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(Z)RFE-RIEHIAEEFTARER A2 - 1L F ¢
5 # 5 5 e
(REG) (REG 5) 4.73% 15FEB2030 | FIXED RATE BOND 170630 | 21
(RE0) 6 750 15,8208 o 144 | FIXED RATE BOND o750 | 186
- ;
CQP HOLDCO LP/BIP-V CHIN (REG) 5.5% | o opre oo 560,592 e
(REG) 4.375% 15AUG2020 | FIXED RATE BOND 13037601 | L4
;
COVMERCIAL VIETALS CO (REG) 4375% | (e 0 raTE BOND 12561005 o1
(REG) (REG 5) 3.75% 131AN2032 | FIXED RATE BOND 12617542 | 156
;
ENTEGRIS INC SER REGS (REG 5)3.625% | e errt 5oND 12 450 657 -
(REG) (REG S) 8% 01AUG2025 | FIXED RATE BOND ospa3 |
ey 7 5 oninzons -+ | D raTE BOND 10456902 | 130
(REG $) 8.75% 0156P2027 | FIXED RATE BOND josorzas | 129
(REG)9.75% 15MAY2020 | FIXED RATE BOND ogsso0s | 122
(REG 5)5.75% 1NOV2028 | FIXED RATE BOND osoasz | 119
SEASPAN CORP SER REGS (REG S) 5.5% | -0 RATE BOND 533777 10
m?é;(es.lgg/fllle\H/l;?{§33ch >R AT Fixep raTe BoND 8,824,391 1.09
(REG) 6.625% 1502027 " | FIXED RATE BOND 5715480 | 108
YF@I;R?) SSE;,AE%IgZ%gaLLC >R RS | ixep RaTE BOND 8,599,239 1.07
\9/%%(385 %gﬁtﬁgonuc PR FESS | FixeD RaTE BOND 8,544,256 1.06
DY JVILSON NG (REG)  4.75% | £1xEp RATE BOND § 255,895 1.02
S S 6 T 9 o | g |15
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£ R 104 | 105 | 106 | 107 | 108 | 109 | 110 | 111 112 113
A2 %4 | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -3.67 | 10.31 | 13.27
#ro | AD#E4] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -3.69 | 10.37 | 13.27
e N2 #3] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -3.67 | 10.31 | 13.36
ND #E4] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -3.69 | 10.37 | 13.27

A2 %4 | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -13.14 | 10.23 | 6.26

%5 AD #4] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -13.21 | 10.26 | 6.27
N2 #7] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -13.14 | 10.23 | 6.26

ND #E4] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -13.21 | 10.26 | 6.27

- A2 53] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -12.81 | 6.96 3.15
i (g AD #3] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -12.83 | 6.90 | 3.11
) N2 #3] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -12.81 | 6.96 3.15
ND #E4] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -12.85 | 6.90 | 3.10

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

g% | AD %3] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -14.49 | 8.36 5.21
(¥ ') | N2#£3] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -14.69 | 8.15 5.76
ND #54] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -14.39 | 8.08 5.07

i A2 53] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -9.78 | 13.21 | 9.12
i (g AD #4] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -10.36 | 12.96 | 9.25
@) N2 #3] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -10.36 | 12.92 | 9.69
ND #E4] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -10.42 | 12.71 | 8.80

TR %R ¢ Lippers® 4 (113/12/31) » L = BRI (p 114E 117 1p 4= { )5 -
(Z) 2R@mPEArps-F > AR LEFTARERT=B ~ 2 B
e E N ENTENLTEZ R AN PARE 2 RIS (%)

Hp = = i - £ & I# L& R E

|

A2 37 3.91 -3.08 1.61 24.43 NA NA 19.70

#r o | AD #273) 3.90 -3.10 1.63 24.52 NA NA 19.72

B N2 #23) 3.91 -3.16 1.53 24.43 NA NA 19.70

ND # 3] 3.90 -3.10 1.63 24.52 NA NA 19.72

A2 %57 1.91 5.47 5.47 29.70 NA NA 11.80

5= AD %3] 2.04 5.53 5.61 29.75 NA NA 11.90
N2 23] 2.01 5.57 5.57 29.66 NA NA 11.90

ND #g 3] 2.04 5.53 5.61 29.75 NA NA 11.90

A2 557 1.15 3.83 2.82 19.32 NA NA 5.60

AD #g 3] 1.21 3.73 2.70 19.23 NA NA 5.50

80




81

o Z @ > 137 - & ZE I# L& R E
= p
AR | N2 2R 1.15 3.93 2.82 19.30 NA NA 5.70
(3 . 1.21 3.87 2.69 19.07 NA NA 5.36
ND %3]
"% )
A2 Fg 3] 1.74 4.98 4.77 23.97 NA NA 5.50
BN | AD 7 1.64 4.87 4.58 24.72 NA NA 6.25
(%) | N2 27 2.10 5.51 5.20 25.38 NA NA 7.20
ND g 2] 1.50 4.74 4.43 24.23 NA NA 5.83
5 A2 37 2.45 6.67 8.37 40.00 NA NA 29.50
e g AD #g 7| 2.42 6.62 8.41 39.86 NA NA 28.94
%) N2 #g 4] 2.55 6.63 8.70 40.50 NA NA 28.70
ND #g & 2.68 6.76 8.50 39.18 NA NA 27.42
TR kR ¢ LipperI 44 (114/9/30) » & BILLf BIL(A 114E110 1p 4] L) A 4s 2 p S
110#37% 19p -
() BT EREERAEZ X
£ R 109 110 111 112 113
b N/A 1.56% 1.98% 1.99% 1.99%
FrE  REEIRT CERARATRE 4:;1? PR ERYA—SHE A4
gL F g H lﬁv’?%‘f CEEFFAB R L) FTIAET A B2 F
100# B2 3 % Fihdyp A& = p(110/3/19)3 § = A2 § * 5
() BT ERLERXFZBE A2 &%
EVER3 104 | 105 | 106 | 107 | 108 | 109 | 110 111 112 113
AD #E A AT E W R NA | NA | NA | NA | NA | NA |0.4354|0.7464|0.7194|0.7514
DAEAIATE W3 NA | NA | NA | NA | NA | NA |0.4354|0.7464|0.7194|0.7514
AD 5g A £ ~ 3+ NA | NA | NA | NA | NA | NA |0.4473|0.7668 |0.6734|0.6777
ND #g 3] £ ~3+ ¥ NA | NA | NA | NA | NA | NA |0.4473|0.7668 |0.6734|0.6777
D#EAl A XM (#*% )3 % | NA | NA | NA | NA | NA | NA |0.5691|0.9561|0.6640 |0.5092
é\ﬁ‘;"] AR (R )3 %1 NA | NA | NA | NA | NA | NA |0.5691|0.9561|0.6638|0.5081
éﬁi‘l R (R )3 i NA | NA | NA | NA | NA | NA |0.4487|0.7692|0.6598 | 0.584
KRR (R ) i NA | NA | NA | NA | NA | NA |0.4487|0.7692|0.6598|0.5829
AD #g 3] s 2L (8 G )3 %] NA | NA | NA | NA | NA | NA |0.6951|1.1717|0.9499 |0.9461
D #F 3] m 227 (8 'R )3+ % | NA | NA | NA | NA | NA | NA [0.6944|1.1709|0.9433|0.9356
Hip:Ai/s 2 5 HE A4+ p 52110837 197 -
S BRT-CERAREZ EPFFAPHEL CFTALGHEET CHKFTP oL o
BEPRLE VA RIEECFTAESREL I P ik




WL OB TR A E T /A EMAARES -

BT EREAOCERP IR - T AL LEFLF R
WEI LA LA ARSI AN 24
AR I ESEE
P HEF LA (Fr e ~)
B F % His &3+
'C/'L(C)RGAN STANLEY & CO. 0 100,516.13 0 100,516.13
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REGS (REG) (REG 8) 4.5%
010CT2029 - 2,848,117 - 0.02 - 0.33
GRAY TELEVISION INC SER
REGS (REG) (REG 8)4.75%
150CT2030 - 2,866,317 - 0.02 - 0.33
[1-VI INC SER REGS (REG S)
5% 15DEC2029 - 4237312 - 0.01 - (.49
LEEWARD RENEWABL SER
REGS (REGHREG S) 4.25%
01JUL2029 5,403,515 4815522 0.05 0.53 0.58 0.56
LAMB WESTON HLD SER
REGS (REG) (REG 8) 4.375%
31JAN2032 - 7,020,729 - 0.04 - 0.82
MAV ACQUISITION CORP
SER REGS (REG) (REG S)
8% 01AUG2029 11,706,917 10,250,977 0.06 0.47 1.26 1,20
MIDAS OPCO HOLDINGS LLC
SER REGS (REG S) 5.625%
15AUG2029 8,520,660 7,759,581 0.03 0.03 0.92 0.90
MINERVA MERGER SUB INC
SER REGS (REG S) 6.5%
ISFEB2030 - 2,652,921 - - . 0.31
(34 B0 1 o o B iy 55)
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MOHEGAN GAMING & ENT

SER REGS (REG) (REG 8)
8% 01 FER2026

NEPTUNE BIDCO US INC SER
REGS (REG S) 9.20%
ISAPR2029

OUTFRONT MEDIA CAP
LLC/C SER REGS (REG)
{REG S) 4.625% |SMAR2030

SCHWEITZER-MALUDUIT
INTL SER REGS (REG)
(REG 8) 6.875% 010CT2026

SOTHERY'S SER REGS (REG)
(REG 8) 7.375% 150CT2027

SPIRIT AEROSYSTEMS INC
SER REGS (REG $)9.375%
IONOV2029

STARWOOD PROPERTY
TRUST SER REGS (REG §)
3.75% 3 DEC2024

TEREX CORP SER REGS
(REG) (REG 5) 5%
1SMAY2029

US FOODS INC SER REGS
(REG) (REG 5) 4.75%
15FER2029

US FOODS INC SER REGS
(REG ) 4.625% 01IUN2030

UNITED WHOLESALE MTGE
LL SER. REGS (REG 5) 5.5%
ISAPR2029

FFR - IAY

B #Hewn
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AE G

1131231 1121231 1131231 1121231

A5 ST M AT A
I o
1131231 112.12.31
H = 5,717,764 - 021
4,429,657 4,178,058 1.0H 001
13,645,791 24,877,316 0. 040
8,496,954 = 003
8,505, 660 13,792,627 0,03 0,0
2,636,988 1,525,712 0.0l 0.1
1,056,486 = LLXIG
9412497 0.05
- 14,191,295 o3
= 2,284 5095 -] 0.02
11,012,245 14,571,086 05 0.07
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BEHE 1Ay
VISTRA OPERATIONS CO

LLC SER REGS (REG) (REG

gy 5t 31IUL202T g .
NCL CORPORATION LTD SER

REGS (REG) (REG 5) 7.75%

I5FEB2029
ROYAL CARIBBEAN

CRUISES SER 1444

11.625% 15AUG2027 -
TRINSEQ OF / TRINSEQ FIN

SER 144A (REG) 5.125%

(HAPRMNI29 -
Ol EUROPEAN GROUP BY

SER REGS (REG) (REG 5)

4.75% 1SFEB2030
TRONOX INC SER REGS

(REG) (REG 8) 4.625%,

| SMAR2029 10,783,052
VENTURE GLOBAL LNG INC

SER REGS (REG ) 8.125%

O JUM 2028 =
GGAM FINANCE LTD SER

1444 7.75% 15MAY2026 9T 618
TRINITY INDUSTRIES INC

SER REGS (REG 8) 7.75%

LSIUL2028 8,508,478
MPT OPER PARTNERSP/FINL

(REG) 3.5% 1SMAR2031 4,697,828
CAMELOT RETURN MERGER

SU SER 1444 (REG) 8.75%

D1AUG2028 6,452,012

1121231

293

5053854

5,867,548

4,867,155

4,527,624

16,887,191

gbmlw

1863, 5960

940,284

8,025,181

4,339,306

6,419,407

(o 3% B 4 g
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& BT

Eirk
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1131231 1121231
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001
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019

0.1
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B 130231 11231 1IZ3 1121231 1131231 1121231
NCL CORPORATION LTD SER
REGS (REG 8) 8.125%
|STANZO29 S = 2,261,315 - 001 - 0.26
TRANSOCEAN INC SER REGS
{REG 8) 8.75% | SFER2030 . 2449276 5 001 s 0,20
ROYAL CARIBBEAN
CRUISES SER 1444 7.25%
LSIAN2030 - 802,913 . . : {08
NCL CORPORATION LTI SER
144A (REG) 7.75%
ISFER2020 > 4,416,102 > % . 0.52
VENTURE GLOBAL LNG INC
SER REGS (REG 5) £375%
DIIUNZO3 4,106,076 1,604,208 0.01 0.0 .44 0.43
ADIENT GLOBAL HOLDINGS
SER [44A B.25% 15APR203] - 4,738,279 - 0.07 = {55
AMERITEX HOLDCO
INTERMED SER REGS
(REG) (REG 8) 10.25%
150CT2028 4,399,093 5,850,163 0.2 003 0.48 0,68
MIWD HLDCO I/MIWD FIN
SER 1444 5.5% DIFER2030 2,513,063 2,211,761 0.2 0.02 0.27 026
EEN GARFF AUTOMOTIVE
LLC SER 1444 (REG)
4.875% 15SEP2028 5,792,304 5,363,354 005 0.05 063 .63
ONEMATN FINANCE CORP
TET5% 15SMARZO30 - 1,426,890 - 001 - 0.17
OLYMPUS WTR US HLDG
CORP SER REGS (REG 8}
9.75% 1SNOV2028 10,438,622 9,941,804 0.02 .02 113 118

(i ) 4 Rt B E)
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_ ERam

LIFEPOINT HEALTH INC SER

144A (REG) 5.375%

15JAN2029 0 4318104 3,415,977 0.03 0,03 0.47 0.40
OWENS & MINOR INC SER

1444 (REG) 65.625%

01 APR2030 5,151,161 5,061,842 .05 0.03 .59 059
CITGO PETROLEUM CORP

SER REGS (REG 5) B.375%

150AN2029 ] 1,375,522 . 0.01 . 0.28
VISTRA OPERATIONS CO

LLC SER REGS (REG S)

6.95% 150CT2033 8,930,719 10,442,701 0.04 005 0,96 1n
IRON MOUNTAIN INC SER

REGS (REG §) ™%

1SFER2029 7,210,449 6,828,776 0.2 0.02 0.78 {80
IB POINDEXTER & CO INC

SER REGS (REG 8) 8.75%

15DECI031 2,763,250 2,514,190 0.0l 0l 0,30 0.29
TRANSOCEAN TITAN FIN

LTD SER 144A 8.375%

O1FER2028 ” 98,358 B % . 008
SCIENTIFIC GAMES

INTERMA SER 1444 (REG)

7.25% 15NOV2IR9 5,204,984 4,857,130 0.03 0.03 0.56 0.57
BRINKER INTERNATIONAL

IN SER REGS (REG 8) B.25%

[SILIL2030 4,329,423 4,039,408 0.04 004 0.47 0.47
LIGHT & WONDER INTER

SER REGS (REG) (REG 5)

7.5% 018EP203 | 1,013,834 964,698 001 001 01l W11

(34 N Mt BB
ghenee : e &

TR EAY gstxd: vz s I
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wwss  11%1z31 121231 1131231 1120231 1131231 112123
VISTRA OPERATIONS CO
LLC S5ER REGS (REG 8)
7.75% 150CT2031 ¥ - 6,389,008 - 0.02 - 0,75
TALEN ENERGY SUPPLY LLC
SER 1444 B.625%
ILUN2030 . 3,103,774 - 0.01 - 036
WINDSOR HOLDINGS [11 LLC
SER 1444 8.5% 15JUM2030 3,969 953 1,715,675 0.01 0.0l 042 043
GGAM FINANCE LTD SER
REGS (REG $) 8%
15IIM2028 5,500,901 5,021,604 003 0,03 .60 0.64p
HANESBRANDS INC SER
1444 9% 15FEB2031 = 2,411,935 = LR = [ 4.1
PENNYMAC FIN 8VCS INC
SER REGS (REG 5) 7.875%
15DEC2029 1,031,737 951,373 - - il 0.1l
VALARIS LTD SER REGS
{REG 5) 8.375% 30APR2030 * 5044, 988 - .01 - 0.5%
CO0 HLDGS LLCACAP CORP
SER REGS (REG §) 7.375%
DIMARZOZ 21,103,932 6,183,949 (.06 0,02 128 0.72
OMNEMAIN FINANCE CORP
(REG) 9% 15JANII2Y - 2,178,714 - 0.01 . 0.27

SEALED AIR/SEALED AIR US

SER REGS (REG 8) 7.25%

1SFEB2031 2,205,062 2,124,734 0.2 5 0.24 0.25
UNITI GROUFCSL CAPITAL

SER REGS (REG) (REG §)

6.5% 13FEB2029 5,067,703 5,254,382 0.02 0.05 0.55 0.96
CLEVELAND-CLIFFS INC SER
1444 7% 15MARZ032 Dy, 452 - = - 010 -

(o5 DA 4 B i) _
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MITER BRAND / MIWD BORR
SER REGS (REG S) 6.75%
01APR2032 s 1,814,290 - 0.01 - 0.20 -
US ACUTE CARE SOLUTIONS
SER REGS (REG 8) 9.75%
15SMAY2029 10,530,679 - 0.4 - 1.14 -
GENESIS ENERGY LP/FIN
T7.875% 15MAY2032 5,784,6K1 - 0.03 - 0.62 -
DELEK LOG PART/FINANCE
SER REGS (REG) (REG S)
8.625% 1SMAR2029 3,053,486 - 0.01 - 033 -
CELANESE US HOLDINGS
LLC (REG) 6.7% 15NOV2033 4,599.970 - 0.01 - 0.50 -
GENTING NY LLC/GENNY
CAP SER REGS 7.250000 %
010CT2029 6,756,643 - 0,03 - 0.73 -
WILDFIRE INTERMEDIATE
HO SER REGS 7.500000 %
150CT2029 2,220,058 - .01 - 0.24 -
STARWOOD PROPERTY
TRUST SER 144A 7.25%
01APR2029 1,010,278 - 0.01 - 0.11 -
FORTRESS INTERMEDIATE
SER REGS (REG)(REG S)
7.5% 01JUN2031 1,003,683 - - - 011 -
LCM INVESTMENTS
HOLDINGS SER 144A 8.25%
O1AUG2031 8,501,165 - .03 - 0.92 -
ONESKY FLIGHT LLC SER
144A 8.875000 %
ISDEC2029 £22,936 - - - 0.09 -
(33 DA 14 g A 26 1)
EFE: EAK AR 17 . et ed: wy s 2D
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KOSMOS ENERGY LTD SER

REGS (REG $) 7.75%

GIMAY2027 § 6,360,245 2 0,06 . 169
MACY'S RETAIL HLDGS LLC

SER 144A (REG) 6.125%

1SMARZ032 6,624,807 - .05 ; 0.72 -
VELOCITY VEHICLE GROUP

SER REGS (REG 5) 8%

O1IUN2029 1,023,509 . LR - 01l
SOTERA HEALTH HLDGS

LLC SER REGS (REG S)

7.375% 01IUN2031 416,910 . 002 g 0.52 =
NOBLE FINANCE 11 LLC SER

REGS 8.000000 %

15SAPR2030 2,815,156 . 001 . 0,30
PRIME HEALTHCARE

SERVICE SER REGS {REG

§) 9.375% 018EP2029 8,306,337 e 0.02 ] 000 .
ALLIED UNIVERSAL H

7.875000% 15FEB2031 4,027,335 . 0,441 - 0.44
NATIONSTAR MTG HLD INC

SER REGS (REG $) 6.5%

01 AUG2029 4,093,109 . 0.02 . 0.4
HILCORP ENERGY FHILCORP

SER REGS (REG 5) 7.25%

1SFERZO35 2932831 = o £ 03z =
CHOBANIHO [T LLC SER

REGS (REG 8) 8.75%

010CT2029 1,387,577 x 0.01 - 015
FREEDOM MORTGAGE HOLD

9.25% MFER202% 169,175 - - = 0.02

(oA 88 0 2 95 AP
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ARCHROCK PARTNERS

LP/FIN SER REGS (REG S)

6.625% 01SEP2032 S 2,299,282 - 0.01 - 0,25 -
WILLIAMS SCOTSMAN INC

SER REGS (REG S) 6.625%

15JUN2029 1,659 488 - 0.01 - 0.18 -
TMS INTERNATIONAL CORP

SER 144A 6.25% 15APR2029 9,481,768 - 0.09 - 1.02 -
MERCER INTL INC SER W1

(REG) 5.125% 01FEB2029 13,282,576 0.05 1.43 -
UNITI GROUP/CSL CAPITAL

SER REGS (REG S) 10.5%

15FEB2028 1,923,652 - - - 0.21 -
MGM RESORTS INTL 6.5%

15APR2032 3,762,575 - 0.02 - 041 -
EQUIPMENTSHARE.COM INC

SER REGS (REG S) 8.625%

15MAY2032 1,887,140 - 0.01 - 0.20 -
MATIV HOLDINGS INC SER

144A 8% 010CT2029 2,372,934 - 0.02 - 0.26 -
DELUXE CORP SER 144A

£.125000 % 15SEP2029 1,497,361 - 0.01 - 0.16 -
METHANEX US OPERATIONS

SER REGS 6.250000 %

I|SMAR2032 2,433,067 - 0.01 - 0.26 -
AMENTUM ESCROW CORP

SER REGS (REG S) 7.25%

01AUG2032 1,323,258 - - 0.14 -
CHAMPIONS FINANCING INC

SER REGS (REG S) 8.75%

I1SFEB2029 1,760,319 - 0.01 - 0.19 -

(S 2% P44 ot 3 1)
TR IAN WER: %A K S EE T EA

R :Me¥n

299



5 LET A g
& W LR o N
#EEW 1131231 1121231 1131231 1120231

R Hes¥a

1 #
1131231

L
112.12.31

ALPHA GENERATION LLC
SER REGS (REG 5) 6.75%
150CT2032 5 1,297498 . . -

GRAY TELEVISION TNC SER
1444 (REG) 10.5%
15JUL2029 Q86,063 - -

CONCENTRA ESCROW
ISSUER SER RECGS (REG S)

6.875% 151UL2032 1,676,715 . 0 -

SUMMIT MIDSTREAM
HOLDING SER REGS (REG
5) B.625% 310CT2029 3,230,417 - 0.02 -

ACURIS FIN US/ACURIS FIN
SER 1444 9% 01 ALUG2029 6,562,437 3 .04

EQUIPMENTSHARE.COM INC
SER REGS (REG) (REG 5)

8% 15MAR2033 3,329,033 = .02 -

CLEVELAND-CLIFFS INC SER
REGS (REG 5) 7%
1SMAR2032 7409 466 . 0.0 .

FREEDOM MORTGAGE HOLD
SER REGS {REG 5) 9.125%
15MAY 2031 169,342 . -

CHAMP ACQUISITION CORP
SER 1444 (REG) 8373000 %
01DEC2031 2,185,771 - (01 5

PLANET FINANCIAL GROUP
SER 1444 10500000 %

LSDEC2029 §34,993 . 0.1 =

WINDSTREAM
SERVICES/ESCR SER DEC
B.250000 % $10CT2031 3,387,509 - 0.01

S22 RESL |
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PROVIDENT FDGPFG FIN

SER REGS (REG 8) 9.75%

L3SEP2029 § 6,225,028 - .05 . 67 -
FOCUS FINANCIAL

FARTNERS SER REGS (REG

8) 6.75% 155EP2031 21,9%6,288 - 0. . 0.32
SEALED AIR CORP SER REGS

(REG 8) 6.5% 15JUL2032 2,312,709 . 0.02 - 025 -
GRAY TELEVISION INC SER

REGS (REG) (REG 5) 10.5%

15JUL2029 2,058,184 - 0.0l - 032 -
LIGHTNING POWER LLC SER

REGS (REG 8) 7.25%

15ALIG2032 1,689,079 - - . 018
CHAMPIONS FINANCING INC

SER 1444 8.75% |SFEB2029 4,256,771 - 002 - .46 -
WESCO DISTRIBUTION INC

SER REGS (REG) (REG 8)

6.625% 1SMAR2032 4,160,362 . 0.1 - 0.45
USA COM PART/USA COM

FIN SER REGS (REG 5)

7.125% 15MAR2029 3,337,152 - 0.01 . 0.36 .
RLOCK TNC SER REGS (REG

8) 6.5% 15MAY2032 5,303,352 - 0.01 . 057 -
STANDARD INDUSTR INC/NT

6.5% 15AUG2032 2,302,445 - 0.0 - 0.25 -
GOAT HOLDCO LLC 6.75 %

OLFEB2032 1,949,305 - 001 - 0.21
AVIS BUDGET CARFINANCE

SER REGS 5250000 %

L5JANZ030 3,045,534 - 0.0l - 0.33 -
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FREEDOM MORTGAGE HOLD
SER REGS (REG 8) 9.25%
O1FEB202% b 169,175 - - 0.02 -
KRAKEN OIL & GAS
PARTNER SER REGS (REG
8) 7.625% 15ALIG2029 T R44 884 002 - 0.3l
CSC HOLDIMGS LLC SER
1444 4.5% 15SNOVID3I 8030 343 - 0.3 - 0.97 -
HUDSON AUTOMOTIVE
GROUP SER REGS (REG 8)
% 15MAY 2032 1,702 %30 - .ol - (IR -
CLEVELAND-CLIFFS TNC SER
REGS (REG 5) 7.375%
OIMAY 2033 1,935 655 - 0,01 - (]| =
LEVEL 3 FINANCING IMNC SER
L44A (REG) 10.5%
LEMAY 2030 4 607,661 001 - 0.50 -
HILTOM GRAND VAC BOR
ESC SER REGS (REG 8)
£.625% 15 AN2032 1,316,299 - - 0,14 .
FIESTA PURCHASER INC SER
JddA 0425000 % 155EP2032 2. 581,625 - 0.02 028 -
CHOICE HOTELS INTL [NC
(REG) 5.85% 01ATNG2034 O8G,776 = 0.1 - [ RN -
SUMMER (BC) BIDC SER
144A 5.5% 310OCT2026 12 496, 482 - 0.0 - 1.35 =
, 665,918,883 _ 623870217 7194 _ 727
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HARBOUR ENERGY PLC SER

REGS (REG 5) 5.5%

150CT2026 ] -
TULLOW OIL PLC SER REGS

(REG S) 10.25% 1 SMAY2026 .
SUMMER (BC) BIDC SER

144 5.5% 31OCT2026 -
ENERGEAN PLC SER REGS

{REG) (REG 8) 6.5%

NAPR2027 6,542,301
TULLOW OIL PLC 10.25%

15MAY2026 4,203,094

112.12.31

9,656,949

9,927,021

11,180,250

4 #t 10,745,395

30, 764, 260

i iy
KOSMOS ENERGY LTD SER
REGS (REG 5) 7.75%
0IMAY2027 L =
o it -

3.764,112

5,764,102

HE R
DANADS CORF SER 1444
(REG) 8.5% 01MARIOZE -3 4,413,949
SEASPAN CORP SER REGS
(REG 8) 5.5% 01 AUG202% 9,191,109

DU ) 13,605,058
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VISTAJET MALTA/XO MGMT
SER REGS (REG 5) 7.875%
DIMAY2027 L . 1,508,163 = 001 - 019
VISTAJET MALTAXO MGMT
SER 144A (REG) 6.375%
(1FEB2030 - 6.320,891 - .03 - 0.74
| tt = 7.919.054 - 092
HE
O EUROPEAN GROUP BY
SER REGS (REG) (REG 8)
4.75% 1SFEB2030 § 17,118,582 - 0.15 . 1.85 -
VZ SECURED FINANCING BY
SER 1444 (REG) 5%
15JAN2032 5,813,552 . 0.1 . .63 -
TEVA PHARMACEUTICALS
ME 3.15% 01OCT2026 13,804 405 . 0.01 - 149 -
RO 36,736,539 = 397
MESRE
TRANSOCEAN INC SER REGS
(REG) (REG 5) #.25%
15MAY 2029 5 1,610,388 - .01 - 0.17 -
SHELF DRILL HOLD LTD
96250 1 5APR2029 £273,012 . 1,02 - .57 -
TRANSOUEAM INC SER REGS
{REG) (REG §) B.5%
15MAY 2031 1,610,724 - 0.1 - 017
TRANSOCEAM TITAN FIN L
£.375% DIFEB2028 B37.434 = - - 0.0 -
TRANSOCEAM INC 8.75%
15FEB2030 2,305,280 - L0l - 0.25 -
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TRANSOCEAN INC (REG)
6.8% 15MAR2038 5

GLOBAL AIR LEASE CO LTD
SER REGS (REG 5) 8.75%

01 SEP2027
i it
E 4 ¥ ]

GLOBAL AIRCRAFT LEASING
CO LTD SER REGS (REG)
{RE(GS) 6.5% 15SEP2024 £
S8t

E&T

GRUPO AEROMEXICO SAB
SER REGS 8625000 %
ISNOV2031 £
o i

B

ROY AL CARIBBEAN

CRUISES SER REGS (REG

5} 6% OIFEB2033 5
— L5850 -

oI 1
E 2 0
EMERGEAN PLC SER REGS
(REG) {REG 5) 6.5%

SOAPR02T %

PR
e 8] I - T L TF 4 A T

2,140,330 -

1727874 -

21,505,042 -

3,900,196 =

3,900,196 -

2,618,503

3 5,596,913

= 5,506,913

BE3.400,754 8321214323
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FREEDOM MORTGAGE CORP
SER 144a (REG) 6.625%
15JAN2027 $ 9,342,894 8,359,155 0.05 0.05 1.01 0.97
KEY BANK NA 4.9%
08AUG2032 7,774,126 . 003 . 0.84 -
FREEDOM MORTGAGE CORP
SER 144A 12.25%
010CT2030 726312 675,848 - - 0.08 0.08
A R4k 48 A o i st 17,843,332 9.035,003 1.93 1.05
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