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PN
Peloton Interactive, Inc. 0% 15/02/2026 USD 1, 500, 000 1, 069, 401 0.52
1, 069, 401 0.52
HR U ABTAR A AT B 5T 1, 069, 401 0.52
A&
JRE
Clear Channel International BV, 144A 6.625% 01/08/2025 USD 1, 750, 000 1,672, 622 0. 81
1,672, 622 0. 81
Wz - it
Bombardier, Inc., 144A 7.125% 15/06/2026 USD 815, 000 796, 340 0. 39
Bombardier, Inc., 144A 6% 15/02/2028 USD 1, 275, 000 1, 196, 240 0. 58
Rolls—Royce ple, 144A 5.75% 15/10/2027 USD 1, 510, 000 1, 430, 665 0.69
TransDigm, Inc., 144A 6.25% 15/03/2026 USD 750, 000 742, 800 0. 36
TransDigm, Inc. 5.5% 15/11/2027 USD 2, 000, 000 1, 880, 940 0.91
Triumph Group, Inc., 144A 6.25% 15/09/2024 USD 1, 500, 000 1,419, 873 0. 68
7, 466, 858 3.61
iz
Air Canada, 144A 3.875% 15/08/2026 USD 1, 750, 000 1, 554, 875 0.75
American Airlines, Inc., 144A 5.5% 20/04/2026 USD 2, 325,000 2, 244, 928 1.09
Hawaiian Brand Intellectual Property Ltd., 144A 5.75%
90,/01,/2026 USD 1, 750, 000 1, 568, 438 0.76
Spirit Loyalty Cayman Ltd., 144A 8% 20/09/2025 USD 598, 393 600, 936 0.29
United Airlines Holdings, Inc. 4.875% 15/01/2025 USD 750, 000 721, 290 0.35
United Airlines, Inc., 144A 4.375% 15/04/2026 USD 1, 100, 000 1, 015, 242 0.49
7,705,709 3.73
HENE A — D —
Ford Motor Credit Co. LLC 4.125% 17/08/2027 USD 3, 500, 000 3,117,947 1.50
JB Poindexter & Co., Inc., 144A 7.125% 15/04/2026 USD 1, 500, 000 1, 449, 870 0.70
Mclaren Finance plc, 144A 7.5% 01/08/2026 USD 2, 000, 000 1, 510, 000 0.73
6,077, 817 2.93
HEhEL A - M
Clarios Global LP, 144A 8.5% 15/05/2027 USD 1, 500, 000 1,471, 558 0.71
Dealer Tire LLC, 144A 8% 01/02/2028 USD 1, 750, 000 1, 542, 543 0.75
3,014, 101 1. 46
AT
Freedom Mortgage Corp., 144A 8.25% 15/04/2025 USD 1, 366, 000 1, 238, 238 0. 60
Freedom Mortgage Corp., 144A 6.625% 15/01/2027 USD 750, 000 587, 138 0. 28
1, 825, 376 0. 88
b7
Avient Corp., 144A 5.75% 15/05/2025 USD 1, 000, 000 976, 754 0.47
SCIL IV LLC, 144A 5.375% 01/11/2026 USD 1, 500, 000 1, 270, 380 0.61
2,247,134 1.08
¥ —E
Allied Universal Holdco LLC, 144A 9.75% 15/07/2027 USD 750, 000 659, 408 0.32
Alta Equipment Group, Inc., 144A 5.625% 15/04/2026 USD 2, 250, 000 2,034, 405 0.98
CPI CG, Inc., 144A 8.625% 15/03/2026 USD 1, 748, 000 1,725, 953 0.83
Garda World Security Corp., 144A 9.5% 01/11/2027 USD 1, 500, 000 1, 446, 820 0.70
Legends Hospitality Holding Co. LLC, 144A 5% 01/02/2026 USD 1, 500, 000 1, 336, 875 0. 65
Sotheby’ s, 144A 7.375% 15/10/2027 USD 500, 000 469, 707 0.23
7,673,168 3.71
viiim, HI7E
Performance Food Group, Inc., 144A 6.875% 01/05/2025 USD 500, 000 501, 892 0.24
Performance Food Group, Inc., 144A 5.5% 15/10/2027 USD 1, 000, 000 945, 290 0. 46
1,447, 182 0.70
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Jefferson Capital Holdings LLC, 144A 6% 15/08/2026 USD 1, 750, 000 1, 450, 488 0.70
LD Holdings Group LLC, 144A 6.5% 01/11/2025 USD 2, 000, 000 1, 350, 893 0. 65
Oxford Finance LLC, 144A 6.375% 01/02/2027 USD 2, 300, 000 2, 155, 353 1.04
SIM Corp. 3.125% 02/11/2026 USD 1, 250, 000 1, 070, 625 0.52
StoneX Group, Inc., 144A 8.625% 15/06/2025 USD 2, 389, 000 2,417,070 1. 18
United Wholesale Mortgage LLC, 144A 5.75% 15/06/2027 USD 1, 500, 000 1, 292, 130 0.62
VistaJet Malta Finance ple, 144A 7.875% 01/05/2027 USD 1, 625, 000 1,474, 688 0.71
11, 211, 247 5.42
B
FirstEnergy Corp. 2.05% 01/03/2025 USD 750, 000 696, 120 0.34
NextEra Energy Operating Partners LP, 144A 4.5% 15/09/2027 USD 1, 100, 000 1, 008, 577 0.49
1, 704, 697 0.83
o N e €
Brundage—Bone Concrete Pumping Holdings, Inc., 144A 6%
01/02/2026 USD 1, 500, 000 1, 367,617 0. 66
1, 367,617 0. 66
TR =T A AL
Banijay Entertainment SASU, 144A 5.375% 01/03/2025 USD 1, 500, 000 1, 419, 870 0.69
Caesars Entertainment, Inc., 144A 6.25% 01/07/2025 USD 750, 000 732, 581 0. 35
Caesars Entertainment, Inc., 144A 8.125% 01/07/2027 USD 1, 000, 000 984, 560 0. 48
CCM Merger, Inc., 144A 6.375% 01/05/2026 USD 1, 753, 000 1,641, 848 0.78
International Game Technology plec, 144A 4.125% 15/04/2026 USD 1, 000, 000 941, 760 0. 46
National CineMedia LLC 5.75% 15/08/2026 USD 2, 250, 000 62, 281 0.03
Raptor Acquisition Corp., 144A 4.875% 01/11/2026 USD 1, 670, 000 1, 483, 940 0.72
Vail Resorts, Inc., 144A 6.25% 15/05/2025 USD 1, 250, 000 1, 257, 263 0.61
8, 524, 103 4.12
BRiFEAE R
Clean Harbors, Inc., 144A 4.875% 15/07/2027 USD 1, 000, 000 949, 220 0. 46
Waste Pro USA, Inc., 144A 5.5% 15/02/2026 USD 1, 750, 000 1, 549, 380 0.75
2,498, 600 1.21
B
Chobani LLC, 144A 7.5% 15/04/2025 USD 1, 750, 000 1, 705, 454 0.83
H-Food Holdings LLC, 144A 8.5% 01/06/2026 USD 2, 750, 000 1, 599, 345 0.77
US Foods, Inc., 144A 6.25% 15/04/2025 USD 750, 000 743, 346 0. 36
4, 048, 145 1.96
B —r 2
Aramark Services, Inc., 144A 6.375% 01/05/2025 USD 500, 000 495, 330 0.24
495, 330 0.24
EREY— B
Air Methods Corp., 144A 8% 15/05/2025 USD 2, 250, 000 122, 704 0. 06
Akumin, Inc., 144A 7% 01/11/2025 USD 1, 750, 000 1, 260, 142 0.61
Cano Health LLC, 144A 6.25% 01/10/2028 USD 390, 000 237,900 0.12
Catalent Pharma Solutions, Inc., 144A 5% 15/07/2027 USD 600, 000 558, 930 0.27
Hadrian Merger Sub, Inc., 144A 8.5% 01/05/2026 USD 2, 750, 000 2,434, 314 1.18
ModivCare, Inc., 144A 5.875% 15/11/2025 USD 1, 825, 000 1,716, 625 0.83
RP Escrow Issuer LLC, 144A 5.25% 15/12/2025 USD 1, 614, 000 1, 233, 054 0. 60
Surgery Center Holdings, Inc., 144A 10% 15/04/2027 USD 555, 000 565, 589 0.27
Surgery Center Holdings, Inc., 144A 6.75% 01/07/2025 USD 1, 305, 000 1, 289, 991 0.62
US Acute Care Solutions LLC, 144A 6.375% 01/03/2026 USD 1, 400, 000 1, 244, 143 0. 60
10, 663, 392 5.16
PRS- 22
Trident TPI Holdings, Inc., 144A 6.625% 01/11/2025 USD 2, 000, 000 1, 745, 539 0.84
1, 745, 539 0.84
EERE
Beazer Homes USA, Inc. 6.75% 15/03/2025 USD 1, 500, 000 1, 454, 423 0.70
Forestar Group, Inc., 144A 3.85% 15/05/2026 USD 1, 750, 000 1, 545, 179 0.75
New Home Co., Inc. (The), 144A 7.25% 15/10/2025 USD 2, 060, 000 1,772, 588 0.85
Williams Scotsman International, Inc., 144A 6.125%
15/06,/2025 USD 1, 000, 000 991, 550 0.48
5,763, 740 2.78
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WASH Multifamily Acquisition, Inc., 144A 5.75% 15/04/2026 USD 1, 750, 000 1, 651, 396 0. 80
1, 651, 396 0. 80
FRE R
Spectrum Brands, Inc. 5.75% 15/07/2025 USD 1, 000, 000 989, 765 0. 48
989, 765 0.48
EIGMEE
American Greetings Corp., 144A 8.75% 15/04/2025 USD 1, 827, 000 1, 758, 049 0.85
CD&R Smokey Buyer, Inc., 144A 6.75% 15/07/2025 USD 1, 680, 000 1, 456, 986 0.70
3, 215, 035 1.55
PRI
AssuredPartners, Inc., 144A 7% 15/08/2025 USD 1, 000, 000 968, 399 0.47
HUB International Ltd., 144A 7% 01/05/2026 USD 1, 100, 000 1,079, 374 0.52
NMI Holdings, Inc., 144A 7.375% 01/06/2025 USD 1, 000, 000 1,011, 720 0.49
Radian Group, Inc. 4.5% 01/10/2024 USD 1, 000, 000 962, 203 0.47
4,021, 696 1.95
A H—Fv b
TripAdvisor, Inc., 144A 7% 15/07/2025 USD 1, 175, 000 1, 162, 783 0. 56
1, 162, 783 0. 56
g AF—1
Tacora Resources, Inc., 144A 8.25% 15/05/2026 USD 1, 750, 000 1,273, 125 0.62
1,273, 125 0.62
PN
Lindblad Expeditions LLC, 144A 6.75% 15/02/2027 USD 1, 000, 000 909, 740 0.44
Sabre GLBL, Inc., 144A 9.25% 15/04/2025 USD 600, 000 599, 064 0.29
Viking Cruises Ltd., 144A 5.875% 15/09/2027 USD 1, 225, 000 1, 002, 430 0.48
2,511, 234 1.21
18571A
MGM Resorts International 6% 15/03/2023 USD 750, 000 749, 067 0. 36
Station Casinos LLC, 144A 4.5% 15/02/2028 USD 1, 000, 000 870, 125 0.42
Sugarhouse HSP Gaming Prop Mezz LP, 144A 5.875% 15/05/2025 USD 1, 782, 000 1, 634, 985 0.79
3, 254, 177 1.57
28
Manitowoc Co., Inc. (The), 144A 9% 01/04/2026 USD 1, 450, 000 1, 357, 462 0. 66
1, 357, 462 0. 66
Fb - 2 20
JPW Industries Holding Corp., 144A 9% 01/10/2024 USD 2,635, 000 2,227,409 1.08
TK Elevator US Newco, Inc., 144A 5.25% 15/07/2027 USD 1, 000, 000 892, 457 0.43
3,119, 866 1.51
AT AT
Audacy Capital Corp., 144A 6.5% 01/05/2027 USD 2,000, 000 379, 447 0.18
Beasley Mezzanine Holdings LLC, 144A 8.625% 01/02/2026 USD 2, 250, 000 1, 358, 438 0. 66
CCO Holdings LLC, 144A 5.125% 01/05/2027 USD 1, 415, 000 1, 322,601 0. 64
CSC Holdings LLC 5.25% 01/06/2024 USD 1, 250, 000 1, 151, 192 0. 56
LCPR Senior Secured Financing DAC, 144A 6.75% 15/10/2027 USD 750, 000 705, 045 0.34
TEGNA, Inc., 144A 4.75% 15/03/2026 USD 850, 000 826, 251 0.40
Townsquare Media, Inc., 144A 6.875% 01/02/2026 USD 2, 000, 000 1,765,719 0.85
Univision Communications, Inc., 144A 5.125% 15/02/2025 UsD 650, 000 620, 445 0.30
Univision Communications, Inc., 144A 6.625% 01/06/2027 USD 892, 000 863, 095 0.42
8,992, 233 4. 35
S
First Quantum Minerals Ltd., 144A 7.5% 01/04/2025 USD 1, 690, 000 1, 649, 658 0. 80
Hudbay Minerals, Inc., 144A 4.5% 01/04/2026 USD 1, 750, 000 1, 601, 250 0.77
3, 250, 908 1.57
MET
EnPro Industries, Inc. 5.75% 15/10/2026 USD 1, 000, 000 977, 200 0.47
FXI Holdings, Inc., 144A 7.875% 01/11/2024 USD 1, 750, 000 1,452, 789 0.70
Harsco Corp., 144A 5.75% 31/07/2027 USD 2,000, 000 1, 582, 097 0.76
Hillenbrand, Inc. 5.75% 15/06/2025 USD 750, 000 751, 395 0. 36
Koppers, Inc., 144A 6% 15/02/2025 USD 1, 750, 000 1,691, 514 0.83
6, 454, 995 3.12
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Chesapeake Energy Corp., 144A 5.5% 01/02/2026 USD 1, 000, 000 966, 286 0. 47
CITGO Petroleum Corp., 144A 6.375% 15/06/2026 USD 1, 650, 000 1, 590, 338 0.77
Colgate Energy Partners III LLC, 144A 7.75% 15/02/2026 USD 2, 250, 000 2,193, 502 1. 06
CrownRock LP, 144A 5.625% 15/10/2025 USD 1, 500, 000 1, 450, 553 0.70
Magnolia 0il & Gas Operating LLC, 144A 6% 01/08/2026 USD 1, 840, 000 1, 783, 052 0. 86
Matador Resources Co. 5.875% 15/09/2026 USD 2,500, 000 2,405, 955 1. 15
Murphy 0il Corp. 5.75% 15/08/2025 USD 968, 000 952, 929 0. 46
Murphy 0il Corp. 5.875% 01/12/2027 USD 500, 000 481, 290 0.23
Occidental Petroleum Corp. 3.2% 15/08/2026 USD 1, 250, 000 1, 152, 238 0. 56
Parkland Corp., 144A 5.875% 15/07/2027 USD 825, 000 778, 982 0. 38
Vermilion Energy, Inc., 144A 5.625% 15/03/2025 USD 2, 250, 000 2, 165, 092 1.05
15, 920, 217 7.69
Al e A - —ER
Archrock Partners LP, 144A 6.875% 01/04/2027 USD 1, 750, 000 1,673,176 0. 81
Oceaneering International, Inc. 4.65% 15/11/2024 USD 1, 750, 000 1,674, 031 0.81
3,347, 207 1. 62
o -
Ball Corp. 5.25% 01/07/2025 USD 775, 000 766, 035 0.37
Mauser Packaging Solutions Holding Co., 144A 7.25%
15/04,/2025 USD 1, 750, 000 1,622,314 0.78
Trivium Packaging Finance BV, 144A 8.5% 15/08/2027 USD 1, 500, 000 1, 378, 208 0.67
3,766, 557 1.82
= HE AL
Horizon Therapeutics USA, Inc., 144A 5.5% 01/08/2027 USD 690, 000 704, 024 0.34
Lannett Co., Inc., 144A 7.75% 15/04/2026 USD 2, 503, 000 653, 909 0.32
Organon & Co., 144A 4.125% 30/04/2028 USD 900, 000 797, 130 0.39
P&L Development LLC, 144A 7.75% 15/11/2025 USD 2, 750, 000 2,234, 430 1.07
Perrigo Finance Unlimited Co. 3.9% 15/12/2024 USD 1, 500, 000 1, 419, 540 0.69
PRA Health Sciences, Inc., 144A 2.875% 15/07/2026 USD 1, 360, 000 1,232,531 0. 60
7,041, 564 3.41
AT TA
Blue Racer Midstream LLC, 144A 6.625% 15/07/2026 USD 2, 000, 000 1,929, 875 0.94
Buckeye Partners LP, 144A 4.125% 01/03/2025 USD 982, 000 940, 854 0. 45
Global Partners LP 7% 01/08/2027 USD 2, 250, 000 2, 140, 216 1.03
Holly Energy Partners LP, 144A 6.375% 15/04/2027 USD 1, 300, 000 1, 278, 929 0. 62
Martin Midstream Partners LP, 144A 10% 29/02/2024 USD 159, 883 160, 614 0.08
Martin Midstream Partners LP, 144A 11.5% 28/02/2025 USD 1, 737, 480 1, 740, 468 0.84
New Fortress Energy, Inc., 144A 6.5% 30/09/2026 USD 1, 900, 000 1,774, 410 0. 86
NuStar Logistics LP 5.75% 01/10/2025 USD 1, 300, 000 1, 253, 151 0.61
Rockies Express Pipeline LLC, 144A 3.6% 15/05/2025 USD 1, 250, 000 1, 182, 338 0.57
Tallgrass Energy Partners LP, 144A 7.5% 01/10/2025 USD 1, 300, 000 1, 308, 970 0.63
13,709, 825 6.63
KA E
Icahn Enterprises LP 6.375% 15/12/2025 USD 1, 000, 000 971, 742 0.47
971, 742 0. 47
REEREERT
Blackstone Mortgage Trust, Inc., REIT, 144A 3.75% 15/01/2027 USD 1, 300, 000 1, 119, 492 0.54
Brookfield Property REIT, Inc., REIT, 144A 4.5% 01/04/2027 USD 1, 500, 000 1, 255, 853 0.61
CTR Partnership LP, REIT, 144A 3.875% 30/06/2028 USD 123, 000 104, 444 0. 05
EPR Properties, REIT 4.75% 15/12/2026 USD 236, 000 212,212 0.10
Global Net Lease, Inc., REIT, 144A 3.75% 15/12/2027 USD 1, 500, 000 1, 250, 801 0. 60
HAT Holdings I LLC, REIT, 144A 3.375% 15/06/2026 USD 500, 000 439, 545 0.21
RLJ Lodging Trust LP, REIT, 144A 3.75% 01/07/2026 USD 1, 500, 000 1, 343, 483 0. 65
SBA Communications Corp., REIT 3.875% 15/02/2027 USD 875, 000 793, 909 0. 38
Service Properties Trust, REIT 4.35% 01/10/2024 USD 1, 500, 000 1, 365, 654 0. 66
Starwood Property Trust, Inc., REIT, 144A 3.625% 15/07/2026 USD 1, 500, 000 1, 314, 368 0. 64
VICI Properties LP, REIT, 144A 4.5% 01/09/2026 USD 850, 000 801, 815 0. 39
10, 001, 576 4.83
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1011778 BC ULC, 144A 5.75% 15/04/2025 USD 500, 000 499, 138 0. 24

AAG FH LP, 144A 9.75% 15/07/2024 USD 810, 000 782,703 0.38

Ferrellgas LP, 144A 5.375% 01/04/2026 USD 2, 250, 000 2,049,518 0.99

Nathan’ s Famous, Inc., 144A 6.625% 01/11/2025 USD 2, 000, 000 1, 958, 990 0.95

PetSmart, Inc., 144A 4.75% 15/02/2028 USD 1, 150, 000 1,043,723 0. 50

Rite Aid Corp., 144A 7.5% 01/07/2025 USD 1,311, 000 862, 332 0. 42
7,196, 404 3.48

BfE

DKT Finance ApS, 144A 9.375% 17/06/2023 UsD 1, 000, 000 991, 250 0.48

Tliad Holding SASU, 144A 6.5% 15/10/2026 USD 1, 500, 000 1, 387, 766 0. 67
2,379,016 1.15

LpeS

Watco Cos. LLC, 144A 6.5% 15/06/2027 USD 1, 750, 000 1, 665, 265 0.81

XPO Escrow Sub LLC, 144A 7.5% 15/11/2027 UsD 1, 215, 000 1,222, 448 0.59
2,887,713 1.40

FT w7k U —2

Fly Leasing Ltd., 144A 7% 15/10/2024 USD 2, 780, 000 2,184, 038 1.06
2,184, 038 1.06

AN e-in 197, 812,911 95. 64

ANROFEFEBBIFTNC LB SN TWA £ I13o#H 6 5 i THS |

SN TVWDHEREREOH DAEMERE N~ 3 — « =—> v FERERF 198, 882, 312 96. 16
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American Gilsonite Co.* UsD 2 504 0. 00
504 0.00

A E 504 0. 00

T OMOFEEDH DAMGEA L O~ 3 — - ~—F7 v NEmA R 504 0. 00

I 198, 882, 816 96. 16

B4 3, 304, 433 1.60

ZoM&ErE,/ (Aff) 4,646, 553 2.24

WEPEA R 206, 833, 802 100. 00

*  ARESIZ, HHEOHGHERZORRO T, AIEME TR S vE T,
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202212 SR BUED, KR OB CREIEND T VT 17 Kk FAVEIR)

S E BB T HRIES
RIEBLFIZE
42 B Feat g2 / (HBK) MUEPEL g
W Rodis) W &%E Tt B T CKERL) (%)
T—O~Ny VR =TI T A
EUR 36, 713 ) 39,128  03/01/2023 J.P. Morgan 113 0. 00
EUR 32, 988, 053 USD 34,429,212  31/01/2023 J.P. Morgan 902, 204 0. 44
USD 23, 289 EUR 21,694  31/01/2023 J.P. Morgan 53 0. 00
WEPEREE~ Y Y R =T 7 7 AAE BB TREE N0 5
REDBF -G E 902, 370 0. 44
SME AT HIEB N D) D R EHFE &5 - & e 902, 370 0. 44
2O~y R =TI TA
USD 192, 308 EUR 181,141  31/01/2023 J.P. Morgan (1,701) 0. 00
WG PERE~yY Y R =T 7 T ZNE LB RGN0 5
REBHI-AE (1,701) 0. 00
SMEZE IR TR E N0 D R FEBR LA -AE (1,701) 0. 00
SE AT HIEE D37 D R FEH A S 5 - & pE 900, 669 0. 44
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AR 36, 475, 338

M PERRAR (1 — 1)

e

1, 896, 809, 0551

2,094, 338, 746 1

1
I
I
IV BATHEE
Vv

1R 72 0 R (I IV) 0. 90571
ENAHY « ABL—USHAAA =V REHRET7 7 F (BARREE) (BFE~yThel)
20244F1 H 31 H BITE
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