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18 KDDI 1.5730 100, 000 100, 011 2019/12/20
104 AT 0. 2270 100, 000 100, 000 2019/12/25
24 Va—U—= 0.0010 100, 000 99, 973 2020/02/21
8 Ky FAR—THD 0. 5500 100, 000 100, 089 2020/03/12
43 KA 1. 5800 100, 000 100, 520 2020/04/23
184 Y v A 0. 3370 100, 000 100, 080 2020/04/30
495 HILES) 0. 1400 100, 000 100, 049 2020/06/25
316 JLifEEFES) 1.1640 100, 000 100, 571 2020/06/25
15 3 A A& $RE 2. 6500 100, 000 101, 801 2020/08/25

/N i — 1, 200, 000 1,203, 100 —

& g — 2, 795, 000 2,803, 496 —
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] Edid] MG PELLE (%) INTEARIE

(B4 1)
FEEFILEES (90. 5%)
FILEUFY (0.9%)
A% (0.9%)

YPF S.A.

UsD 70,000  8.50% due 07/28/25% 7,631, 731
wES &t 7,631,731
FILEVFY & (BBR(E 8,465 006M) 7,631,731
HhF4a (6.4%)

5% (6.4%)
1011778 BC ULC / New Red Finance, Inc.

UsD 4,000  4.25% due 05/15/24@ ® 439,419

UsD 57,000  5.00% due 10/15/25@® 6, 247, 847
Bausch Health Cos, Inc.

USsD 15,000  5.50% due 03/01/23@® 1, 674, 802

UsD 20,000  5.50% due 11/01/25@ ® 2, 269, 042

UsD 2,000  5.75% due 08/15/27@ ® 227,524

UsD 17,000  5.88% due 05/15/23@® 1,912, 222

UsD 38,000  6.13% due 04/15/25@® 4,174, 485

USsD 43,000  7.00% due 03/15/24@® 5, 047, 402

UsD 10,000 9.00% due 12/15/25@® 1, 206, 522
Bombardier, Inc.

UsD 8,000  5.75% due 03/15/22 910, 938

UsD 11,000 6. 13% due 01/15/23% 1,237, 320

UsD 52,000  7.50% due 12/01/24@® 5,993, 039

UsD 12,000  7.50% due 03/15/25@® 1,371, 387

USD 29,000  7.88% due 04/15/27@® 3,315, 149

UsD 14,000  8.75% due 12/01/21% 1,718,108
First Quantum Minerals, Ltd.

UsD 41,000  7.25% due 05/15/22@® 4, 583, 466
GFL Environmental, Inc.

USsD 7,000  5.38% due 03/01/23@ ® 736, 055
Hulk Finance Corp.

UsD 5,000  7.00% due 06/01/26@ ® 525, 754
Intertape Polymer Group, Inc.

UsD 4,000  7.00% due 10/15/26% ® 454,915
Mattamy Group Corp.

UsD 2,000  6.50% due 10/01/25@® 218, 393

UsD 6,000  6.88% due 12/15/23@ ® 680, 713
MDC Partners, Inc.

UsD 13,000  6.50% due 05/01/24@® 1,197, 888
MEG Energy Corp.

UsD 16,000  6.50% due 01/15/25@® 1,751, 355
Norbord, Inc.

UsD 6,000  6.25% due 04/15/23@® 683, 203
NOVA Chemicals Corp.

UsD 6,000  4.88% due 06/01/24@® 654, 978
Precision Drilling Corp.

USD 5,000  7.13% due 01/15/26“® 551, 522
Ritchie Bros Auctioneers, Inc.

USsD 9,000  5.38% due 01/15/25@® 1,021, 069

Teck Resources, Ltd.
3,000 4.50% due 01/15/21% 336, 995




iR Ez4] R PELR (%) IATEAfE
(BT 1)

Telesat Canada / Telesat LLC

UsD 2,000  8.88% due 11/15/24@® 239, 080
Tervita Escrow Corp.

USsD 9,000  7.63% due 12/01/21®® 993, 675
Videotron, Ltd.

UsD 6,000  5.13% due 04/15/27@® 679, 052
wiESE i 53,053, 319
HhFE E (EGRIE 52, 738, 642F) 53,053, 319
452K (0.2%)
EE 0.2%)
Nokia OYJ

UsD 11,000  6.63% due 05/15/39 1, 305, 806
iESE i 1, 305, 806
a3 R & (BGRME 1,322, 545M) 1, 305, 806
TAILS2E (0.3%)
E% 0.3%)
Avolon Holdings Funding, Ltd.

UsD 11,000  5.13% due 10/01/23@® 1,241, 886

UsD 11,000  5.25% due 05/15/24® 1,257,105
Park Aerospace Holdings, Ltd.

UsD 2,000  5.50% due 02/15/24 230, 369
wES & 2,129, 360
TALTU R & (BEBRE 2, 664, 613M0) 2,129, 360
Lot TINGT (2.2%)
Ny -a—2 (0.1%)
Altice France S.A.

UsD 9,820  6.48% due 08/14/26 1,044, 755
Ny -o—>r i 1,044, 755
#HEH 2.1%)
Gazprom 0AO Via Gaz Capital S.A.

Ush 45,000 4. 95% due 02/06/28 4,969, 977
Intelsat Jackson Holdings S.A.

UsD 5,000  5.50% due 08/01/23" 493, 932

UsD 14,000  8.50% due 10/15/24@® 1,514,724

UsD 39,000  9.75% due 07/15/25@ ® 4, 404, 344
Mallinckrodt International Finance S.A. / Mallinckrodt CB LLC

UsD 4,000  4.88% due 04/15/20®® 442, 740

UsD 3,000  5.75% due 08/01/22@® 310, 471
Pacific Drilling S.A.

UsD 22,000  8.38% due 10/01/23@ ® 2,478,122
Telecom Italia Capital S.A.

USD 11,000  6.00% due 09/30/34 1,132,308

Ush 13,000  6.38% due 11/15/33 1,395, 738
wES & 17,142, 356
LU ING & (BEBRME 18,721, 248M) 18,187, 111
SEELE (1.9%)
HESH (1.9%)
JBS USA LUX S.A. / JBS USA Finance, Inc.

UsD 51,000  5.75% due 06/15/25@ ® 5,807, 227

UsD 4,000  5.88% due 07/15/24@ ® 456,576

UsD 16,000  6.75% due 02/15/28@ ® 1,839, 585



] Eid] MG PELLE (%) INTEARE

(BT 1)

Panther BF Aggregator 2 LP / Panther Finance Co., Inc.

USsD 26,000  6.25% due 05/15/26@ © 2,942, 561

UsD 29,000  8.50% due 05/15/27@ ® 3,225,914
Titan Acquisition, Ltd. / Titan Co.-Borrower LLC

USsD 16,000  7.75% due 04/15/26®® 1,531, 880
HES & 15, 803, 743
ZEENE & (EEBEME 15, 712, 450M) 15, 803, 743
TS5 (2.2%)
HEH (2.2%)
Clear Channel International BV

UsD 31,000  8.75% due 12/15/20@® 3, 538, 461
0I European Group BV

UsD 3,000 4.00% due 03/15/23@® 326, 659
Petrobras Global Finance BV

UsD 120,000  6.85% due 06/05/15 12, 896, 352
Sensata Technologies BV

UsD 11,000  5.00% due 10/01/25® 1,254, 061
wES &t 18, 015, 533
524 & (EBE{E 16, 688, 298M) 18, 015, 533
RILEHIL (0.4%)
1ESH 0.4%)
Banco Espirito Santo S.A.

EUR 100,000 4. 75% due 01/15/18 3, 697, 409
HiESE i 3,697, 409
ARV AL F (EGRIE 16, 238, 042M) 3,697, 409
41X YR (0.2%)
HiEH 0.2%)
Ensco PLC

UsD 9,000  5.20% due 03/15/25% 777, 308
Travelport Corporate Finance PLC

USD 6,000  6.00% due 03/15/26® 718, 899
HESH & 1,496, 207
A4X)R & (BSEAE 1,538, 175M) 1, 496, 207
T A YA (75.8%)
Ny -a—2 (0.1%)
AVSC Holding Corp.

UsD 4,286 9.99% due 09/01/25 446, 525
Gavilan Resources LLC

UsD 4,453 8.49% due 03/01/24 387, 404
Ny -no—> i 833,929
Rt ES 0.7%)
Ensco Jersey Finance, Ltd.

UsD 16,000  3.00% due 01/31/24 1, 370, 385
PDC Energy, Inc.

UsD 40,000 1.13% due 09/15/21 4,145,018
SR ES Bt 5,515, 403

&% (75.0%)
Acadia Healthcare Co., Inc.
UsD 10,000  5.13% due 07/01/22® 1,115,151




] Eid] MG PELLE (%) INTEARE

(BT 1)

UsD 3,000  5.63% due 02/15/23" 335, 791
ACCO Brands Corp.

UsD 5,000  5.25% due 12/15/24@® 543, 740
ACI Worldwide, Inc.

USD 24,000  5.75% due 08/15/26% ® 2,729, 492
ADT Security Corp.

UsD 7,000 3.50% due 07/15/22 749, 614

UsD 4,000 4.13% due 06/15/23 428, 130

UsD 5,000  4.88% due 07/15/32% 451, 041
Advanced Disposal Services, Inc.

UsD 3,000  5.63% due 11/15/24@® 340, 356
Advanced Micro Devices, Inc.

UsD 7,000  7.50% due 08/15/22 866, 802
AES Corp.

UsD 7,000 4.50% due 03/15/23" 784, 480

UsD 5,000  4.88% due 05/15/23" 562, 418

UsD 3,000  5.13% due 09/01/27 346, 230

UsD 6,000  6.00% due 05/15/26" 707, 264
Albertsons Cos LLC / Safeway, Inc. / New Albertsons LP / Albertson’s LLC

UsD 6,000  6.63% duc 06/15/24" 674, 072
Alliance Data Systems Corp.

UsD 10,000  5.38% due 08/01/22@® 1,123,453

UsD 6,000  5.88% due 11/01/21©® 680, 713
Alliant Holdings Intermediate LLC / Alliant Holdings Co.-Issuer

UsD 40,000  8.25% due 08/01/23@ ® 4, 560, 222
Allison Transmission, Inc.

UsD 5,000  5.88% due 06/01/29@® 561, 035
Ally Financial, Inc.

USD 63,000  8.00% due 11/01/31 8, 690, 294
AMC Networks, Inc.

UsD 10,000 4.75% due 08/01/25® 1,101,316
American Builders & Contractors Supply Co., Inc.

UsD 12,000  5.88% due 05/15/26® 1,351, 464
AmWINS Group, Inc.

UsD 3,000  7.75% due 07/01/26@® 332, 885
Anixter, Inc.

UsD 7,000  6.00% due 12/01/25@® 815, 472
Antero Midstream Partners LP / Antero Midstream Finance Corp.

USD 11,000  5.38% due 09/15/24® 1,233,119
Antero Resources Corp.

UsD 13,000  5.63% due 06/01/23% 1, 464, 086
APX Group, Inc.

i) 2,000  7.88% due 12/01/22" 223, 008

UsD 11,000  8.75% due 12/01/20% 1, 205, 360
Aramark Services, Inc.

UsD 7,000  4.75% due 06/01/26" 774,795

UsD 11,000  5.00% due 04/01/25@® 1, 249, 800
Archrock Partners LP / Archrock Partners Finance Corp.

UsD 3,000  6.88% due 04/01/27@® 339, 427
Arconic, Inc.

UsD 24,000  5.13% due 10/01/24® 2,721,297
Arrow Bidco LLC

USsD 2,000  9.50% due 03/15/24@® 220, 540
Asbury Automotive Group, Inc.

UsD 13,000  6.00% due 12/15/24® 1,487,036
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Ascend Learning LLC
USsD 11,000  6.88% due 08/01/25@® 1,214, 491
Ascent Resources Utica Holdings LLC / ARU Finance Corp.
UsD 3,000  7.00% due 11/01/26°® 320, 848
USsD 10,000  10.00% due 04/01/22¢ ® 1,217, 867
Avantor, Inc.
UsD 57,000  6.00% due 10/01/24@ ® 6, 561, 407
UsD 40,000  9.00% due 10/01/25@ ® 4, 809, 263
Banff Merger Sub, Inc.
USD 41,000  9.75% due 09/01/26“ ® 4,413,288
Bausch Health Americas, Inc.
UsD 26,000  8.50% due 01/31/27@ ® 3,057, 673
USsD 5,000  9.25% due 04/01/26°® 606, 997
BBA US Holdings, Inc.
USD 10,000  5.38% due 05/01/26®® 1,142,823
Beacon Roofing Supply, Inc.
UsD 2,000  4.88% due 11/01/25@® 210, 025
Berry Petroleum Co. LLC
[IS)) 11,000  7.00% due 02/15/26®® 1,211, 447
Big River Steel LLC / BRS Finance Corp.
UsD 7,000  7.25% due 09/01/25@® 811, 830
Blackstone CQP Holdco LP
UsD 15,000  6.00% due 08/18/21® 1, 660, 275
USsD 91,000  6.50% due 03/20/21@ ® 10, 072, 335
Block Communications, Inc.
USsD 5,000  6.88% due 02/15/25@ ® 576, 254
Blue Cube Spinco LLC
UsD 28,000  9.75% due 10/15/23" 3, 455, 586
UsD 18,000  10.00% due 10/15/25® 2, 289, 287
Booz Allen Hamilton, Inc.
UsD 10,000  5.13% due 05/01/25@® 1,109, 617
Boyd Gaming Corp.
UsD 6,000  6.00% due 08/15/26" 683, 203
Boyne USA, Inc.
UsD 2,000  7.25% due 05/01/25@® 237,973
Brand Industrial Services, Inc.
UsD 2,000  8.50% due 07/15/25@® 199, 786
Brazos Valley Longhorn LLC / Brazos Valley Longhorn Finance Corp.
USD 12,000  6.88% due 02/01/25% 1, 339, 842
Brink’ s Co.
UsD 2,000  4.63% due 10/15/27@-® 214, 175
Broadcom, Inc.
UsD 5,000  3.13% due 04/15/21 552, 772
UsD 6,000  3.13% due 10/15/22 661,075
UsD 6,000  3.63% due 10/15/24 658, 917
UsD 6,000  4.25% due 04/15/26 659, 202
UsD 6,000  4.75% due 04/15/29 660, 955
Bruin E&P Partners LLC
UsD 13,000  8.88% due 08/01/23@ ® 1, 384, 946
BWAY Holding Co.
UsD 32,000  5.50% due 04/15/24@ ® 3, 529, 700
BWX Technologies, Inc.
USsD 8,000  5.38% due 07/15/26® 903, 190
Caesars Resort Collection LLC / CRC Finco, Inc.
7,000  5.25% due 10/15/25@ ® 748, 158
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California Resources Corp.

UsD 14,000  8.00% due 12/15/22@® 1,220, 767
Callon Petroleum Co.

UsD 7,000 6.13% due 10/01/24" 782, 543

UsD 4,000  6.38% due 07/01/26" 446, 061
Calpine Corp.

UsD 27,000  5.25% due 06/01/26% 2,984, 759

USD 35,000  5.38% due 01/15/23® 3, 888, 502

UsD 10,000  5.75% due 01/15/25® 1, 104, 083
Calumet Specialty Products Partners LP / Calumet Finance Corp.

UsD 4,000  6.50% due 04/15/21" 434, 992
Carrizo 0il & Gas, Inc.

UsD 13,000  6.25% due 04/15/23% 1,422,717

UsD 2,000  8.25% due 07/15/25 229,118
Catalent Pharma Solutions, Inc.

UsD 7,000  4.88% due 01/15/26@ ® 770, 921
T-Mobile USA, Inc.

UsD 39,000  4.00% due 04/15/22 1

UsD 7,000  6.50% due 01/15/26 1
CCO Holdings LLC / CCO Holdings Capital Corp.

UsD 10,000  4.00% due 03/01/23@® 1, 108, 566

UsD 6,000  5.00% due 02/01/28@ ® 656, 572

UsD 59,000  5.13% due 05/01/27@® 6, 587, 556

UsD 2,000  5.88% due 05/01/27@® 230, 291
CDK Global, Inc.

UsD 25,000  4.88% due 06/01/27" 2,777, 502
CDW LLC / CDW Finance Corp.

UsD 6,000  5.00% due 09/01/25 683, 203
Centene Corp.

UsD 54,000  5.38% due 06/01/26% ® 6, 253, 426
Centennial Resource Production LLC

USsD 4,000  6.88% due 04/01/27®® 448, 186
CenturyLink, Inc.

UsD 39,000  6.45% due 06/15/21 4, 505, 571

UsD 3,000  6.75% due 12/01/23 347, 413

UsD 4,000  7.50% due 04/01/24® 469, 304

UsD 2,000  7.65% due 03/15/42 195, 359
Change Healthcare Holdings LLC / Change Healthcare Finance, Inc.

USD 9,000  5.75% due 03/01/25@ 987, 449
Chaparral Energy, Inc.

UsD 3,000  8.75% due 07/15/23@ ® 229, 118
Charles River Laboratories International, Inc.

UsD 11,000  5.50% due 04/01/26@® 1, 266, 236
Chemours Co.

UsD 16,000  5.38% due 05/15/27% 1,768, 180
Cheniere Corpus Christi Holdings LLC

UsD 22,000  5.13% due 06/30/27" 2, 559, 867

UsD 32,000  5.88% due 03/31/25 3, 860, 693
Chesapeake Energy Corp.

UsD 5,000  4.88% due 04/15/22" 547,891

USD 3,000  5.75% due 03/15/23 326, 244

UsD 4,000 6.13% due 02/15/21 458, 236

UsD 13,000  6.63% due 08/15/20 1,483,871

UsD 4,000  8.00% due 01/15/25® 453, 808
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UsD 17,000  8.00% due 06/15/27® 1,862, 829
Chobani LLC / Chobani Finance Corp., Inc.

UsD 3,000  7.50% due 04/15/25@ ® 299, 265
CHS/Community Health Systems, Inc.

UsD 16,000  8.00% due 03/15/26 1, 704, 549
Churchill Downs, Inc.

USsD 6,000  4.75% due 01/15/28@ ® 635, 055

UsD 11,000  5.50% due 04/01/27® 1,237,624
Cincinnati Bell, Inc.

UsD 15,000  7.00% due 07/15/24@® 1,536,717
CIT Group, Inc.

UsD 35,000  5.00% due 08/01/23 4,072,516

UsD 7,000  6.13% due 03/09/28 863, 896
Clear Channel Worldwide Holdings, Inc.

Ush 118,000  6.50% due 11/15/22® 13,418, 342

IS)) 48,000  9.25% due 02/15/24®® 5, 644, 935
Clearway Energy Operating LLC

UsD 20,000  5.38% due 08/15/24" 2,219, 234

UsD 2,000  5.75% due 10/15/25@ ® 223, 030
Cleveland-Cliffs, Inc.

UsD 9,000  4.88% due 01/15/24@® 986, 203
CNX Resources Corp.

UsD 32,000  5.88% due 04/15/22" 3, 550, 775
Colfax Corp.

UsD 15,000  6.00% due 02/15/24@® 1, 734, 987

UsD 7,000  6.38% due 02/15/26@ ® 825, 637
CommScope Finance LLC

UsD 30,000  5.50% due 03/01/24@® 3, 404, 527

UsD 20,000  6.00% due 03/01/26% ® 2,295, 319

UsD 6,000  8.25% due 03/01/27@® 690, 674
CommScope Technologies LLC

UsD 5,000  5.00% due 03/15/27@® 492, 094
Comstock Resources, Inc.

UsD 2,000  9.75% due 08/15/26@ ® 204, 767
CONSOL Energy, Inc.

UsD 20,000  11.00% due 11/15/25@® 2,518, 084
Core & Main LP

USD 11,000  6.13% due 08/15/25@ ® 1, 196, 593
Coty, Inc.

UsD 4,000  6.50% due 04/15/26 433, 885
Covey Park Energy LLC / Covey Park Finance Corp.

UsD 2,000  7.50% due 05/15/25@® 205, 874
Credit Acceptance Corp.

UsD 5,000  6.63% due 03/15/26° ® 563, 995
Crown Americas LLC / Crown Americas Capital Corp. V

UsD 6,000  4.25% due 09/30/26" 644, 187
Crown Americas LLC / Crown Americas Capital Corp. VI

UsD 22,000  4.75% due 02/01/26% 2, 452, 846
CrownRock LP / CrownRock Finance, Inc.

UsD 26,000  5.63% due 10/15/25@ 2,773, 489
CSC Holdings LLC

UsD 70,000  5.25% due 06/01/24 7, 883, 539

Ush 20, 000 6.75% due 11/15/21 2,371, 426
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CSI Compressco LP / CSI Compressco Finance, Inc.

UsD 11,000  7.50% due 04/01/25@® 1,168, 834
Darling Ingredients, Inc.

UsD 6,000  5.25% due 04/15/27@® 674, 072
DCP Midstream Operating LP

UsD 9,000  6.45% due 11/03/36% 1,026, 050

UsD 13,000 6. 75% due 09/15/37% 1,489, 267
Dell International LLC / EMC Corp.

UsD 15,000  6.02% due 06/15/26 1,787, 237

UsD 19,000  7.13% due 06/15/24® 2,229, 993
Denbury Resources, Inc.

UsD 3,000  9.25% due 03/31/22@® 322, 093
Diamond Offshore Drilling, Inc.

UsD 12,000 4.88% due 11/01/43® 846, 740

USD 4,000  7.88% due 08/15/25" 429, 458
Diamondback Energy, Inc.

UsD 10,000  4.75% due 11/01/24@® 1,135, 683

UsD 5,000  5.38% due 05/31/25" 579, 021
DISH DBS Corp.

UsD 8,000  5.00% due 03/15/23 800, 253

UsD 30,000  5.88% due 07/15/22 3, 226, 080

UsD 12,000 6. 75% due 06/01/21 1,372,715
DPL, Inc.

UsD 2,000  7.25% due 10/15/21% 238, 759
Eagle Holding Co. IT LLC

UsD 11,000  7.63% due 05/15/22@ ® @ 1,231,232
Elanco Animal Health, Inc.

UsD 7,000 4.90% due 08/28/28@® 823, 278
Eldorado Resorts, Inc.

UsD 2,000  6.00% due 04/01/25" 225, 244

UsD 4,000  6.00% due 09/15/26% 451,595
Element Solutions, Inc.

UsD 41,000  5.88% due 12/01/25@ ® 4,571, 440
Embarq Corp.

UsD 10,000  8.00% due 06/01/36 1,083, 329
Endeavor Energy Resources LP / EER Finance, Inc.

Ush 22,000  5.50% due 01/30/26%® 2,508, 122

UsD 7,000  5.75% due 01/30/28@® 815, 472
Energizer Holdings, Inc.

UsD 6,000  7.75% due 01/15/27@® 708, 937
EnLink Midstream Partners LP

UsD 2,000  4.15% due 06/01/25" 213,899

UsD 8,000  4.40% due 04/01/24" 879, 946

USD 2,000  4.85% due 07/15/26" 220, 584

UsD 9,000  5.05% due 04/01/45 864, 173

UsD 8,000  5.60% due 04/01/44" 796, 932
EnPro Industries, Inc.

UsD 8,000  5.75% due 10/15/26@ ® 894, 335
Entegris, Inc.

UsD 9,000  4.63% due 02/10/26@ ® 991, 184
Extraction 0il & Gas, Inc.

UsD 14,000  7.38% due 05/15/24@® 1, 301, 656
Five Point Operating Co. LP / Five Point Capital Corp.

UsD 4,000  7.88% due 11/15/25@ ® 425, 030
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Flexi-Van Leasing, Inc.

UsD 4,000  10.00% due 02/15/23 ® 410, 420
Fortress Transportation & Infrastructure Investors LLC

UsD 2,000  6.50% due 10/01/25@® 219, 156
Freeport-McMoRan, Inc.

UsD 22,000  3.55% due 03/01/22" 2,413,763

UsD 35,000  3.88% due 03/15/23" 3,827,913

USD 2,000 4.00% due 11/14/21 223, 307

USsD 10,000 4.55% due 11/14/24® 1,093,014

UsD 27,000  5.40% due 11/14/34% 2,734, 473

UsD 17,000 5. 45% due 03/15/43® 1, 655, 866
frontdoor, Inc.

UsD 8,000  6.75% due 08/15/26 ® 907, 617
Frontier Communications Corp.

USD 25,000  8.00% due 04/01/27@® 2,863, 974

UsD 18,000  10.50% due 09/15/22" 1,529,113

UsD 30,000  11.00% due 09/15/25 2,201, 940
FS Energy & Power Fund

UsD 2,000  7.50% due 08/15/23@:® 227,596
Gartner, Inc.

UsD 11,000  5.13% due 04/01/25@® 1,233, 606
Gates Global LLC / Gates Global Co.

UsD 6,000  6.00% due 07/15/22@® 669, 197
GCP Applied Technologies, Inc.

UsD 12,000  5.50% due 04/15/26®® 1,358, 105
Genesis Energy LP / Genesis Energy Finance Corp.

USD 2,000  5.63% due 06/15/24" 213, 622

UsD 2,000  6.00% due 05/15/23" 223, 584

UsD 8,000  6.25% duc 05/15/26" 841, 206

UsD 3,000  6.50% due 10/01/25% 324, 584
Genesys Telecommunications Laboratories, Inc. / Greeneden Lux 3 S.A.R.L. / Greeneden US Ho

USsD 27,000  10.00% due 11/30/24@® 3, 264, 931
GLP Capital LP / GLP Financing II, Inc.

UsD 4,000  5.25% due 06/01/25 464, 877

UsD 8,000  5.38% due 11/01/23" 935, 456

UsD 4,000  5.38% due 04/15/26 463,726
Golden Nugget, Inc.

USsD 20,000  6.75% due 10/15/24@ ® 2, 230, 303
Graham Holdings Co.

UsD 4,000  5.75% due 06/01/26% 465, 984
Gray Television, Inc.

UsD 7,000  7.00% due 05/15/27@® 825, 157
Great Western Petroleum LLC / Great Western Finance Corp.

USD 29,000  9.00% due 09/30/21@ ® 2,487, 645
Greif, Inc.

UsD 3,000  6.50% due 03/01/27@® 340, 356
Grinding Media, Inc. / Moly-Cop AltaSteel, Ltd.

UsD 3,000  7.38% due 12/15/23@:® 320, 433
Group 1 Automotive, Inc.

UsD 10,000 5.00% due 06/01/22® 1,113,768
Gulfport Energy Corp.

UsD 4,000  6.63% due 05/01/23" 431,671
Halcon Resources Corp.

UsD 8,000  6.75% due 02/15/25 535,715
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Harland Clarke Holdings Corp.

USsD 26,000  8.38% due 08/15/22@ ® 2,609, 310
HCA, Inc.

UsD 16,000  5.38% due 02/01/25 1,881, 645

USD 12,000  5.38% due 09/01/26" 1,402, 932

UsD 29,000  5.63% due 09/01/28% 3, 402, 457

UsD 12,000  5.88% due 02/01/29® 1,432,751
HD Supply, Inc.

UsD 56,000  5.38% due 10/15/26% ® 6,353, 319
Herc Rentals, Inc.

UsD 3,000  7.50% due 06/01/22@® 346, 997
Hertz Corp.

UsD 11,000  7.63% due 06/01/22@® 1,249, 191
Hess Infrastructure Partners LP / Hess Infrastructure Partners Finance Corp.

UsD 4,000  5.63% due 02/15/26@ ® 452, 702
Hilton Domestic Operating Co., Inc.

UsD 14,000  4.25% due 09/01/24® 1, 550, 551

UsD 11,000  5.13% due 05/01/26®® 1,241,021
Hilton Worldwide Finance LLC / Hilton Worldwide Finance Corp.

UsD 4,000  4.63% due 04/01/25 448, 274
Hologic, Inc.

UsD 8,000  4.63% due 02/01/28@® 872, 198
Howard Hughes Corp.

USsD 11,000  5.38% due 03/15/25@ ® 1,222,003
HUB International, Ltd.

USsD 23,000  7.00% due 05/01/26% ® 2, 526, 662
Hughes Satellite Systems Corp.

UsD 4,000  5.25% due 08/01/26 441, 080
Tcahn Enterprises LP / Icahn Enterprises Finance Corp.

UsD 9,000  6.75% due 02/01/24" 1,042, 238
Immucor, Inc.

UsD 4,000  11.13% due 02/15/22@® 451,595
Indigo Natural Resources LLC

USD 4,000  6.88% due 02/15/26@ 394, 039
Infor US, Inc.

UsD 72,000  6.50% due 05/15/22" 8,108, 783
Informatica LLC

UsD 20,000  7.13% due 07/15/23® 2, 266, 275
1QVIA, Inc.

UsD 27,000  4.88% due 05/15/23@ ® 3, 056, 035
IRB Holding Corp.

UsD 2,000  6.75% due 02/15/26° ® 208, 641
Jaguar Holding Co. II / Pharmaceutical Product Development LLC

UsD 42,000  6.38% due 08/01/23@ ® 4, 747, 556
Jeld-Wen, Inc.

UsD 5,000  4.63% due 12/15/25@ ® 527, 137
Kaiser Aluminum Corp.

USsD 10,000  5.88% due 05/15/24" 1, 140, 055
KAR Auction Services, Inc.

UsD 2,000  5.13% due 06/01/25@ ® 219, 986
KFC Holding Co. / Pizza Hut Holdings LLC / Taco Bell of America LLC

UsD 4,000  5.00% due 06/01/24@® 452, 702

UsD 5,000  5.25% due 06/01/26® 559, 997
Kratos Defense & Security Solutions, Inc.

UsD 13,000  6.50% due 11/30/25@® 1,519, 843
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L Brands, Inc.

UsD 2,000  6.63% due 04/01/21 233, 545

USD 11,000  6.88% due 11/01/35 1,057,734
Ladder Capital Finance Holdings LLLP / Ladder Capital Finance Corp.

UsD 4,000  5.25% due 10/01/25@ ® 426, 137
Laureate Education, Inc.

UsD 3,000  8.25% due 05/01/25@ ® 361, 940
Lehman Brothers Holding, Inc.

UsD 115,000  0.00% due 10/17/19 249, 803

EUR 245,000  4.75% due 01/16/14 761, 231

UsD 30,000  8.80% due 03/01/20¢ 65, 166
Lehman Brothers Holdings, Inc.

EUR 300,000  0.00% due 02/05/14 932, 120

EUR 50,000  5.38% due 10/17/12¢ 155, 353
Lennar Corp.

UsD 3,000  5.25% due 06/01/26" 342, 847
Level 3 Financing, Inc.

UsD 5,000  5.13% due 05/01/23" 560, 343
Level 3 Parent LLC

UsD 3,000  5.75% due 12/01/22® 336, 305
Lions Gate Capital Holdings LLC

UsD 6,000  5.88% due 11/01/24@® 686, 524
Live Nation Entertainment, Inc.

UsD 2,000  4.88% due 11/01/24@-® 223, 307
Manitowoc Co., Inc.

UsD 2,000 9.00% due 04/01/26@® 224, 691
Marriott Ownership Resorts, Inc. / ILG LLC

UsD 2,000  6.50% due 09/15/26 ® 232, 759
Matador Resources Co.

UsD 17,000  5.88% due 09/15/26® 1, 886, 349
Match Group, Inc.

USD 5,000  5.63% due 02/15/29@ ® 562, 418
Mattel, Inc.

UsD 20,000  6.75% due 12/31/25@ ® 2, 183, 262
Matthews International Corp.

UsD 2,000  5.25% due 12/01/25@® 213, 069
MEDNAX, Inc.

UsD 4,000  5.25% due 12/01/23@ ® 449, 381

USsD 14,000  6.25% due 01/15/27@® 1, 568, 960
Mercer International, Inc.

UsD 6,000  5.50% duc 01/15/26" 654, 148

UsD 5,000  6.50% due 02/01/24" 568, 644
Meredith Corp.

Ush 7,000  6.88% due 02/01/26" 817, 409
Meritage Homes Corp.

UsD 10,000  5.13% due 06/06/27% 1,076, 080
MGM Resorts International

UsD 4,000  5.50% due 04/15/27® 448, 551

Ush 18,000  6.63% due 12/15/21 2, 134, 283

UsD 15,000  7.75% due 03/15/22 1, 834, 604
Mobile Mini, Inc.

UsD 21,000  5.88% due 07/01/24" 2,370, 873
Molina Healthcare, Inc.

UsD 8,000  4.88% due 06/15/25@ ® 878, 839
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UsD 6,000  5.38% due 11/15/22" 691, 910
Momentive Performance Materials, Inc.

UsD 5,000  3.88% due 10/24/21" 598, 391
MPH Acquisition Holdings LLC

UsD 12,000  7.13% due 06/01/24@® 1, 328, 220
Mueller Water Products, Inc.

USsD 6,000  5.50% due 06/15/26@ ® 675, 732
Murphy 0il Corp.

UsD 4,000  5.75% due 08/15/25" 456, 787

UsD 3,000  5.88% due 12/01/42" 296, 914
Nabors Industries, Inc.

UsD 2,000  4.63% due 09/15/21 219,710

UsD 2,000  5.00% due 09/15/20 223, 584

UsD 5,000  5.75% due 02/01/25% 498, 763
Nationstar Mortgage Holdings, Inc.

UsD 2,000  8.13% due 07/15/23“® 228, 565

UsD 8,000  9.13% due 07/15/26“® 900, 976
Navient Corp.

UsD 15,000  5.50% due 01/25/23 1,668,576

UsD 5,000  5.63% due 08/01/33 426, 137

UsD 6,000  5.88% due 10/25/24 645, 847

UsD 2,000  6.50% due 06/15/22 231, 263

UsD 9,000  6.63% due 07/26/21 1,043, 483

USsD 8,000  6.75% due 06/25/25 880, 211

UsD 3,000  6.75% due 06/15/26 318,773
Navistar International Corp.

UsD 12,000  6.63% due 11/01/25@® 1, 356, 445
Netflix, Inc.

UsD 12,000  4.38% due 11/15/26 1, 306, 636

UsD 2,000  5.50% due 02/15/22 232, 992

UsD 26,000  5.88% due 11/15/28® 3, 046, 881
New Enterprise Stone & Lime Co., Inc.

UsD 2,000  6.25% due 03/15/26@ ® 215, 860

UsD 11,000  10.13% due 04/01/22@® 1,238, 842
Newmark Group, Inc.

UsD 2,000  6.13% due 11/15/23" 228, 359
NextEra Energy Operating Partners LP

UsD 3,000  4.50% due 09/15/27@® 324, 999
NGPL PipeCo LLC

UsD 16,000  4.88% due 08/15/27® 1,795,311

Ush 12,000  7.77% due 12/15/37% 1, 600, 505
Nielsen Finance LLC / Nielsen Finance Co.

UsD 8,000  5.00% due 04/15/22@® 878, 839
Noble Holding International, Ltd.

UsD 4,000  5.25% due 03/15/42 268, 965

UsD 21,000  7.88% due 02/01/26 ® 2,164, 583
Northern 0il & Gas, Inc.

UsD 12,020 9.50% due 05/15/23® @ 1,383, 651
Novelis Corp.

UsD 34,000  6.25% due 08/15/24@® 3, 857, 372
NRG Energy, Inc.

UsD 4,000  5.75% due 01/15/28" 470, 965

UsD 34,000  6.63% due 01/15/27% 4,064, 353
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Nuance Communications, Inc.
USsD 3,000  5.63% due 12/15/26" 341, 993
UsD 6,000  6.00% due 07/01/24" 684, 033
NVA Holdings, Inc.
USsD 8,000  6.88% due 04/01/26® 879, 946
Oasis Petroleum, Inc.
UsD 4,000  6.25% due 05/01/26% 422,817
UsD 6,000  6.88% due 03/15/22" 672,411
UsD 6,000  6.88% due 01/15/23" 665, 770
Ortho-Clinical Diagnostics, Inc. / Ortho-Clinical Diagnostics S.A.
UsD 43,000  6.63% due 05/15/22@ ® 4, 540, 520
Outfront Media Capital LLC / Outfront Media Capital Corp.
UsD 2,000  5.88% due 03/15/25 227, 458
Par Pharmaceutical, Inc.
USD 9,000  7.50% due 04/01/27@® 1,012, 602
Parsley Energy LLC / Parsley Finance Corp.
UsD 22,000  5.38% due 01/15/25@ ® 2,441, 158
UsD 2,000  5.63% due 10/15/27@® 221, 370
USsD 5,000  6.25% due 06/01/24®® 573, 487
Pattern Energy Group, Inc.
UsD 13,000  5.88% due 02/01/24@® 1,471, 280
PBF Holding Co. LLC / PBF Finance Corp.
UsD 9,000  7.25% due 06/15/25 1,027, 544
PDC Energy, Inc.
UsD 2,000  5.75% due 05/15/26% 216, 943
Penske Automotive Group, Inc.
UsD 6,000  5.50% due 05/15/26" 656, 639
PGT Escrow Issuer, Inc.
USsD 4,000  6.75% due 08/01/26® 461, 556
Pioneer Energy Services Corp.
UsD 7,000  6.13% due 03/15/22% 488,121
Pioneer Holdings LLC / Pioneer Finance Corp.
UsD 5,000  9.00% due 11/01/22@® 564, 355
Polaris Intermediate Corp.
UsD 26,000  8.50% due 12/01/22@ © @ 2,849, 751
Post Holdings, Inc.
UsD 2,000  5.50% due 03/01/25@® 224, 691
PQ Corp.
UsD 23,000  5.75% due 12/15/25@ ® 2,491, 658
Prime Security Services Borrower LLC / Prime Finance, Inc.
UsD 11,000  5.25% due 04/15/24® 1, 220, 579
UsD 12,000  5.75% due 04/15/26® 1,331,819
USsD 5,000  9.25% due 05/15/23@® 582, 480
PTC, Inc.
UsD 8,000  6.00% due 05/15/24" 928, 647
PulteGroup, Inc.
UsD 7,000  6.00% due 02/15/35 746, 709
USD 5,000  6.38% due 05/15/33 554, 117
QEP Resources, Inc.
UsD 2,000  5.25% due 05/01/23" 209, 748
UsD 10,000  5.38% due 10/01/22® 1, 086, 097
UsD 16,000  5.63% due 03/01/26® 1,611,574
USD 4,000  6.88% due 03/01/21 456, 022
Qorvo, Inc.
10,000  5.50% due 07/15/26 ® 1, 145, 700
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Qualitytech LP / QTS Finance Corp.

UsD 15,000  4.75% due 11/15/25@® 1,614,617
Qwest Corp.

UsD 10,000 6. 75% due 12/01/21 1,178,258
Rackspace Hosting, Inc.

UsD 3,000  8.63% due 11/15/24@-® 296, 651
Radiate Holdco LLC / Radiate Finance, Inc.

USD 3,000  6.63% due 02/15/25@ ® 322, 093
Range Resources Corp.

UsD 2,000  5.00% due 03/15/23" 217,773

UsD 2,000  5.88% due 07/01/22% 224, 691
RBS Global, Inc. / Rexnord LLC

UsD 13,000  4.88% due 12/15/25®® 1,428,113
Refinitiv US Holdings, Inc.

UsD 59,000  6.25% due 05/15/26@ ® 6, 636, 534

UsD 12,000  8.25% due 11/15/26©@® 1, 306, 636
RegionalCare Hospital Partners Holdings, Inc.

UsD 21,000  8.25% due 05/01/23 ® 2,474,018
Reynolds Group Issuer, Inc. / Reynolds Group Issuer LLC / Reynolds Group Issuer Lu

USsD 13,000  5.13% due 07/15/23@® 1, 464, 086

UsD 16,000  7.00% due 07/15/24@® 1,827, 631
Rowan Cos, Inc.

UsD 8,000  4.88% due 06/01/22" 827, 924
RP Crown Parent LLC

UsD 13,000  7.38% due 10/15/24®® 1,478,475
Sabre GLBL, Inc.

USD 10,000  5.25% due 11/15/23@® 1,134,521
Scientific Games International, Inc.

UsD 18,000  5.00% due 10/15/25@® 1,957, 464

UsD 24,000  8.25% due 03/15/26% ® 2,717,937

UsD 4,000 10.00% due 12/01/22% 466, 914
Sealed Air Corp.

UsD 4,000  6.88% due 07/15/33® 480, 373
ServiceMaster Co. LLC

UsD 15,000  5.13% due 11/15/24@® 1, 670, 652
SESI LLC

UsD 2,000  7.13% due 12/15/21% 199, 510

UsD 6,000  7.75% due 09/15/24" 552, 872
Simmons Foods, Inc.

UsD 7,000  7.75% due 01/15/24@® 829, 031
Sirius XM Radio, Inc.

UsD 12,000  5.00% due 08/01/27®® 1, 333, 998
Six Flags Entertainment Corp.

Ush 38,000  4.88% due 07/31/24@ ® 4,166, 577

UsD 4,000  5.50% due 04/15/27 ® 438, 888
SIM Corp.

UsD 10,000  5.13% due 04/05/22® 1, 090, 247
SM Energy Co.

UsD 8,000  5.00% due 01/15/24® 823, 496

UsD 4,000  5.63% due 06/01/25" 411,589

USD 6,000  6.13% due 11/15/22® 667, 431

UsD 2,000  6.75% due 09/15/26" 213, 345
Solera LLC / Solera Finance, Inc.

UsD 69,000  10.50% due 03/01/24%® 8,316, 370
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Sotera Health Holdings LLC
USsD 13,000  6.50% due 05/15/23@® 1, 453, 294
Southern Star Central Corp.
UsD 6,000  5.13% due 07/15/22@® 665, 770
Southwestern Energy Co.
UsD 3,000  6.20% due 01/23/25 327, 904
UsD 3,000  7.75% due 10/01/27% 340, 771
Spectrum Brands, Inc.
UsD 3,000  5.75% due 07/15/25" 336, 206
Springleaf Finance Corp.
UsD 2,000  6.13% duc 03/15/24" 226, 900
UsD 10,000  6.88% due 03/15/25 1, 144, 206
Sprint Corp.
UsD 34,000  7.13% due 06/15/24 3, 829, 148
USD 9,000  7.63% due 03/01/26" 1,012, 104
UsD 39,000  7.88% due 09/15/23 4,532, 551
SPX FLOW, Inc.
UsD 4,000  5.63% due 08/15/24@ ® 447, 167
SS&C Technologies, Inc.
UsD 32,000  5.50% due 09/30/27@ ® 3, 583, 980
Standard Industries, Inc.
UsD 2,000  4.75% due 01/15/28@® 211, 962
UsD 16,000  5.38% due 11/15/24@® 1,821, 875
USsD 2,000  5.50% due 02/15/23@ ® 225, 797
UsD 4,000  6.00% due 10/15/25@ ® 465, 802
Staples, Inc.
UsD 13,000  8.50% due 09/15/25@® 1, 577, 400
Star Merger Sub, Inc.
USsD 14,000  6.88% due 08/15/26 ® 1, 587, 361
Station Casinos LLC
UsD 1,000  5.00% due 10/01/25@ ® 108, 748
Steel Dynamics, Inc.
UsD 10,000 4. 13% due 09/15/25® 1, 087, 480
USD 13,000  5.50% due 10/01/24® 1, 489, 267
Stevens Holding Co., Inc.
UsD 4,000  6.13% due 10/01/26% 458, 236
SunCoke Energy Partners LP / SunCoke Energy Partners Finance Corp.
UsD 2,000  7.50% due 06/15/25 ® 224, 691
Sunoco LP / Sunoco Finance Corp.
UsD 11,000  4.88% due 01/15/23® 1,239,938
UsD 9,000  5.50% due 02/15/26% 988, 694
Surgery Center Holdings, Inc.
USsD 12,000  6.75% due 07/01/25®® 1, 208, 680
UsD 9,000  8.88% due 04/15/21@ ® 1,043, 782
UsD 4,000 10.00% due 04/15/27@ ® 450, 488
Symantec Corp.
UsD 11,000  5.00% due 04/15/25@® 1, 220, 505
Tallgrass Energy Partners LP / Tallgrass Energy Finance Corp.
UsD 9,000  5.50% due 09/15/24@ ® 1,026, 050
UsD 31,000  5.50% due 01/15/28@:® 3, 457, 964
Targa Resources Partners LP / Targa Resources Partners Finance Corp.
UsD 8,000  4.25% due 11/15/23" 884, 373
USD 6,000  5.00% due 01/15/28" 656, 639
4,000  5.13% due 02/01/25 453, 808

2,000  5.38% due 02/01/27" 227, 458
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UsD 3,000  5.88% due 04/15/26@ ® 352, 642

UsD 10,000  6.50% due 07/15/27@® 1,196, 782

UsD 21,000  6.88% due 01/15/29@ ® 2,530, 674
Team Health Holdings, Inc.

UsD 10,000  6.38% due 02/01/25@® 906, 233
TEGNA, Inc.

UsD 6,000  5.50% due 09/15/24@® 673, 242
Teleflex, Inc.

UsD 6,000  4.63% due 11/15/27 661, 208

USD 6,000  4.88% due 06/01/26" 679, 883
Tempo Acquisition LLC / Tempo Acquisition Finance Corp.

UsD 5,000  6.75% due 06/01/25@® 560, 343
Tenet Healthcare Corp.

UsD 39,000  4.63% due 07/15/24" 4,339, 594

UsD 21,000  6.25% due 02/01/27@ ® 2,415, 733

USD 29,000 8. 13% due 04/01/22 3, 465, 370
Terex Corp.

UsD 10,000  5.63% due 02/01/25@® 1, 102, 699
TerraForm Power Operating LLC

UsD 9,000  4.25% due 01/31/23@® 989, 182

UsD 10,000  5.00% due 01/31/28® 1,072, 261
Tesla, Inc.

UsD 8,000  5.30% due 08/15/25@ @ 769, 261
TIBCO Software, Inc.

UsD 31,000  11.38% due 12/01/21® 3, 654, 695
T-Mobile USA, Inc.

UsD 17,000 4.00% due 04/15/22® 1,907,518

USD 6,000  5.13% due 04/15/25% 682, 373

UsD 7,000  6.50% due 01/15/26" 829, 031
TransDigm, Inc.

UsD 133,000  6.25% due 03/15/26 15, 368, 833

UsD 13,000  6.50% due 05/15/25® 1, 466, 028

UsD 2,000  7.50% due 03/15/27@ ® 227, 458
Transocean Pontus, Ltd.

UsD 5,670  6.13% due 08/01/25@ @ 638, 567
Transocean Poseidon, Ltd.

UsD 14,000  6.88% due 02/01/27@® 1, 615, 448
Transocean, Inc.

UsD 9,000  7.25% due 11/01/25@® 989, 939

USsD 4,000  7.50% due 01/15/26@ ® 439, 419

UsD 16,000  9.00% due 07/15/23@® 1,894, 927
TRI Pointe Group, Inc.

UsD 5,000  4.88% due 07/01/21 555, 500
Uber Technologies, Inc.

UsD 10,000  7.50% due 11/01/23@® 1, 156, 658
United Rentals North America, Inc.

UsD 6,000  4.63% due 10/15/25 657, 469

UsD 13,000  5.50% due 07/15/25® 1,474, 878

UsD 4,000  5.88% due 09/15/26" 459, 343

UsD 8,000  6.50% due 12/15/26" 934, 181
United States Steel Corp.

USD 8,000  6.88% due 08/15/25" 865, 557
Univision Communications, Inc.

UsD 12,000  5.13% due 02/15/25@® 1,243, 546
USA Compression Partners LP / USA Compression Finance Corp.

UsD 14,000  6.88% due 04/01/26® 1,598,015
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UsD 8,000  6.88% due 09/01/27@® 904, 296
USG Corp.

USD 10,000  4.88% due 06/01/27@® 1,121,377
USIS Merger Sub, Inc.

UsD 4,000  6.88% due 05/01/25@ ® 431,118
Valvoline, Inc.

UsD 7,000 5.50% due 07/15/24" 790, 291
Vantage Drilling International

UsD 4,000  9.25% due 11/15/23@ ® 456, 022
Verscend Escrow Corp.

UsD 27,000 9. 75% due 08/15/26% ® 2,992, 231
Versum Materials, Inc.

UsD 4,000  5.50% due 09/30/24@® 466, 537
Vertiv Group Corp.

UsD 18,000  9.25% due 10/15/24@® 1,992, 330
ViaSat, Inc.

UsD 10,000  5.63% due 04/15/27@® 1,129,109
Viking Cruises, Ltd.

UsD 25,000  5.88% due 09/15/27 ® 2,699, 330

USD 4,000  6.25% due 05/15/25@ ® 451, 595
Vistra Operations Co. LLC

UsD 12,000  5.63% due 02/15/27 ® 1, 386, 330
Vizient, Inc.

UsD 12,000  10.38% due 03/01/24@©® 1,445, 170
Waste Pro USA, Inc.

UsD 3,000  5.50% due 02/15/26@ ® 321, 263
Weatherford International, Ltd.

UsD 2,000  5.13% due 09/15/20 195, 912

UsD 5,000  6.50% due 08/01/36 315, 452
WellCare Health Plans, Inc.

UsD 5,000  5.25% due 04/01/25 574, 870

USD 12,000  5.38% due 08/15/26® 1,392,971
Western Digital Corp.

UsD 10,000 4.75% due 02/15/26® 1,059, 809
WEX, Inc.

UsD 6,000  4.75% due 02/01/23@:® 664, 110
Whiting Petroleum Corp.

UsD 7,000 6.63% due 01/15/26" 763, 173
William Carter Co.

UsD 5,000  5.63% due 03/15/27@® 574, 178
Williams Scotsman International, Inc.

UsD 5,000  6.88% due 08/15/23@® 554, 809

UsD 3,000  7.88% due 12/15/22@-® 342, 847
WMG Acquisition Corp.

UsD 6,000  5.50% due 04/15/26@ ® 683, 203
WPX Energy, Inc.

UsD 4,000  5.75% due 06/01/26" 451, 041

UsD 3,000  6.00% due 01/15/22% 346, 167
Xerox Corp.

UsD 9,000  4.80% due 03/01/35 786, 970
Yum! Brands, Inc.

UsD 5,000  3.88% due 11/01/23" 553, 425

Zayo Group LLC / Zayo Capital, Inc.
UsD 28,000  5.75% due 01/15/27@® 3, 100, 110
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UsD 7,000  6.00% due 04/01/23% 788, 354
UsD 11,000 6. 38% due 05/15/25® 1,228,188
HES & 619, 292, 168

TAYA & (BER{E 645, 644, 819M) 625, 641, 500

HEFIFEIS & (BRIR{E 779, 733, 838M) 747,561, 719

HifisE% & (EFEME 779, 733, 838M) 90. 5% 747,561, 719
He2RUZ0MhEE (BEERE) 9.5 78,063, 915

MEE 100. 0% 825, 625, 634

(a) BIAIA4AGES: — 19334EFEAEBAII44 A ICIES < B A R SN oA MRS, 2D OFERIE, BZ RS —RINICIT, BRI E R~k

TERTFRETH D, BEDIRENRVIRY | 2D OFERITIRBEIE MR & 13472 e,
(b) fESERSGIANFES:
(c) YFFFHFIZT 741 F LTS,

(d) PIK -Payment—in kind security®§, FLEIIRITERD B BHEIZ L > THAEITFEM L Z M LIZGER TN Z 0D D,

T7 Y FLRLONEREFHERS (20194 3 AIBRT)

B BEIHFA ESPLE] RFEH 3 9% ERfiES EiaiIE:)) i (18) #Et
EUR Royal Bank of Canada 38,000  04/04/2019  US 42,704 ¥ - ¥ (3,110 ¥ (3,110
USD  HSBC Bank PLC 43,513 04/04/2019  EUR 38, 000 92,617 - 92,617
USD Royal Bank of Canada 42,818 05/06/2019  EUR 38, 000 2,784 — 2, 784

¥ 95,401 ¥ (3,110) ¥ 92,291




sa—=N)b - N A=)V REZFET77F (RE -1V R - AR T7EBEO—X)

Class A - AUD Class #ME & FHIERS| (20194 3 A31BRA)
8 m5IH8FH Pk RER 7 Pk ERMlE STl (18) sl (18) #®Et

AUD Citibank NA 1, 165, 164 04/26/2019 USD 826,392 ¥ 185,413 ¥ — ¥ 185, 413

Class B - BRL Class s E A& F#ERS| (20194 3 A31HRTE)
8 B5IHEFAH g R¥EB bl Bk ik il (18) Tl (38) #Et

BRL Citibank NA 3, 640, 097 04/26/2019  USD 938,572 ¥ — ¥ (504, 142) ¥ (504, 142)

Class C - CAD Class S\EAZFHES (20194 3 A31BIRTHE)
B EIHEFA 249%8 REB 5 249458 Bk Ml (38) SHE (d8) #Et

CAD Citibank NA 1, 068, 305 04/26/2019  USD 797,849 ¥ 254,047 ¥ — ¥ 254, 047

Class D - CNY Class #ME & FHERS| (20194 3 A31BRA)
B mEIHFH Bk REB 5 Bk ERMlE STl (18) sl (18) #Et

CNY Citibank NA 3,073,915 04/26/2019 USD 458,263 ¥ - ¥ (96,554) ¥ (96, 554)

Class E - IDR Class s EAEFHERS (20194 3 ANHRAE)
8 BEIHEFAH ESoks] R¥B bl Bk il 2 Sl (48) Sl (38) #Et

IDR Citibank NA 3,952, 946, 384 04/26/2019  USD 277,286 ¥ — ¥ (59,562) ¥ (59, 562)

Class F - INR Class S E&EFHES| (20194 3 A31BRFA)
g WEIHEFH B4k RFH 5 B4k ERRliE SRl (48) Sl (38) #Et

INR Citibank NA 97, 773, 996 04/26/2019  USD 1,409,509 ¥ — ¥ (381,034) ¥ (381, 034)

Class G - JPY Class #ME&Z FHERS| (20194 3 A31BRA)
£l mEIHFH B4k RFH 5 B4k LR lE STl (18) sl (18) #mEt

JPY Citibank NA 92, 671, 039 04/26/2019  USD 842,364 ¥ - ¥ (365,895) ¥ (365, 895)

Class H - RUB Class #+E A& F#ERS (20194 3 ATHERTE)
8 BEIHEFA Pk RFH 5 Pk ERMliE Sl (18) Ml ($8) &

RUB Citibank NA 12, 664, 344 04/26/2019  USD 195,774 ¥ — ¥ (418,752) ¥ (418, 752)

Class I - TRY Class SMEAEF#EE| (20194 3 A31B{RTE)

B EIHEFA 24958 RER 5 24958 FHlZE FHE (18) FHl (i8) #EEt
TRY Citibank NA 4, 816, 546 04/26/2019 Ush 844,957 ¥ — ¥ (1,859, 627) ¥ (1, 859, 627)
Class J - ZAR Class S\EABFHEE (20194 3 A31BIRHE)

B EIHEFA 24958 RER 5 24958 Bk SHE (38) SHE (d8) #Et

ZAR Citibank NA 11, 866, 627 04/26/2019  USD 823,049 ¥ — ¥ (284, 383) ¥ (284, 383)




T VNT 4 THRGIOffifE
TROKIZ. Ry T 4 TORRDPEENICHD L2 BEL T, TNOEEDIZT 7Y FOTINT A TR a v #EBHLIEbOTHL, 7IA
7+ TWENAR DB RERICOWTE, EREZROZ L,

m3I% Tibome  apoms  ERER BREA g
JEEAT VST 4T Citibank NA ¥ 439, 460 ¥ (3,969, 949) Y — ¥ — Y (3,530, 489)
HSBC Bank PLC 92,617 - - - 92,617
Royal Bank of Canada 2, 784 (3,110) — — (326)
&t ¥ 534,861 ¥ (3,973,059) ¥ = ¥ — ¥ (3,438,198)
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F£9,

L7 ROMLEEHERDOBY T,

ARsE BRERET

{EFERAR EHARR

ERAE RELENEOEGRERS BN E LTGERETVET,
FEEAXNR APBERTCAHES L VEPEHERTETIERENRELET,
RAEFIR HRAANOBREFTVER A,

HEREE~NORERFTVER A,
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https://www.smd—am.co.jp



Fryvla - IRPAVN-IY—TF7 R

=i 5 B ERERE
* i 1 % \
" % 15 R Woo® P
g % % ; MOA % i

E % % HAH
FOW (20154E7 A27H) 10, 179 0.0 68.9 5,091
108 (20164F 7 H25H) 10, 186 0.1 81.1 4, 928
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