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BBELSEE BT kR % Net
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IRIF-
Thaioil Treasury Centre 3.75% 18/06/2050 Reg S TH usb 23,966,263 16,015,282 0.76
Medco Laurel Tree 6.95% 12/11/2028 Reg S SG usb 12,718,078 11,498,339  0.54
Thaioil Treasury 4.875% 23/01/2043 Reg S TH usb 8,874,357 7,236,677 0.34
Medco Oak Tree 7.375% 14/05/2026 Reg S SG usb 7,424,462 7,142,921  0.34
Medco Bell PTE 6.375% 30/01/2027 Reg S SG usb 3,974,712 3,625,249 017
Mongolian Mining 9.25% 15/04/2024 Reg S SuU usb 3,426,752 3,124,495 0.15
China Shenhua Overseas Cap. 3.875% 20/01/2025 VG usb 227,449 222,647 0.01
48,865,610  2.31
RIEFE
China Oil & Gas Group 4.70% 30/06/2026 BM usb 30,775,986 26,044,178 1.23
JSW Hydro Energy 4.125% 18/05/2031 Reg S IN usb 30,034,723 25,103,653  1.19
Mong Duong Fin. Holdings 5.125% 07/05/2029 Reg S NL usD 26,088,109 22,713,351 1.08
Cikarang Listrindo 4.95% 14/09/2026 Reg S ID usb 11,959,133 11,255,597 053
Greenko Pow 4.30% 13/12/2028 Reg S usb 10,425,663 9,071,547 0.43
India Clean Energy Holdings 4.50% 18/04/2027 Reg S MU usD 10,369,248 8,445,050  0.40
Star Energy Geothermal 6.75% 24/04/2033 Reg S VG usD 7,235,866 7,106,569  0.34
Greenko Solar Mauritius 5.95% 29/07/2026 Reg S MU usD 6,652,518 6,265,009 0.30
India Green Power Holdings 4.00% 22/02/2027 Reg S MU usb 6,578,523 5,756,657  0.27
Pakistan Wat. & Pow. Dev Auth 7.50% 04/06/2031 PK usb 4,712,220 1,550,320  0.07
123,311,931 5.84
B3]
ENN Clean Energy 3.375% 12/05/2026 Reg S VG usD 26,812,317 23,959,020  1.13
ABJA Investment 5.45% 24/01/2028 SG usb 15,490,877 15,239,615  0.72
West China Cement 4.95% 08/07/2026 GB usb 16,819,764 13,260,870  0.63
Vedanta Resources 6.125% 09/08/2024 Reg S GB usb 15,835,852 10,307,175 0.49
62,766,680  2.97
BEAR-P-E2R
India Airport 6.25% 25/10/2025 Reg S MU usb 26,617,562 25,512,842 1.21
GMR Int'l Airport 4.25% 27/10/2027 Reg S IN usb 12,869,067 11,357,595 0.54
Delhi Intl Airport 6.45% 04/06/2029 Reg S IN usD 8,999,348 8,457,137  0.40
Sumitomo 5.55% 09/03/2028 EMTN P usb 6,582,435 6,872,625 0.33
Delhi Intl Airport 6.125% 31/10/2026 Reg S IN usb 2,499,819 2,423,824 0.1
54,624,023  2.59
R3]
Sk Hynix 6.375% 17/01/2028 Reg S KR usb 13,211,379 13,274,130 0.63
Network i2i 5.650% VRN (Perpetual) Reg S MU usD 12,588,096 12,084,572 057
Network i2i 3.975% VRN (Perpetual) Reg S MU usD 9,076,709 8,046,056 038
SK Hynix 6.25% 17/01/2026 Reg S KR usD 7,661,781 7,677,686  0.36
SK Hynix 6.50% 17/01/2033 Reg S KR usD 7,666,603 7,599,353 0.36
Sk Hynix 1.75% 11/04/2030 KR usb 4,599,667 4,817,001 0.23
Weimob Investment 3.92% 07/06/2026 VG usb 5,300,058 4,703,802 0.22
Lenovo Group 6.536% 27/07/2032 Reg $ HK usD 69,877 69,980  0.00
58,272,580 2.76
—MCHEM Y-
Melco Resorts Finance 5.375% 04/12/2029 Reg S KY usD 48,639,884 40,536,947 192
Sands China 5.625% 08/08/2025 KY usb 38,416,744 37,649,415  1.78
Sands China 5.90% 08/08/2028 KY usb 35,013,560 33,928,617  1.61
Wynn Macau 5.625% 26/08/2028 Reg S KY usb 37,932,338 33,084,965 157
MGM China Holdings 5.25% 18/06/2025 Reg S KY usb 21,526,552 20,580,998  0.97
Studio City Finance 6.50% 15/01/2028 Reg S VG usD 17,125,315 14,786,083 0.70
Meituan 3.39% 27/04/2027 KY usb 10,973,909 9,607,657 0.45
Meituan 3.95% 27/04/2028 KY usb 10,418,044 8,584,468 0.41
eHi Car Services 7.75% 14/11/2024 KY usb 9,944,772 8,063,718 0.38
Studio City Finance 6.00% 15/07/2025 Reg S VG usb 8,516,686 7,843,016 037
Li & Fung 5.25% (Perpetual) EMTN BM usb 11,063,926 6,002,180  0.28
MGM China Holdings 5.875% 15/05/2026 Reg S KY usb 4,647,830 4,468,493 021
Rakuten Group 5.125% VRN (Perpetual) Reg $ P usb 6,374,565 4,161,970 0.20
Rakuten Group 4.25% VRN (Perpetual) Reg S P EUR 5,279,174 2,817,939 0.13
Champion Path Holdings 4.85% 27/01/2028 VG usD 3,297,596 2,745,248 013
Champion Path Holdings 4.50% 27/01/2026 VG usb 2,887,143 2,562,339 0.12
Minor International 2.70% VRN (Perpetual) TH usD 1,363,877 1,206,827  0.06
Graha Andrasentra Propertindo D IDR 231,740,218 790,553 0.04
CAR 9.75% 31/03/2024 KY usb 433,236 426,261 0.02
LS Finance 2017 4.80% 18/06/2026 VG usb 475,162 400,466  0.02
LS Finance 2017 4.875% 15/07/2024 EMTN VG usb 308,506 293,036 0.01
Melco Resorts Finance 5.75% 21/07/2028 Reg S KY usb 85,075 74,228  0.00
240,615,424 11.39
i
ICB China 3.20% VRN (Perpetual) CN usb 77,957,524 73,128,787 3.46
Bank of Communications 3.80% VRN (Perpetual) CN usb 39,611,005 38,224,050  1.81
Vedanta Res. Fin. Il 8.95% 11/03/2025 Reg S GB usb 34,694,643 24,945,448  1.18
NWD Finance BVI 4.125% VRN (Perpetual) VG usb 32,751,776 24,502,423 1.16
NWD Finance BVI 5.25% VRN (Perpetual) VG usb 27,277,833 23,731,714 1.12
Fortune Star BVI 6.85% 02/07/2024 VG usb 24,031,608 21,055,534  1.00
Asahi Mutual 6.90% VRN (Perpetual) P usb 20,513,513 20,483,364  0.97
Woori Bank 4.25% VRN (Perpetual) Reg S KR usD 18,262,676 17,463,684  0.83
Fortune Star BVI 6.75% 02/07/2023 VG usb 17,422,641 17,030,632  0.81
Bank of East Asia 5.875% VRN (Perpetual) HK usb 17,625,956 16,193,847  0.77
Hana Bank 3.50% VRN (Perpetual) Reg S KR usD 17,888,703 15,950,185 0.76
ANZ Banking Group 6.742% 08/12/2032 Reg S AU usD 14,598,942 15,449,988  0.73
Kookmin Bank 4.35% VRN (Perpetual) Reg S KR usb 15,557,872 15,066,944  0.71

HHEEAEE BE CREL %SNG'

sets
fiE
Axis Bank Gift City 4.10% VRN (Perpetual) Reg S IN usD 17,613,723 15,036,521 0.71
ANZ 6.75% VRN (Perpetual) Reg S AU usD 14,941,917 14,430,538 0.68
Sumitomo Mitsui Financial Group 5.766% 13/01/2033 JP usb 11,605,310 12,168,529  0.58
Krung Thai Bank 4.40% VRN (Perpetual) ™ usD 12,444,098 11,324,129 0.54
Shinhan Financial 2.875% VRN (Perpetual) Reg S KR usD 12,233,113 10,765,140 0.51
Asahi Mutual Life In. 4.10% VRN (Perpetual) P usb 11,952,356 9,980,217  0.47
Bank of China 3.60% VRN (Perpetual) CN usb 8,035,342 7,764,149 037
ICB China 3.58% VRN (Perpetual) usD 7,519,455 7,199,878  0.34
Gemdale Ever Prosperity Inv. 4.95% 12/08/2024 EMTN HK usD 7,171,711 6,530,524 0.31
AIA Group 2.70% VRN (Perpetual) GMTN usb 6,862,922 6,021,816  0.29
Huarong Finance 2019 4.25% VRN (Perpetual) GMTN VG usD 6,847,584 5,839,823 028
Shinhan Bank 4.375% 13/04/2032 Reg S KR usD 6,249,547 5,804,208 027
RKP Overseas Finance 2016 7.95% (Perpetual) VG usb 10,607,331 5,699,126  0.27
FWD 6.675% VRN (Perpetual) KY usD 5,464,449 5,094,506  0.24
Fortune Star BVI 5.05% 27/01/2027 VG usD 6,850,660 4,272,893 020
Mongolian Mortgage Hfc 8.85% 08/02/2024 Reg S MN usb 4,597,169 4,097,064  0.19
Fortune Star BVI 5.00% 18/05/2026 VG usb 5,981,259 3,821,397 0.18
Bangkok Bank (HK) 3.466% VRN 23/09/2036 Reg S  TH usb 3,954,713 3,241,178 0.15
Vedanta Res. Fin. Il 13.875% 21/01/2024 Reg S GB usD 3,449,750 3,003,880 0.14
Fortune Star BVI 5.95% 19/10/2025 VG usD 3,726,245 2,738,790 013
Chong Hing Bank 5.70% VRN (Perpetual) EMTN HK usD 837,647 818,088  0.04
China Taiping Insur. Hids 6.40% VRN (Perpetual) HK usD 407,032 419,589 0.02
FWD Group 8.045% VRN (Perpetual) KY usb 443,019 416342 0.02
Bank of East Asia 5.825% VRN (Perpetual) EMTN HK usb 160,717 140,828  0.01
Bank of East Asia 4.875% VRN 22/04/2032 EMTN HK usD 111,803 100,815 0.00
FWD Group 5.75% 09/07/2024 KY usD 90,840 90,483 0.00
470,047,051 22.26
TEHE
Yanlord Land HK 5.125% 20/05/2026 HK usD 38,679,128 32,725,056  1.55
RKI Overseas Finance 2017 A 7.00% (Perpetual) VG usD 29,416,371 14,517,385 0.69
RKPF Overseas 5.125% 26/07/2026 VG usD 25,274,566 14,420,844  0.68
Country Garden Holdings 3.125% 22/10/2025 KY usb 28,342,059 14,284,560  0.68
New Metro Global 4.80% 15/12/2024 VG usD 18,311,181 13,713,061  0.65
Country Garden Holdings 2.70% 12/07/2026 KY usD 29,239,465 13,472,083  0.64
Theta Capital 6.75% 31/10/2026 SG usD 17,714,476 12,720,765  0.60
NWD 4.50% 19/05/2030 EMTN VG usD 14,229,579 12,083,000 0.57
China South City Holdings 9.00% 26/06/2024 HK usD 14,536,273 11,629,019 0.55
China South City Holdings 9.00% 12/04/2024 HK usb 13,109,558 10,749,837 051
Country Garden Holdings 3.30% 12/01/2031 KY usD 24,656,062 9,679,108 0.46
Seazen Group 4.45% 13/07/2025 KY usD 14,514,381 9,252,918  0.44
China SCE Group Holdings 7.00% 02/05/2025 KY usD 25,690,753 9,248,671  0.44
Seazen Group 6.00% 12/08/2024 KY usb 11,293,895 8,826,179  0.42
Yanlord Land HK 6.80% 27/02/2024 HK usD 8,283,066 8,112,725 038
Wanda Properties Global 11.00% 20/01/2025 VG usD 11,793,977 7,223,889  0.34
New Metro Global 4.50% 02/05/2026 VG usb 10,984,329 6,415,507  0.30
RKPF Overseas 2019 6.00% 04/09/2025 VG usD 8,747,704 6,360,357  0.30
NWD MTN 4.125% 18/07/2029 VG usD 7,340,646 6,159,316 0.29
KWG Group Holdings 6.00% 14/01/2024 KY usD 13,928,908 5,790,184  0.27
China SCE Group Holdings 7.375% 09/04/2024 KY usb 9,768,253 5,516,035 0.26
China SCE Group Holdings 6.00% 04/02/2026 KY usD 18,527,538 5,465,624 026
Country Garden Holdings 3.875% 22/10/2030 KY usD 12,681,979 5,141,541 024
Country Garden Holdings 4.80% 06/08/2030 KY usD 12,419,227 5,082,887 024
Wanda Properties Global 11.00% 13/02/2026 VG usb 6,312,682 3,847,921 018
KWG Group Holdings 7.40% 13/01/2027 KY usD 12,939,955 2,159,415 0.10
Powerlong Real Estate Hidgs 7.125% 15/01/2024 KY usD 5,486,309 1,248,135 0.06
Yuzhou Grp Hidgs 6.35% 13/01/2027 (Defaulted) KY usb 16,126,242 1,191,403 0.06
Powerlong Real Estate Hidgs 6.95% 23/07/2023 KY usD 3,496,289 839,074 0.04
China Aoyuan Group 6.20% 24/03/2026 (Defaulted) ~ KY usb 12,374,299 829,961  0.04
Kawasan Industri Jababeka 7.00% 15/12/2027 Reg S 1D usD 559,959 392,611 0.02
Yango Justice 7.50% 15/04/2024 (Defaulted) HK usD 8,937,453 312,811 0.01
Powerlong Real Estate Hidgs 5.95% 30/04/2025 KY usD 1,521,606 310,415 0.01
Powerlong Real Estate Hidgs 4.90% 13/05/2026 KY usD 1,120,215 230,092 0.01
KWG Group Holdings 6.00% 14/08/2026 KY usb 1,144,562 202,036 0.01
China South City Holdings 9.00% 11/12/2024 HK usD 159,319 123,871 0.01
RKPF Overseas 2019 A 6.70% 30/09/2024 VG usD 77,563 71,195  0.00
KWG Group Holdings 6.30% 13/02/2026 KY usb 324,927 58,071 0.00
New Metro Global 4.625% 15/10/2025 VG usD 74,593 47,533 0.00
JGC Ventures 83.40% VRN 30/06/2025 SG usD 64,240 14,186 0.00
RKPF Overseas 2019 5.90% 05/03/2025 VG usb 14,604 11,418 0.00
Kaisa Group Holdings 11.25% 16/04/2025 (Defaulted) KY usb 86,018 8,685  0.00
260,489,384 12.33
-
L
Mongolia 8.65% 19/01/2028 Reg S MN usb 34,198,995 34,540,479  1.64
Pakistan 7.375% 08/04/2031 Reg S PK usb 28,563,452 9,852,106  0.47
Pakistan 6.00% 08/04/2026 Reg S PK usb 15,348,887 5,575,944  0.26
Pakistan 8.875% 08/04/2051 Reg S PK usD 4,969,640 1,679,425  0.08
51,647,954  2.45
A-TVIIREIFIR
Fidelity ILF - The US Dollar Fund - A-ACC-USD IE usD 5,198 97,359,192 4.61
97,359,192 4.61
131=5-v3y-¥-£2
CAS Capital No 1 4.00% VRN (Perpetual) VG usb 42,863,365 34,942,215 1.65
SoftBank Group 6.00% VRN (Perpetual) P usD 11,576,695 11,426,198 0.54
46,368,413 2.20



EI-F BT BE kR % Net EI-F HHEEAEE BHE CRR) % Net
Assets Assets
B {4 ) S it} )
Redsun Properties Gp 10.50% 03/10/2022 (Defaulted) KY ~ USD 18,902,997 2,157,777
Redsun Properties Grp 7.30% 21/05/2024 (Defaulted) KY ~ USD 18,317,422 2,111,083
Shimao Group 3.45% 11/01/2031 (Defaulted) KY usb 17,044,386 2,063,260
/ﬁﬁ$¥ CIFl Holdings 4.375% 12/04/2027 (Defaulted) KY usb 11,771,056 1,804,179
CIFI Holdings 4.45% 17/08/2026 (Defaulted) KY  USD 11,781,217 1,783,475
GCL New Energy Holdings 10.00% 30/01/2024 BM usb 14,986,153 14,845,785  0.70  CIF| Holdings Group 6.55% 28/03/2024 (Defaulted) ~ KY usb 10,190,090 1,591,924
ReNew Power 5.875% 05/03/2027 Reg IN usD 15,451,455 14,580,765  0.69  Rodsun Prop. Grp. 7.50% 13/01/2025 (Defaulted) Ky U 13,626,620 1,578,031
Greenko Dutch B 3.85% 29/03/2026 Reg S NL  USD 3,967,387 3590485 017 yushou Grp Hidgs 8.30% 27/05/2025 (Defaulted) usb 20823567 1/538.441
SCC Power 8.00% 31/12/2028 Reg $ cB usD 9,596,070 3265134 015 gynac China Holdings 6.50% 26/01/2026 (Defaulted) KV UsD 7,495,692 1,535,743
SCC Power 4.00% 17/05/2032 Reg S GB usD 5,328,224 567,456 0.03  Kqisa Group Holdings 11.50% 30/01/2023 (Defaulted) KY usD 11,811,659 1,231,278
36,847,623 174 Kaisa Group Holdings 8.50% 30/06/2022 (Defaulted) KY UsD 11,799,145 1,165,508
T Times China Holdings 6.75% 08/07/2025 (Defaulted) Ko uso 8,299,226 1,093,506
R CIFI Holdings 6.45% 07/11/2024 (Defaulted) usD 6,936,298 1,075,674
B Kaisa Group Holdings 9.575% 30/06/2024 (Defaulted) Y UsD 10,082,000 1,018,002
Lenovo Group 5.875% 24/04/2025 EMTN HK  USD 422,754 426346 0.02  Times China Holdings 6.20% 22/03/2026 (Defaulted) KY ~ USD 7,291,632 961,956
426346 002  Yuzhou Grp Hidgs 8.50% 26/02/2024 (Defaulted) usD 13,011,318 961,273
- Yuzhou Grp Higs 7.375% 13/01/2026 (Defaulted) KY usb 12,886,272 919,819
B Y- China Aoyuan Group 6.35% 08/02/2024 (Defaulted) KY ~ USD 11,525,725 799,561
EEG A Easy Tactic 7.50% VRN 11/07/2025 (Defaulted) VG USD 3,343,214 684,307
Wynn Macau 5.125% 15/12/2029 Reg S KY usD 37,183,980 30,899,701 146  Yango Justice Intl 8.25% 25/11/2023 (Defaulted) HK usp 19,163,298 670,715
Studio City Finance 5.00% 15/01/2029 Reg S VG usb 32,302,287 25,292,537 1.20 JGC Ventures 3.00% 30/06/2025 (Defaulted) SG usb 1,841,046 638,024
MGM China Holdings 4.75% 01/02/2027 Reg S KY  USD 25978630 23,599,247 1.12  Sunac China Holdings 7.25% 14/06/2022 (Defaulted) KY — USD 3,112,284 636,420
Melco Resorts Finance 5.625% 17/07/2027 Reg S~ KY ~ USD 13433285 12009410 057  Sunac China Holdings 7.95% 08/08/2022 (Defaulted) KY — USD 3,048,522 631,003
Sands China 3.75% 08/08/2031 KY usb 12,086,707 9,914,575  0.47 Yango Justice 10.25% 15/09/2022 (Defaulted) HK usb 20,053,498 601,605
Sands China 3.35% 08/03/2029 KY  USD 11,650,450 9,821,158 047  Yango Justice Inl 7.875% 04/09/2024 (Defaulted) ~ HK  USD 16,590,525 580,668
Wynn Macau 4.50% 07/03/2029 144A Ky UsD 7,479,628 8519296 040  Kaisa Group Holdings 10.50% 15/01/2025 (Defaulted) KY ~ USD 5,725,139 576,553
Li & Fung 5.00% 18/08/2025 EMTN BM usb 3,637,567 3,392,174  0.16 Yuzhou Group Hlids. 8.375% 30/10/2024 (Defaulted)  KY usb 7,352,282 524,760
Studio City 7.00% 15/02/2027 Reg § VG USD 3,479,570 3312270 016  Redco PPTY. Grp 8.00% 23/03/2023 EMIN (Defaulted) KY ~ USD 4273,976 519,545
126760368 600  Yango Justice Intl 9.25% 15/04/2023 (Defavited) ~ HK  USD 13,868,704 485,405
22 Yango Justice Intl 7.50% 17/02/2025 (Defaulied) MK USD 13,505,487 472,622
_ Times China 6.75% 16/07/2023 (Defaulted) KY  USD 3,286,567 448945
i China Aoyuan Grp 8.50% 23/01/2022 (Defaulted) ~ KY UsD 5324614 372,958
Bangkok Bank 3.733% VRN 25/09/2034 Reg S TH usD 36,247,373 31,136,493 147  Times China Holdings 6.60% 02/03/2023 (Defaulted) KY usb 1,837,757 276,582
HDFC Bank 3.70% VRN (Perpetual) Reg S IN usD 26,609,071 22,990,238 1.09 f:?:i G|;p Hld; 51['1%95;2 Eﬁ/ 1213/223025 "169"5 d(De'ﬂuhed) EV E:g f;g;g; !; gfg%
Citi Group Global MKkis Lux 4.82% 25/07/2024 LU HKD 123017655 14785908 0.70 oldings /01/2023 (Defaulted) 390, ,
Sumitomo Trust Bank 5.65% 09/03/2026 Reg S b3 usD 11,605,310 11,811,314 056  Sunac China Holding. 7.50% 01/02/2024 (Defaulted)  KY usp 384,972 79,684
Sumitomo Mitsui Financial Group 5.464% 13/01/2026 P usD 11,605,310 11,729,068 056  Modemland Overseas 3.00% 30/04/2027 (Defaulted) SG usp 169,639 72,337
Hyundai Capital America 6.575% 08/04/2030 Reg S US  USD 5,679,588 5974711028 Eay Taclc 7 2%;:% ;//%420(2: EDelwzl;ed) ‘és ﬁgg 204766 g
unac China 6. 4 (Defaultes g g
984TS 466 (\iidings 6,00% 16/07/2025 (Defaulted) usD 186,222 28,296
Sunac China Holdings 8.35% 19/04/2023 (Defaulted) KY ~ USD 70,925 14,448
IEE China Aoyuan Group 5.375% 13/09/2022 (Defaulted) KY usD 141,500 9,905
Shimao Group 5.60% 15/07/2026 (Defaulted) KY  USD 71,624 9,362
Theta Capital 8.125% 22/01/2025 SG usD 17,523,905 14,741,985 0.70
SinoOcetn tand Tre I 69465 VRN (Perpetual) VG USD 0209635 7850436 037 Koisa Group Hidgs 10.875% 25/07/2023 (Dofaulted) Kt USD 87,346 8820
Y ‘24E | Yuzhou Group Holdings 7.85% 12/08/2026 (Defaulted) KY usb 121,586 8,679
China SCE Group 5.95% 29/09/2024 KY  USD 785,085 345437 0.02 i
Bakrieland Development VJTSQWZ/ZDA? b bR 77.015.209 0 ooo  China Aoyuan Group 5.88% 01/03/2027 (Defaulted) KY — USD 99,574 6,681
T Kaisa Group Holdings 9.95% 23/07/2025 (Defaulted) KY ~ USD 52,408 5,292
22,937,858 1.09 156575
Efi &
Pakistan 6.875% 05/12/2027 Reg $ PK usb 6127886 2,192,746 010 o va 5.75% 18/04/2025 Reg S (Defaulted K UsD 33567,104 11,352,809 054
2,192,746 010 i | anka 7.85% 14/03/2029 Reg S (Defaulted: K UsD 32,352,655 10,929,887 052
Sri Lanka 6.85% 14/03/2024 Reg S (Defaulted, LK usb 25,920,170 8,741,924 0.41
3 Hig Sri Lanka 6.20% 11/05/2027 Reg S (Defaulted K usD 20,748,496 7,014090 033
Sri Lanka 7.55% 28/03/2030 Reg S (Defaulted LK usD 19,158,503 6,424,124 030
Sri Lanka 6.35% 28/06/2024 Reg S (Defaulted K usD 9,610,608 3,231,995 0.15
e 47,694,829 2.26
China Forestry 10.25% 17/11/2015 Reg S (Defaulted)” KY ~ USD 15,182,044 362506 0.02
Pearl Hidg Il 6.00% (Perpetual) Reg S (Defaulted)  KY usD 8,179,189 86272 001 q3-5 y3y.4- PR
Mirabela Nickel 1.00% 15/04/2044% AU USD 151,888 2 000 S1-
48780 003  Bakrie Tele. 11.50% 07/05/2015 Reg S (Defavlted)”  SG  USD 17,198,753 129,851
g - Hellas Tel. Il 6.054% 15/01/2015 144A (Defavlted) LU USD 399,971 4
B . 129,855
EAM-Y-EZ
Blue Skyview 15.758% (Perpetual) (Defaulted) VG usb 33,727,292 1,517,728  0.07
BLT Finance 7.50% 31/12/2049 (Defaulted)* NL  USD 171,658,603 246982 001 ZQfth 4 000
CC Construction Intl. 5.35% 03/07/2017 (Defaulted)” HK  CNY 209,630 0.00
1,765,618 0.08
. ®wEAEST (BUSEEE USD 2,967,118,480) 1,924,794,898 91.14
TEHREAT
Nuoxi Capital 5.35% 24/01/2023 (Defaulted) VG UsD 52,349 16,097 0.00
16,097 0.00
W ; ZwEsE k=R (A FN
—RHER Y- " Assets
Future Retail 5.60% 22/01/2025 Reg S (Defaulted)  IN usD 8,850,178 254,885 0.01 ) E CREN
REXLot Holdings 4.50% 17/04/2019 (Defaulted)” BM  HKD 7,544,961 24029 0.00 e )
REXLot Holdings 6.00% 28/04/2017 (Defaulted)” BM  HKD 2,901,908 9,242 0.00 4
288,156 0.01
— U,
i
Sold protect CDX NA HY $32 5 Year 20/06/2024 USD 175,599,177 4,634568 022
Tianjin State-OCL. & Management. -1.60% 17/12/2039 CN USD 34619031 7697112 036 o BOCEON AN (Ol NA v 8315 Year 20;17;2023 0D 175599477 seses20 017
Yihua Overseas Inv. 8.50% 25/10/2020 (Defavited) V& USD 24,892,536 1873819 007 554 protection on CDX NA HY $30 5 Year 20/06/2023 USD 176741024 1050,644 005
Pearl Holding 11l 9.00% 22/10/2025 Reg § usb 6315980 65140 000 gougpt protection on CDX NA HY S40 5 Year 20/06/2028  USD 88,100,895 (1,230584) (0.06)
9,184,071 043 7,990,957 0.38
TEpE
Easy Tactic 7.50% VRN 11/07/2027 (Defaulted) VG USD 34,516,539 5833778 028
Sunac China Holdings 6.50% 10/01/2025 (Defaulted) KY — USD 24,439,490 4997543 024
Sunac China Holdings 7.00% 09/07/2025 (Defaulied) KY ~ USD 21,086,203 4311842 020
Redsun Properties Grp 9.70% 16/04/2023 (Defaulted) KY — USD 35,154,765 3,779,157 0.18
Modernland O/S Pte 3.00% 30/04/2027 (Defaulted)  SG  USD 6,462,590 2,738,716 0.3
CIFI Holdings 5.25% 13/05/2026 (Defaulted) KY  USD 16,120,979 2,490,027 0.12
Times China Holdings 5.55% 04/06/2024(Defaulted) KY ~ USD 18,584,405 2,416,285 0.1
Yida China Holdings 6.00% 30/04/2025 (Defaulied) KY ~ USD 22,868,115 2,286,812 0.11




LIS USD  REBR (] ¥ Net

YRS KRER (A PN

7 Assets 7 Assets
) # CKRIV ) #& CKRI
) A )
REFSYERG WG
Bought USD Sold CNY at 0.149636 05/07/2023 2,748,591 82,050  0.00
Bought CNY Sold USD at 7.027000 05/07/2023 727,406 15,283 0.00
Bought CNY Sold USD at 6.876950 05/07/2023 689,607 (546) (0.00) ﬁg L“"V‘(’f;gﬂ‘gs:’;‘; 1“3:’;;;3/ 06/2023 ﬁgg i:izg;gl f:‘;;;ﬂ g;;
oo O S0 LDt 427500 007 RN 5 W rob o
t t6. ,150,4! ,364) 1551, 023 g
oud © “ /01 7e26s 000 US 10 Year Note Bond Future 21/06/2025 UsD 69,205,465 785,107 0.04
76265 000 s 3 Year Bond Future 30/06/2023 usp (9,280,928) (94563) (0.00)
US 5 Year Bond Future 30/06/2023 USD (214,571,211 5,129,544) (0.24)
A Shares (EUR) (hedged) /04 ( ) 458,047 0.02
Bought EUR Sold USD at 0.917730 09/05/2023 39,942,681 544013 0.03 _
Bought EUR Sold USD at 0.906252 08/04/2023 39,731,228 109,549 001
Bought USD Sold EUR at 1.104340 09/05/2023 636,184 (84) (0.00) o
Bought USD Sold EUR at 1.101595 09/05/2023 39,850,510 (04302 (0o0) COMEE (BFEERE) 178,476,480  8.43
549,176 0.03
——— NetAssets
A Shares (RMB) (hedged)
Bought CNY Sold USD at 6.904920 08/06/2023 15,001,593 7,519 0.00
Bought USD Sold CNY at 0.144476 09/05/2023 15,122,769 (6,993) (0.00)

Bought CNY Sold USD at 6.857090 09/05/2023

A-ACC Shares (SEK) (hedged)

Bought SEK Sold USD at 10.331742 08/06/2023
Bought SEK Sold USD at 10.328631 09/05/2023
Bought USD Sold SEK at 0.097196 09/05/2023
Bought USD Sold SEK at 0.097155 09/05/2023
Bought USD Sold SEK at 0.096751 09/05/2023
Bought USD Sold SEK at 0.096748 09/05/2023
Bought USD Sold SEK at 0.096642 09/05/2023

A-HMDIST (G) Shares (AUD) (hedged)
Bought AUD Sold USD at 1.514110 08/06/2023
Bought USD Sold AUD at 0.668568 09/05/2023
Bought USD Sold AUD at 0.659593 09/05/2023
Bought AUD Sold USD at 1.495410 09/05/2023

A-MDIST Shares (JPY) (hedged)
Bought JPY Sold USD at 135.268920 08/06/2023
Bought USD Sold JPY at 0.007472 09/05/2023
Bought USD Sold JPY at 0.007360 09/05/2023
Bought JPY Sold USD at 132.589200 09/05/2023

A-MDIST Shares (SGD) (hedged)

Bought SGD Sold USD at 1.335110 08/06/2023
Bought USD Sold SGD at 0.750206 09/05/2023
Bought USD Sold SGD at 0.748150 09/05/2023
Bought SGD Sold USD at 1.328619 09/05/2023

A-MINCOME (G) Shares (SGD) (hedged)

Bought SGD Sold USD at 1.335110 08/06/2023
Bought USD Sold SGD at 0.748578 09/05/2023
Bought USD Sold SGD at 0.748150 09/05/2023
Bought SGD Sold USD at 1.328619 09/05/2023

E-MDIST Shares (EUR) (hedged)

Bought EUR Sold USD at 0.917806 09/05/2023
Bought EUR Sold USD at 0.906252 08/06/2023
Bought USD Sold EUR at 1.101089 09/05/2023
Bought USD Sold EUR at 1.101595 09/05/2023

Y Shares (EUR) (hedged)

Bought EUR Sold USD at 0.917868 09/05/2023
Bought EUR Sold USD at 0.906252 08/06/2023
Bought USD Sold EUR at 1.105084 09/05/2023
Bought USD Sold EUR at 1.101595 09/05/2023

Y-ACC Shares (SGD) (hedged)

Bought SGD Sold USD at 1.335110 08/06/2023
Bought USD Sold SGD at 0.748150 09/05/2023
Bought SGD Sold USD at 1.328619 09/05/2023

Y-MDIST Shares (SGD) (hedged)

Bought SGD Sold USD at 1.335110 08/06/2023
Bought USD Sold SGD at 0.748150 09/05/2023
Bought SGD Sold USD at 1.328619 09/05/2023

15,257,872, (135,103) (0.01
(134,577) (0.01)

11,867,699 124916 0.01
12,994,917 111,249 0.01
274,847 (1,270) (0.00)

302,189 (1,522) (0.00)

205,293 (1,884) (0.00)

232,049 (2,136) (0.00)

12,091,789 (124,517) (0.01
104,836 0.00

70,351,890 247,600 0.01
1,103,790 11,114 0.00
71,487,733 (249,567) (0.01)

73,538,357 (746,833) (0.04
(737,686) (0.03)

1,201,691 532 0.00
21,882 329 000
1,198,633 (317) (0.00)

1,250,459 29,945) (0.0
(29.401) (0.00)

136,247,051 378572 002
2,519,621 (54) (0.00)
137,917,993 (380,903) (0.02)

140,894,192 (456,577) (0.02
(458,962) (0.02)

16,144,737 44859 0.00
298,438 (654) (0.00)
16,226,180 (44,814) (0.00)

16,578,342 53,723) (0.00
(54,332) (0.00)

49,782,095 682,193 003
49,370,491 136,126 0.01
839,188 (2,581) (0.00)
49,625,099 (129,885) (0.01
685,853 0.03

10,221,837 140,780 0.01
10,145,745 27,974 0.00
210,405 114 000
10,152,213 26,572) (0.00
142,296 0.01

7,041,442 19,565  0.00
7,096,427 (19.599) (0.00)

7,119,498 23,071) (0.00
(23,105) (0.00)

8,664,904 24076 0.00
8,764,170 (24,208) (0.00)
8,792,664 28,493) (0.00

(28,622) (0.00)
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FERATIES 20234F 4 A 30 HHRTE

WRBEFEE B EUR ¢ Net
Assets
B itz
IRLF-
Harbour Energy 5.50% 15/10/2026 144A GB  USD 22,096,181 18,359,745 085
Kosmos Energy 7.50% 01/03/2028 Reg S Us  USD 14,858,080 11,314,764 052
EnQuest 11.625% 01/11/2027 Reg S GB usbD 12,918,848 11,079,111 0.51
Tullow Oil 10.25% 15/05/2026 144A GB  USD 12,186,698 8,631,527  0.40
Wintershall Dea Fin. 2 BV 3.00% VRN (Perpetual) ~ NL  EUR 7,637,536 5,837,369 027
Tullow Oil 10.25% 15/05/2026 Reg S GB usD 4,038,237 2,860,180 0.13
CGG 7.75% 01/04/2027 Reg S FR EUR 2,976,005 2,611,486 0.12
BP Capital Markets 4.375% VRN (Perpetual) GB  USD 2,282,482 1,988,954  0.09
Nostrum Oil & Gas NL GBP 2,527,908 289,505  0.01
62,972,641 290
NEEEE
EDF 3.575% VRN (Perpetual) R EUR 40,031,223 29,880,105 138
EDF 6.00% VRN (Perpetual) EMTN FR GBP 15,450,647 15,736,850  0.72
EDF 7.50% VRN (Perpetual) EMTN FR EUR 15275072 14962238  0.69
Teollisuuden Voima 1.125% 09/03/2026 EMTN Fl EUR 9,600,470 8,863,679  0.41
ContourGlobal Power 3.125% 01/01/2028 Reg S w EUR 8,503,123 6,851,647 032
Terna 2.375% VRN (Perpetual) T EUR 1,382,657 1,158,390  0.05
77,452,909  3.57
=)
INEOS Finance 6.625% 15/05/2028 Reg S GB  EUR 11,304,431 11,248,101 052
Huhtamaeki 4.25% 09/06/2027 Fl EUR 5,793,993 5,676,085 0.26
INEOS Finance 2.875% 01/05/2026 Reg S GB  EUR 3,709,033 3,438,660 0.16
INEOS Quattro Finance 2 2.50% 15/01/2026 Reg' S~ GB  EUR 3,691,476 3335713 0.15
Solvay Finance 5.869% VRN (Perpetual) R EUR 3,072,572 3,066,679 0.14
INEOS Quattro 3.375% 15/01/2026 Reg S GB  USD 2,282,482 1,900,103 009
28,665,341 132
B Y-
Heathrow Funding 7.125% 14/02/2024 EMTN GB GBP 11,902,266 13,687,689  0.63
Paprec Holding 3.50% 01/07/2028 Reg S FR EUR 13,670,311 12,234,792 056
Int'l Constolidated Airlines 1.125% 18/05/2028 ES EUR 11,524,622 9,193,328  0.42
Loxam SAS 6.575% 15/05/2028 EMTN R EUR 8,778,777 8,756,610 0.40
Intrum 3.50% 15/07/2026 Reg S SE EUR 10,434,454 8,603,103 0.40
TK Elevator Holdco 6.625% 15/07/2028 Reg S DE EUR 10,053,894 8,433,961 039
Rolls-Royce 4.625% 16/02/2026 Reg S GB  EUR 5,398,948 5511215  0.24
Heathrow Finance 5.75% 03/03/2025 GB  GBP 4,016,290 4,503,278 021
Arena Luxembourg Finance 1.875% 01/02/2028 Reg S LU EUR 1,580,180 1,255,737  0.06
Heathrow Finance 4.75% 01/03/2024 GBP 789,212 885,595 0.04
Travis Perkins 3.75% 17/02/2026 ee GBP 592,567 612,782 003
73,478,090 338
TEHREAT
Orano 3.375% 23/04/2026 EMTN R EUR 26599,694 25,959,572 120
Orano 2.75% 08/03/2028 EMTN R EUR 15,362,860 14,281,107 0.6
IHS Netherlands 8.00% 18/09/2027 Reg S NL  USD 10,205,328 8,163,800 038
ams OSRAM 2.125% 03/11/2027 AT EUR 5,091,691 3,462,350 0.16
51,866,829 239
—RCH B Y-
Altice (France) Holding 8.00% 15/05/2027 Reg S w EUR 41,172,464 29,612,142 136
LHMC Finco 7.25% 02/10/2025 Reg S w EUR 28,475,991 26785941 123
Virgin Med Securities 4.125% 15/08/2030 Reg S GB  GBP 27,210,697 24305791 112
GEMS Education Delaware 7.125% 31/07/2026 Reg S SU usD 25,217,037 22,269,665 1.03
Verisure Holdings 3.875% 15/07/2026 Reg S SE EUR 20,012,100 18,496,443 0.85
888 Acquisitions 7.558% 15/07/2027 Reg S Gl EUR 14,270,780 12,947,165  0.60
Allwyn Entertainment Fin. 7.25% 30/04/2030 Reg S~ GB  EUR 12,583,499 12,727,265 059
Albion Financing 8.75% 15/04/2027 144A w usD 13,431,529 10,628,630  0.49
Altice Finance 5.75% 15/08/2029 144A w UsD 13,219,082 9,557,308 0.4
Albion Finance 5.25% 15/10/2026 Reg S w EUR 9,926,163 9,189,344  0.42
Ford Motor 9.625% 22/04/2030 us usb 8,668,164 9,140,430  0.42
Verisure Holding 3.25% 15/02/2027 Reg S SE EUR 9,557,454 8423510  0.39
ILR Avtomotive 5.875% 15/01/2028 144A GB  USD 10,501,173 8,242,022 038
VZ Secured Finanacing 3.50% 15/01/2032 Reg S NL EUR 9,745,320 7,636,940  0.35
Summer BC 5.75% 31/10/2026 Reg S w EUR 8,361,785 7,300,884 0.34
United Group 5.25% 01/02/2030 Reg S NL EUR 9,704,938 7,297,764 034
Lottomatica 9.75% 30/09/2027 Reg S [ EUR 5,338,374 5,741,235  0.26
CT Investment 5.50% 15/04/2026 Reg S DE EUR 5,083,790 4518726 021
ZF Finance 3.00% 21/09/2025 EMTN DE EUR 4,477,176 4,258,932 0.20
ZF Finance 5.75% 03/08/2026 EMTN DE EUR 3,862,662 3,896,128 0.18
United Group 4.00% 15/11/2027 Reg S NL EUR 3,774,874 2,981,007 0.14
United Group 3.125% 15/02/2026 Reg S NL EUR 2,253,512, 1,969,017 0.09
247,926,289 11.41
EEBLER
Bellis Acquisition 3.25% 16/02/2026 Reg S GB  GBP 24,066,139 22,587,523 104
Sigma Holdco 5.75% 15/05/2026 Reg S NL EUR 8,299,456 6,628,360  0.31
Bellis Acquisition 4.50% 16/02/2026 Reg S GB  GBP 5,544,675 5330334 025
Iceland Bondco 4.625% 15/03/2025 Reg S GB  GBP 3,085,740 3,188,218  0.15
Casino Guichard 4.048% 05/08/2026 EMTN R EUR 8,539,838 1,656,242 0.08
39,390,477 1.81
NVATT
Organon Finance 2.875% 30/04/2028 Reg S Us  EUR 34858767 30,265,288 139

K WEELEEE  EEer 0Nt
. Assets
B iz
Nidda Healthcare Holding 7.50% 21/08/2026 Reg S DE EUR 27,848,036 27,142,228 125
Bayer 5.375% VRN 25/03/2082 EUR 15,538,435 14,288,834  0.66
Bayer 3.125% VRN 12/11/2079 DE EUR 3,774,874 3,263,964 0.15
Bayer 3.75% VRN 01/07/2074 DE EUR 3,292,041 3,201,830 0.15
78,162,144 3.60
iy
Nemean Bondco 13.25% 15/12/2026 Reg S GB GBP 21,249,907 24,112,842 11
Co-Operative Bank Fimn. 6.00% VRN 06/04/2027 GB GBP 16,083,597 17,186,136 0.79
Garfunkelux Holdco 3 7.75% 01/11/2025 Reg S L GBP 15,583,207 13,467,762 0.62
Commerzbank 6.125% VRN (Perpetual) DE EUR 14,397,194 12,602,224 058
Ibercaja Banco 3.75% VRN 15/06/2025 ES EUR 12,378,075 12,177,229 0.56
Co-Operative Bank Fin. 9.00% VRN 27/11/2025 GB GBP 10,341,399 11,903,311 0.55
Banco BPM 7.00% VRN (Perpetual) T EUR 12,965,376 11,400,001 052
Societe Generale 9.375% VRN (Perpetual) 144A FR usD 12,340,327 10,640,178 0.49
Ford Motor Credit 7.35% 04/11/2027 us usb 11,163,971 10,384,100  0.48
Piraeus Financial 5.50% VRN 19/02/2030 EMTN GR EUR 11,939,137 10,120,340  0.47
Alpha services & Holdings 11.875% VRN (Perpetual) GR EUR 10,975,227 9,922,812 0.46
Garfunkelux Holdco 3 6.75% 01/11/2025 Reg S L EUR 12,014,634 9,199,785  0.42
Intesa Sanpaolo 5.875% VRN (Perpetual) EMTN T EUR 10,701,329 8,352,762 038
International Personal Finance 9.75% 12/11/2025 GB EUR 9,222,105 8,336,783 038
Societe Generale 7.875% VRN (Perpetual) EMTN FR EUR 6,232,932 5,650,558 0.26
Intesa Sanpaola 6.375% VRN (Perpetual) T EUR 6,204,839 5,321,171 0.24
Barclays 9.25% VRN (Perpetual) GB GBP 4,449,962 4,586,331 0.21
Agps Bondco 6.00% 05/08/2025 GB EUR 10,095,593 4,283,056  0.20
Piraeus Financial Higs 8.75% VRN (Perpetual) GR EUR 5,308,526 4,028,057 0.19
Deutsche Bank 4.296% VRN 24/05/2028 DE usb 3,840,715 3,463,352 0.16
Nexi 1.75% 24/04/2027 T EUR 3,687,086 3,188,113 0.15
Barclays 8.00% VRN (Perpetual) GB usD 3,928,503 3,125,722 0.4
Eurobank Ergasias GR EUR 2,132,956 2,730,183 013
OTP Bank 7.35% VRN 04/03/2026 EMTN HU EUR 1,918,163 1,932,503  0.09
Alpha B 4.25% VRN 13/02/2030 EMTN GR EUR 2,079,692 1,681,747  0.08
Aviva 6.875% VRN (Perpetual) GB GBP 1,638,998 1,640,295 0.08
211,437,353 9.73
TEE
Fastighets AB Balder 3.50% 23/02/2028 SE EUR 10,007,806 9,071,777 042
Adler Financing 12.50% VRN 30/06/2025 w EUR 2,872,416 2,902,705 013
Aroundtown 3.375% VRN (Perpetual) L EUR 5,267,266 2,360,789 0.1
ADLER Group L EUR 74,134 40922 0.00
14,376,193 0.66
A-TIIVRBIFIR
Fidelity ILF - The Euro Fund - AACCEUR IE EUR 14,829 204,179,021 9.40
204,179,021 9.40
J3227-v3v-#-E2
Vodafone Group 6.25% VRN 03/10/2078 GB usbD 25,897,392 22,966,342 1.06
Altice (France) 5.875% 01/02/2027 Reg S FR EUR 25,519,904 22,202,317 1.02
Lorca Telecom 4.00% 18/09/2027 Reg S ES EUR 18,596,961 17,136,095 0.79
Altice (France) 5.50% 15/10/2029 144A FR usD 21,676,556 14,718,356  0.68
Cellnex Telecom 0.75% 20/11/2031 ES EUR 14,484,982 11,725,166 0.54
Telecom lItalia 6.875% 15/02/2028 T EUR 11,337,790 11,416,021 053
lliad 5.625% 15/02/2030 FR EUR 10,797,896 10,360,235 0.48
Pinewood Finance 3.25% 30/09/2025 Reg S GB GBP 8,910,459 9,545,593 0.44
lliad Holding 5.625% 15/10/2028 Reg S FR EUR 6,829,011 6,256,637 0.29
Telecom lItalia 5.875% 19/05/2023 EMTN T GBP 3,862,662 4,401,707 0.20
lliad Holding 5.125% 15/10/2026 Reg S FR EUR 2,197,328 2,094,328 0.10
Telefonica Europe 3.00% VRN (Perpetual) NL EUR 526,727 520,801 0.02
133,343,598  6.14
Z DD
IRIF-
Vallourec 8.50% 30/06/2026 FR EUR 13,885,510 13,879,747  0.64
Vallourec 8.50% 30/06/2026 Reg S FR EUR 13,212,059 13,206,576 0.61
TechnipFMC 6.50% 01/02/2026 144A GB usb 14,060,089 12,801,507  0.59
DTEK Energy 7.00% 31/12/2027 NL usb 31,229,268 12,022,137 0.55
Petrofac 9.75% 15/11/2026 144A GB usD 13,420,116 8,516,706 039
Petrofac 9.75% 15/11/2026 Reg S GB usb 5,640,364 3,579,501 0.16
64,006,174
NaEES
Public Power 4.375% 30/03/2026 GR EUR 15,274,194 14,576,774 0.67
Energo-Pro 8.50% 04/02/2027 Reg S cz usD 8,316,135 7,231,422 033
Energo-Pro AS 4.50% 04/05/2024 cz EUR 4,938,062 4,794,957 0.22
Enel 6.375% VRN (Perpetual) EMTN T EUR 3,750,293 3,788,046 017
Enel 6.625% VRN (Perpetual) EMTN T EUR 2,493,173 2,508,705 0.12
SCC Power 8.00% 31/12/2028 Reg S GB usD 7,019,359 2,209,445  0.10
SCC Power 4.00% 17/05/2032 Reg S GB usb 3,802,153 366,784 0.02
35,476,133 1.63
#Ht
Ardagh Packaging Finance 4.75% 15/07/2027 Reg S SU GBP 14,444,599 13,172,189 0.61
Metinvest BV 7.75% 17/10/2029 Reg S NL usb 22,820,430 11,988,994  0.55
ARD Finance 5.00% 30/06/2027 Re S L EUR 14,441,088 11,121,703 051
Ardagh Packaging Finance 2.125% 15/08/2026 Reg S su EUR 7,483,907 6,664,242 0.31
Monitchem HoldCo 8.75% 01/05/2028 Reg S EUR 6,358,468 6,408,414 030

22



E1-F  HHELEEE EEeuR 2N EI-F  HHELEEE BEeuR PN

Assets Assets
B {4 S it}
Trivium Packaging Finance 8.50% 15/08/2027 144 NL  USD 2,041,066 1,786,154 008  Aqueduct Euro Clo 12017 5.95% FRN 20/07/2030  IE EUR 422,747 397,101 002
51,141,696 235  Tikehau CLO 3.41% FRN 04/08/2034 IE EUR 404,639 395,678 0.02
Dryden 103 Euro Clo 2021 0.634% FRN 19/01/2036  IE EUR 391,994 389,065 0.02
. N Income Cont. Student Lns. 4.7103% FRN 24/07/2056 GB  GBP 340,038 387,781 002
HAM-Y-EZ CIFC Euro Funding CLO IV 6.275% FRN 18/08/2035  IE EUR 424,871 384,253 002
AA Bond 6,50% 31/01/2026 Reg S B GBP 20415924 19,824,358 091  Sound Point Euro CLO Il Fudg 6.505% FRN 26/01/2036 IE EUR 404,639 373532 002
Neptune Bidco US 9.29% 15/04/2029 144A Us  USD 18,448,600 15755254 073  Dryden 103 Euro Clo 2021 0.389% FRN 19/01/2036  IE EUR 343,943 344801 002
Seche Environment 2.25% 15/11/2028 FR EUR 15,807,066 13,764,556 0.63  ALME 20-3X5.927% FRN 15/04/2032 IE EUR 354,059 523392 001
Autostrade per ['ltalia 1.625% 12/06/2023 MTN T EUR 7,310,965 7,297,798 034 Together Asset Backed 5.634% FRN 15/12/2061 GB GBP 282,146 322,219 0.01
Benteler International 9.375% 15/05/2028 Reg S AT EUR 6,870,271 6,967,897 032  Bushy Park CLO 7.942% FRN 15/04/2036 IE EUR 318,654 318,040 001
Abertis Infr. Fin. BV 3.248% VRN (Perpetual) NL EUR 7,461,960 6,623,049 030  Trinitas Euro CLO Ill 8.001% FRN 25/01/2037 IE EUR 303,480 304531 001
Autostrade per ['ltalia 2.00% 15/01/2030 T EUR 6,597,251 5,529,163  0.25 Adagio 9.211% FRN 20/07/2036 IE EUR 303,480 301,696 0.01
Autostrade per ['ltalia 1.75% 26/06/2026 EMTN T EUR 5,341,008 4,963,874 023  Last Mile Logistics 4.582% FRN 17/08/2033 IE EUR 321,771 300,513 0.01
Abertis Infr. Finance 2.625% VRN (Perpetual) NL EUR 3,335,935 2,741,645 0.13  ICG Euro CLO 20231 9.47481% FRN 19/04/2036 IE EUR 303,480 300417 001
Int'l Consolidation Airlines 3.75% 25/03/2029 ES EUR 526,727 437,694 002  Bridgepoint CLO IV 9.431% FRN 20/01/2037 IE EUR 283,248 285598 0.01
3905288 386  Horvest CLO XXIll 620% FRN 20/10/2032 IE EUR 316,630 282,006 0.01
—EER 2™ Contego CLO 8.308% FRN 15/11/2036 IE EUR 273,132 271,189 0.01
_ Highways 2021 0.240% FRN 18/12/2031 GB  GBP 252,900 268,328 0.01
BRI Barings Euro CLO 20231 0.623% FRN 30/04/2036  IE EUR 263,016 259,742 001
Celinex Finance 1.00% 15/09/2027 EMTN B EWR 2,282,482 1995172009 Aurium CLO Il 6.277% FRN 16/04/2030 & EUR 273,132 257,724 0.01
95172 0oy  DPF 181 0.63% FRN 28/04/2051 NL EUR 254,302 254,412 0.01
_ 1998172 009 vikenqu CLO VIl 7.315% FRN 25/10/2034 IE EUR 252,900 253,883 0.01
Arbour Clo XI 6.821% FRN 15/01/2036 IE EUR 252,900 253,678 0.01
P CHC B Fonng CLOV 6 275 RN 051054 & EOR des;d  oswedz ool
uro Funding . ,074 , !
';;3:;2"‘,”;;;‘1;}53554?’ 2026 Reg $ oo Il 192 CIFC Euro Funding CLO| 6377% FRN 15/07/2032  IE EUR 252,900 231809 001
Fauracia 2.75% 19/02/2027 iy R Toaests 11899 079  PCLFunding V 49338% FRN 15/10/2025 GB  GBP 202,320 230,751 0.01
- 295 g : Taurus 2019-1 0.235% FRN 02/02/2031 IE EUR 233,578 230,049 0.01
ILR Automotive 7.75% 15/10/2025 144A GB  USD 15254008 13752264 063 SURS N et (e tss £ T 49258 37500 001
Ziggo Bond 3.375% 28/02/2030 Reg § NLoEUR 16867542 12950224 060 CovicE €10 225 0.630% FRN 25/10/2035 I EUR 225586 220158 0.01
Peoplecert 5.75% 15/09/2026 Reg § GB  EWR 15,157,631 12870794 059 G e BTL 2022-1 6.579% FRN 23/03/2054 GB  GBP 192,204 212811 0.01
UPC Broadband Finco BV 4.875% 15/07/2031 144A  NL  USD 13374467 10466610 048 g oo e R FRN 20/01/2037 e R 202520 205685 001
CPUK Finance 4.875% 28/08/2025 Reg S GB  GBP 5,381,390 5821784 027 poodE O e FRN 18/09/2037 £ T 202,370 202591 001
Verisure Holding 7.125% 01/02/2028 Reg S SE EUR 5,736,053 5736569 026 (LU el 5 20212 0.530% FRN 15/10/2035 £ R 227510 202347 001
3‘"“'“9' 3(:\5“!:0‘?57‘2;%’\Su;ﬂ%g;éi?kegss lSJES gjg 1’2?22; i'g:z;’; 3’5‘1’ Bain Cap. Euro CLO 2022-2 0.485% FRN 22/07/2036  |E EUR 202,320 201,575 0.01
erisure Holding /10/ ) 521, 1634, Jubilee CLO 2022-XXVI 0.667% FRN 15/10/2036 IE EUR 202,320 198,292 0.01
ZF North America 6.875% 14/04/2028 144A Us  USD 4,871,343 4541235 021 gR ST N 18)08/2029 ce  osp 170381 195967 001
g;:: E:g:zz '1’3 \2.1;.52;;]2/0‘/11/22/()22072:552 s tﬂ Eﬂs g"gg'g; g'ggggg g’z Madison Pk Euro Funding XX 9.267% FRN 15/10/2036 IE EUR 192,204 189,635  0.01
9 ved G Jubilee CLO 2019-XXIl 0.400% FRN 20/11/2031 IE EUR 202,320 188,846  0.01
Jaguar Land Rover 4.50% 01/10/2027 Reg S GB  USD 1,420,406 078748 005 00 NN 63775 FRN 15/10/2051 £ T 207320 8763 001
Edmondstown Park CLO 6.727% FRN 21/07/2035  IE EUR 202,320 202829 001 TAE S0 7 077% FRN 15/04/2037 £ R 197262 181427 001
Cairo Mezz < EUR 177747 28107 000 e CLO XXVII 6.577% FRN 15/07/2034 IE EUR 202,320 179,109  0.01
145,802,794 671 Bymper UK 2021-1 Finance 4.60271% FRN 20/12/2030 GB GBP 137,523 156,721  0.01
BCCE CLO 9.471% FRN 22/07/2036 IE EUR 151,740 152,349 0.01
HESNES E-Carat 4.764% FRN 18/05/2028 GB  GBP 131,086 149,454 0.01
Mortimer BTL 2020-1 6.52353% FRN 21/06/2052 GB  GBP 124,325 141,867 0.01
Casino Guichard 6.625% 15/01/2026 R EUR 4,104,078 1,055,774 005 NDFT 2022-3 11.4338% FRN 15/11/2030 o8 oBP 121392 139717 001
1,055,774 0.05  Aurium CLO Il 5.992% FRN 22/06/2034 IE EUR 151,740 136,003 0.01
Aqueduct Euro Clo 7-2022 9.0475% FRN 15/03/2036  IE EUR 136,566 135399 0.01
N Adagi IX CLO 6.157% FRN 15/09/2034 IE EUR 151,740 133,557 0.01
S Neuberger Ber LA Eu CLO 5 8.346% FRN 20/10/2036 IE EUR 131,508 130,369 0.01
UniCredit 8.00% VRN (Perpetual) T usD 29,562,531 25,988,196 1.20  North Westerly VIl ESG CLO 5.604% FRN 15/05/2034 IE EUR 136,566 121,759 0.01
Jerrold Finco 4.875% 15/01/2026 Reg S GB GBP 12,968,009 13,044,799 0.60  Canterbury Finance NO 1 6.9286% FRN 16/05/2056 ~ GB GBP 106,825 121,678 0.01
Banca Monte 7.677% VRN 18/01/2028 EMTN I EUR 13,317,405 11,353,087 052 SNDPE CLO V Funding 6.561% FRN 25/07/2035 IE EUR 121,392 111,755 0.01
BCC 5.25% VRN 27/11/2031 EMTN ES EUR 14,046,043 11,136,138 0.51 Adagi IX CLO 5.107% FRN 15/09/2034 IE EUR 111,276 103,368  0.00
Jerrold Finco 5.25% 15/01/2027 Reg S GB  GBP 11,091,107 10,860,581 050  Penta CLO 12 0.508% FRN 20/10/2035 IE EUR 101,160 101,673 0.00
Banco de Sabadell SA 5.75% VRN (Perpetual) ES EUR 12,992,590 10,457,034 048  Tikehau CLO VI 7.72% FRN 20/10/2035 IE EUR 101,160 101,336 0.00
Banco Com Portugues 4.00% VRN 17/05/2032 DMTN  PT EUR 14,046,043 10,255,611 047  Penta CLO 12 0.664% FRN 20/10/2035 IE EUR 101,160 100,701 0.00
Intesa Sanpaolo 6.184% VRN 20/02/2034 EMTN T EUR 9,870,857 9,804,285  0.45 Tower Bridge Funding 2023-1 8.50% FRN 20/10/2064 GB GBP 80,928 92,378  0.00
Banco de Sabadell 9.375% VRN (Perpetual) ES EUR 10,534,532 9,795092  0.45  Mortimer BTL 2020-1 0.265% FRN 21/06/2052 GB  GBP 56,650 64,661 0.00
Intesa 4.95% VRN 01/06/2042 Im usD 16,131,003 9,683,678  0.45  Atlas Funding 2023-1 5.00% FRN 20/01/2061 GB  GBP 54,626 62,249 0.00
Hoist Finance 3.375% 27/11/2024 EMTN SE EUR 10,129,831 9,492,581  0.44 Elstree Funding No 3 8.6844% FRN 23/04/2055 GB GBP 53,716 60,894 0.00
Deutsche Bank 10.00% VRN (Perpetual) DE  EUR 9,481,079 8,909,958 041  Bain Cap Euro CLO 2021-2 0.340% FRN 17/07/2034  IE EUR 58,470 51,843 0.00
Lioyds Banking Group 8.50% VRN (Perpetua) GB  GBP 7,705,132 8,322,707 038  Hops Hill No2 7.0355% FRN 27/11/2054 GB  GBP 40,464 45853 0.00
Vivion Investments 3.00% 08/08/2024 w EUR 10,797,896 7,908,886 036  ALME 203X 3.927% FRN 15/04/2032 IE EUR 44151 43644 0.00
Yapi ve Kredi Bankasi 8.25% 15/10/2024 Reg S R usD 8,383,732 7,614,654 035 Sage AR Funding No 1 6.2312% FRN 17/11/2030 GB GBP 30,348 32,929 0.00
TBC Bank 10.775% VRN (Perpetual) Reg S GE  USD 7,944,793 6,857,421 0.32  ECT Autonoria DE 2023 8.456% FRN 26/01/2043 R EUR 20,232 20,053 0.00
doValue 3.375% 31/07/2026 Reg S I EUR 7,519,900 6,774,859 031 270,871,006 1247
Intesa Sanpaolo 8.248% VRN 21/11/2033 Reg S i usD 6,522,475 6,145,466 0.28
Banco de Credito 8.00% VRN 22/09/2026 ES EUR 5,793,993 5,871,887 027
TBC Bank 8.894% VRN (Perpetual) Reg S GE  USD 7,023,022 5711612 026 REIE
Deutsche Bank 7.50% VRN (Perpetual) DE  USD 7,374173 5505782 025 Canary Wharf Grp Invt 2.625% 23/04/2025 Reg S~ GB  GBP 8,769,998 8,309,620 0.38
Permanent TSB Group Hids 6.625% VRN 25/04/2028 ~ 1E EUR 5195,280 5269785 024 Grand City Properties 1.50% VRN (Perpetual) EMTN LU EUR 18,786,583 6840932 031
Castor 6.00% 15/02/2029 Reg § T EUR 5,403,337 4755850 0.2 Cp| property 4.875% VRN (Perpetual) w EUR 8,054,528 3453532 0.16
Banco de Sabadell 6.00% VRN 16/08/2033 EMTN  ES EUR 5,179,478 4692670 022 peimgtade Bostad 2.625% VRN (Perpetual) SE EUR 3,445,670 1,838,920 008
Alpha Bank 7.50% VRN 16/06/2027 EMTN GR EUR 4,520,192 4499612 021 Heimstaden Bostad 3.00% VRN (Perpetual) SE EUR 2,753,024 1,535,257 0.07
Banca Monte 8.00% VRN 22/01/2030 T EUR 4,906,458 4,431,906 0.20  Ap|ER Real Estate 2.125% 06/02/2024 DE EUR 1,541,553 1,453,685  0.07
AIB Group 5.25% VRN (Perpetual) IE EUR 4,213,813 3864568 018 Aroundtown 1.625% VRN (Perpetual) EMTN w EUR 4,301,601 1,137,315 0.05
AIB Group 6.25% VRN (Perpetual) IE EUR 3,928,503 3,622,024 017 Canary Wharf Grp Inv 3.375% 23/04/2028 Reg S GB GBP 1,286,969 1,010,262  0.05
Turkiye Ihracat 9.375% 31/01/2026 Reg S R usD 3,774,874 3415817 016 Arqundiown 2.125% VRN (Perpetual) w EUR 1492392 419176 002
Global Aircraft Leasing 6.50% VRN 15/09/2024 144A KY — USD 4,259,956 5415146 016 SAMHALLS | Norden 2.625% VRN (Perpetuc) SE EUR 877878 335235 002
UniCredit 5.459% VRN 30/06/2035 144A I usD 4,082,131 3,149,545  0.14 T esssesa 121
Lioyds Banking Group 7.50% VRN (Perpetual) GB  USD 3,160,360 2,756,984 0.13 o 263%8534 121
Tinkoff Credit 6.00% VRN (Perpetual) Reg S IE usD 5,991,515 2,337,234 0.1
TBC Bank 5.75% 19/06/2024 Reg S GE  USD 1,970,835 1,760,185 008  J31°H-Y3v-H-¥2R
Banco Commercial 1.75% VRN 07/04/2028 EMIN  PT EUR 1,229,029 1,004,378 005
CVC Cordatus Loan Fund 0.520% FRN 20/05/2036  IE EUR 637,307 622292 003 lad S375% 14/06/2027 R EUR 16767464 10548095 076
Trnias Euro CLO I 73815 FRN 15/05/2038 £ v a4y 3732 0ps  Telefonica Europe 6.135% VRN (Perpetual) NL EUR 16528525 15854590 0.73
5 g FRN 23/08/2052 I T pasindt Srtss 0oy  Telecom lalia Capital 7.721% 04/06/2038 W usD 15,077,549 12,777,757 059
umper /08 ¢ ¢ ¢ lliad Holdco 6.50% 15/10/2026 144A FR UsD 14,226,008 12,365,084 057
Bain Cap Euro CLO 20222 7.291% FRN 22/07/2036  IE EUR 505,799 00550 002 i O /01202 Reg § GE UsD 11763561 10482249 048
Avoca CLO XXVIIl 8.344% FRN 15/04/2057 IE EUR 485,567 483742 002 3 9 7o% ohed -
Telefonica Europe BV 2.376% VRN (Perpetual) NL EUR 10,446,744 8,194,896  0.38
Tikehau CLO IX 7.661% FRN 20/04/2036 IE EUR 465,335 467,499 0.02 h
Telecom Italia 3.00% 30/09/2025 EMTN i EUR 6,143,388 5,809,986 0.27
Henley CLO VI 6.411% FRN10/06/2034 IE EUR 505,799 461,116 0.02 elecom ltalia /09 /143 807,
g g : Vodafone Group 7.00% VRN 04/04/2079 GB  USD 5,556,966 5,167,827 024
MPE Funding 7.897% FRN 15/10/2036 & EUR 460.277 460787 002 yoefonica Europe 7.125% VRN (Perpetual) NL EUR 4,828,527 4924894 023
Jubilee CLO 2013X 3.55% FRN 15/07/2034 IE EUR 505,799 459,848 0.02 . ond 90 :
Telecom ltalia Capital 7.20% 18/07/2036 w uUsD 5,987,126 4914201 0.23
NDFT 2021-1 7.0338% FRN 15/03/2029 GB  GBP 407,067 457,560 0.02 ¢
Provids CLO I¥ 6.45% FRN 20/04/2054 e R S0 799 4or3s6 o0op  Telecom ltalia 1.625% 18/01/2029 EMTN [ EUR 5,553,454 4304077 0.20
PSTET 20231 0.575% FRN 15/11/2032 i v 9979 42rate  00p  Koninlike KPN 6.00% VRN (Perpetual) NLEUR 4,208,546 4235775 019
- g g : Telefonica Europe 4.375% VRN (Perpetual) NL EUR 3,774,874 3,692,299 017
Providus CLO 11 6.627% FRN 15/07/2031 e EUR 455,219 424900 002 roictonica Europe 3.875% VRN (Perpetual) NL EUR 3,774,874 3,493,469 0.16
Income Cont Student Lns. 4.7102% FRN 24/07/2058 GB  GBP 355,459 405,246 0.02 74 4750



EI-F WHEEE BEER 0N 219#R% e Unrealised % Net
Assets gain/(loss) Assets
B ik} EUR
Cellnex Telecom 1.875% 26/06/2029 B EUR 2,194,694 1,882,137 009  Bought USD Sold EUR at 1.086424 16/05/2023 7,068,763 (118,647) (0.01)
114647516 528  Bought USD Sold EUR at 1.078460 16/05/2023 6,551,157 (157,178) (0.01)
222 Bought USD Sold EUR at 1.071160 16/05/2025 6,559,744 (200,722) (0.01)
Bought USD Sold EUR at 1.079281 16/05/2023 10,276,387 (238,919) (0.01)
¥ b5 Bought USD Sold EUR at 1.065544 16/05/2023 6,724,490 (239,939) (0.01)
Bought USD Sold EUR at 1.067791 16/05/2023 8,885,726 (298,980) (0.01)
. Bought USD Sold EUR at 1.063025 16/05/2023 8,611,757 (326,914) (0.02)
IRIF- Bought EUR Sold GBP at 1121806 16/05/2023 307,559,166 (4,619,171) (0.21)
Nostrum Oil & Gas Finance 5.00% 30/06/2026 Reg § NL  USD 4,173,431 2,826,668 0.13 4,359,969
Nostrum Oil & Gas Finance 14.00% 30/06/2026 Reg S NL  USD 5,761,180 1,747,925 0.08
Fara Holdings* GB GBP 774332 9 0.00 A-ACC Shares (CZK) (hedged)
4574600  0.21  goygnt CZK Sold EUR at 23.616030 09/05/2023 7,078,700 28,613 0.00
Bought EUR Sold CZK at 0.042545 09/05/2023 7,107,313 5039 0.00
N Bought CZK Sold EUR at 23.575310 07/06/2023 7,147,711 (6,494) (0.00)
TXU Europe Funding 7.00% 30/11/2005 (Defaulted)® GB  EUR 658,408 7 000 _ w58 000
7 080 A ACC Shares (PLN) (hedged)
B . Bought PLN Sold EUR at 4.696781 09/05/2023 9,585,948 224534 001
HARE-Y-EZ Bought EUR Sold PLN at 0.218295 09/05/2023 9,810,483 17,841 0.00
Ukraine Railways 7.875% 15/07/2028 (Defaulted) ~ GB  USD 15,758,782 014  Bought PLN Sold EUR at 4595895 07/06/2023 9,796,373 20,156) (0.00)
2,944,066 0.14 222219 001
| e A-ACC Shares (SEK) (hedged)
il Bought SEK Sold EUR at 11374255 07/06/2023 30,216,446 164,010 0.01
Technicolor 0.00% (Perpetual) (Defaulted)* FR EUR 3,160,360 32000  Bought SEK Sold EUR at 11.263315 09/05/2023 30,693,877 (129,380) (0.01)
32 0.00 Bought EUR Sold SEK at 0.087932 09/05/2023 30,564,497 165,116) (0.01
(130,486) (0.01)
—RH R P -ER
A-ACC Shares (USD) (hedged)
IPIMedia 9.00% 17/11/2023 GBP 1,497,725 746,688 0.05
Johnston Press 8.625% 01/06/2019 Reg S (Defavited)* G oo 3,585,799 41 0po  Bought EUR Sold USD at 0.909907 09/05/2023 16,453,187 81922 000
Waterford 9.875% 01/12/2010 Reg § (Defaulied)” I EUR 2,036,676 20 000  Bought EUR Sold USD at 0.915505 09/05/2023 254,689 2843 0.00
JPiMedia® GE  GBP 167,675 2 oo Bought EUR Sold USD at 0.913850 09/05/2023 260,483 2431 0.00
" ae751 o3  Bought USD Sold EUR at 1.100805 07/06/2023 16,617,112 (84,479) (0.00)
[t Bought USD Sold EUR at 1.090678 09/05/2023 17,183,165 214,806) (0.01
_ (212,089) (0.01)
e —
.60 Reg S (Defaulted)”  IE UsD 9,722,495 88 A-HMDIST (G) Shares (AUD) (hedged)
Hel Telc Fin. 8.011% 15/07/2015 Reg § (Defaulted)” LU EUR 8,485,724 85 Bought EUR Sold AUD at 0.615343 09/05/2023 180,385 4835 0.00
73 Bought EUR Sold AUD at 0.615842 09/05/2025 90,432 2,498 0.00
Bought AUD Sold EUR at 1.670193 07/06/2023 1,532,218 676 0. un
Bought EUR Sold AUD at 0.598958 09/05/2023 1,527,161 (836) (0.0
TEE Bought AUD Sold EUR at 1.630488 09/05/2023 1,840,063 42,084) (0.00) )
Corestate Cap Holding 3.50% 31/07/2023 (Defaulted) LU EUR 6,408,507 1,034,974 005 (34,913) (0.00)
ADLER Group W ER 33,480 15,709 0.00 —
1,050,683 005  A-MDIST Shares (SGD) (hedged)
Bought EUR Sold SGD at 0.681155 09/05/2025 334,802 938 000
Bought SGD Sold EUR at 1.468876 07/06/2023 338,558 (986) (0.00)
Z0ft 2 000  Bought SGD Sold EUR at 1.447377 09/05/2023 340,547 (5,745) (0.00)
(5,793) (0.00)
Total Investments (Cost EUR 2,267,747,382) A-MDIST Shares (USD) (hedged)
Bought EUR Sold USD at 0.909907 09/05/2023 22,830,005 113,675 0.01
Bought EUR Sold USD at 0.913759 09/05/2023 1,612,335 14,887 0.00
Bought USD Sold EUR at 1.098430 09/05/2023 379,178 (2079) (0.00)
Bought USD Sold EUR at 1.100805 07/06/2023 22,806,946 (115,948) (0.01)
gz Unrealised K Net 5o bt SD Sold EUR at 1.090678 09/05/2025 24,369,887 (304,646) (0.01)
gain/(loss) Assets
Coy FUR (294,113) (0.01)
‘ A-MINCOME (G) Shares (HKD) (hedged)
JLIVR-TIANE-ZADYT Bought EUR Sold HKD at 0.115882 09/05/2023 387,304 1,689 0.00
Bought HKD Sold EUR at 8.632310 07/06/2023 386,710 (1,717) (0.00)
Bought protection on iTraxx Europe S39 20/06/2028 EUR 20,849,595 826,535 0.04  Bought HKD Sold EUR at 8.542858 09/05/2023 392,936, (5,632) (0.00)
Sold protection on Vertical H 6.625% 20/06/2026 EUR 8,778,777 284338 0.01 (5,660) (0.00)
Sold protection on Air France 1.875% 20/12/2026 EUR 3,928,505 108,441 0.00 —_—
Sold protection on Jaguar Land Rover 2.2% 20/12/2025 EUR 3,840,715 (76550) (000)  A.MINCOME (G) Shares (SGD) (hedged)
Sold protection on Rolls-Royce 2.125% 20/06/2025 EUR 12,465,863 (163812) (001)  gouon EUR Sold SGD at 0.681153 09/05/2023 143935 05 000
Sold protection on Jaguar Land Rover 2.2% 20/06/2027 EUR 5,267,266 w2060 002
g Bought EUR Sold SGD at 0.678387 09/05/2023 6,793 ©) (0.00)
Sold protection on United Group 3.625% 20/12/2027 EUR 3,709,033 (522,603) (0.02)  goyqht SGD Sold EUR at 1.468876 07/06/2023 144,260 (420) (0.00)
Sold protection on Altice 6.25% 20/12/2024 EUR 11,939,137 868,932, 0.04, :

Bought EUR Sold USD at 0.924760 16/05/2023
Bought EUR Sold USD at 0.928428 16/05/2023
Bought EUR Sold USD at 0.929214 16/05/2023
Bought EUR Sold USD at 0.923943 16/05/2023
Bought EUR Sold USD at 0.914970 16/05/2023
Bought EUR Sold USD at 0.915949 16/05/2023
Bought EUR Sold USD at 0.914017 16/05/2023
Bought GBP Sold EUR at 0.879861 16/05/2023
Bought USD Sold EUR at 1.106168 16/05/2023
Bought GBP Sold EUR at 0.878621 16/05/2023
Bought GBP Sold EUR at 0.878418 16/05/2023
Bought EUR Sold CHF at 1.017140 16/05/2023
Bought EUR Sold GBP at 1.135164 16/05/2023
Bought EUR Sold GBP at 1.128861 30/05/2023
Bought USD Sold EUR at 1.098043 16/05/2023
Bought EUR Sold GBP at 1.127823 16/05/2023

(838,185) (0.04)

sogysEs pur  Unrealised % Net
: gain/(loss) Assets
EUR
457,297,452 9,983,858  0.46
8,084,634 209,280 0.01
6,231,906 166,732 0.01
7,646,081 160,029 0.01
6,735,606 74193 0.00
5,435,042 65,747 0.00
6,499,646 64,748 0.00
7,184,765 14,975 0.00
12,050,338 13,055 0.00
6,592,418 4,427 0.00
7,025,676 3,094 0.00
93 0 000
7,798,635 (25,661) (0.00)
3,536,682 (29,285) (0.00)
7,552,011 (47,347) (0.00)
10,004,249 (97,406) (0.00)

Bought SGD Sold EUR at 1.447377 09/05/2023

A-MINCOME (G) Shares (USD) (hedged)
Bought EUR Sold USD at 0.909907 09/05/2023
Bought USD Sold EUR at 1.100805 07/06/2023
Bought USD Sold EUR at 1.090678 09/05/2023

RY-ACC Shares (USD) (hedged)

Bought EUR Sold USD at 0.909907 09/05/2023
Bought USD Sold EUR at 1.094463 09/05/2023
Bought USD Sold EUR at 1.100805 07/06/2023
Bought USD Sold EUR at 1.090678 09/05/2023

Y-ACC Shares (CHF) (hedged)

Bought CHF Sold EUR at 0.993720 09/05/2023
Bought EUR Sold CHF at 1.017499 09/05/2023
Bought CHF Sold EUR at 0.981147 07/06/2023

Y-ACC Shares (CZK) (hedged)
Bought CZK Sold EUR at 23.616031 09/05/2023

153,312 (2,586) (0.00)
(2,612) (0.00)

1,511,383 7,525 0.00
1,528,881 (7,773) (0.00)
1,630,516 19,133) (0.00)

(19,381) (0.00)

33,105,924 164838 0.01
527,930 (4,790) (0.00)
33,118,218 (168,369) (0.01)
32,995,256 (412,472) (0.02)
(420,793) (0.02)

300,688 3,157 0.00
303,845 184 0.00
305,867 158) (0.00)

3,183 0.00
11,911 452 0.00



IR EUR Unrealised % Net
gain/(loss) Assets
EUR

Bought EUR Sold CZK at 0.042545 09/05/2023

Bought CZK Sold EUR at 23.474988 09/05/2023
Bought CZK Sold EUR at 23.418573 09/05/2023
Bought CZK Sold EUR at 23.575310 07/06/2023

Y-ACC Shares (SEK) (hedged)

Bought SEK Sold EUR at 11.374254 07/06/2023
Bought SEK Sold EUR at 11.331272 09/05/2023
Bought EUR Sold SEK at 0.088371 09/05/2023

Bought EUR Sold SEK at 0.087932 09/05/2023

Bought SEK Sold EUR at 11.263315 09/05/2023

Y-ACC Shares (USD) (hedged)

Bought EUR Sold USD at 0.909907 09/05/2023
Bought USD Sold EUR at 1.104072 09/05/2023
Bought USD Sold EUR at 1.100805 07/06/2023
Bought USD Sold EUR at 1.090678 09/05/2023

Y-MDIST Shares (USD) (hedged)
Bought EUR Sold USD at 0.909907 09/05/2023
Bought USD Sold EUR at 1.100805 07/06/2023
Bought USD Sold EUR at 1.090678 09/05/2023

Y-MINCOME (G) Shares (USD) (hedged)
Bought EUR Sold USD at 0.909907 09/05/2023
Bought USD Sold EUR at 1.100805 07/06/2023
Bought USD Sold EUR at 1.090678 09/05/2023

SEHERE

US 5 Year Bond Future 30/06/2023
EuroBobl Bond Future 08/06/2023

US 10 Year Ultra Bond Future 21/06/2023
US Long Bond Future 21/06/2023

US Ultra Bond Future 21/06/2023

Long Gilt Bond Future 28/06/2023

US 10 Year Note Bond Future 21/06/2023
EuroBond Future 08/06/2023

BEYSFATYT

Receive fixed 1.93% pay float. (1d SOFR) 21/03/2027

ZOMEE (BfRRE)

Net Assets

usD

usb
usD
usD
GBP
usbD
EUR

usD

117,976 84 0.00
3,770 (7) (000)
1,858 (8) (0.00)

117,704 (107) (0.00

414 0.00

46,139 250 0.00
19,971 36 0.00

306,454 (135) (0.00)
46,389 (251) (0.00)

334,244 (1,409) (0.00;
(1,509) (0.00)

45,067,063 224394 0.01
739,354 (277) (0.00)
45,870,704 (233,201) (0.01)

44,889,142 (561,156) (0.03
(570,240) (0.03)

1,059,498 5275 0.00
1,071,579 (5,448) (0.00)
1,072,911 13,412) (0.00;

(13,585) (0.00)

41,015 204 0.00
41,515 (211) (0.00)
41,534 519) (0.00;

(526) (0.00)

spyms  Unealised % Net

gain/(loss) Assets

59,668,554 1,292,106 006
23,405,290 539,649 002
12,912,758 458,178 0.02

6,365,848 281,025 001

2,983,248 139,256 001
(6,234,863) (55,496) (0.00)
(14,678,389) (437,387) (0.02)

(72,831,121)___(2,460,656) (0.1
(243,525) (0.01)

2yEs Unrealised % Net

gain/(loss) Assets

146,605,574 (7,208,227) (0.33)
(7,208,227) (0.33)

149,850,897  6.90

2,172,264,889 100.00
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CHARTER COMMUNICATIONS INC A 111.85 — — — | AT 4T A
CHESAPEAKE ENERGY CORP 2,013. 32 1, 652. 45 13, 421 1,848,367 | =R /L¥—
FRONTIER COMMS PARENT INC 1,629. 41 1,629. 41 2,737 376,995 | EREEV—E A
NORTHEAST GROCERY INC PP 15,955.32 | 15, 955.32 8, 169 1,125, 051 | A3 0 FR i@ - /hFE v
CAESARS ENTERTAINMENT INC 2, 069. 98 2, 069. 98 9, 064 1,248,355 | HEH YV —E A
(FAYAH - - - =a—3—55F5WEIR)
SFL CORP LTD 742.6 — — — | =xrx—
VISTRA CORP 4, 869. 3 3,812.3 9,343 1, 286, 848 | /A% H I
DENBURY INC 2,024. 68 2,024. 68 18, 438 2,539, 386 | =R /LF—
CALIFORNIA RES CORP 4,812.29 4,812.29 18, 883 2,600, 625 | = F/LF—
VALARIS LTD 846. 83 — - — | =xrx—
SOUTHEASTERN GROCERS INC 10, 482.76 | 10, 482. 76 25, 745 3,545,692 | —MEEM « r—ERJEE « /NEY
PG&E CORP 5.5% PC 08/16/23 1,416 1,416 20, 411 2,811,110 | =L ¥ —
NOBLE CORP PLC 214.96 — — — | =xrx—
(FAYh-+--0TC)
MESQUITE ENERGY INC 1, 867. 42 1,867. 42 10, 121 1,393,921 | TR /LX—
EP ENERGY CORP 5, 665. 55 5, 665. 55 3, 308 455,671 | = L¥—
CHESAPEAKE ENERGY CORP PIPE 70.13 — - — | =xrx—
SUPERIOR ENERGY SERVICES INC A 906. 42 906. 42 6, 160 848, 484 | xR L ¥ —
INTELSAT SA/LUXEMBOURG 1,961.59 1,961.59 9,270 1,276,729 | EXREEV—E A
NEW COTAI LLC / CAP P/P 49, 669. 43 | 49, 669. 43 4,370 601,961 | @Y —E A
JONAH EGY LLC / JONAH EGY FIN 3, 365. 6 3, 365. 6 15, 145 2,085, 796 | = F /L ¥ —
PURE WEST ENERGY 77.89 77.89 75 10,458 | =R —
INTELSAT JACKSON CVR SER A RT 205. 42 205. 42 178 24, 640 | EXGEF—E A
INTELSAT JACKSON CVR SER B RT 205. 42 205. 42 659 90, 840 | EAUEIG Y —E A
PURE WEST ENERGY CVR 46. 94 46. 94 0 0| =FLF—
IR 2 R 4 %8 | 111, 231. 11 | 107, 826. 87 175,507 | 24,170, 938
& W o <k #$B 24851 19874 = <3. T%>
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R S 24551 198417 — 3. T%>
(TE1) HIHRFEHIT, BIROMT & D2 EO S BE EE R RSO MEC L 0 BISRE L b 0T,
(FE2) < >WIE, M PEREITS % 4 =B RGO b 3R,
(13) FHATARD HALRTE L O C,




(2) SEFH T HIMERL S5

I GIEES) ] 1 ES
& il - o o _ e ” #F i il
EE R E F R w s B RERD R
(7 AUA) RIESR FES | T AUS - Fov TH
NOBLE CORP PLC TR 1 WT 2/04/28 72, 804 72,804 1, 649 227,101
NOBLE CORP PLC TR2 WT 2/04/28 72, 804 72,804 1,576 217,175
DENBURY INC WT 09/18/25 313, 027 313, 027 19, 251 2,651, 356
CALIFORNIA RES CRP WT 10/27/24 46, 818 46, 818 378 52, 162
o~ 3t RE K & | 505, 453 505, 453 22, 856 3, 147, 795
A SRS T ) 4 4 — <€0.5%>
o g iE B B & W 505, 453 505, 453 = 3,147, 795
e TS 4 1 = <0. 5%>
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7 A U 7 4,418, 093 3,867,786 | 532,671, 595 81.7 72.3 46. 3 31.4 3.9
& it — — | 532,671, 595 81.7 72.3 46. 3 31.4 3.9
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MESQUITE 15% PIK CONV 7/23 PP BRE T ROMER A 15. 0000 1,469 8,517 1,173, 066 2023/07/31
MESQUITE 15% PIK CONV 7/23 PP Bk T ROMER L& 15. 0000 2,536 14, 701 2,024, 751 2023/07/15
DISH NETWK CV 2.375% 3/15/24 Bk T ROMERH AL 2. 3750 41,113 35, 007 4,821, 263 2024/03/15
DISH NETWORK CO CV 0% 12/15/25 TR T ROMERH LA 0. 0000 7,197 3,310 455, 938 2025/12/15
DISH NETWK CV 3.375% 8/26 144A TR T ROMERH LA 3. 3750 51, 366 22, 986 3,165, 671 2026/08/15
NEW COTAI LLC CONV 5% 2/24/27 BE TROMER FAE 5. 0000 5, 950 13, 890 1,913, 035 2027/02/24
ALPHA NAT RES 1 9.75% 4/15/18 Escrow | #H{&% 0. 0000 6, 605 0 0 2024/04/15
WP ROCKET MRGR 10.125 7/19 144 FLAE S 0. 0000 6, 530 0 0 2023/07/15
RURAL/METRO C 10. 125 7/19 144A faRie S 0. 0000 4,985 0 0 2023/07/15
WALTER ENERGY 9.5% 10/19 144A a7 0. 0000 13, 820 0 0 2049/12/31
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CSC HLDGS LLC 4.625% 12/01/30 144A a3 4. 6250 12, 335 5, 494 756, 668 2030/12/01
TOPS MARKETS CORP ESCROW FHAE 0. 0000 20, 640 0 0 2049/12/31
HERTZ CORP 6.25% 10/15/22 A 0. 0000 5, 980 7 1,029 2049/12/31
INTELSAT J H SA 5.5% 08/01/23 FEAE S 0. 0000 17,015 0 0 2023/08/01
AVOLON HLDGS 3.95% 7/24 144A A 3. 9500 25 24 3,330 2024/07/01
CITGO HLDG INC 9.25% 08/01/24 144A A S 9. 2500 6, 335 6, 342 873, 546 2024/08/01
OCCIDENTAL PETE 6.95% 07/01/24 a3 6. 9500 2,847 2, 882 396, 989 2024/07/01
NEXTERA ENERGY 4. 25% 9/24 144A A 4. 2500 601 576 79, 458 2024/09/15
INTELSAT JACKS 8.5% 10/24 144A FLAE S 0. 0000 3, 835 0 0 2024/10/15
HERTZ 5.5% 10/15/24 144A a3 0. 0000 6, 520 146 20, 203 2024/10/15
CARLYLE AVIAT 7% 10/15/24 144A FEAE S 7.0000 9,835 8, 550 1,177, 540 2024/10/15
WOLVERINE 8.5% 11/24 144A A 8. 5000 3, 747 168 23, 221 2024/11/15
NABORS IND 5. 75% 02/01/25 LaRIES 5. 7500 8, 875 8, 455 1,164, 451 2025/02/01
EG GLOBAL FINANCE PLC 6.75% 02 A ¢ 6. 7500 22,823 21,530 2,965, 247 2025/02/07
CVR ENERGY 5.25% 2/15/25 144A g 5. 2500 11, 525 10, 922 1,504, 227 2025/02/15
SPRINGLEAF FIN 6.875% 3/15/25 FhAE 6. 8750 6, 965 6,725 926, 241 2025/03/15
SYMANTEC CORP 5% 04/25 144A FhAEE 5. 0000 6, 265 6,139 845, 524 2025/04/15
CHOBANI 7.5% 04/15/25 144A FLAE S 7.5000 2, 345 2,310 318,183 2025/04/15
CRESTWOOD MID P/F 5.75% 4/1/25 g 5. 7500 8, 145 8,002 1,102,076 2025/04/01
SABRE GLBL 9.25% 04/15/25 144A a3 9. 2500 4,215 3, 626 499, 418 2025/04/15
USIS MERGER 6.875% 05/25 144A AR 6. 8750 11, 205 11, 044 1,521, 100 2025/05/01
SUGARHOUSE 5. 875% 5/15/25 144A FEAE S 5. 8750 5, 585 5,371 739, 814 2025/05/15
MGM RESORTS INTERNATIONAL 6. 75 a3 6. 7500 7, 465 7,511 1,034, 495 2025/05/01
VIKING CRUTS 13% 05/15/25 144A a3 13. 0000 4, 665 4, 898 674, 638 2025/05/15
UBER TECH 7.5% 05/15/25 144A FLAE S 7. 5000 10, 860 10, 994 1,514,095 2025/05/15
ROYAL CART 11.5% 06/01/25 144A FhAEE 11. 5000 2,795 2,952 406, 579 2025/06/01
PBF HLDG / FIN 7.25% 06/15/25 FEAE S 7.2500 29, 085 28,913 3,981,913 2025/06/15
CITGO PETE COR 7% 6/15/25 144A AR 7.0000 12,675 12, 527 1,725, 229 2025/06/15
FORD MTR CR 5. 125% 6/16/25 thAE S 5. 1250 16, 150 15, 656 2, 156, 207 2025/06/16
VICI PPTY LP 4.625% 06/25 RGS AR 4. 6250 10, 630 10, 289 1,417,102 2025/06/15
BRAND ENERGY 8.5% 7/25 144A FEAE S 8. 5000 27,100 24,933 3,433, 784 2025/07/15
SP FINCO LLC 6.75% 7/1/25 144A a3 6. 7500 1,367 1, 360 187, 393 2025/07/01
NAVIOS LOG/FI 10.75% 7/25 144A AR 10. 7500 10, 515 10, 350 1, 425, 491 2025/07/01
DPL INC 4.125% 07/01/25 a7 4. 1250 17, 145 16, 244 2,237, 245 2025/07/01
WESTERN GLO 10.375% 8/25 144A FhAEE 10. 3750 5, 625 548 75, 530 2025/08/15
SPTRIT LOYALT 8% 09/20/25 144A FEAE S 8. 0000 3, 763 3, 801 523, 604 2025/09/20
OCCIDENTAL PETE 5.875% 9/01/25 a3 5. 8750 3, 520 3,524 485, 380 2025/09/01
NEW FORTRESS EN 6. 75% 09/15/25 a7 6. 7500 14, 790 13,733 1,891, 384 2025/09/15
SABRE GLBL INC 7.375% 09/01/25 144A | #hfE %% 7.3750 5,275 4,299 592, 090 2025/09/01
SPIRIT LOYALT 8% 09/20/25 144A LaRie S 8. 0000 18, 260 18, 416 2,536, 268 2025/09/20
EG GLOBAL 8.5% 10/30/25 144A (a1 3 8. 5000 11, 282 10, 655 1, 467, 492 2025/10/30
NEW HOME CO 7.25% 10/15/25 144A A 7.2500 3, 440 3,182 438, 225 2025/10/15
CANPACK SA 3.125% 11/01/25 144A AR 3. 1250 3,435 3, 052 420, 439 2025/11/01
ACRTSURE LLC 7% 11/15/25 144A AR g3 7.0000 25, 675 24, 335 3,351, 454 2025/11/15
KLX ENERGY 11.5% 11/1/25 144A FEAE S 11. 5000 8, 250 7,815 1,076, 415 2025/11/01
ICAHN LP/FN COR 6.375% 12/15/2 A 6. 3750 13, 815 12, 606 1,736,124 2025/12/15
RP ESCROW 1SS 5.25% 12/15/25 144A AR 5. 2500 4,700 3, 151 434, 029 2025/12/15
ENVIVA PT LP 6.5% 1/15/26 144A S 6. 5000 14, 850 11, 434 1,574, 759 2026/01/15
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LEGENDS HOSPITAL 5% 02/01/26 144A a3 5. 0000 2,985 2, 664 366, 901 2026/02/01
NGL ENERGY OP 7.5% 02/01/26 144A FEAE S 7. 5000 9, 740 9,312 1,282,505 2026/02/01
CALTFORNIA 7. 125% 02/01/26 144A A 7.1250 8, 730 8,904 1,226, 341 2026/02/01
FIRST QUANTUM 6.875% 3/26 144A FEAE S 6. 8750 27, 200 26, 264 3,617,197 2026/03/01
SPRINGLEAF FIN CRP 7.125% 3/26 A 7.1250 9, 765 9,333 1, 285, 367 2026/03/15
CHS/CMNTY HEALTH 8% 3/26 144A A S 8. 0000 14, 330 13,679 1, 883,949 2026/03/15
OCCIDENTAL PETE 5.55% 03/15/26 a3 5. 5500 6, 554 6,529 899, 277 2026/03/15
NCL CORP LTD 5.875 03/15/26 144A A 5. 8750 1, 680 1, 496 206, 124 2026/03/15
MATTEL INC 3.375% 04/01/26 144A FLAE S 3. 3750 1,685 1, 562 215, 194 2026/04/01
FERRELLGAS/FG 5. 375% 04/01/26 144A a3 5. 3750 3,980 3, 660 504, 133 2026/04/01
FORD MTR CR LLC 6.95% 03/06/26 FEAE S 6. 9500 49, 800 49, 999 6, 885, 889 2026/03/06
FORD MTR CR LLC 7.27403% 03/06/26 A 7. 5260 5, 860 5, 862 807, 426 2026/03/06
USA COMPRESSTO 6. 875% 04/01/26 LaRIES 6. 8750 2, 960 2,827 389, 408 2026/04/01
CORECIVIC INC 0% 04/30/26 A ¢ 8. 2500 8, 245 8, 279 1, 140, 293 2026/04/15
WASH MULT 5. 75% 4/15/26 144A g 5. 7500 3,610 3,276 451, 235 2026/04/15
CEC ENT CO LLC 6.75% 5/26 144A FhAE 6. 7500 6, 950 6,633 913, 507 2026/05/01
TULLOW OT 10.25% 05/15/26 144A FhAEE 10. 2500 11, 551 8, 665 1, 193, 389 2026/05/15
HUB INTEL LTD 7% 5/01/26 144A FLAE S 7.0000 7, 640 7,514 1, 034, 882 2026/05/01
AVOLON HLD 4.375% 5/01/26 144A g 4. 3750 18 16 2,302 2026/05/01
ICAHN LP/EN COR 6.25% 05/15/26 a3 6. 2500 9, 980 8, 900 1,225,813 2026/05/15
BLOCK INC 2.75% 06/01/26 AR 2. 7500 5, 755 5, 146 708, 810 2026/06/01
CITGO PETROL 6.375% 06/26 144A FEAE S 6. 3750 6, 045 5,901 812, 745 2026/06/15
BOBOMBARDIER 7. 125% 06/26 144A a3 7.1250 7, 380 7,273 1,001, 768 2026/06/15
ROYAL CARIBBEAN 4.25% 07/01/26 144A | #hf& % 4. 2500 9,705 8,949 1,232, 547 2026/07/01
BERRY GBL ES 4.875% 7/26 144A a7 4. 8750 3, 655 3, 547 488, 628 2026/07/15
GEMS MENAS 7.125% 7/31/26 144A FhAEE 7.1250 21,875 21, 287 2,931, 766 2026/07/31
ATR CANADA 3.875% 08/15/26 144A FEAE S 3. 8750 4, 620 4,276 588, 966 2026/08/15
TRIVIUM PACKING 5.5% 8/26 144A AR 5. 5000 3, 670 3,483 479, 801 2026/08/15
HERTZ CORP 7. 125% 08/01/2026 1 thAE S 0. 0000 8,230 658 90, 674 2026/08/01
ACRISURE 10. 125% 08/01/26 144A AR 10. 1250 5, 055 5,115 704, 514 2026,/08/01
ROYAL CARTBBEAN 5. 5% 08/31/26 FEAE S 5. 5000 9,590 9,043 1, 245, 466 2026/08/31
DIAMOND SPORT 5. 375% 08/15/26 a3 0. 0000 6, 430 349 48, 146 2026/08/15
STRATHCONA RE 6.875% 8/26 144A AR 6. 8750 4,835 4,013 552, 723 2026/08/01
SM ENERGY CO 6.75% 09/15/26 a7 6. 7500 3, 640 3,537 487, 134 2026/09/15
RADTATE HOLDC 4.5% 9/15/26 144A FhAEE 4.5000 14, 100 11, 167 1,537,927 2026/09/15
SBP LLC/C 6.375% 09/30/26 144A FEAE S 6. 3750 2, 480 2, 200 303, 060 2026/09/30
TMS HEALTH 5% 10/15/26 144A a3 5. 0000 5, 060 4,931 679, 204 2026/10/15
KEHE DISTRS LLC / KEHE FIN COR a7 8. 6250 4,048 4,058 558, 884 2026/10/15
GANNETT HOLDING 6% 11/01/26 144A FaRe S 6. 0000 2, 870 2,410 332,015 2026/11/01
CAMELOT FIN SA 4.5% 11/26 144A LaRie S 4. 5000 5, 440 5,102 702, 769 2026/11/01
KOBE US MID PIK VAR 11/26 144A (a1 3 9. 2500 12, 375 8, 476 1,167,435 2026/11/01
HERTZ 4. 625% 12/01/26 144A A 4. 6250 3, 580 3,201 440, 879 2026/12/01
KRONOS ACQ K 5% 12/31/26 144A AR 5. 0000 1,170 1,070 147, 436 2026/12/31
7Z1GGO BOND 6% 1/15/27 144A AR g3 6. 0000 5, 985 5, 587 769, 540 2027/01/15
SM ENERGY CO 6. 625% 1/15/27 FEAE S 6. 6250 5, 695 5, 481 754, 903 2027/01/15
ALBERTSONS 4. 625% 1/15/27 144A A 4. 6250 10, 543 9,994 1, 376, 420 2027/01/15
VISTRA OP CO 5.625% 02/27 144A AR 5. 6250 5, 626 5, 425 747, 237 2027/02/15
TENET HEALTHCARE 6.25% 2/1/27 S 6. 2500 13, 060 12, 838 1,768,118 2027/02/01
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CENTURYLINK INC 4% 02/27 144A a3 4.0000 9,745 6, 504 895, 839 2027/02/15
VICT PROPERT 3.75% 02/27 144A FHAE 3. 7500 4,530 4,181 575, 870 2027/02/15
SBA COMMUNICATI 3.875% 02/27 A 3. 8750 10, 425 9, 667 1,331, 382 2027/02/15
LINDBLAD E 6. 75% 02/15/27 144A FEAE S 6. 7500 4,725 4,417 608, 429 2027/02/15
STUDIO CITY CO 7% 02/27 144A A 7.0000 5,135 4,752 654, 506 2027/02/15
NCL CORP 5.875% 02/15/27 144A A S 5. 8750 6,415 6,089 838, 699 2027/02/15
VICI PPTY LP 5.75% 02/01/27 RE a3 5. 7500 6, 005 5, 889 811,072 2027/02/01
TRANSDIGM INC 7.5% 03/15/27 A 7. 5000 16, 800 16, 798 2,313, 441 2027/03/15
FRONT RANGE BID 4% 3/1/27 144A FLAE S 4.0000 9, 450 6,829 940, 521 2027/03/01
CHS/CMNTY HLT 5.625% 03/15/27 144A a3 5. 6250 5, 130 4, 394 605, 190 2027/03/15
CARNIVAL COR 5.75% 3/1/27 144A FEAE S 5. 7500 11, 865 10, 098 1, 390, 770 2027/03/01
BOMBARDIER 7.875% 04/27 144A A 7. 8750 13, 585 13,511 1, 860, 767 2027/04/15
SURGERY CTR 10% 04/15/27 144A LaRIES 10. 0000 3, 269 3, 345 460, 691 2027/04/15
SUNOCO LP /CORP 6% 04/15/27 A ¢ 6. 0000 9, 955 9,787 1,347,928 2027/04/15
NORTHWEST FIN 4. 75% 04/30/27 144A g 4. 7500 3,525 3, 040 418, 702 2027/04/30
CCO HLDGS/CAP 5.125% 5/27 144 FLAE S 5. 1250 19, 140 17, 874 2,461,723 2027/05/01
CHEMOURS €O 5. 375% 05/15/2027 FhAEE 5. 3750 15, 235 14, 145 1, 948, 082 2027/05/15
ALTICE FR 10.5% 5/15/27 144A FLAE S 10. 5000 12,170 8,318 1, 145, 665 2027/05/15
ICAHN LP/EN COR 5.25% 05/15/27 g 5. 2500 13, 520 11,424 1,573, 368 2027/05/15
FORD MTR CR LLC 4.95% 05/28/27 FEAE S 4. 9500 11, 750 10, 993 1,513,964 2027/05/28
KFC CO/PIZZA 4.75% 6/1/27 144A AR 4. 7500 7,630 7,413 1,021, 055 2027/06/01
ARD FIN SA 6.5% 06/30/27 144A FEAE S 7.2500 5, 830 4,592 632, 450 2027/06/30
UNTVISTON 6.625% 06/01/27 144A a3 6. 6250 10, 585 10, 042 1, 383, 055 2027/06/01
WR GRACE 4.875% 06/15/27 144A a3 4. 8750 6, 725 6, 304 868, 281 2027/06/15
BERRY GBL ES 5.625% 7/27 144A a7 5. 6250 3, 000 2,963 408, 107 2027/07/15
NEXSTAR 5. 625% 7/15/27 144A FhAEE 5. 6250 6, 745 6,272 863, 896 2027/07/15
SCRIPPS ESCRO 5.875% 7/27 144A FEAE S 5. 8750 4,310 3, 266 449, 869 2027/07/15
CAESARS E 8.125% 07/01/27 AR 8. 1250 12, 020 12, 235 1,685,125 2027/07/01
ROYAL CARI 5.375% 7/15/27 144A thAE S 5. 3750 4,325 3, 986 548, 994 2027/07/15
SIRIUS XM RADIO 5% 8/1/27 144A AR 5. 0000 8,735 8, 041 1,107,419 2027/08/01
CARNTVAL CORP 9. 875% 08/01/27 144A FEAE S 9. 8750 19, 185 19, 778 2,723, 906 2027/08/01
ALLEGIANT T 7.25% 8/15/27 144A a3 7.2500 3, 405 3, 385 466, 296 2027/08/15
ROYAL CARIBBEAN 11.625% 08/15/27 144A | #L45% 11. 6250 17, 750 19,174 2, 640, 679 2027/08/15
OLYMPUS WATER 7. 125% 10/01/27 144A FLAE S 7.1250 3, 440 3,308 455, 668 2027/10/01
C&W SR FIN 6.875% 9/15/27 144A FhAEE 6. 8750 20, 380 17,501 2,410, 282 2027/09/15
ADVANCED DRAIN 5% 9/30/27 144A FEAE S 5. 0000 1,210 1,143 157, 520 2027/09/30
CABLEVS LT LLC 3.875% 9/15/27 144A a3 3. 8750 2, 645 2,207 303, 990 2027/09/15
FRONTIER COM 5.875% 10/15/27 144A a7 5. 8750 5, 005 4,480 617, 037 2027/10/15
UBER TECH T 7.5% 09/15/27 144A FhAE 7. 5000 5,815 5, 990 824, 963 2027/09/15
MPT OPER PARTNER 5% 10/15/27 LaRie S 5. 0000 11, 630 9,316 1,283,108 2027/10/15
PERFORMANCE 5. 5% 10/15/27 144A (a1 3 5. 5000 13, 405 12, 902 1,776, 961 2027/10/15
LIVE NATIN 4.75% 10/15/27 144A A 4. 7500 7,085 6, 624 912, 322 2027/10/15
ALLIANT HLDG 6. 75% 10/27 144A FLAE S 6. 7500 22, 620 21,016 2,894, 388 2027/10/15
LCPR SR 6.75% 10/15/27 144A AR g3 6. 7500 5, 264 4,928 678, 742 2027/10/15
FIRST QUANT 6.875% 10/27 144A FEAE S 6. 8750 19, 090 18, 195 2,505, 823 2027/10/15
MINERAL RES LT 8% 11/1/27 144A A 8. 0000 6,125 6,169 849, 633 2027/11/01
TRANSDIGM INC 5.5% 11/15/27 AR 5. 5000 27,775 26, 177 3, 605, 225 2027/11/15
AVOLON HLDGS 2.528% 11/27 144A S 2. 5280 9, 509 7,891 1, 086, 754 2027/11/18
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FORD MTR CR LLC 7.35% 11/04/27 a3 7.3500 30, 000 30, 344 4,178, 989 2027/11/04
DISH NETWORK CO 11.75% 11/27 144A FEAE S 11. 7500 16, 355 15, 608 2,149, 610 2027/11/15
GO DADDY OP 5.25% 12/1/27 144A A 5. 2500 5, 050 4, 865 670, 024 2027/12/01
ALLEGHENY TECHNOLOGIES INC 5.8 FEAE S 5. 8750 5, 860 5,612 772, 933 2027/12/01
MOOG INC 4. 25% 12/15/2027 144A A 4. 2500 1,720 1,608 221, 486 2027/12/15
TERRTER M 8.875% 12/15/27 144A A S 8. 8750 7,700 5,116 704, 686 2027/12/15
AFFINTY GME 6.875% 12/15/27 144A FEAE S 6. 8750 1,930 1,698 233, 903 2027/12/15
KRONOS ACQ 7% 12/31/27 144A A 7.0000 1,485 1,299 178,976 2027/12/31
OPEN TEXT CO 6.9% 12/1/27 144A FLAE S 6. 9000 3,970 4,090 563, 364 2027/12/01
1375209 BC LTD 9% 1/30/28 144A a3 9. 0000 2, 267 2, 257 310, 853 2028/01/30
POST HLDGS 5. 625% 01/28 144A a3 5. 6250 13,375 12,914 1,778, 603 2028/01/15
ENDEAVOR ENERGY 5.75 1/28 144A A 5. 7500 11, 850 11, 761 1,619, 742 2028/01/30
ANTERO MIDS 5.75% 1/15/28 144A LaRIES 5. 7500 5, 390 5,155 710, 035 2028/01/15
TAYLOR MORRISON CMNTY/ MONARCH A ¢ 5. 7500 7,155 6,922 953, 361 2028/01/15
ALTICE FRANCE SA 5.5% 01/15/20 g 5. 5000 11, 490 8,904 1,226, 362 2028/01/15
HERTZ CORP 6% 01/15/2028 144A FhAE 0. 0000 8,095 475 65, 497 2028/01/15
ALTICE FING 5% 01/15/28 144A FhAEE 5. 0000 5, 480 4,367 601, 470 2028/01/15
ALLEN MEDTA 10.5% 02/28 144A FLAE S 10. 5000 16, 865 8, 646 1, 190, 728 2028/02/15
STUDTO CITY 6.5% 1/15/28 144A g 6. 5000 10, 530 8,613 1, 186, 256 2028/01/15
UBER TECH INC 6.25% 01/15/28 144A FEAE S 6. 2500 4,435 4, 445 612, 302 2028/01/15
ASHTON WO 6.625% 01/15/28 144A AR 6. 6250 85 79 10, 895 2028/01/15
ENLINK MID 5.625% 01/15/28 144A FEAE S 5. 6250 2, 255 2,174 299, 515 2028/01/15
SEALED AIR 6.125% 2/1/28 144A a3 6. 1250 6, 375 6,313 869, 501 2028/02/01
CSC HLDGS LLC 5.375% 2/28 144A a3 5. 3750 2,325 1, 866 257,010 2028/02/01
CVR ENERGY 5.75% 02/15/28 144A FLAE S 5. 7500 8,810 7,533 1,037, 552 2028/02/15
ALTICE FR HLDS 6% 2/15/28 144A FhAEE 6. 0000 6, 000 3, 360 462, 739 2028/02/15
PBF HLD LLC/FIN 6% 02/15/28 FEAE S 6. 0000 20, 275 18, 962 2,611, 501 2028/02/15
CLEAR CHAN 7.75% 04/15/28 144A AR 7. 7500 3,180 2, 298 316, 536 2028/04/15
NTH OIL & GAS 8.125% 03/01/28 144A thAE S 8. 1250 7,995 7,795 1,073, 544 2028/03/01
NORTHWEST FIN 6% 02/15/28 144A AR 6. 0000 1,825 1,351 186, 166 2028/02/15
FORD MTR CR LLC 2.9% 02/16/28 FEAE S 2. 9000 4, 625 3,912 538, 838 2028/02/16
ADTALEM GLOBA 5.5% 03/01/28 144A a3 5. 5000 10, 160 9, 550 1, 315, 281 2028/03/01
BOMBARDIER INC 6% 02/28 144A AR 6. 0000 7,710 7,234 996, 306 2028/02/15
TRANSOCEAN 8. 375% 02/28 144A a7 8. 3750 3, 636 3, 658 503, 879 2028/02/01
UNITI/FIN/CSL 10.5% 2/28 144A FhAEE 10. 5000 10, 730 10, 395 1,431, 689 2028/02/15
AMER AIR 7.25% 02/15/28 144A FEAE S 7.2500 3, 550 3,476 478, 805 2028/02/15
CLEARWY ENR 4.75% 3/15/28 144A a3 4. 7500 3, 445 3,238 446, 011 2028/03/15
FRONT RANGE BIDCO INC 6. 125% 0 a7 6. 1250 5,210 3, 282 452, 031 2028/03/01
ASBURY AUTOMOTI 4. 5% 03/01/28 FhAE 4. 5000 1,668 1,534 211, 362 2028/03/01
NCL FINANCE LTD 6. 125% 03/15/28 144A | #Aii% 6. 1250 2,075 1,727 237, 902 2028/03/15
SPA HOLDINGS 4. 875% 2/28 144A (a1 3 4. 8750 3,985 3,376 465, 076 2028/02/04
RITCHIE BR 6.75% 03/15/28 144A A 6. 7500 10, 000 10, 207 1, 405, 708 2028/03/15
CSC HOLDINGS 7.5% 4/1/28 144A FLAE S 7. 5000 20, 300 11, 884 1, 636, 668 2028/04/01
CDW LLC / CDW F 4.25% 04/01/28 AR g3 4. 2500 7, 050 6,536 900, 155 2028/04/01
ARCHROCK PR 6. 25% 4/1/28 144A FEAE S 6. 2500 5, 800 5,377 740, 625 2028/04/01
UNITI/FIN 4.75% 04/15/28 144A A 4. 7500 4, 490 3,637 500, 948 2028/04/15
MAGIC MERG 5.25% 05/1/28 144A AR 5. 2500 5, 220 4,076 561, 481 2028/05/01
ORGANON F 4. 125% 04/30/28 144A S 4.1250 6,615 5,923 815, 725 2028/04/30
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SCTH SALT 4.875% 05/01/28 144A a3 4. 8750 15, 660 14, 062 1, 936, 690 2028/05/01
ATLAS LUX 4.625% 06/01/28 144A FHAE 4. 6250 3, 000 2,536 349, 260 2028/06/01
ALLIANT HLDG/CO 6.75% 04/15/28 A 6. 7500 14, 035 13, 803 1,901, 065 2028/04/15
ADIENT GLOBAL 7% 04/15/28 144A FEAE S 7.0000 9, 280 9, 362 1,289, 339 2028/04/15
MACQUARTE 8. 375% 05/01/28 144A A 8. 3750 5, 665 5,619 773, 895 2028/05/01
CLARIOS GLBL LP 6.75% 4/28 144A A S 6. 7500 20, 000 20, 125 2,771,615 2028/05/15
CHARLES RIV 4.25% 5/1/28 144A a3 4. 2500 1,765 1,621 223, 265 2028/05/01
ASGN INC 4. 625% 05/15/28 144A A 4. 6250 13, 835 12, 486 1,719, 583 2028/05/15
NORTHWEST FIN 10.75% 06/01/28 144A FLAE S 10. 7500 2,995 2, 665 367, 099 2028/06/01
MOLINA HEA 4.375% 6/15/28 144A a3 4.3750 3, 800 3,492 480, 940 2028/06/15
FRONTIER COMM 5% 05/01/28 144A FEAE S 5. 0000 5, 150 4,374 602, 394 2028/05/01
ATLANTICA SUS 4. 125% 6/28 144A A 4. 1250 2,790 2,506 345, 154 2028/06/15
SRS DISTRIBUTIO 4.625% 07/01/28 144A | #hfE% 4. 6250 4,110 3, 628 499, 684 2028/07/01
DELEK LOGISTIC 7.125% 06/01/28 144A | #hf&is 7.1250 3, 425 3,073 423, 257 2028/06/01
CARNIVAL 10. 375% 05/28 144A g 10. 3750 11, 435 12, 343 1, 699, 979 2028/05/01
CORELOGIC INC 4.5% 5/1/28 144A FhAE 4. 5000 11, 980 9,658 1, 330, 220 2028/05/01
LINDBLAD EXPEDI 9% 05/15/28 144A FhAEE 9. 0000 18,610 18, 546 2, 554, 280 2028/05/15
CSC HLDGS LLC 11.25% 5/28 144A FLAE S 11. 2500 9, 780 9,573 1,318, 508 2028/05/15
HESS MIDST 5.125% 6/15/28 144A g 5.1250 6, 815 6, 396 880, 934 2028/06/15
TRI POINTE GROUP 5.7% 06/15/28 a3 5. 7000 1,630 1, 569 216, 157 2028/06/15
DANA INC 5.625% 6/15/28 AR 5. 6250 5,070 4,677 644, 161 2028/06/15
CVR PART LP/FIN 6.125% 06/15/28 144A | tLfE% 6. 1250 6, 680 5,911 814, 173 2028/06/15
MICROSTRATEGY 6. 125% 06/15/28 a3 6. 1250 24, 345 21,083 2,903, 552 2028/06/15
SM ENERGY CO 6. 5% 07/15/28 a3 6. 5000 2,040 1,920 264, 443 2028/07/15
MADISON IAQ 4.125% 06/28 144A a7 4. 1250 3,975 3,434 472,974 2028/06/30
GEO GRP INC/THE 10.5% 06/30/28 FhAEE 10. 5000 5, 706 5, 748 791, 724 2028/06/30
LEVEL 3 FINANCI 4.25% 07/01/28 FEAE S 4. 2500 7, 065 4,251 585, 468 2028/07/01
PG&E CORP 5% 07/01/28 AR 5. 0000 7, 060 6, 520 897, 941 2028/07/01
AVANTOR FUNDING 4. 625% 07/15/28 144A | A& 4. 6250 7,015 6,512 896, 942 2028/07/15
GPC MERGER SU 7. 125% 8/15/28 144A AR 7. 1250 3, 040 2,615 360, 147 2028/08/15
CARNIVAL CORP 4% 08/01/28 144A FEAE S 4. 0000 10, 645 9,293 1,279, 902 2028/08/01
EMERGENT BIO 3.875% 08/15/30 144A a3 3. 8750 3,110 1,648 227, 003 2028/08/15
WINDSTREA 7.75% 08/15/28 144A AR 7. 7500 22, 330 18, 489 2, 546, 399 2028/08/15
ON SEMICONDUCT 3.875% 09/01/28 144A | #hf& % 3. 8750 6,575 6,012 827, 997 2028/09/01
PIKE CORP 5.5% 9/01/28 144A FhAEE 5. 5000 18, 495 16,512 2,274, 053 2028/09/01
TREEHOUSE FOODS 4% 09/01/28 FEAE S 4.0000 1, 800 1,561 215, 049 2028/09/01
TRANSDIGM INC 6.75% 8/28 144A a3 6. 7500 29, 660 29, 955 4,125, 459 2028/08/15
HCA INC 5.625% 09/01/28 a7 5. 6250 8,770 8, 832 1,216, 440 2028/09/01
HARVEST MIDSTRE 7.5% 9/28 144A FaRe S 7. 5000 12, 085 11, 498 1,583, 525 2028/09/01
BO0Z ALLEN 3.875% 9/01/28 144A LaRie S 3. 8750 5, 080 4,560 628, 060 2028/09/01
BLACK KNIGHT 3.625% 09/28 144A (a1 3 3. 6250 5, 650 5,077 699, 333 2028/09/01
TENET HEALTH 6. 125% 10/28 A 6. 1250 15, 635 14, 877 2,048, 948 2028/10/01
WEEKLEY HOMES L 4.875% 09/15/28 AR 4. 8750 2, 460 2, 189 301, 490 2028/09/15
RADTATE HOLDC 6. 5% 9/15/28 144A AR g3 6. 5000 10, 430 5,370 739, 598 2028/09/15
ALTICE FRANCE 5. 125% 01/15/29 144A FEAE S 5. 1250 4, 690 3,415 470, 394 2029/01/15
CABLEVS LHT 5.625% 09/15/28 144A A 5. 6250 2, 090 1,519 209, 224 2028/09/15
COINBASE GLOBAL 3.375% 10/01/28 144A | #1:A&% 3. 3750 20, 330 12, 746 1, 755, 504 2028/10/01
GRIFOLS ES 4.75% 10/15/28 144A S 4. 7500 2, 255 1,928 265, 527 2028/10/15
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BAUSCH HEALTH 11% 9/30/28 144A a3 11. 0000 4,029 3,132 431, 414 2028/09/30
SEG HLD LLC 5.625% 10/15/28 144A FHAE 5. 6250 5, 080 4, 800 661, 138 2028/10/15
UNITED NATURA 6.75% 10/15/28 144A A 6. 7500 3, 695 3,491 480, 861 2028/10/15
CONSLIDATED COM 5% 10/28 144A FEAE S 5. 0000 2, 990 2,182 300, 601 2028/10/01
CHENTERE ENER 4. 625% 10/15/28 A 4. 6250 6, 660 6, 290 866, 337 2028/10/15
VERTIV GROUP 4.125% 11/15/28 144A A S 4. 1250 6, 290 5,597 770, 927 2028/11/15
LSB INDUS 6.25% 10/15/28 144A a3 6. 2500 580 523 72, 035 2028/10/15
TRIDENT TPI HLD 12.75% 10/28 144A A 12. 7500 2, 455 2, 530 348, 468 2028/12/31
CHOBANI LLC/FIN 4.625% 11/15/28 FLAE S 4. 6250 2, 990 2, 698 371, 675 2028/11/15
CHEMOURS CO 5.75% 11/15/28 144A a3 5. 7500 7, 290 6, 438 886, 683 2028/11/15
C AND S GRP 5% 12/15/28 144A a3 5. 0000 3,920 3, 096 426, 491 2028/12/15
DISH DBS 5.75% 12/01/28 144A A 5. 7500 3, 105 2,148 295, 909 2028/12/01
LABL INC 9.5% 11/01/28 144A LaRIES 9. 5000 10, 000 10, 150 1,397, 858 2028/11/01
GEO GRP IN 9.5% 12/31/28 144A A ¢ 9. 5000 13, 485 13, 080 1,801, 439 2028/12/31
HOLOGIC INC 3.25% 02/15/29 144A g 3. 2500 5,215 4,594 632, 706 2029/02/15
RACKSPACE INC 5.375% 12/01/28 144A FhAE 5. 3750 2, 980 607 83, 702 2028/12/01
H&E EQUIPMENT S 3.875% 12/15/28 FhAEE 3. 8750 8, 460 7,242 997, 463 2028/12/15
BIG RIV STL LLC 6.625% 01/31/2 FLAE S 6. 6250 12, 541 12, 381 1, 705, 229 2029/01/31
LAMAR MEDIA CRP 4.875% 01/15/2 g 4. 8750 4, 330 4,035 555, 836 2029/01/15
STERICYCL 3.875% 01/15/29 144A a3 3. 8750 3, 440 3,041 418, 834 2029/01/15
CNX RESOURCES C 6% 01/15/29 144A AR 6. 0000 2, 465 2,298 316, 615 2029/01/15
ASSUREDPARTNE 5. 625% 01/15/29 144A FEAE S 5. 6250 2, 965 2, 558 352, 417 2029/01/15
CHS/CMNTY HEALT 6% 01/15/29 144A a3 6. 0000 7, 465 6, 052 833, 577 2029/01/15
SCRIPPS ESC I 3.875% 01/15/29 144A a3 3. 8750 4,720 3, 681 507, 029 2029/01/15
CROWDSTRIKE HOL 3% 02/15/29 a7 3. 0000 6, 125 5, 324 733, 225 2029/02/15
CHS/CMNTY HEA 6.875% 04/15/29 144A FEAE S 6. 8750 6, 570 3,817 525, 736 2029/04/15
UNITI/FIN/CSL 6.5% 02/15/29 144A FEAE S 6. 5000 7,695 4,870 670, 719 2029/02/15
US FOODS INC 4.75% 02/15/29 144A AR 4. 7500 7, 250 6,673 919, 101 2029/02/15
JAZZ SECU DAC 4.375% 01/15/29 thAE S 4. 3750 4, 460 3,992 549, 859 2029/01/15
TRANSDIGM INC 4.625% 01/15/29 AR 4. 6250 20, 310 18, 114 2,494, 783 2029/01/15
FERTITTA ENTERT 4.625% 01/15/29 144A | #Aif% 4. 6250 6, 405 5, 535 762, 360 2029/01/15
BOMBARDIER 7.5% 2/1/29 144A a3 7.5000 5, 000 4,913 676, 659 2029/02/01
MATCH GRP 5.625% 02/15/29 144A AR 5. 6250 5, 645 5,232 720, 669 2029/02/15
CRESTWOOD M P/F 6% 02/01/29 144A FLAE S 6. 0000 17, 165 15, 877 2,186, 666 2029/02/01
MEG ENERGY CRP 5.875% 02/01/29 144A | #:fif 5. 8750 7, 390 6,925 953, 713 2029/02/01
CLEVELAND-CLIF 4. 625% 3/1/29 144A FEAE S 4. 6250 3, 385 3,034 417, 871 2029/03/01
AVIS BUDGET 5.375% 03/01/29 144A a3 5. 3750 3, 385 3,024 416, 589 2029/03/01
COMSTOCK RESO 6. 75% 03/29 144A a7 6. 7500 7,995 7,122 980, 911 2029/03/01
ICAHN LP/EN CO 4.375% 02/01/29 FhAE 4. 3750 5,925 4,616 635, 738 2029/02/01
MERCER INTL 5. 125% 02/01/29 LaRie S 5. 1250 5,195 4,202 578, 824 2029/02/01
SOUTHWESTERN EN 5. 375% 02/29 (a1 3 5. 3750 10, 290 9,621 1, 325, 038 2029/02/01
JACOBS ENT 6. 75% 02/15/29 144A A 6. 7500 2, 750 2,392 329, 563 2029/02/15
NCL CORP 7.75% 02/15/29 144A AR 7. 7500 5,710 5, 059 696, 796 2029/02/15
HUDBAY MINERAL 6.125% 4/01/29 144A AR g3 6. 1250 9, 850 9,037 1, 244, 627 2029/04/01
ALBERTSONS 3. 5% 03/15/29 144A FEAE S 3. 5000 3, 395 2, 959 407, 632 2029/03/15
KENNEDY-WILSON 4. 75% 03/01/29 A 4. 7500 5, 095 3,974 547, 362 2029/03/01
TTM TECH INC 4% 03/01/29 144A AR 4. 0000 5, 085 4,341 597, 886 2029/03/01
TRONOX INC 4.625% 03/15/29 144A S 4. 6250 5, 040 4,008 552, 094 2029/03/15
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CHARLES RIVER L 3.75% 03/15/29 144A | #:A&% 3. 7500 1, 680 1,482 204, 132 2029/03/15
ALCOA NEDERLAND 4. 125% 03/31/29 144A | #-fif% 4. 1250 6, 035 5, 452 750, 885 2029/03/31
CROCS INC 4.25% 03/15/29 144A A 4. 2500 15, 370 13, 302 1, 832, 052 2029/03/15
MATTEL INC 3.75% 04/01/29 144A FEAE S 3. 7500 1,685 1,485 204, 575 2029/04/01
TRITON WAT 6.25% 04/01/29 144A A 6. 2500 14, 355 11, 996 1,652,114 2029/04/01
NESCO HOLDING 5. 5% 04/15/29 144A A S 5. 5000 3,975 3,551 489, 080 2029/04/15
ARCOSA INC 0% 03/31/29 144A a3 4. 3750 3, 160 2, 867 394, 952 2029/04/15
MOZART DEBT 3.875% 04/01/29 144A A 3. 8750 5,515 4,760 655, 615 2029/04/01
CLYDESDALE ACQU 6. 625% 3/29 144A FLAE S 6. 6250 2, 320 2, 209 304, 301 2029/04/15
DPL INC 4.35% 04/15/29 a3 4. 3500 22,705 20, 093 2,767, 335 2029/04/15
TEMPUR SEALY 4% 04/15/29 144A a3 4. 0000 5, 280 4,487 618, 021 2029/04/15
SENSATA TECHNOL 4% 04/15/29 14 A 4. 0000 21,195 18, 835 2,594, 035 2029/04/15
MAGIC MERG 7.875% 05/1/29 144A LaRIES 7. 8750 7,910 5,019 691, 224 2029/05/01
CROWNROCK LP / 5% 05/1/29 144A A ¢ 5. 0000 1,855 1,729 238, 226 2029/05/01
UNITED AIRLIN 4. 625% 04/30/29 144A g 4. 6250 3, 645 3,284 452, 402 2029/04/15
SCIH SALT 6.625% 05/01/29 144A FhAE 6. 6250 3,900 3, 308 455, 693 2029/05/01
HIGHTOWER 6. 75% 04/15/29 144A FhAEE 6. 7500 2, 160 1,857 255, 795 2029/04/15
LCM INVESTMENTS 4.875% 05/01/29 144A | th1&% 4. 8750 5, 860 4,970 684, 522 2029/05/01
NOVA CHEM CORP 4. 25% 05/15/29 144A g 4. 2500 6, 005 4,861 669, 570 2029/05/15
TKC HOLDIN 10. 5% 05/15/29 144A a3 10. 5000 4,280 2,776 382, 441 2029/05/15
ALLIED UNV 6% 06/01/29 144A AR 6. 0000 2,375 1,845 254, 141 2029/06/01
VICTORS MERGER 6.375% 05/15/29 144A | #Aiis 6. 3750 7, 820 4,849 667, 861 2029/05/15
NEPTUNE BID US 9.29% 4/29 144A a3 9. 2900 18, 710 17, 039 2, 346, 638 2029/04/15
DCP MIDSTREAM 5. 125% 05/15/29 a3 5.1250 9, 305 9,045 1,245,795 2029/05/15
HILTON DOMESTIC 3.75% 05/01/29 a7 3. 7500 3, 440 3,074 423, 363 2029/05/01
FRONTTER COMM 6. 75% 05/01/29 144A FhAEE 6. 7500 5,810 4,425 609, 460 2029/05/01
GREAT LAKE 5.25% 06/01/29 144A FEAE S 5. 2500 3, 140 2, 469 340, 144 2029/06/01
CLEAR CHANNEL 7.5% 06/01/29 144A AR 7.5000 5, 830 3,976 547, 695 2029/06/01
SRS DISTRIBUTIO 6.125% 07/01/29 144A | thf&% 6. 1250 2, 260 1, 869 257,519 2029/07/01
DT MIDSTREAM 4. 125% 06/15/29 144A AR 4. 1250 5,735 5, 007 689, 603 2029/06/15
SUNOCO LP /CORP 4. 5% 05/15/29 FEAE S 4. 5000 4,765 4,228 582, 409 2029/05/15
TRANSDIGM INC 4.875% 05/01/29 a3 4. 8750 3, 000 2, 686 369, 976 2029/05/01
NRG ENERGY 5.25% 06/15/29 144A AR 5. 2500 2, 550 2,300 316, 871 2029/06/15
SERVICE CO INTL 5.125% 6/1/29 a7 5. 1250 3, 060 2, 899 399, 298 2029/06/01
SYNAPTICS INC 4% 06/15/29 144A FhAEE 4. 0000 2,730 2,279 313, 939 2029/06/15
TENET HEALTH 4. 25% 6/1/29 144A FEAE S 4. 2500 14, 290 12, 878 1,773,617 2029/06/01
MADISON IAQ 5.875% 6/29 144A a3 5. 8750 6, 155 4,714 649, 244 2029/06/30
AHP HEALTH PAR 5.75% 7/29 144A a7 5. 7500 5, 900 5, 044 694, 728 2029/07/15
ELASTIC 4. 125% 07/15/29 144A FhAE 4. 1250 2,790 2,392 329, 484 2029/07/15
VICTORTA’S 4. 625% 07/29 144A LaRie S 4. 6250 3, 640 2,892 398, 408 2029/07/15
BALL CORP 6% 06/15/29 (a1 3 6. 0000 10, 000 10, 062 1, 385, 807 2029/06/15
LEVEL 3 FIN 3.75% 07/15/29 144A A 3. 7500 8, 720 4, 898 674, 555 2029/07/15
LCPR SENIOR 5.125% 7/29 144A AR 5. 1250 5, 635 4,730 651, 550 2029/07/15
ALTICE FRANCE 5. 125% 7/29 144A AR g3 5. 1250 9,920 7,182 989, 116 2029/07/15
COLGATE ENERGY 5. 875% 07/01/29 FEAE S 5. 8750 5, 640 5, 245 722, 368 2029/07/01
SEASPAN CORPORA 5. 5% 08/01/29 144A A 5. 5000 8, 005 6, 241 859, 579 2029/08/01
PERFORMANCE FO 4. 25% 08/01/29 144A AR 4. 2500 2,925 2, 605 358, 769 2029/08/01
AMWINS GROUP 4.875% 06/30/29 144A S 4. 8750 3,035 2, 740 377, 377 2029/06/30
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VENTURE GLOBAL 3.875% 08/15/29 144 a3 3. 8750 4,765 4,141 570, 301 2029/08/15
MPT OPER PARTNERSHIP LP/CORP 4 FEAE S 4. 6250 8, 370 6, 088 838, 532 2029/08/01
ASHTON WOODS US 4. 625% 08/01/2 A 4. 6250 2,985 2,485 342, 235 2029/08/01
ALTICE FING SA 5.75% 8/29 144A FEAE S 5. 7500 15, 990 12, 438 1, 713, 090 2029/08/15
UBER TECH INC 4.5% 08/15/29 144A A 4. 5000 48, 880 45, 142 6,216, 976 2029/08/15
WR GRACE HLG 5.625% 08/29 144A A S 5. 6250 5,070 4,197 578, 045 2029/08/15
CARVANA CO 4. 875% 09/01/29 144A a3 4. 8750 580 301 41, 520 2029/09/01
CCO HLDGS/CAP 6.375% 9/29 144A A 6. 3750 4,755 4,443 611, 965 2029/09/01
TEVA PH FIN NV 7.875% 08/31/29 FLAE S 7.8750 4,735 4,869 670, 689 2029/09/15
PAPA JOHNS IN 3.875% 09/15/29 144A FEAE A 3. 8750 1,830 1,571 216, 428 2029/09/15
ALLEGHENY TECH 4.875% 10/01/29 a3 4. 8750 2, 540 2, 289 315, 328 2029/10/01
CAESARS ENTERTA 4.625% 10/15/29 144A | #:Aif 4. 6250 6, 000 5, 200 716, 155 2029/10/15
ROLLER BEARING 4.375% 10/15/29 144A | #hfE% 4. 3750 1, 440 1,292 177, 943 2029/10/15
HEALTHEQUITY INC 4.5% 10/01/29 144A | #:A&% 4. 5000 2, 085 1,871 257, 713 2029/10/01
CLOUD SOFTWARE 9% 09/30/29 144A g 9. 0000 18, 335 15, 527 2,138, 402 2029/09/30
QORVO INC 4.375% 10/15/29 FhAE 4. 3750 3,915 3,533 486, 658 2029/10/15
ALLTANT HLDG 5.875% 11/01/29 144A FhAEE 5. 8750 6, 220 5, 351 736, 974 2029/11/01
MSCI INC 4% 11/15/29 144A FLAE S 4. 0000 13, 690 12, 325 1,697,413 2029/11/15
FRONTIER 5.875% 11/01/29 144A g 5. 8750 1,284 924 127, 358 2029/11/01
CHEMOURS 4. 625% 11/15/29 144A a3 4. 6250 4, 800 3,879 534, 278 2029/11/15
AVANTOR FUNDING 3.875% 11/01/29 AR 3. 8750 4,710 4,144 570, 789 2029/11/01
ASBURY AUTOMO 4. 625% 11/15/29 144A FEAE S 4. 6250 3,075 2,721 374, 855 2029/11/15
PECF USS INTERM 8% 11/29 144A a3 8. 0000 1,765 924 127,310 2029/11/15
SRS DISTRIBUTIO 6% 12/01/29 144A a3 6. 0000 3,575 2,927 403, 159 2029/12/01
OPEN TEXT CORP 3.875% 12/01/29 144A | #hf& % 3. 8750 4, 655 3, 889 535, 640 2029/12/01
HERTZ 5% 12/01/29 144A FhAEE 5. 0000 4,675 3, 760 517, 925 2029/12/01
SPTIRIT AE 9.375% 11/30/29 144A FEAE S 9. 3750 12, 000 12, 807 1,763, 846 2029/11/30
TRANSALTA 7.75% 11/15/29 144A AR 7. 7500 4,735 4,942 680, 679 2029/11/15
UNITED RENTAL 6% 12/29 144A thAE S 6. 0000 13, 860 13, 888 1,912,712 2029/12/15
CENTENE CORP 4. 625% 12/15/29 AR 4. 6250 9, 050 8, 400 1,156,914 2029/12/15
COMSTOCK 5.875% 01/15/30 144A FEAE S 5. 8750 3, 545 2,996 412,612 2030/01/15
UNITT GRP/UNT 6% 01/15/30 144A a3 6. 0000 14, 240 8, 643 1, 190, 446 2030/01/15
HUB INTE 5.625% 12/01/29 144A AR 5. 6250 4,185 3,714 511, 592 2029/12/01
TI-VI INC 5% 12/15/29 144A a7 5. 0000 3, 060 2,670 367, 788 2029/12/15
COVERT M 4.875% 12/01/29 144A FhAEE 4. 8750 2,965 2,578 355, 149 2029/12/01
CHART INDUS 7.5% 01/01/30 144A FEAE S 7.5000 5,975 6,072 836, 248 2030/01/01
CSC HOLDINGS 5. 75% 01/30 144A a3 5. 7500 8, 985 4,192 577, 327 2030/01/15
JBS USA/LUX/FI 5.5% 01/30 144A a7 5. 5000 10, 595 9,906 1, 364, 299 2030/01/15
71GGO BV 4.875% 01/15/2030 144 FhAE 4. 8750 4,150 3,476 478, 851 2030/01/15
7IGGO BOND CO 5. 125% 02/28/30 144A LaRie S 5. 1250 2, 840 2, 241 308, 726 2030/02/28
FRONTIER COMM 6% 01/31/30 144A (a1 3 6. 0000 6, 275 4, 550 626, 721 2030/01/15
LAMB WESTON 4.125% 01/30 144A A 4.1250 4,710 4,253 585, 767 2030/01/31
TENET HEALTH 4. 375% 1/30 AR 4. 3750 14, 020 12,515 1,723,636 2030/01/15
FERTITTA ENTERT 6.75% 07/15/30 144A | #hfi% 6. 7500 11, 205 8, 952 1,232, 886 2030/07/15
MIWD HOLDCO IT 5.5% 02/01/30 144A FEAE S 5. 5000 1, 300 1,047 144, 215 2030/02/01
VISTAJET MAL/XO0 6.375% 02/01/30 144A | #:ffid% 6. 3750 9, 445 7,792 1,073, 144 2030/02/01
ERO COPPER 6.5% 2/15/30 144A AR 6. 5000 24, 590 21, 585 2,972, 734 2030/02/15
MINERVA MERGE 6.5% 02/15/30 144A S 6. 5000 16, 765 13, 741 1,892, 539 2030/02/15
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INTELSAT JACKSN 6.5% 1/30 144A FEAE A 6. 5000 23, 650 21, 639 2, 980, 226 2030/03/15
VENTURE GBL 6.25% 01/15/30 144A FEAE S 6. 2500 15, 005 14, 766 2,033, 693 2030/01/15
TRANSOCEAN 8. 75% 02/15/30 144A A 8. 7500 6, 100 6,098 839, 839 2030/02/15
CAESARS ENT 7% 02/15/30 144A FEAE S 7.0000 28, 815 29, 002 3,994, 156 2030/02/15
ROYAL CARIBBEA 7.25% 1/30 144A A 7.2500 4, 160 4,222 581, 577 2030/01/15
ALBERTSONS 4. 875% 2/15/30 144A A S 4. 8750 15, 497 14, 257 1,963, 507 2030/02/15
OPEN TEXT 4.125% 2/15/30 144A a3 4. 1250 7,655 6,497 894, 802 2030/02/15
CENTENE CORP 3.375% 2/15/30 WI A 3. 3750 4,895 4,199 578, 323 2030/02/15
HESS INFRA/FT 4.25% 02/30 144A FLAE S 4. 2500 3, 345 2,918 401, 937 2030/02/15
GRAPHIC PACK 3.75% 02/30 144A a3 3. 7500 2,510 2,196 302, 467 2030/02/01
RAND PARENT LLC 8.5% 02/15/30 144A FEAE S 8. 5000 15, 785 14, 007 1,929, 084 2030/02/15
€CO HLDGS 4. 75% 03/01/30 144A A 4. 7500 12, 395 10, 477 1, 442, 960 2030/03/01
ASBURY AUTOMOTI 4.75% 03/01/30 LaRIES 4. 7500 1,662 1,459 200, 979 2030/03/01
CLYDESDALE ACQUI 8.75% 03/30 144A A ¢ 8. 7500 13, 965 12, 185 1,678,236 2030/04/15
CDI ESCROW ISSU 5.75% 04/01/30 144A | #HA&% 5. 7500 9,515 9,012 1,241,163 2030/04/01
POST HLDGS IN 4.625% 4/30 144A FhAE 4. 6250 1,416 1,252 172, 440 2030/04/15
CHS/CMNTY HEALT 6.125% 04/01/30 144A | #Lfiff% 6. 1250 17, 790 9,988 1, 375, 549 2030/04/01
CHS/CMNTY HEALT 5.25% 05/15/30 144A | #hfiis 5. 2500 20, 895 15, 665 2,157, 410 2030/05/15
MINERAL RES 8.5% 5/1/30 144A g 8. 5000 1, 465 1,472 202, 800 2030/05/01
DAVITA INC 0% 05/31/30 144A a3 4. 6250 14, 645 12, 605 1,735,994 2030/06/01
ROBLOX CO 3.875% 05/01/30 144A AR 3. 8750 22,315 18,939 2,608, 397 2030/05/01
US FOODS INC 4. 625% 06/01/30 144A FEAE S 4. 6250 2, 370 2,146 295, 623 2030/06/01
FRONTIER COMM 8.75% 05/15/30 144A a3 8. 7500 4, 885 4,689 645, 905 2030/05/15
DARLING INGRED 6% 6/15/30 144A a3 6. 0000 4, 950 4, 865 670, 077 2030/06/15
IQVIA INC 6.5% 05/15/30 144A a7 6. 5000 5, 465 5,526 761, 106 2030/05/15
SIRIUS XM R 4.125% 7/1/30 144A FhAEE 4. 1250 4,755 3,819 526, 002 2030/07/01
TENET HEALTH 6. 125% 06/15/30 144A FEAE S 6. 1250 8, 165 7,939 1,093, 493 2030/06/15
ADVANCED DRAIN 6.375% 06/15/30 144A | #h:A& 6. 3750 8, 020 7,903 1,088, 465 2030/06/15
UNIVISION COM 7.375% 06/30/30 144A thAE S 7. 3750 7,630 7,145 984, 067 2030/06/30
PG&E CORP 5. 25% 07/01/30 AR 5. 2500 19, 645 17, 800 2,451, 462 2030/07/01
OCCIDENTL PETE 8.875% 07/15/30 FEAE S 8. 8750 14, 070 16, 198 2, 230, 800 2030/07/15
PG&E 4.55% 07/01/30 a3 4. 5500 36,411 32, 926 4,534, 695 2030/07/01
DUKE ENERGY FLD 8.125% 8/16/30 AR 8. 1250 425 472 65, 029 2030/08/16
VICI PROPE 4.125% 8/15/30 144A a7 4. 1250 5,935 5, 204 716, 774 2030/08/15
CCO HLDGS/CAP 4.5% 08/30 144A FhAEE 4.5000 12, 200 10, 095 1,390, 285 2030/08/15
MATCH GROUP INC 4.125% 08/01/2 FEAE S 4.1250 5, 750 4,818 663, 580 2030/08/01
FMG RES AG 5.875% 4/15/30 144A a3 5. 8750 9,275 8, 865 1,220, 945 2030/04/15
ENLINK MIDSTR 6.5% 9/1/30 144A a7 6. 5000 4,735 4,688 645, 680 2030/09/01
OCCIDENTAL PETE 6.625% 9/1/30 FaRe S 6. 6250 17, 605 18, 265 2,515, 481 2030/09/01
L BRANDS INC 6.625% 10/01/30 144A LaRie S 6. 6250 10, 425 9,973 1,373, 563 2030/10/01
1011778 BC ULC 4% 10/15/30 144A (a1 3 4. 0000 10, 310 8,909 1,227, 057 2030/10/15
DANA INC 4. 25% 09/01/30 A 4. 2500 3,175 2,544 350, 416 2030/09/01
CENTRAL GARDEN 4. 125% 10/15/30 FLAE S 4. 1250 3, 435 2,899 399, 364 2030/10/15
HESS MIDSTREAM 5.5% 10/30 144A AR g3 5. 5000 1,990 1,825 251, 416 2030/10/15
BAUSCH HEALTH 14% 10/30 144A FEAE S 14. 0000 797 522 71,894 2030/10/15
MOLINA HEALTHCA 3.875% 11/15/30 144A | #h:A&% 3. 8750 4, 985 4,293 591, 277 2030/11/15
FORD MTR CR LLC 4% 11/13/30 AR 4. 0000 3, 440 2, 888 397, 827 2030/11/13
CSC HLDGS LLC 4. 125% 12/01/30 144A S 4.1250 5,315 3, 767 518, 887 2030/12/01
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SPRINGLEAF CORP 4% 09/15/30 a3 4.0000 6, 100 4, 496 619, 324 2030/09/15
TALLGRASS LP 6% 12/31/30 144A FHAE 6. 0000 5, 145 4,485 617, 773 2030/12/31
CNX RESOURCES 7. 375% 01/15/31 144A A 7.3750 3,710 3, 620 498, 627 2031/01/15
EMERALD DEBT 6.625% 12/30 144A FEAE S 6. 6250 15, 880 15, 848 2,182,619 2030/12/15
OCCIDENTAL PETRO 6. 125% 01/01/31 A 6. 1250 12, 810 13,034 1, 795, 066 2031/01/01
SCRIPPS ESC 11 5.375% 01/15/31 144A | thf&E % 5. 3750 2, 450 1,747 240, 603 2031/01/15
MURPHY OIL USA 3.75% 02/15/31 144A FEAE S 3. 7500 2,245 1,908 262, 869 2031/02/15
CHS/CMNTY HEALT 4.75% 02/15/31 144A | #:Aili 4. 7500 26, 430 18,975 2,613,331 2031/02/15
CLEAN HARBORS 6. 375% 2/31 144A FLAE S 6. 3750 1, 965 1,969 271, 215 2031/02/01
CRESTWOOD M 7.375% 02/31 144A a3 7.3750 10, 000 9, 855 1,357, 327 2031/02/01
CSC HLDGS LLC 3.375% 02/15/31 144A FEAE S 3. 3750 7,020 4,822 664, 110 2031/02/15
DAVITA INC 3.75% 02/15/31 144A A 3. 7500 5,275 4,209 579, 739 2031/02/15
COMMERCTAL META 3.875% 02/15/31 LaRIES 3. 8750 2, 620 2, 243 308, 957 2031/02/15
CLEVELAND-CLIF 4.875% 3/1/31 144A A ¢ 4. 8750 3, 385 2,916 401, 723 2031/03/01
WR GRACE HLD 7.375% 3/31 144A g 7.3750 11, 435 11, 230 1, 546, 607 2031/03/01
WYNN RESORTS 7.125% 2/31 144A FLAE S 7.1250 14, 335 14, 460 1,991, 431 2031/02/15
KENNEDY-WILSON 5% 03/01/31 FhAEE 5. 0000 5, 095 3, 700 509, 597 2031/03/01
CHARLES RIVER L 4% 03/15/31 144A FLAE S 4.0000 4,710 4,108 565, 827 2031/03/15
FMG RES AUG LTD 4.375% 04/01/31 144A | #HA&E5 4. 3750 3,615 3,092 425, 907 2031/04/01
CCO HLDGS/CAP 7.375% 03/03/31 144A FEAE S 7.3750 29, 290 28, 328 3,901, 428 2031/03/03
ORGANON FINAN 5.125% 04/30/31 144A AR 5. 1250 6, 600 5, 606 772, 063 2031/04/30
SCOTTS MIRACLE 4% 04/01/31 FEAE S 4. 0000 3, 370 2,723 375, 126 2031/04/01
ADTENT GLOBAL 8.25% 04/15/31 144A a3 8. 2500 9, 280 9,330 1,284, 994 2031/04/15
KNIFE RIVER 7.75% 5/1/31 144A a3 7. 7500 10, 000 10, 030 1,381, 372 2031/05/01
CHURCHILL 6. 75% 05/01/31 144A FLAE S 6. 7500 6, 000 6,007 827, 352 2031/05/01
OCCIDENTAL PETE 7.5% 05/01/31 FhAEE 7. 5000 22, 290 24,193 3,331, 968 2031/05/01
EQT CORP 3.625% 05/15/31 144A FEAE S 3. 6250 3, 875 3, 285 452, 489 2031/05/15
BLOCK INC 3.5% 06/01/31 AR 3. 5000 5, 755 4,681 644, 723 2031/06/01
DT MIDSTREAM 4.375% 06/15/31 144A thAE S 4. 3750 5,735 4,889 673,419 2031/06/15
TENET HEALTH 6. 75% 5/31 144A AR 6. 7500 5, 290 5,276 726, 717 2031/05/15
NORTHERN OTL 8. 75% 06/31 144A FEAE S 8. 7500 5, 320 5,236 721,218 2031/06/15
OWENS BROCKWAY 7.25% 5/31 144A a3 7.2500 10, 075 10, 137 1, 396, 201 2031/05/15
CQP HOLDCO 5.5% 06/15/31 144A AR 5. 5000 16, 265 14, 661 2,019, 239 2031/06/15
FORD MTR CR LLC 3.625% 6/17/31 a7 3. 6250 5, 490 4,425 609, 455 2031/06/17
MC BRAZIL DWNST 7.25% 06/31 144A FhAEE 7. 2500 15, 508 12, 104 1, 666, 998 2031/06/30
VENTURE GLOBAL 4.125% 08/15/31 144A | #Aifis 4.1250 4,765 4,057 558, 824 2031/08/15
CROCS INC 4.125% 08/15/31 144A a3 4. 1250 11, 830 9,762 1, 344, 438 2031/08/15
TEVA PH FIN NV 8.125% 08/31/31 a7 8. 1250 6, 370 6, 649 915, 753 2031/09/15
ALLEGHENY TECH 5.125% 10/01/31 FaRe S 5. 1250 1,780 1,577 217, 315 2031/10/01
COTNBASE GLOBAL 3.625% 10/01/31 LaRie S 3. 6250 12,770 7,426 1,022, 762 2031/10/01
ALLY 8% GLOBAL (a1 3 8. 0000 34, 804 35, 341 4,867, 166 2031/11/01
ALLY FINANCIAL 8% 11/01/31 A 8. 0000 18, 070 18, 604 2,562, 238 2031/11/01
TENET HEALTH 6.875% 11/15/31 AR 6. 8750 725 697 96, 102 2031/11/15
CSC HLDGS LLC 4.5% 11/15/31 144A AR g3 4. 5000 4,930 3,475 478, 652 2031/11/15
CSC HLDGS LLC 5% 11/15/31 144A FEAE S 5. 0000 5,185 2, 351 323,913 2031/11/15
SOUTHWESTERN EN 4. 75% 02/01/32 A 4. 7500 4,720 4,095 564, 031 2032/02/01
HILTON DOMEST 3.625% 02/15/32 144A AR 3. 6250 3,430 2, 869 395, 230 2032/02/15
YUM BRANDS INC 4.625% 01/31/32 S 4. 6250 5, 800 5, 325 733, 364 2032/01/31
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VZ SECURED FINA 5% 01/15/32 14 a3 5. 0000 15, 310 12, 272 1, 690, 104 2032/01/15
NRG ENERGY INC 3.875% 02/15/32 144A | #:f& 3. 8750 2,945 2,272 312, 974 2032/02/15
ASBURY AUTOMO 5% 02/15/32 144A A 5. 0000 3,075 2,643 364, 060 2032/02/15
FORD MOTOR 3. 25% 02/12/32 FEAE S 3. 2500 9, 450 7,149 984, 680 2032/02/12
BUTLDERS F 4.25% 02/01/32 144A A 4. 2500 12, 090 10, 469 1,441,903 2032/02/01
BELLRING BRANDS 7% 3/30 144A A S 7.0000 1, 860 1,888 260, 024 2030/03/15
SPRINT CAP CORP 8.75% 3/15/32 a3 8. 7500 44, 955 54, 343 7,484, 235 2032/03/15
MACYS RTL HLDG 6.125% 03/15/32 A 6. 1250 2, 345 2,016 277, 749 2032/03/15
CCO HLDGS/CAP 4.5% 05/01/32 FLAE S 4. 5000 4,545 3, 580 493, 169 2032/05/01
MOLINA HEALTHCA 3.875% 05/15/32 144A | #h:A&5 3. 8750 6, 725 5, 653 778, 600 2032/05/15
FORD MOTOR 6. 1% 08/19/32 a3 6. 1000 9,770 9,189 1, 265, 640 2032/08/19
CCO HLDGS/CAP 4.5% 04/33 144A A 4. 5000 9,955 7,618 1,049, 173 2033/06/01
CCO HLDGS/ 4.25% 01/15/34 144A LaRIES 4. 2500 8, 000 5,920 815, 313 2034/01/15
CF INDUSTRI INC 5.15% 03/15/34 A ¢ 5. 1500 5,115 4,819 663, 742 2034/03/15
OCCIDENTAL PETE 6. 45% 09/15/36 g 6. 4500 4,200 4,263 587, 100 2036/09/15
ALCOA INC GLB 5.95 2/1/37 FhAE 5. 9500 3,730 3,743 515, 575 2037/02/01
OCCIDENTAL PETRO 4. 3% 08/15/39 FhAEE 4. 3000 2, 145 1,716 236, 327 2039/08/15
OCCIDENTAL PETE 6. 2% 03/15/40 FLAE S 6. 2000 2, 405 2, 354 324, 323 2040/03/15
PACIFIC GAS &ELE 3.75% 8/15/42 g 3. 7500 855 580 80, 011 2042/08/15
CF INDUS INC 5.375% 03/15/44 a3 5. 3750 5, 780 5, 035 693, 478 2044/03/15
OCCIDENTAL PETE 4.5% 07/15/44 AR 4. 5000 1,985 1,528 210, 498 2044/07/15
OCCIDENTAL PETE 6. 6% 03/15/46 FEAE S 6. 6000 5, 365 5, 484 755, 263 2046/03/15
OCCIDENTAL PETROLEUM 4. 4% 4/46 a3 4. 4000 4,275 3,317 456, 937 2046/04/15
KRAFT HEINZ CO 4.375% 6/1/46 a3 4. 3750 1, 500 1,251 172, 407 2046/06/01
PACIFIC GAS & ELEC 3.95% 12/47 a7 3. 9500 5,170 3, 440 473, 822 2047/12/01
KRAFT HEINZ FD 4.875% 10/01/49 FhAEE 4. 8750 7,485 6, 655 916, 659 2049/10/01
ALLTANT HLDG PREF A 9. 75% PERP FEAE S 9. 7500 3, 000 2,610 359, 449 2049/12/31
JPMORGAN CHASE 5. 15% PERP AR 8.5491 35, 000 34, 909 4,807, 667 2049/12/31
CITIGROUP 5. 35% PERP thAE S 8. 7867 25, 370 24, 705 3, 402, 449 2049/12/31
BANK OF AMERICA 6.1% VAR PERP AR 6. 1000 12, 630 12,122 1, 669, 496 2049/12/31
KRAFT HEINZ FD 5.5% 06/01/50 FEAE S 5. 5000 1,990 1,927 265, 421 2050/06/01
PG&E 4. 95% 07/01/50 a3 4. 9500 40, 141 30, 578 4,211, 338 2050/07/01
CITIGROUP INC 5%/VAR PERP AR 5. 0000 5, 310 4,919 677, 506 2049/12/31
CA MAGNUM HLD 5.375% 10/31/26 144A FLAE S 5. 3750 1,565 1,354 186, 609 2026/10/31
OPEN TEXT HOLDI 4.125% 12/01/31 144A | #h:fi% 4. 1250 4, 655 3,813 525,210 2031/12/01
STATION CAS LLC 4.625% 12/01/31 144A | th1&% 4. 6250 7, 800 6, 586 907, 121 2031/12/01
CITIGROUP 7.375%/VAR PERP a3 7.3750 7,000 6, 868 945, 964 2049/12/31
BOA CORP 4.375%/VAR PERP a7 4. 3750 9,710 8,101 1, 115, 690 2049/12/31
CHARLES SCHWAB 5. 375%/VAR PERP IS 5. 3750 12, 130 11, 528 1,587, 751 2049/12/31
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SANCHEZ TERM 1LN DIP 05/11/20 C1 el 0. 00000 1,814 0 0 2049/12/31
SANCHEZ TERM 1LN DIP 05/11/20 C2 AR 0. 00000 1,638 0 0 2049/12/31
SANCHEZ DIP ROLL UP TL 5/11/20 Cl S phfitHe 0. 00000 1,489 0 0 2049/12/31
SOFTBANK SVF IT TERM 1LN 12/24 C1 el 5. 00000 22, 690 22, 399 3,084, 912 2024/12/31
MISYS LTD TERM B 1LN 6/13/24 C4 Ll 8. 65495 12,214 11, 584 1, 595, 382 2024/06/13
MISYS LTD TERM B 1LN 6/13/24 C5 S pAifHe 8. 65495 2,501 2,372 326, 729 2024/06/13
MISYS LTD TERM B 1LN 6/13/24 C6 el 8. 65495 2,276 2,158 297, 323 2024/06/13
MISYS LIMITED TERM 2LN 06/25 SR 0. 00000 3, 136 2, 646 364, 495 2025/06/13
KINDERCARE TERM 2LN 08/22/2025 C1 S pAifthe 13.40914 13, 635 13, 089 1, 802, 699 2025/08/22
AKZONOBEL TERM B 10/01/25 C1 SR 7.89542 0 0 0 2025/10/01
MISYS LIMITED TERM 2LN 06/25 C1 SR 12. 40495 6, 294 5,311 731,515 2025/06/13
CONSOLTDATE TM INCR B 1LN 5/25 Cl1 S pAifre 8.52457 12, 600 12, 285 1,691, 965 2025/05/07
ANASTASTA BEV TERM B 08/25 C1 S EREHE 8.90914 7,672 5,913 814, 454 2025/08/10
ULTIMATE SOFTWAR TERM 1LN 5/26 Cl S PR 8. 89542 1,891 1,823 251, 171 2026/05/04
TRAVELPORT TERM 1LN 05/29/2026 C1 S gRAirE 13. 36464 3, 466 2,149 296, 013 2026/05/29
THE GOLUB CORPOR TM 2LN 05/26 C1 ek 18. 60000 9,315 9,047 1,246, 044 2026/05/08
UKG TERM 1LN 5/3/26 C1 SR 8. 27063 8,319 7,935 1,092, 920 2026/05/03
BREAKWATER ENERG TM B 1LN 9/26 Cl1 S ERAiHE 11. 00000 25, 699 24, 414 3, 362, 376 2026/09/01
FRST EAGLE TERM B 1LN 2/1/27 C1 ek 7.65914 2,448 2,330 320, 986 2027/02/01
AECOM TERM B 1LN 01/23/27 C1 S 9. 02457 682 639 88, 109 2027/01/23
ACRISURE TERM B 1LN 02/15/27 C1 S ERAHE 9.27457 454 431 59, 431 2027/02/15
UKG TERM 2LN 05/03/2027 C1 R 10. 27063 29, 030 26, 985 3,716,471 2027/05/03
ANGUS CHEMICAL TM B 1LN 11/27 C1 S PAEHE 9.02457 7,974 7,728 1,064,417 2027/11/24
ANGUS CHEMICAL TM 1LN 11/04/27 C1 S ERAfHE 9.73221 578 561 77, 287 2027/11/04
ALLIANT HLDNGS TM B5 1LN 11/27 Cl1 RN 8. 55929 3,474 3,397 467, 908 2027/11/06
AECOM TERM B 1LN 01/23/27 2 S PAEHE 9. 02457 343 322 44, 358 2027/01/23
EPICOR SOFTWARE TL 2LN 07/28 Cl1 B ERAHE 12. 83221 4,075 4,034 555, 686 2028/07/30
CSC SERVICEWORKS TM B 1LN 3/28 Cl1 S Pk 8.98571 18, 677 15, 182 2,090, 894 2028/03/04
ALTERRA MOUNT TM B-1 1LN 07/28 Cl S PRAtHE 8. 52457 275 273 37,725 2028/07/21
EXAMWORKS TERM B 1LN 11/01/28 C1 AR 8. 09669 594 581 80, 131 2028/11/01
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ECHO GLOBAL LOGIS TM 2LN 10/28 Cl S pAifHe 12.03414 1,915 1,905 262, 415 2028/10/25
GREAT OUTDOOR TM B1 1LN 3/5/28 Cl S PRAEHE 8. 77457 6, 154 6,031 830, 658 2028/03/05
ASURION TM B10 1LN 8/17/28 Cl1 SR 9. 08221 9,432 8,710 1, 199, 640 2028/08/17
TORY BURCH TERM B 1LN 04/14/28 C1 e 8. 52457 2,984 2, 768 381, 339 2028/04/16
CORELOGIC TERM B 1LN 06/02/28 C1 S pfiftHe 8. 56250 15,725 14, 034 1,932, 850 2028/06/02
OATLY GROUP TM B 1LN 3/15/28 Cl S PRAEHE 12. 48188 7,780 7, 468 1,028, 603 2028/03/15
INTERNET BRANDS TM B 1LN 04/28 C1 P 9. 28387 15, 583 14, 902 2,052, 317 2028/04/25
SFR TERM B14 1LN 08/15/28 Cl1 e 10. 48632 15, 431 13,785 1, 898, 552 2028/08/15
ASCEND LEARNING TM 2LN 11/29 C1 A ERIEHE 10. 83221 650 556 76,575 2029/11/18
AUTHENTIC BR TM B 2LN 12/20/29 Cl S PRAEHE 11. 08221 370 340 46, 879 2029/12/20
ATHENAHEALTH T™ B 1LN 02/15/29 C1 P 8. 46430 6, 246 5, 887 810, 827 2029/02/15
HUNTER DOUGLAS TERM B 1LN 2/29 Cl1 e 8.37333 2, 486 2,273 313,102 2029/02/25
DEL MONTE FOODS TM B 1LN 05/29 Cl S pAiftHe 9. 31430 10, 407 10, 121 1,393, 931 2029/05/16
BAYER ENVIR SCI TERM ILN 10/29 Cl S PRAEHE 9. 28355 6, 249 5,918 815, 069 2029/10/04
HUB INTERNAT TM B 1LN 11/10/29 Cl1 P 9.07218 343 340 46, 939 2029/11/10
UST INC TERM 1LN 11/16/29 C1 e 8.64833 2,967 2, 940 405, 034 2029/11/16
NEPTUNE BID US 1 TERM B 04/29 Cl S pAiftHe 10. 00439 32,535 29,010 3,995, 323 2029/04/11
HUNTER DOUGLAS TERM B 1LN 2/29 C2 S PRAEHE 8. 37333 912 834 114, 967 2029/02/25
HUB INTERNAT TM B 1LN 11/10/29 C3 SR 9.07218 0 0 117 2029/11/10
UBER TERM B 1LN 03/01/30 C1 e 7. 65560 6, 354 6, 305 868, 380 2030/03/03
TOPGLF CLL TERM B 1LN 03/09/30 C1 S pAiftHe 8. 58221 1,185 1,172 161,478 2030/03/09
SUBCOM TERM 1LN 4/27/27 C1 e 10. 35769 16, 000 15, 920 2,192, 502 2027/04/27
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