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5,900,000 Ford Motor Credit Co Llc 3.336  18/03/2021 5,923,128 0.36
4,000,000 Ford Motor Credit Co Llc 5.875 02/08/2021 4,099,960 0.25
5,000,000 Ford Motor Credit Co Llc 4.250 20/09/2022 5,132,250 0.31
10,000,000 Ford Motor Credit Co Llc 3.087 09/01/2023 10,056,250 0.61
3,000,000 Ford Motor Credit Co Llc 3.096 04/05/2023 3,023,070 0.19
13,700,000 Meritor Inc 6.250 15/02/2024 14,011,675 0.85
2,210,000 Panther BF Aggregator 2 6.250 15/05/2026 2,350,888 0.14
#R17-0.74% (20194 : L)
11,975,000 Deutsche Bank AG 4.296 24/05/2028 12,112,915 0.74
BoE—6.29% (20194 : 4.46%)
7,366,000 AMC Networks Inc 4.750 15/12/2022 7,391,597 0.45
5,000,000 Entercom Media Corp 7.250 01/11/2024 4,815,625 0.29
3,500,000 EW Scripps Co 5.125 15/05/2025 3,515,312 0.21
8,160,000 Gray Television Inc 5.875 15/07/2026 8,542,500 0.52
9,450,000 Gray Television Inc 7.000 15/05/2027 10,430,437 0.63
8,825,000 iHeartCommunications Inc 6.375 01/05/2026 9,360,016 0.57
10,325,000 Netflix Inc 5.375 01/02/2021 10,428,250 0.63
6,195,000 Netflix Inc 5.500 15/02/2022 6,520,237 0.40
7,055,000 Nexstar Broadcasting Inc 5.625 15/07/2027 7,533,435 0.46
7,000,000 Sinclair Television Group Inc 5.625 01/08/2024 7,145,425 0.44
6,855,000 Sinclair Television Group Inc 5.875 15/03/2026 6,982,229 0.43
7,410,000 Sirius XM Radio Inc 5.375 15/07/2026 7,724,925 0.47
3,750,000 Sirius XM Radio Inc 5.000 01/08/2027 3,953,119 0.24
3,106,000 TEGNA Inc 5.500 15/09/2024 3,172,981 0.19
5,700,000 TEGNA Inc 4625 15/03/2028 5,835,375 0.36
A —2.31% (20194 : 2.13%)
5,200,000 Beacon Roofing Supply Inc 4.875 01/11/2025 5,279,638 0.32
4,470,000 BMC East Llc 5.500 01/10/2024 4,608,011 0.28
2,954,000 Masonite International Corp 5.750 15/09/2026 3,104,831 0.19
7,000,000 New Enterprise Stone & Lime Co Inc 6.250 15/03/2026 7,231,875 0.44
3,160,000 Standard Industries Inc 5.000 15/02/2027 3,319,975 0.20
3,320,000 Summit Materials Llc 5.125 01/06/2025 3,381,902 0.21
1,389,000 US Concrete Inc 6.375 01/06/2024 1,436,747 0.09
8,825,000 WESCO Distribution Inc 7.125 15/06/2025 9,619,912 0.58
T—TILBLUOEETLE-4.65% (20194 : 5.03%)
4,276,000 CCO Holdings Llc 5.750 15/02/2026 4,436,350 0.27
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15,280,000 CCO Holdings Llc 5.500 01/05/2026 15,935,588 0.97
7,000,000 CSC Holdings Llc 5.500 15/05/2026 7,288,750 0.44

14,975,000 CSC Holdings Llc 5.500 15/04/2027 15,821,087 0.96
8,325,000 DISH DBS Corp 6.750 01/06/2021 8,514,394 0.52
6,072,000 DISH DBS Corp 5.875 15/07/2022 6,383,372 0.39
4,650,000 DISH DBS Corp 5.000 15/03/2023 4,841,813 0.30
4,600,000 Virgin Media Secured Finance Plc 5.500 15/08/2026 4,821,375 0.29
7,935,000 Ziggo BV 5.500 15/01/2027 8,316,237 0.51

BEAR—2.43% (20194 : 2.08%)

600,000 ATS Automation Tooling Systems Inc 6.500 15/06/2023 610,437 0.04
9,786,000 BCD Acquisition Inc 9.625 15/09/2023 10,030,650 0.61
5,096,000 Colfax Corp 6.000 15/02/2024 5,293,470 0.32
8,890,000 JB Poindexter & Co Inc 7.125 15/04/2026 9,456,738 0.58

14,218,000 RBS Global Inc 4875 15/12/2025 14,537,905 0.88
E%—-2.11% (20194 : 2.32%)
775,000 Blue Cube Spinco Llc 9.750 15/10/2023 798,250 0.05
14,648,000 CVR Partners LP 9.250 15/06/2023 14,574,760 0.89
7,525,000 Koppers Inc 6.000 15/02/2025 7,774,266 0.47
9,825,000 Kraton Polymers Llc 7.000 15/04/2025 10,162,734 0.62
1,330,000 Tronox Inc 6.500 01/05/2025 1,418,512 0.08
JHE—0.34% (20194 : 0.82%)
2,505,000 Energizer Holdings Inc 7.750 15/01/2027 2,735,147 0.16
2,800,000 Tempur Sealy International Inc 5,500 15/06/2026 2,920,120 0.18
J2TF+—222% (20194 : 3.16%)
4,227,000 Ardagh Packaging Finance Plc 6.000 15/02/2025 4,373,888 0.27
2,570,000 Berry Global Inc 5.125 15/07/2023 2,605,338 0.16
8,977,000 Berry Global Inc 4875 15/07/2026 9,539,903 0.58
10,030,000 BWAY Holding Co 5.500 15/04/2024 10,170,019 0.62
7,050,000 CANPACK SA 3.125 01/11/2025 7,184,302 0.44
321,000 Reynolds Group Issuer Inc 5.125 15/07/2023 325,070 0.02
2,131,000 TriMas Corp 4875 15/10/2025 2,179,278 0.13
BEEMT—EX-6.91% (2019%F : 4.59%)
7,171,000 Alliance Data Systems Corp 4.750 15/12/2024 6,888,642 0.42
6,875,000 DAE Funding Llc 4500 01/08/2022 6,952,344 0.42
3,775,000 Fairstone Financial Inc 7.875 15/07/2024 4,003,463 0.24
9,925,000 goeasy Ltd 5.375 01/12/2024 10,329,245 0.63
15,800,000 Icahn Enterprises LP 6.250 01/02/2022 15,924,267 0.97
7,000,000 Icahn Enterprises LP 6.375 15/12/2025 7,210,000 0.44
7,300,000 Ladder Capital Finance Holdings LLLP 5.250 01/10/2025 7,039,938 0.43
7,098,000 LPL Holdings Inc 5.750 15/09/2025 7,364,317 0.45
5,000,000 MSCI Inc 5.375 15/05/2027 5,368,750 0.33
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7,600,000 Navient Corp 5.875 25/03/2021 7,721,866 0.47
11,400,000 Navient Corp 6.625 26/07/2021 11,677,875 0.71
5,000,000 Navient Corp 6.500 15/06/2022 5,277,500 0.32
12,034,000 Springleaf Finance Corp 7.750 01/10/2021 12,632,992 0.77
4,750,000 Springleaf Finance Corp 6.125 15/03/2024 5,152,325 0.31
WEAT17-0.79% (2019% : 2.87%)
6,905,000 Lamar Media Corp 5.750 01/02/2026 7,158,932 0.43
1,598,000 Nielsen Co Luxembourg Sarl 5.500 01/10/2021 1,594,508 0.10
4,217,000 Nielsen Finance Llc 5.000 15/04/2022 4,221,217 0.26
I F——253% (20194 : 6.42%)
5,994,000 Blue Racer Midstream Llc 6.125 15/11/2022 6,007,037 0.37
7,350,000 CITGO Petroleum Corp 6.250 15/08/2022 7,193,445 0.44
10,400,000 Consolidated Energy Finance SA 4.000 15/06/2022 10,090,083 0.62
3,610,000 Crestwood Midstream Partners LP 6.250 01/04/2023 3,633,122 0.22
3,100,000 DCP Midstream Operating LP 4.750 30/09/2021 3,150,375 0.19
11,550,000 Occidental Petroleum Corp 2.700 15/08/2022 11,397,540 0.69
II—TA A NBLUMBE—0.27% (20194 : 0.65%)
4,500,000 Live Nation Entertainment Inc 4.875 01/11/2024 4,473,000 0.27
RIE-0.69% (20194 : 72L)
9,294,000 Covanta Holding Corp 5.875 01/07/2025 9,711,254 0.59
1,655,000 GFL Environmental Inc 3.750 01/08/2025 1,691,203 0.10
BRHLUER/NFT-1.92% (20194 : 1.16%)
8,925,000 Albertsons Cos Inc 3.500 15/02/2023 9,157,050 0.56
9,400,000 Albertsons Cos Inc 3.250 15/03/2026 9,508,946 0.58
1,920,000 Albertsons Cos Llc 5.750 15/03/2025 1,987,238 0.12
3,500,000 Albertsons Cos Llc 7.500 15/03/2026 3,935,313 0.24
6,840,000 Ingles Markets Inc 5.750 15/06/2023 6,970,747 0.42
B&R. BRBL09Y/NT-2.61% (20194 : 1.98%)
7,856,000 Herbalife Nutrition Ltd 7.875 01/09/2025 8,631,780 0.53
5,355,000 HLF Financing Sarl Llc 7.250 15/08/2026 5,644,518 0.34
7,680,000 Pilgrim's Pride Corp 5.750 15/03/2025 7,898,496 0.48
4,000,000 Pilgrim's Pride Corp 5.875 30/09/2027 4,305,000 0.26
8,295,000 Post Holdings Inc 5.000 15/08/2026 8,620,454 0.52
7,400,000 Post Holdings Inc 5.750 01/03/2027 7,807,000 0.48
7'—Ah—3.63% (2019%F : 4.33%)
8,918,000 Boyd Gaming Corp 6.375 01/04/2026 9,275,968 0.56
10,155,000 Caesars Entertainment Inc 6.250 01/07/2025 10,823,199 0.66
7,110,000 Caesars Resort Collection Llc 5.250 15/10/2025 7,119,350 0.43
6,894,000 International Game Technology Plc 6.250 15/02/2022 7,105,473 0.43



8,121,000 Scientific Games International Inc 5.000 15/10/2025 8,364,630 0.51
10,955,000 Stars Group Holdings BV 7.000 15/07/2026 11,605,453 0.71
4,980,000 Wynn Resorts Finance Llc 7.750 15/04/2025 5,377,728 0.33
NIVRT7—=7.89% (20194 : 7.09%)
4,345,000 Bausch Health Americas Inc 8.500 31/01/2027 4,785,648 0.29
1,235,000 Bausch Health Cos Inc 5.500 01/03/2023 1,236,235 0.08
9,500,000 Bausch Health Cos Inc 7.000 15/03/2024 9,799,250 0.60
7,940,000 Bausch Health Cos Inc 6.125 15/04/2025 8,179,788 0.50
1,855,000 Centene Corp 4.750 15/01/2025 1,914,323 0.12
8,860,000 Centene Corp 5.375 01/06/2026 9,325,150 0.57
6,000,000 Centene Corp 5.375 15/08/2026 6,352,500 0.39
8,585,000 Encompass Health Corp 5.750 15/09/2025 8,885,475 0.54
2,333,000 LifePoint Health Inc 6.750 15/04/2025 2,496,310 0.15
5,460,000 LifePoint Health Inc 4.375 15/02/2027 5,500,950 0.33
8,218,000 Molina Healthcare Inc 5.375 15/11/2022 8,664,854 0.53
6,309,000 Molina Healthcare Inc 4875 15/06/2025 6,462,813 0.39

12,190,000 MPT Operating Partnership LP 6.375 01/03/2024 12,618,661 0.77
5,000,000 MPT Operating Partnership LP 5.500 01/05/2024 5,105,325 0.31
2,300,000 Providence Service Corp 5.875 15/11/2025 2,445,464 0.15
9,625,000 Sabra Health Care LP 5.125 15/08/2026 10,632,616 0.65
9,295,000 Select Medical Corp 6.250 15/08/2026 9,936,727 0.60

11,955,000 Tenet Healthcare Corp 4.625 15/07/2024 12,176,167 0.74
3,000,000 Tenet Healthcare Corp 5.125 01/05/2025 3,033,600 0.18

FERESIOTRHE-6.14% (20194 : 3.68%)

12,976,000 Century Communities Inc 5.875 15/07/2025 13,583,277 0.83
9,675,000 ESH Hospitality Inc 5.250 01/05/2025 9,919,052 0.60
5,593,000 HAT Holdings I Llc 6.000 15/04/2025 5,977.519 0.36
3,925,000 Howard Hughes Corp 5.375 15/03/2025 4,047,656 0.25
7,700,000 iStar Inc 4.750 01/10/2024 7,713,667 0.47
3,325,000 iStar Inc 4.250 01/08/2025 3,241,875 0.20
2,000,000 KB Home 7.625 15/05/2023 2,215,000 0.14
2,927,000 LGl Homes Inc 6.875 15/07/2026 3.080.668 0.19
3,600,000 Mattamy Group Corp 5.250 15/12/2027 3,818,250 0.23
6,255,000 SBA Communications Corp 4.875 01/09/2024 6,419,194 0.39
7,250,000 Service Properties Trust 5.000 15/08/2022 7,404,063 0.45
6,900,000 Starwood Property Trust Inc 5.500 01/11/2023 6.977,625 0.42
5,000,000 Taylor Morrison Communities Inc 5.875 15/04/2023 5,305,725 0.32
7,510,000 TopBuild Corp 5.625 01/05/2026 7,786,931 0.47
7,429,000 TRI Pointe Group Inc 5.875 15/06/2024 8,129,740 0.50
5,150,000 VICI Properties LP 3.500 15/02/2025 5,262,656 0.32

AT —L (20194 : 0.56%)
REE—0.43% (20194 : 0.29%)
6,650,000 Acrisure Llc 8.125 15/02/2024 6,997,429 0.43
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§eR—3.34% (20194 : 1.82%)

10,752,000 Boyne USA Inc 7.250 01/05/2025 11,373,251 0.69
9,940,000 Carnival Corp 11.500 01/04/2023 11.333.638 0.69
4,650,000 Cedar Fair LP 5.375 01/06/2024 4,684,875 0.28
4,000,000 Cedar Fair LP 5.500 01/05/2025 4,205,000 0.26
1,480,000 Royal Caribbean Cruises Ltd 10.875 01/06/2023 1,677,025 0.10
7,055,000 Royal Caribbean Cruises Ltd 9.125 15/06/2023 7,645,856 0.47
6,020,000 Six Flags Entertainment Corp 4.875 31/07/2024 6,007,177 0.37
8,220,000 Viking Cruises Ltd 6.250 15/05/2025 7,921,162 0.48

EBHIVIFE-4.18% (20194 : 1.73%)
7,458,000 Alcoa Nederland Holding BV 6.750 30/09/2024 7,742,336 0.47
9,295,000 Cleveland-Cliffs Inc 4875 15/01/2024 9,461,892 0.58
2,395,000 Cleveland-Cliffs Inc 9.875 17/10/2025 2,796,163 0.17
2,325,000 Constellium NV 6.625 01/03/2025 2,402,829 0.15
2,000,000 Constellium SE 5.750 15/05/2024 2,047,190 0.12
2,000,000 Constellium SE 5.875 15/02/2026 2,061,030 0.13

11,590,000 Grinding Media Inc 7.375 15/12/2023 11,826,668 0.72
6,325,000 Hudbay Minerals Inc 7625 15/01/2025 6,605,672 0.40

10,750,000 Novelis Corp 5.875 30/09/2026 11,287,500 0.69

11,650,000 Perenti Finance Pty Ltd 6.500 07/10/2025 12,406,180 0.75

#£—0.77% (20194 : 0.36%)
5,260,000 Enviva Partners LP 6.500 15/01/2026 5,629,726 0.34
6,770,000 Mercer International Inc 7.375 15/01/2025 7,011,181 0.43
RS K OEIRI—0.52% (20194 : 7 L)
8,250,000 Cimpress NV 7.000 15/06/2026 8,506,245 0.52
LANS> =L (20194 1 0.95%)
H—E2-3.15% (2019% : 3.46%)
6,018,000 APX Group Inc 7.875 01/12/2022 6,036,806 0.37
5,000,000 Aramark Services Inc 6.375 01/05/2025 5,331,250 0.32

12,860,000 H&E Equipment Services Inc 5.625 01/09/2025 13,458,633 0.82
5,070,000 KAR Auction Services Inc 5.125 01/06/2025 5,233,254 0.32
5,100,000 Picasso Finance Sub Inc 6.125 15/06/2025 5,464,395 0.33

11,063,000 Sabre GLBL Inc 5.250 15/11/2023 11,159,802 0.68
4,750,000 United Rentals North America Inc 5.500 15/05/2027 5,118,125 0.31

i —0.34% (20194 : 2.26%)
5,170,000 Allegheny Technologies Inc 7.875 15/08/2023 5,609,993 0.34
Z—/S—I\5E—1.91% (20194 : 1.66%)
6,230,000 Abercrombie & Fitch Management Co 8.750 15/07/2025 6,786,806 0.41
2,800,000 Burlington Coat Factory Warehouse Corp 6.250 15/04/2025 2,978,500 0.18



7,550,000 Gap Inc 8.375 15/05/2023 8,559,812 0.52
2,150,000 Hanesbrands Inc 5.375 15/05/2025 2,291,105 0.14
2,080,000 L Brands Inc 5.625 15/02/2022 2,167,100 0.13
955,000 Macy's Inc 8.375 15/06/2025 1,042,277 0.07
7,498,000 Macy's Retail Holdings Inc 3.450 15/01/2021 7,510,897 0.46
T7./09—=422% (20194 : 4.13%)
11,500,000 CommScope Inc 5.500 01/03/2024 11,831,947 0.72
8,369,000 Dell International Llc 5.875 15/06/2021 8,396,199 0.51
10,000,000 Dell International Llc 7.125 15/06/2024 10,372,500 0.63
2,850,000 Go Daddy Operating Co LLC 5.250 01/12/2027 3,004,969 0.18
7,113,000 j2 Cloud Services Llc 6.000 15/07/2025 7445177 0.45
3,620,000 MTS Systems Corp 5.750 15/08/2027 3,767,063 0.23
4,325,000 Nuance Communications Inc 5.625 15/12/2026 4,577,948 0.28
6,426,000 Open Text Corp 5.875 01/06/2026 6,707,137 0.41
10,040,000 Plantronics Inc 5.500 31/05/2023 10,096,375 0.62
3,000,000 Sensata Technologies UK Financing Co Plc 6.250 15/02/2026 3,118,125 0.19
BE—8.46% (20194 : 12.42%)
12,650,000 Altice Financing SA 7.500 15/05/2026 13,361,563 0.81
16,877,000 Altice France SA 7.375 01/05/2026 17,738,571 1.08
7,000,000 Altice France SA 8.125 01/02/2027 7,725,515 0.47
9,045,000 Centurylink Inc 6.450 15/06/2021 9,280,170 0.57
7,724,000 Centurylink Inc 5.125 15/12/2026 8,092,473 0.49
6,335,000 CenturyLink Inc 4.000 15/02/2027 6,557,485 0.40
5,887,000 Hughes Satellite Systems Corp 5.250 01/08/2026 6,516,968 0.40
8,480,000 Intelsat Jackson Holdings SA 8.000 15/02/2024 8,684,877 0.53
6,814,000 Level 3 Financing Inc 5.375 01/05/2025 7,007,688 0.43
12,430,000 Level 3 Financing Inc 5.250 15/03/2026 12,865,796 0.78
5,000,000 Qwest Corp 6.750 01/12/2021 5,262,986 0.32
8,070,000 Sprint Corp 7.875 15/09/2023 9,317,587 0.57
7,041,000 Telesat Canada 6.500 15/10/2027 7,262,087 0.44
6,890,000 T-Mobile USA Inc 6.000 01/03/2023 6,923,417 0.42
7,000,000 T-Mobile USA Inc 6.000 15/04/2024 7,142,660 0.43
5,000,000 T-Mobile USA Inc 6.500 15/01/2026 5,201,150 0.32
MZEH LUHRBEZFR<EBE#H—0.87% (20194 : 0.61%)
14,250,000 XPO Logistics Inc 6.500 15/06/2022 14,290,256 0.87
RN#E—0.23% (20194 : 1.39%)
3,625,000 Clearway Energy Operating Llc 5.750 15/10/2025 3,822,109 0.23
HEGE 1.464,569,504 89.16
FEEMDH B EMASGE 1,465,392,672 89.21

J—KRL—KO—>—-6.45% (20194 : 6.73%)
- 20 —
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MZEFES LOBAE —0.49% (20194 : 0.47%)

8,269,481 TransDigm Inc 0.000 30/05/2025 8,035,207 0.49
BoX—0.22% (20194 : 0.18%)

3,645,101 Nexstar Broadcasting Inc 0.000 18/09/2026 3,608,887 0.22
EARM -2 L (20194 : 0.18%)
£ —0.30% (20194 : 0.17%)

4,905,143  Graftech Finance Inc 0.000 12/02/2025 4,882,677 0.30
HEAT 17 -0.45% (20194 : 0.61%)

7,785,113 Clear Channel Outdoor Holdings | 0.000 24/08/2026 7,347,201 0.45
7' —£A—-0.96% (20194 : 0.50%)

7,500,000 Caesars Resort Collection Llc 0.000 21/07/2025 7,446,075 0.45

8,672,826 Golden Nugget Inc 0.000 04/10/2023 8,298,030 0.51
ANIVRT7—=1.49% (20194 : 1.55%)

5,968,121 Avantor Inc 0.000 21/11/2024 5,992,382 0.37

6,163,278 Heartland Dental Llc 0.000 30/04/2025 5,923,680 0.36

5,540,201 MPH Acquisition Holdings Llc 0.000 07/06/2023 5,473,026 0.33

7,196,813 Sedgwick Claims Management Services 0.000 31/12/2025 7,046,867 0.43
RER—0.46% (20194 : 0.30%)

7,798,212 Acrisure Llc 0.000 16/02/2027 7,659,326 0.46
H—EZ-%30L (2019% : 0.33%)
-7 L (20194 : 0.27%)
A—=/N—I\FE—7 L (20194 : 0.79%)
T7./09—-0.14% (20194 : 0.13%)

2,375,000 Logmein Incorporated 0.000 31/08/2027 2,350,953 0.14
WE—1.52% (20194F : 0.97%)
13,600,000 Intelsat Jackson Holdings SA 0.000 15/02/2024 13.815.356 0.84
6,126,726 Intelsat Jackson Holdings SA 0.000 13/07/2022 6,277,995 0.38
4,875,500 Iridium Satellite Llc 0.000 11/04/2026 4,885,665 0.30
RE—0.42% (20194 : 0.28%)

6,975,390 Exgen Renewables IV Llc 0.000 28/11/2024 6,975,390 0.42
J—RL—hrO-2E5 106,018,717 6.45
rE 1,571,411,389 95.66
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7r77>Ty RO=>— (0.09) % (20194 : (0.01) %)

ANLVRT7— (0.09) % (20194 : (0.01) %)
1,531,682 Heartland Dental Llc 6.272 30/04/2025 (1,531.,682) (0.09)

7> 77>Ty RO—->&E (1,531,682) (0.09)
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