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(1) SEFREHES
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CKRL)

B8 U TRIEME TAEY 2 EmMEREICFRIFEHER (181,111,363)
REF]R 141,020,921
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TRIEH
DEEEH LOTHEL (36,528,766)
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(2) MBURREETES

2018F11H30BRTHE
CKRIL)
BB U TREMEBETAEY 2ERMERE
RIEMETAEYT 21RE 2,347,399,171
TERBTHICHRDREIRA G 6,476,707
LEETRE 88,701,360
ZDMOERE 48,911,498
BEGE 2,491,488,736
=I5
BB U TREMEBETAEYT 2EmalE
7777y RO—> (822,000)
FERBTHICHRDIREIRER (32,780,195)
ZOOERE (35,249,808)
afFEgst (BEURSNERGISOREEICIFET SMEEZR) (68,852,003)
ERTRESNAZ DS DREE(ICIRET IEERE 2,422,636,733
(3) FithEEzFEAMR
2018F11H308%R%E
so= F|=E - RIETiE HBELE
HE iR (%) ok Gk (%)
FEMHDH 2 HEMEZS —86.98% (20174 1 87.53%)
#fE—86.98% (20174 : 87.53%)
MZEFESLOBAE—1.88% (20174 : 0.45%)
12,825,000 Bombardier Inc 7.750 15/03/2020 13,113,562 0.54
10,000,000 Bombardier Inc 8.750 01/12/2021 10,350,000 0.43
7,500,000 Bombardier Inc 6.000 15/10/2022 7,144,500 0.29
5,000,000 TransDigm Inc 5.500 15/10/2020 5,004,700 0.20
5,000,000 TransDigm Inc 6.000 15/07/2022 5,012,500 0.21
5,000,000 TransDigm Inc 6.500 15/07/2024 5,025,000 0.21
Mz —0.47% (20174 : 0.73%)
3,238,607 American Airlines 2013-2 Class B Pass Through Trust 5.600 15/07/2020 3,291,234 0.14
7,995,000 American Airlines Group Inc 5.500 01/10/2019 8,084,944 0.33
BEESSUBEELRE—1.26% (20174 1 3.32%)
13,581,000 American Axle & Manufacturing Inc 6.625 15/10/2022 13,614,952 0.56
4,500,000 Fiat Chrysler Automobiles NV 4500 15/04/2020 4,522,500 0.18
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1 4% il was G5O MR

12,900,000 Meritor Inc 6.250 15/02/2024 12,545,250 0.52
RT—1.23% (201745 1.27%)

17,000,000 Ally Financial Inc 3.750 18/11/2019 17,025,500 0.70

11,200,000 Ibercaja Banco SA 5.000 28/07/2025 12,753,993 0.53
BOoE—4.62% (20174 : 3.70%)

14,234,000 AMC Networks Inc 4.750 15/12/2022 14,073,868 0.58

10,325,000 Netflix Inc 5.375 01/02/2021 10,583,125 0.44
8,195,000 Netflix Inc 5.500 15/02/2022 8,399,875 0.35

10,840,000 Nexstar Broadcasting Inc 5.875 15/11/2022 10,975,500 0.45

34,963,000 Sinclair Television Group Inc 5.375 01/04/2021 35,050,407 1.44

15,546,000 Sirius XM Radio Inc 6.000 15/07/2024 15,954,082 0.66

16,810,000 Tribune Media Co 5.875 15/07/2022 17,104,175 0.70

B4 —1.02% (20174 : 2.38%)
6,263,000 American Builders & Contractors Supply Co Inc 5.750 15/12/2023 6,270,516 0.26

14,550,000 Standard Industries Inc 5.500 15/02/2023 14,313,562 0.59
4,247,000 Summit Materials Llc 6.125 15/07/2023 4,225,638 0.17

T=TLBLOBETLE-477% (20175 : 7.20%)

28,142,000 CCO Holdings Llc 5.250 30/09/2022 28,300,299 1.17

12,250,000 CSC Holdings Llc 5.125 15/12/2021 12,234,688 0.50

33,725,000 CSC Holdings Llc 10.125 15/01/2023 36,594,997 1.51

14,250,000 CSC Holdings Llc 5.375 15/07/2023 14,178,750 0.58
4,350,000 DISH DBS Corp 7.875 01/09/2019 4,475,063 0.19

14,150,000 DISH DBS Corp 6.750 01/06/2021 14,415,312 0.59
5,465,000 Midcontinent Communications 6.875 15/08/2023 5,683,600 0.23

EA—2.04% (20175 : 0.51%)

13,062,000 Anixter Inc 5.625 01/05/2019 13,257,930 0.54
9,190,000 BCD Acquisition Inc 9.625 15/09/2023 9,764,375 0.40
8,100,000 Cloud Crane Llc 10.125 01/08/2024 8,649,180 0.36

11,625,000 Manitowoc Co Inc 12.750 15/08/2021 12,555,000 0.52
5,000,000 Welbilt Inc 9.500 15/02/2024 5,381,250 0.22

b —2.35% (20174 : 0.15%)
9,650,000 Chemours Co 6.625 15/05/2023 9,818,875 0.40

14,400,000 Consolidated Energy Finance SA 6.084 15/06/2022 14,399,955 0.59
8,875,000 CVR Partners LP 9.250 15/06/2023 9,354,694 0.39

12,375,000 OCI NV 5.000 15/04/2023 14,532,478 0.60
5,000,000 PQ Corp 6.750 15/11/2022 5,212,500 0.21
3,775,000 WR Grace & Co-Conn 5.125 01/10/2021 3.811.617 0.16

JHERA—1.06% (20174 : 0.66%)
5,000,000 First Quality Finance Co Inc 4625 15/05/2021 4,918,750 0.20
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20,407,000 Spectrum Brands Inc 6.625 15/11/2022 20,876,361 0.86
a7+ -3.10% (20174 : 3.17%)
5,500,000 Ardagh Packaging Finance Plc 7.250 15/05/2024 5,575,625 0.23
6,248,000 Berry Global Inc 5.500 15/05/2022 6,271,430 0.26
3,785,000 Greif Inc 7.750 01/08/2019 3,893,819 0.16
9,715,305 Reynolds Group Issuer Inc 5.750 15/10/2020 9,715,305 0.40
30,435,000 Reynolds Group Issuer Inc 5.936 15/07/2021 30,736,306 1.26
18,406,000 Sealed Air Corp 6.500 01/12/2020 19,188,255 0.79
BWEERMT—EX-5.32% (20174 : 3.44%)
11,775,000 Aircastle Ltd 6.250 01/12/2019 12,040,725 0.50
13,726,000 Blackstone CQP Holdco LP 6.500 20/03/2021 13,384,154 0.55
5,800,000 DAE Funding Llc 4.000 01/08/2020 5,713,000 0.23
8,875,000 DAE Funding Llc 4500 01/08/2022 8,520,000 0.35
15,200,000 Icahn Enterprises LP 6.000 01/08/2020 15,333,000 0.63
18,800,000 Icahn Enterprises LP 6.250 01/02/2022 19,152,500 0.79
6,700,000 Jefferies Finance Llc 7.375 01/04/2020 6,750,250 0.28
7,000,000 Navient Corp 5.875 25/03/2021 6,970,250 0.29
7,000,000 Navient Corp 6.625 26/07/2021 7,087,500 0.29
12,500,000 Park Aerospace Holdings Ltd 5.250 15/08/2022 12,546,875 0.52
20,559,000 Springleaf Finance Corp 7.750 01/10/2021 21,586,950 0.89
WEAT 17 —5.49% (20174 : 5.85%)
17,197,000 Cable One Inc 5.750 15/06/2022 17,433,459 0.72
4,450,000 Clear Channel International BV 8.750 15/12/2020 4,572,375 0.19
32,538,000 Clear Channel Worldwide Holdings Inc 6.500 15/11/2022 33,198,521 1.37
4,250,000 Lamar Media Corp 5.375 15/01/2024 4,303,125 0.18
6,658,000 Nielsen Co Luxembourg Sarl 5,500 01/10/2021 6,697,548 0.27
17,650,000 Nielsen Finance Llc 4.500 01/10/2020 17,600,580 0.72
16,495,000 Outfront Media Capital Llc 5.250 15/02/2022 16,548,238 0.68
13,054,000 TEGNA Inc 5.125 15/10/2019 13,078,150 0.54
15,325,000 TEGNA Inc 5.125 15/07/2020 15,344,156 0.63
4,402,000 TEGNA Inc 6.375 15/10/2023 4,545,065 0.19
IRILF——=11.43% (20174 : 9.22%)
2,016,000 Andeavor Logistics LP 5.500 15/10/2019 2,043,720 0.08
9,500,000 Antero Resources Corp 5375 01/11/2021 9,488,125 0.39
8,000,000 Antero Resources Corp 5.125 01/12/2022 7,860,000 0.32
7,000,000 Antero Resources Corp 5.625 01/06/2023 6,965,000 0.29
14,679,000 Archrock Partners LP 6.000 01/04/2021 14,458,815 0.60
8,905,000 Ascent Resources Utica Holdings Llc 10.000 01/04/2022 9,461,563 0.39
4,500,000 Baytex Energy Corp 5.125 01/06/2021 4,331,250 0.18
12,000,000 Blue Racer Midstream Llc 6.125 15/11/2022 11,940,000 0.49
10,000,000 Carrizo Oil & Gas Inc 6.250 15/04/2023 9,575,000 0.39
13,977.000 Continental Resources Inc 5.000 15/09/2022 13,988,436 0.58
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13,100,000 Crestwood Midstream Partners LP 6.250 01/04/2023 13,067,250 0.54
3,740,000 DCP Midstream Operating LP 5.350 15/03/2020 3,786,750 0.16
11,000,000 Denbury Resources Inc 9.000 15/05/2021 11,082,500 0.46
4,600,000 Energy Transfer LP 7.500 15/10/2020 4,864,500 0.20
4,281,000 Forum Energy Technologies Inc 6.250 01/10/2021 4,152,570 0.17
8,000,000 Genesis Energy LP 6.000 15/05/2023 7,570,000 0.31
6,250,000 Laredo Petroleum Inc 5.625 15/01/2022 5,921.875 0.24
1,325,000 Nabors Industries Inc 5.000 15/09/2020 1,318,088 0.05
6,675,000 Nabors Industries Inc 4.625 15/09/2021 6,241,787 0.26
5,600,000 Northern Oil and Gas Inc 9.500 15/05/2023 5,530,000 0.23
5,750,000 NuStar Logistics LP 6.750 01/02/2021 5,936,875 0.24
20,155,000 Oasis Petroleum Inc 6.875 15/03/2022 19,978,644 0.82
4,000,000 QEP Resources Inc 6.875 01/03/2021 4,215,000 0.17
3,100,000 Range Resources Corp 5.750 01/06/2021 3,103,875 0.13
7,400,000 Rockies Express Pipeline Lic 5.625 15/04/2020 7,511,000 0.31
9,600,000 SESI Llc 7.125 15/12/2021 9,096,000 0.37
10,000,000 SM Energy Co 6.125 15/11/2022 9,875,000 0.41
12,325,000 Targa Resources Partners LP 4125 15/11/2019 12,355,812 0.51
8,800,000 Targa Resources Partners LP 5250 01/05/2023 8,800,000 0.36
5,000,000 Targa Resources Partners LP 6.750 15/03/2024 5,168,750 0.21
12,130,000 Unit Corp 6.625 15/05/2021 11,766,100 0.49
14,600,000 Whiting Petroleum Corp 5.750 15/03/2021 14,490,500 0.60
11,500,000 WPX Energy Inc 6.000 15/01/2022 11,586,250 0.48

I9—TA A MNBIOBE-0.96% (20174 : 0.22%)
14,116,000 Live Nation Entertainment Inc 5.375 15/06/2022 14,239,515 0.59
8,875,000 National CineMedia Llc 6.000 15/04/2022 8,952,656 0.37

BRBLUER/NTE-0.57% (20174 : 0.76%)
12,525,000 Picard Groupe SAS 3.000 30/11/2023 13,862,919 0.57

BR. BB I09/NT-0.99% (20174 : 2.69%)
23,950,000 Aramark Services Inc 5.125 15/01/2024 24,129,625 0.99

J—Ah—237% (20174 : 2.89%)

12,627,000 Boyd Gaming Corp 6.875 15/05/2023 13,132,080 0.54
10,549,000 Jack Ohio Finance Llc 6.750 15/11/2021 10,839,098 0.45
27,505,000 MGM Resorts International 6.750 01/10/2020 28,728,972 1.18

4,500,000 VICI Properties 1 Llc 8.000 15/10/2023 4,916,250 0.20

NIVARTT7—7.82% (20174 : 6.80%)

11,350,000 Bausch Health Cos Inc 6.500 15/03/2022 11,730,679 0.48
10,000,000 Bausch Health Cos Inc 7.000 15/03/2024 10,487,500 0.43
27,396,000 Centene Corp 5.625 15/02/2021 27.826,117 1.15
25,225,000 DaVita Inc 5750 15/08/2022 25,634,906 1.06

5,000,000 HCA Healthcare Inc 6.250 15/02/2021 5,175,000 0.21
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27,970,000 Mallinckrodt International Finance SA 4.875 15/04/2020 27,746,240 1.14
12,190,000 MPT Operating Partnership LP 6.375 01/03/2024 12,677,600 0.52
15,075,000 Service Corp International 5.375 15/01/2022 15,178,641 0.62
9,574,000 Service Corp International 5375 15/05/2024 9,657,773 0.40
6,000,000 Syneos Health Inc 7.500 01/10/2024 6,330,000 0.26
15,350,000 Tenet Healthcare Corp 6.000 01/10/2020 15,699,212 0.65
4,000,000 Tenet Healthcare Corp 7.500 01/01/2022 4,155,000 0.17
17,615,000 Universal Hospital Services Inc 7.625 15/08/2020 17,637,019 0.73

FERES LOREE—2.34% (20174 : 2.54%)

4,432,000 iStar Inc 5.000 01/07/2019 4,440,864 0.18
18,950,000 Lennar Corp 4500 15/11/2019 19,068,437 0.78
10,236,000 Lennar Corp 6.625 01/05/2020 10,619,850 0.44

3,450,000 Realogy Group Llc 5.250 01/12/2021 3,363,750 0.14

5,206,000 Sabra Health Care LP 5.500 01/02/2021 5,274,329 0.22
14,025,000 TRI Pointe Group Inc 4.375 15/06/2019 13,985,730 0.58

EBHLVIFE-1.19% (20174 : 2.81%)
15,590,000 Grinding Media Inc 7.375 15/12/2023 15,706,925 0.65
12,195,000 Teck Resources Ltd 8.500 01/06/2024 13,264,502 0.54

#£—1.23% (20174 : 0.50%)
12,000,000 Fabric BC SpA 4125 30/11/2024 13,389,244 0.55
14,000,000 Smurfit Kappa Acquisitions ULC 3.182 15/10/2020 16,449,897 0.68

LAKNZ>—-0.66% (20174 : 0.85%)
15,937,000 New Red Finance Inc 4.625 15/01/2022 15,897,158 0.66

H—E2-4.07% (20174 : 3.38%)

8,000,000 APX Group Inc 7.875 01/12/2022 7,835,000 0.32
3,000,000 Ashtead Capital Inc 5.625 01/10/2024 3,056,250 0.13
15,967,000 Hertz Corp 5.875 15/10/2020 15,791,363 0.65
17,000,000 Iron Mountain Inc 4.375 01/06/2021 16,872,500 0.69
14,625,000 Nexi Capital SpA 3.625 01/05/2023 16,517,762 0.68
18,407,000 Prime Security Services Borrower Llc 9.250 15/05/2023 19,557,437 0.81
10,000,000 United Rentals North America Inc 4.625 15/07/2023 9,975,000 0.41
9,275,000 United Rentals North America Inc 5.750 15/11/2024 9,251,813 0.38

80 —2.13% (20174 : 1.05%)

10,729,000 AK Steel Corp 7.625 01/10/2021 10,299,840 0.42
5,296,000 AK Steel Corp 7.500 15/07/2023 5,362,200 0.22
4,300,000 Allegheny Technologies Inc 5.950 15/01/2021 4,289,250 0.18
7,000,000 Joseph T Ryerson & Son Inc 11.000 15/05/2022 7,472,500 0.31

17,434,000 Steel Dynamics Inc 5.125 01/10/2021 17,499,377 0.72
6,330,000 Zekelman Industries Inc 9.875 15/06/2023 6,757,275 0.28
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Z2—/S—I\5E—2.80% (20174 : 3.85%)
14,005,000 Group 1 Automotive Inc 5.000 01/06/2022 13,707,394 0.56
29,962,000 Michaels Stores Inc 5.875 15/12/2020 29,999,452 1.24
4,865,000 Party City Holdings Inc 6.125 15/08/2023 4,901,488 0.20
19,152,000 Penske Automotive Group Inc 5.750 01/10/2022 19,343,520 0.80
T7./09—-472% (20174 : 5.04%)
5,900,000 Amkor Technology Inc 6.375 01/10/2022 5,944,132 0.24
7,163,000 CommScope Inc 5.000 15/06/2021 7,128,976 0.29
2,000,000 CommScope Inc 5.500 15/06/2024 1,852,300 0.08
12,650,000 Dell International Llc 5.875 15/06/2021 12,857.888 0.53
10,000,000 Dell International Lic 7.125 15/06/2024 10,460,115 0.43
9,134,000 EMC Corp 2.650 01/06/2020 8,896,787 0.37
19,843,000 Equinix Inc 5.375 01/04/2023 20,091,038 0.83
24,950,000 First Data Corp 7.000 01/12/2023 25,823,250 1.06
14,447,000 NCR Corp 5.875 15/12/2021 14,284,471 0.59
7,182,000 Nuance Communications Inc 5.375 15/08/2020 7,199,955 0.30
WE—-7.65% (20174 : 8.94%)
7,530,000 CenturyLink Inc 5.625 01/04/2020 7,614,712 0.31
4,000,000 CenturyLink Inc 6.450 15/06/2021 4,105,000 0.17
1,258,000 GClI Llc 6.750 01/06/2021 1,259,573 0.05
15,331,000 Hughes Satellite Systems Corp 6.500 15/06/2019 15,570,547 0.64
15,787,000 Inmarsat Finance Plc 4875 15/05/2022 15,273,922 0.63
15,925,000 Intelsat Jackson Holdings SA 8.000 15/02/2024 16,702,140 0.69
12,845,000 Level 3 Financing Inc 6.125 15/01/2021 12,920,914 0.53
15,000,000 Level 3 Financing Inc 5.375 15/08/2022 15,000,000 0.62
6,000,000 Sprint Communications Inc 7.000 15/08/2020 6,225,000 0.26
29,570,000 Sprint Corp 7.875 15/09/2023 31,187,479 1.28
6,890,000 T-Mobile USA Inc 6.000 01/03/2023 7,058,874 0.29
15,000,000 T-Mobile USA Inc 6.500 15/01/2024 15,487,500 0.64
10,000,000 Telesat Canada 8.875 15/11/2024 10,700,000 0.44
26,600,000 Zayo Group Llc 6.000 01/04/2023 26,600,000 1.10
MZESLUHRBERR<E#H—0.60% (2017%F : &L)
14,250,000 XPO Logistics Inc 6.500 15/06/2022 14,552,813 0.60
RIE—0.84% (20174 1 3.16%)
20,221,000 Calpine Corp 6.000 15/01/2022 20,322,105 0.84
HESE 2,111,979,653 86.98
FEEMDH B EMASEE 2,111,979,653 86.98
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J—RL—hrO—=>-9.90% (20174 : 9.90%)
MZFESLOFHE—-0.58% (20174 : 0.57%)
14,506,659 TransDigm Inc 5.207 30/05/2025 14,120,491 0.58
BEEHLUBEBEBH AL (20174 : 0.08%)
BoE—0.64% (20174 : 0.63%)
13,109,180 Tribune Media Co 5.707 29/01/2024 13,049,140 0.64
- L (20174 1 0.60%)
BA—-0.47% (20174 : 0.25%)
10,185,323 CeramTec Group GmbH 3.000 07/03/2025 11,449,763 0.47
{E#—-0.18% (20174 : 0.30%)
4,394,375 Graftech Finance Inc 6.207 12/02/2025 4,333,952 0.18
a7+ -0 (20174 : 0.40%)
BEAT 1 7-0.24% (20175 : 0.16%)
5,720,313 Match Group Inc 5.207 16/11/2022 5,713,162 0.24
B&. BRBLO09YNT-0.67% (20176 : 0.14%)
12,153,846 Sigma Bidco BV 3.500 07/03/2025 13,542,530 0.67
7—AL—051% (20174 1 0.47%)
12,679,843 Golden Nugget Inc 5.457 04/10/2023 12,467,456 0.51
ANIVATT7—=1.46% (20174 : 1.29%)

12,731,125 Avantor Inc 6.457 21/11/2024 12,709.864 0.52
6,286,305 Heartland Dental Lic 6.457 30/04/2025 6,184,152 0.25
9,677,089 MPH Acquistion Holdings Llc 5.457 07/06/2023 9,485,580 0.39
7,325,000 Sedgwick Claims Management Services 5.957 05/11/2025 7,242,594 0.30

AT -0 (20174 : 0.55%)
RIE—0.30% (20174 : 0.11%)
3,960,000 Acrisure Llc 6.957 22/11/2023 3,916,282 0.16
3,491,250 Acrisure Llc 6.457 22/11/2023 3,438,881 0.14
LANS > =@ (20174 1 0.27%)
H—E2X—-1.55% (20174 : 0.80%)
8,212,277 Altran Technologies SA 2.750 20/03/2025 9,275,106 0.38
7,259,094 KAR Auction Services Inc 5.207 09/03/2023 7,188,754 0.30
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11,931,168 Nets Holding A/S 3.000 28/11/2024 13,443,009 0.55
7,954,849 Staples Inc 6.707 12/09/2024 7,817,310 0.32

i —0.27% (20174 : 0.19%)
6,561,656 Zekelman Industries Inc 4957 14/06/2021 6,496,040 0.27

2—/V—I\5E—1.10% (20174 : 1.03%)
12,324,767 BJ's Wholesale Club Inc 5.393 09/05/2025 12,242,561 0.50
11,500,000 Cd&R Firefly Bidco Ltd 5.707 05/02/2024 14,498,692 0.60

T7./09—-1.08% (20174 : 0.25%)
11,027,375 Digicert Holdings Inc 6.707 31/10/2024 10,972,238 0.45
13,762,887 Pi Luxembourg Finco Sarl 3.250 29/11/2024 15,295,680 0.63

BE—-0.56% (20174 : 0.77%)
13,600,000 Intelsat Jackson Holdings SA 6.457 27/11/2023 13,502,216 0.56

RE—0.29% (20174 : 1.04%)

7,404,280 Exgen Renewables IV Llc 5.707 28/11/2024 7,034,065 0.29
JI—RL—hrO—->&5f 235,419,518 9.90
wE 2,347,399,171 96.88

N

>77>FyvRO—>— (0.03) % (20174 : 12L)

ANIVR77— (0.03) % (2017%F : L)
822,000 Heartland Dental Llc 6.457 30/04/2025 (822,000) (0.03)

777 rTy RO->EG5 (822,000) (0.03)

(RF=K - ZARNU=K - T7UR-H—ES=X (TAILTUR) VT REEOMBERLVIERLTHUET, )
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