EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2020 7 15

03-6387-5000

1/93



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

Funds-i
Funds-i Focus
( )
(11)
2
0120-753104 ( )
9 5

http://www._nomura-am.co.jp/

2/93



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2.75 2.5
( )
2020 7 16 2021 7 15
0120-753104 ( )
9 5

http://www._nomura-am.co.jp/

0120-753104 ( )
9 5

http://www.nomura-am.co.jp/

3/93



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

4/93



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

5/93



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooboodoooddoonooodd

@

&)

@
@

®)

@

&)

2
4 225
I
6
12
I
I
-
I
I
I
http://www.toushin.or.jp/
2013 2 21

6/93



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

®

*

®)

(LMMF(
(2MRF(

(3)ETF...

@

@

@
@
®

@
@

®

©)

®

@

@

@
&)
®
4
®
(©)
Q)

@

€Y)

o &

MMF
MRF
12 480 ) 12 1 2
9 4 2

@» &
¢Y)

12 ( )

7/93

®

*



&)
®
*
®)
(©)
Q)
©)
©® ¢ D

(10) .
)]

@

@

@

@

1) 225
(2)TOPIX
(©))

€H)

@

®

©)

2016 7 14

@

8/93

®

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



f';ﬁh??fb '

4( T7K J_

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

SR E SE R0

ettt Natfl

(7 72 FoER OEE ) IJ ' (77 F OigE. SRR

-3 LT SRt
Eoeit
(FEEODEL. — BRI
THBR, — WS I

S0 - WBE O LR
TEEH %)

1

HER
(REEE)

CAE =7k

B TY—2rF

FILBTD
A oA=L
Hi®

] (2020 5 L

17,180

9/93



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

1959 12
1997 10

2000 11

5,150,693 100

(s )

HRAZTIZATED ykomw® | BRSRORE-H
_I — _.—’I I.\_ —  ——

| 1 o |

v

BER—rTAA |
ERRHEOEE

v

EWIT
=22 AR E

v

INT =T A —

HRATVIACRRHBOREEER SFHL . AR TUIAPRRAROMITER(Z, WA
ﬁl‘;‘-ﬂ fﬂ‘_l-‘f YTYIAOMEERICRRT IS, BREABOEEIOAER—bI+)FE

MBI A —hIAUFH L TR R ETEL, HRAZ T oI A QBB THEE
FRVET . R+ VAORENDE LS SME XV ASLAETEVET.

10/93



A w0 N -

11/93

20

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

®



10

11

12

13

14

15
16

17 2

12 14

~N o o A W DN -

16

12/93

341

14

10 14

11

236

EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10

10

12

8
11
7
9
14
11
2



14

13/93

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



€Y)

@

ETF

®

10

10 20

14/93

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

30



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

AURARA T /00 —BEEHE EAEENE
IZ&BAU T oI AKBOEE - S (b SITHHES T

A

Lol ¢ B
SMOHRF

F—50
B

ERF— L

FEREE

F—T1o T HBIZLS
LHREORE

15/93



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

> BELME [
BAMEEASR
BREBOEETOLARURITIOELZAOER.
Ef#. H8%
f 1 T l

HAELEAS
[lﬁﬂ)iﬁ.ﬁ!iiir:?utﬂ)] N 4 AREERSNE A
DRESS~OHES BREECHAORB SR
T l == 5 A B FI= >
ENERUS SO S
| <:: B 5 BRI, £0
ERELSEI_EHSE ﬁw:gﬂggmgm
HEI LS BAORT AT hhi- &,
R . Gag BELHAOHEE RS
DEMNEES

[ A A
<::',— AVISAFUR )

ERIELE - F—L et
Jry FERMMICKY . ERHEEERL, ERELNE | ) i Y S
=513 RRUBRIELSRABOREERS. A RERTRBI- £
772 FOER - WEkROEMHEES 24 - BRIOE S50
EE. HAS
| \ A

PRC (Performance Review Committee)
WEHMAT+—TAOSN., FESSOEE

16/93



(

(

(

30
10

5

)

) ()

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

4 22 ( )
2 3 ( )
5
10 20
( )
( )

)

28 8 3

17/93



(

)

50

50

18/93

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

28



(

(

)

)

10

(

19/93

)

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



(

)

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

37

20/93



EDINETOOOO
00000000000 DO00O0O((EL2460)

Ooooooooooooooooooad

REIAVEECHTLEES

SRR 20
ERATI DG T
DE—4—, FE, T
JEEHSOERAL 20, #
BT A EDT = A
At

Mg =7 A0EHE
BRI — T AERS
45—

SER I T AERS
DEE . SFE 5

mEETERMELTE

21/93



EDINETOOOO

O00OO00000000000000(E12460)
Oooooooooooobooooooad

B URXODOFEENHEEE coisssax-2000858+% : 5

27 L D MR R S L U A MY A A E RN M Fr2FEARNINESS I EORBRROHRE
=S T HNERERE (BN — SEgNSalaEn ) Bl (S77-F Sl = e (ETEE | O ImE
il F Ty PALEERNE SN ol FEJ

100 l
0,000 a8l <]
15000 &G B
314,000 | p——— e e . -

5,000 » =

o m”“mmwﬂﬁi‘"‘""‘l' s :
-20 ]
&0 A
L i i L L] <
JOLSERN  AOIEESM 201NESM A0LSESH  1MESE  J020E5M Wit BEa GIIN FEIA IR GRER  WEER
| B | CMEG | FREE | BEEE | LU | SEma
T EYE T
Im ] o 155 A 130 A 1TSS AITA aAD & I:Ji £ 1TA
Ipha (w1 33] ss 71 ER) Lo a9 03
+ SFEERBENRENT. RIMOSREEFNELEE0DES o BT OEE TSR T 7 FORENREIEDETA,
BLTHELEEoTY . EERBE 10,000 &L THERIEL. = 20158 6 AN S 20205 5 Ao S FMoEAFCETS LM
BErFRORTSAFL0ERLTSDEY. OREEORAH - B8 FOEERTELCSOTT. 1S,
« EEMNIMEIGE, 2015 £ 6 BirS 2000 £ 5 B 5 EMOERE o7 FORTELNDENRRRCDFEL TR, MO P2
CHTS 1 FMORERTEETRLEEDTT. S5 NITE6 EOFRT LTy SRRV THHLTEDET.
BETIE. Ml Fo2LolMEEEERLTHOEY. S ARNBENDL S IREDET.
# TP L R AT R SRR T,

RN, RSOSSN L e AR L THELTED,

EECEREN SN I RET BT ET.

-:munasm
0 SRS (TOPIX) (RSika)

| MSCI-KOKUSA] ISR (REShday, Fs—A)

PMSCI TF=S-0 o F—drw v o of T a A LA, Fie—R)

EIAIHE : NOMURA-BPT 08

¢ FTSE R =-F o 00 (CHEE, Ao SRl =20

1 P EREL - A R A LT DR - TS0 Pty

SAO=1L - Frl =04 R (AA=-2)

B{CER R S L EROREEER T DO T e

WIEEHRNE (TOPD) (R#AA) « - - BIESEEE (TOPD) (KSR L WX STEEmi s (N NS NS T
O, mEEOnE IMMLH'I'E‘INEMHI WIETE R EREIRrEL TLET, . R

REERENEEOTIANS, RETEABIRL, &7 - ArRT RN EET &L TG AMECILTE. BEENLEEA,
MSCT-HOULSAL IBE - (BEREilay

PEee—30, MSC] T3 —E00a00 . F—true b« of w0 A [REGLE, FN—T) -+

MSC]-KOKLUISAT i (RS
AR

&, BR=2), HSCI TR =500 =ty b - A 5o DA (IBUGRAS. Fi-2) 2. MeC FHMRLEMET Y, BN HT SN
R AR HSDE‘-L-!‘- B MSOI . REROAFEE RV SN L LR ER LT SHRENLTOET.

i
HOMUIRA BRI - - - NOMUSA-BP1 IO MGG SHEsntailoRiu 2y . uh Reaesss
EET EHRL. HFIEM‘IEWI‘IIB{ NOMURA- BP| &AL\ T (TN BT Ty F T35 A 2 MRS HORRER, o LCmL -

EREE & L AL

FTSE PRI - F o 22 (< B, Soe S - Fec—=20 » « «FTSE # N7 2 F o 0 (84 B, Ao S Lo Firc— ) [ FTSE Fired Incoma
LLC £ Ry, #ERERNOIRCRESNEEE SRR B THE T L 268 2w 2T T, BN FTSE Fooad Inoome LLC S#g

CFAM=LTEAE FA=2) ¢ - PR A
wrb s e o A AT - R - W W O - F M-S0 r A B (A2 (SO TR SLUEY) DT SIW

HETEO, MECHT 3T TOBNGE FTSE Fed Ineome LLC L TLET,
W EAR « AAS b B b AT D3 -TR= 258 - Y=l - 20-JUL

theat.  NOMLIRA-BF E@cERT.

RATLE AN SRl eSn, BLENCREYT a8, Ml LToERENiEnTRY. RRASCRETIGE. A5

D 0 P A =S g L, L RSO T &6 S ol OlE R RS ENT ERDETL. B

AENE i
Eal-emakd, ENERoR). ERRV-ru b OERoRO0TECENED. R

Hatf—, EREERECE 2> TUVSEERSEDEY.

®E7 1P, Morgan Securities LLE (ST DPMSLLE ) STFET] (I REANC-S -0 . BRCET SN

CHF3 | EHTEET) [COULTOEE, R MR L A, WL

—HFRENTIMETED, TONERITATHESN-Y-CERLET.

IPHSLLEIGNHED NYSE, SIPC AT H. FPMorgan (3 P Margan Chase Bank, A, IFS], 1P, Morgan Securities PLC., F2@ TOMERTCRE

ETREE MO RA T BENTT.,

(EHFR : Bt P EES R AP, FISE Fieed Income LLC )

22/93

Ergtitl: (]
l..mfﬁ!m‘? ATt

WiITEOSEA. TL—2 R0 b T=FLri=. TR

. RRMREE QNS (COT
[AEREER WL Wﬂ#ﬂhml:'}ur. E
EEMERCED SRR MR AR 20 ZENERN & T ENBOEELC DU, MR =g — TR R, SRR
FRIEHREIEOTER VRS L, BRSBTS S HIOLTORA. -7 0. Me—Fs L OCMT 2R RN NE RN
Mlﬂiimt!ie!l&hma,lntlﬂzﬂfwm TORERTTEE. FRNECHET 2MHC Do TRIIT 2SO TIREDTHA.

. W
FERRE MRTUENRSHC L OEA, R




0.80

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0.88

2.75
2.5
2020 7 15 0.88 0.80
6
C D
0.40 0.35 0.05

2020 7 15

23/93



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0.2 1
| |
20.315 ( ( )
15.315 5 )
( ) ( ) 20.315 (
15.315 5 ) 20.315
2
1 I -
1 2015 12 31
2
NISA
NISA

24/93



15.315 (  15.315 )

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

”
D5 EE 23 i A& R mE ok

..

FmiERmF LRV ET.

SRk OB AT i T 2o (BRI : . SENEES S
R o LEE
T ENERE PN E T, i
B 2
- H
Bif5E %
E30) n
r
.
[ oREeEh oS EE SRR ER
AFETE- T2/ ECR. FOTEH ssmsons ; :
2E OB EES (BRES) % bl i
Bigw, wleia mRERES BRIy AL E%ﬁieﬁfﬂﬁ
e 2L - B RS Ee b o Al ]
TT, Wb, PRElRrlEe (&R e i o )
SES) BRI 1B E, SESRE e = = apSEED_
Bic 7 olERIFAD SRR RS (EE D = e
RS Y EFEL 5N T OEODE ! s

25/93



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

®) 2020 5
2020 5 29
684,336,982 99.99
— 68,328 0.00;
684,405,310 100.00;
3,521,525,680] 96.16
— 140,593,504 3.83
3,662,119,184 100.00
)
571,375,956 1.1447 654,093,393 1.1977 684,336,982(99.99
)
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99.99

99.99
() )

1 FORD MOTOR 400, 000j 9,637.34 38,549,396 10,282.55) 41,130,224 4.063 2024/11/1f 1.12
CREDIT CO LLC

2 CCO HLDGS 340,000] 11,013.95 37,447,431 11,302.10] 38,427,147| 4.75( 2030/3/1f 1.04
LLC/CAP CORP

3 CENTENE ESCROW 280,000 11,202.47| 31,366,932 11,414.63 31,960,970 5.375 2026/6/1) 0.87
I CORP

4 TRANSDIGM INC 280,000 10,754.79 30,113,433 11,100.75) 31,082,106 6.25( 2026/3/15 0.84

5 UNITED RENTALS 270,000 10,999.67| 29,699,119 11,238.87| 30,344,961 5.25 2030/1/15 0.82
NORTH AM

6 OCCIDENTAL 300, 000f 8,746.84 26,240,544 9,935.44 29,806,348 2.7| 2022/8/15) 0.81f
PETROLEUM COR

7 OCCIDENTAL 340, 000] 7,019.55 23,866,499 8,548.63 29,065,359 2.9 2024/8/15 0.79
PETROLEUM COR

8 T-MOBILE USA 250,000 11,020.21] 27,550,530 11,057.36) 27,643,409 4.5 2026/2/1f 0.75
INC

9 CONSTELLIUM NV 250,000 10,574.60] 26,436,519 10,920.90] 27,302,270 6.625 2025/3/1) 0.74

10 JALTICE FRANCE 200,000 11,598.72 23,197,447 11,906.90 23,813,809 8.125 2027/2/1) 0.65
SA

11 JBS INVESTMENTS 200,000 11,107.41] 22,214,838 11,516.73 23,033,464 7| 2026/1/15) 0.62
Il GMBH

12 JALTICE FRANCE 200,000 11,158.92 22,317,851 11,444.57| 22,889,158 7.375 2026/5/1| 0.62
SA

13 CSC HOLDINGS 200,000 11,492.80) 22,985,613 11,415.00] 22,830,017 5.75 2030/1/15 0.62
LLC

14 VIRGIN MEDIA 200,000 11,257.85) 22,515,707 11,346.40] 22,692,809 5.5 2029/5/15) 0.61f
SECURED FIN

15 CSC HOLDINGS 200,000 11,111.42 22,222,849 11,289.52 22,579,042 5.5 2026/5/15) 0.61f
LLC

16 1QVIA INC 200,000 11,150.51] 22,301,023 11,268.12 22,536,245 5 2027/5/15 0.61

17 EG GLOBAL 200,000 10,228.84 20,457,690 11,211.13 22,422,263 8.5/ 2025/10/30| 0.61]
FINANCE PLC

18 VEON HOLDINGS 200,000 10,857.84 21,715,684 11,208.87 22,417,747 4 2025/4/9 0.614
BV

19 JARDAGH PKG 200,000 10,998.16) 21,996,336 11,115.91 22,231,827 6] 2025/2/15( 0.60
FIN/HLDGS USA

20 TARGA RESOURCES 200,000 9,791.91 19,583,837 11,060.42 22,120,857 5.875 2026/4/15 0.60]
PARTNERS

21 INTESA SANPAOLO 200,000 10,848.38 21,696,779 11,037.17| 22,074,343 5.71] 2026/1/15 0.60]
SPA

22 ALTICE 200,000 10,588.47| 21,176,958 10,879.61] 21,759,233 5 2028/1/15( 0.59
FINANCING SA

23 FORD MOTOR 200,000 9,919.64 19,839,285 10,736.33 21,472,666 5.584] 2024/3/18| 0.58
CREDIT CO LLC

24 MELCO RESORTS 200,000 10,500.07| 21,000,146} 10,721.03 21,442,073 5.625 2027/7/17) 0.58
F INANCE

25 [CHENIERE ENERGY 200,000 9,898.67 19,797,348 10,654.23 21,308,467| 4.5 2029/10/1f 0.58
PARTNERS

26 JALCOA NEDERLAND 200,000 10,490.08] 20,980,179 10,620.57| 21,241,154  6.125 2028/5/15 0.58
HOLDING

27 NN MACAU LTD 200,000 10,080.93 20,161,875 10,598.42 21,196,851f 5.125/2029/12/15 0.57
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28 [CONNECT FINCO 200,000 9,959.96 19,919,932 10,496.70 20,993,404  6.75| 2026/10/1 0.57
[SARL/CONNE
29 CHS/COMMUNITY 190,000 10,618.26 20,174,703 10,843.48 20,602,624  8.625 2024/1/15{ 0.56
HEALTH SYS
30 FORD MOTOR 200,000 9,855.66 19,711,324 10,228.79 20,457,582 3.087| 2023/1/9 0.55
CREDIT CO LLC
(
96.16
96.16
2020 5 1
()
1 (2017 4 24 ) 906 906 1.1165 1.1165
2 (2018 4 23 ) 1,000 1,000 1.1170Q 1.1170Q
3 (2019 4 22 ) 862 862 1.2231] 1.2231
4 (2020 4 22 ) 638 638 1.1081] 1.1081
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2019 5 599 — 1.1852 —
6 623 — 1.1909 —
7 632 — 1.2044 —
8 640) — 1.1872 —
9 653 — 1.2062 —
10 657, — 1.2220 —
11 669 — 1.2310 —
12 710 — 1.2542) —
2020 1 694 — 1.2439 —
2 700 — 1.2330 —
3 607, — 1.0766 —
4 633 — 1.0975 —
5 684 — 1.1583 —
1
1 2016 7 14 2017 4 24 0.0000
2 2017 4 25 2018 4 23 0.0000
3 2018 4 24 2019 4 22 0.0000
4 2019 4 23 2020 4 22 0.0000
1 2016 7 14 2017 4 24 11.7
2 2017 4 25 2018 4 23 0.0
3 2018 4 24 2019 4 22 9.5
4 2019 4 23 2020 4 22 9.4
100
2 1
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1 2016 7 14 2017 4 24 857,177,141 45,177,261 811,999, 880,
2 2017 4 25 2018 4 23 163,410,081 79,995,873 895,414,088
3 2018 4 24 2019 4 22 264,619,685 454,614,661 705,419,112
4 2019 4 23 2020 4 22 189,610,101 319,161,375 575,867,838
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3 4
(2019 4 22 ) (2020 4 22 )
4,752,576 3,016,593
862,730,731 638,032,937
696,718 ]
868,180,025 641,049,530
868,180,025 641,049,530
826,375 18,068
282,851 182,911
4,242,731 2,743,585
10 3
11,259 7,259
5,363,226 2,951,826
5,363,226 2,951,826
705,419,112 575,867,838
157,397,687 62,229,866
119,569,688 102,783,260
862,816,799 638,097,704
862,816,799 638,097,704
868,180,025 641,049,530
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3 4
2018 4 24 2019 4 23
2019 4 22 2020 4 22
88,347,175 62,699,545
88,347,175 62,699,545
1,720 828
582,418 357,854
8,736,151 5,367,737
23,180 14,199
9,343,469 5,740,618
79,003,706 68,440,163
79,003,706 68,440,163
79,003,706 68,440,163
12,189,597 5,776,574
104,768,160 157,397,687
42,296,777 37,775,647
42,296,777 37,775,647
56,481,359 70,279,879
56,481,359 70,279,879
157,397,687 62,229,866
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2019 4 23 2020 4
22
3 4
2019 4 22 2020 4 22
705,419,112 575,867,838
1 1
1 1.2231 1 1.1081
(10,000 ) (12,231 ) (10,000 ) (11,081 )
3 4
2018 4 24 2019 4 23
2019 4 22 2020 4 22
A 44,283,457 A 33,244,770
B 0 B 0
C 39,573,040 C 62,255,649
D 75,286,231 D 69,538,490
E=A+B+C+D 159,142,728 E=A+B+C+D 165,038,909
F 705,419,112 F 575,867,838
10,000 G=E/Fx 10,000 2,255 10,000 G=E/Fx 10,000 2,865
10,000 H 0 10,000 H 0
1=Fx H/10,000 0 1=Fx H/10,000 0
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3
2018 4 24
2019 4 22
3
2018 4 24
2019 4 22
895,414,088 705,419,112
264,619,685 189,610,101
454,614,661 319,161,375
3
2018 4 24
2019 4 22

75,687,799

56,545,929

75,687,799

56,545,929
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(1) (2020 4 22 )

€)) (2020 4 22 )

557,380,045 638,032,937

1 557,380,045 638,032,937
100.0% 100.0%

638,032,937

D
2

(2020 4 22 )

178,653,251
31,278,325
3,117,239,582
73,500
42,881,699
7,675,053
3,377,801,410

3,377,801,410

32,565,415
200,000
36

32,765,451
32,765,451

2,922,210,035
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2020 4 22
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2020 4 22
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@

2020 4 22

2020 4 22

2019 4 23
1,749,800,205
2,277,417,540
1,105,007,710
2,922,210,035

557,380,045
252,451,864
2,373,107
1,503,118
7,554,803
1,970,914
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6,334,461
1,083,614,647
1,009,027,076

1
€3]

@

(2020 4 22

)
(2020 4 22 )
1011778 BC / NEW RED FIN 120,000.00 120,600.60
1011778 BC / NEW RED FIN 100,000.00 98,624.50
1011778 BC / NEW RED FIN 100,000.00 95,126.00
ABC SUPPLY CO INC 30,000.00 30,841.50
ABC SUPPLY CO INC 50,000.00 48,277 .50,
ACRISURE LLC /7 FIN INC 50,000.00 51,911.25
ACRISURE LLC /7 FIN INC 40,000.00; 36,698.80
IAES CORP/THE 100,000.00 100,480.00
IAES CORP/VA 70,000.00 73,188.50
IAG ISSUER LLC 80,000.00 69,200.00
IAHERN RENTALS INC 30,000.00 16,387.35
IALBERTSONS COS LLC/SAFEW 50,000.00 51,373.50
IALBERTSONS COS LLC/SAFEW 50,000.00 51,312.25
IALBERTSONS COS LLC/SAFEW 100,000.00 108,828.20
ALBERTSONS COS/SAFEWAY 90,000.00 90,850.50
IALCOA NEDERLAND HOLDING 200,000.00 195,110.00
IALLTANT HOLD/CO-ISSUER 40,000.00; 40,822.00;
IALLIED UNIVERSAL HOLDCO 70,000.00 72,931.04
IALLISON TRANSMISSION INC 80,000.00 78,053.60
ALLY FINANCIAL INC 80,000.00 81,424 .80
IALTICE FRANCE SA 200,000.00 207,550.00]
IAMC ENTERTAINMENT INC 50,000.00 15,598.37
IAMC NETWORKS INC 50,000.00 48,500.00;
IAMERICAN AIRLINES GROUP 50,000.00 27,312.50
IAMERICAN AXLE & MFG INC 50,000.00 39,750.00
IAMERIGAS PART/FIN CORP 100,000.00 101,997.00
IAMERIGAS PART/FIN CORP 20,000.00 20,589.35
IAMKOR TECHNOLOGY INC 50,000.00 51,902.50
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IANTERO MIDSTREAM PART/FI 20,000.00 13,144_00
IANTERO MIDSTREAM PART/FI 50,000.00 34,092.25
IARAMARK SERVICES INC 130,000.00 120,522.67
IARCHROCK PARTNERS LP/FIN 50,000.00 40,833.37
IARDAGH PKG FIN/HLDGS USA 200,000.00 204,560.00
IASCENT RESOURCES/ARU FIN 50,000.00 19,927.12
IASSUREDPARTNERS INC 30,000.00 28,125.90
IAVANTOR INC 60,000.00 64,124.70Q
B&G FOODS INC 50,000.00 51,062.75
B&G FOODS INC 60,000.00 61,125.00
BAFFINLAND IRON CORP/LP 20,000.00 17,939.00
BALL CORP 50,000.00 54,277.50
BANFF MERGER SUB INC 50,000.00 45,878.75
BAUSCH HEALTH AMERICAS 50,000.00 53,902.50
BAUSCH HEALTH COS INC 50,000.00 52,777.50
BAUSCH HEALTH COS INC 50,000.00 53,902.50
BAUSCH HEALTH COS INC 60,000.00 58,482.00
BBA US HOLDINGS INC 50,000.00 45,277.50
BEACON ESCROW CORP 50,000.00 45,172.75
BERRY GLOBAL ESCROW CORP 50,000.00 51,906.10
BERRY GLOBAL ESCROW CORP 50,000.00 51,753.75
BIG RIVER STEEL/BRS FIN 20,000.00 19,085.80
BLUE CUBE SPINCO INC 50,000.00 52,313.00
BOMBARDIER INC 100,000.00 84,675.00
BOMBARDIER INC 30,000.00 21,037.65
BOMBARDIER INC 100,000.00 67,242.50
BOYD GAMING CORP 50,000.00 46,072.87
BOYD GAMING CORP 70,000.00 61,288.50
BRAND ENERGY & INFRASTRU 30,000.00 23,915.10
BRINK*S CO/THE 20,000.00 19,489.35
BROOKFIELD PPTY REIT INC 50,000.00 40,281.10
BRUIN E&P PARTNERS LLC 20,000.00 500.00
BWAY HOLDING CO 50,000.00 45,795.00
BWAY HOLDING CO 90,000.00 73,771.20
CALIFORNIA RESOURCES CRP 50,000.00 1,625.00]
CALLON PETROLEUM CO 20,000.00 3,250.00
CALPINE CORP 50,000.00 51,199.87
CALPINE CORP 90,000.00 88,987.50
CALUMET SPECIALTY PROD 50,000.00 37,738.50
CAMELOT FINANCE SA 50,000.00 50,494.60
CARGO AIRCRAFT MANAGEMEN 60,000.00 57,600.00
CATALENT PHARMA SOLUTION 50,000.00 51,027.50
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CCO HLDGS LLC/CAP CORP 160,000.00 166,088.00
CCO HLDGS LLC/CAP CORP 150,000.00 159,082.50
CCO HLDGS LLC/CAP CORP 140,000.00 144,291.00
CD&R WATERWORKS MERGER 30,000.00 30,074.10
CDK GLOBAL INC 50,000.00 51,151.62
CDK GLOBAL INC 50,000.00 52,937.50
CEDAR FAIR LP 50,000.00 43,637.50]
CEDAR FAIR/CAN/MAGNUM/MI 30,000.00 27,134.02
CENGAGE LEARNING INC 30,000.00 19,678.35
CENTENE CORP 100,000.00 101,502.00
CENTENE CORP 110,000.00 114,812.50
CENTENE CORP 110,000.00 111,864.50
CENTENE ESCROW 1 CORP 280,000.00 291,704.00
CENTENNIAL RESOURCE PROD 50,000.00 13,848.37
CENTURYLINK INC 70,000.00 76,912.19
CENTURYLINK INC 120,000.00 117,252.00
CHANGE HEALTH / FIN INC 50,000.00 49,633.50
CHARLES RIVER LABORATORI 20,000.00 21,039.35
CHEMOURS CO 70,000.00 63,437.85
CHENIERE ENERGY PARTNERS 200,000.00 184,110.00
CHESAPEAKE ENERGY CORP 113,000.00 7,910.00
CHOBANI LLC/FINANCE CORP 12,000.00 12,029.64
CHS/COMMUNITY HEALTH SYS 190,000.00 187,619.30
CHS/COMMUNITY HEALTH SYS 80,000.00 60,597.60
CHS/COMMUNITY HEALTH SYS 100,000.00 98,437.80
CHS/COMMUNITY HEALTH SYS 150,000.00 146,625.00
CHURCHILL DOWNS INC 30,000.00 28,933.50
CINCINNATI BELL INC 20,000.00 20,149.40
CIT GROUP INC 50,000.00 50,215.50
CIT GROUP INC 50,000.00 49,937.50
CLEAN HARBORS INC 50,000.00 51,277.50
CLEAR CHANNEL WORLDWIDE 74,000.00 61,281.62
CLEAR CHANNEL WORLDWIDE 50,000.00 48,241.00
CLEARWAY ENERGY OP LLC 60,000.00 60,075.00
CLEVELAND-CLIFFS INC 50,000.00 31,834.50
CNX RESOURCES CORP 50,000.00 39,621.25
COLFAX CORP 50,000.00 51,442.75
COMMSCOPE FINANCE LLC 120,000.00 121,665.00
COMMSCOPE FINANCE LLC 50,000.00 48,905.00
COMMSCOPE TECH FINANCE L 50,000.00 44,283.00
COMMSCOPE TECH LLC 50,000.00 44,128.75
COMSTOCK ESCROW CORP 20,000.00 16,754.95
CONNECT FINCO SARL/CONNE 200,000.00 185,250.00
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COTT HOLDINGS INC 50,000.00 51,187.79
COTY INC 30,000.00 26,777.29
COVEY PARK ENERGY LLC/FI 20,000.00 16,100.00
CRC ESCROW ISSUER LLC 50,000.00 41,750.00
CRESTWOOD MID PARTNER LP 50,000.00 34,881.31
CRESTWOOD MIDSTREAM PART 50,000.00 32,812.79
CROWN AMER/CAP CORP VI 50,000.00 51,322.87
CROWNROCK LP/CROWNROCK F 40,000.00 31,087.20
CSC HOLDINGS LLC 200,000.00 206,666.50
CSC HOLDINGS LLC 400,000.00 427,540.00,
CSVC ACQUISITION CORP 20,000.00 6,974.90
CUMULUS MEDIA NEW HLDGS 60,000.00 50,737.32
CURO GROUP HOLDINGS CORP 50,000.00 38,876.50
DAKOTA MERGER SUB INC 20,000.00 12,774.90
DCP MIDSTREAM OPERATING 80,000.00 64,997.60
DELPHI JERSEY HOLDINGS 30,000.00 26,081.40
DENBURY RESOURCES INC 50,000.00 6,662.50
DIAMOND OFFSHORE DRILL 20,000.00 2,750.00
DIAMOND SPORTS GR/DIAMON 100,000.00 78,187.20
DIAMOND SPORTS GR/DIAMON 100,000.00 59,835.00
DISH DBS CORP 100,000.00 96,776.00
ECLIPSE RESOURCES CORP 30,000.00 22,875.90
EG GLOBAL FINANCE PLC 200,000.00 190,251.00
ELANCO ANIMAL HEALTH INC 30,000.00 33,460.22
ELDORADA RESORTS INC 20,000.00 19,825.10
ENCOMPASS HEALTH CORP 50,000.00 51,402.50
ENDEAVOR ENERGY RESOURCE 30,000.00 25,671.00
ENERGIZER GAMMA ACQ INC 30,000.00 30,958.50
ENLINK MIDSTREAM LLC 30,000.00 18,209.02
ENLINK MIDSTREAM PARTNER 70,000.00 41,737.85
ENSIGN DRILLING INC 50,000.00 15,873.50
ENTEGRIS INC 30,000.00 30,991.50
ENVIVA PARTNERS LP/FIN C 60,000.00 63,600.00
EQT CORP 150,000.00 139,125.00
ESH HOSPITALITY INC 50,000.00 47,812.75
ESH HOSPITALITY INC 50,000.00 44,597.50
EXELA INTERMED/EXELA FIN 20,000.00 4,600.00
EXTRACTION OIL & GAS INC 20,000.00 3,370.85
FIDELITY & GUARANTY LIFE 30,000.00 31,350.90
FINANCIAL & RISK US HOLD 50,000.00 53,496.50
FIVE POINT OP CO LP/FIVE 60,000.00 56,551.80
FLEX ACQUISITION CO INC 30,000.00 29,475.90
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FLEX ACQUISITION CO INC 20,000.00 18,939.35
FMG RESOURCES AUG 2006 50,000.00 50,263.50
FMG RESOURCES AUG 2006 30,000.00 30,412.65
FMG RESOURCES AUG 2006 50,000.00 48,972 .50,
FORD MOTOR CREDIT CO LLC 200,000.00 183,310.00
FORD MOTOR CREDIT CO LLC 200,000.00 184,500.00
FORD MOTOR CREDIT CO LLC 200,000.00 180,375.00
FORTRESS TRANS & INFRAST 30,000.00 27,088.20
FREEDOM MORTGAGE CORP 20,000.00 16,493.40
FREEPORT-MCMORAN INC 100,000.00 96,555.00
FRESH MARKET INC 20,000.00 11,000.00
FS ENERGY & POWER FUND 20,000.00 14,125.10
GARTNER INC 50,000.00 51,312.75
GATES GLOBAL LLC 30,000.00 26,700.15
GENESIS ENERGY LP/FIN 50,000.00 41,873.50
GFL ENVIRONMENTAL INC 60,000.00 63,300.00
GO DADDY OPCO/FINCO 50,000.00 51,402.50
GOGO INTERMEDIATE/FINANC 30,000.00 24,975.19
GOLDEN NUGGET INC 50,000.00 41,248.50
GOLDEN NUGGET INC 100,000.00 59,747.00
GOODYEAR TIRE & RUBBER 50,000.00 43,777.50
GRAY TELEVISION INC 100,000.00 99,695.00
GREIF INC 50,000.00 49,722.50
GREYSTAR REAL ESTATE PAR 20,000.00 18,849.40
GRINDING MED/MC GRINDING 50,000.00 49,366.00
GRUBHUB HOLDINGS INC 70,000.00 66,002.30
GTT COMMUNICATIONS INC 20,000.00 11,700.00
GULFPORT ENERGY CORP 50,000.00 21,125.00
GW B-CR SECURITY CORP 30,000.00 30,279.00
H&E EQUIPMENT SERVICES 50,000.00 48,052.25
HANESBRANDS INC 50,000.00 50,687.75
HARLAND CLARKE HOLDINGS 30,000.00 19,228.08
HARSCO CORP 50,000.00 48,488.75
HCA INC 70,000.00 77,388.50
HCA INC 90,000.00 97,881.75
HCA INC 70,000.00 77,913.50
HCA INC 100,000.00 115,125.00
HD SUPPLY INC 50,000.00 53,223.37
HERC HOLDINGS INC 50,000.00 47,371.25
HERTZ CORP 50,000.00 18,062.75
HERTZ CORP 50,000.00 17,281.25
HESS MIDSTREAM PARTNERS 60,000.00 51,675.00
HILCORP ENERGY 1/HILCORP 50,000.00 27,427.12
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HILTON DOMESTIC OPERATIN 70,000.00 69,547.97
HILTON DOMESTIC OPERATIN 40,000.00 38,946.70
HILTON WORLDWIDE FIN LLC 50,000.00 48,572.75
HILTON WORLDWIDE FIN LLC 40,000.00 39,222.00
HJ HEINZ CO 200,000.00 208,764.30
HOLOGIC INC 30,000.00 30,554.25
HOWARD HUGHES CORP 50,000.00 48,998.50
HUB INTERNATIONAL LTD 60,000.00 60,361.50
HUDBAY MINERALS INC 20,000.00 19,100.10
HUGHES SATELLITE SYSTEMS 50,000.00 52,927.12
HUNT COS INC 70,000.00 57,087.27
ICAHN ENTERPRISES/FIN 30,000.00 29,803.65
ICAHN ENTERPRISES/FIN 100,000.00 99,062.20
ICAHN ENTERPRISES/FIN 80,000.00 77,600.00
IHEARTCOMMUNICATIONS INC 50,000.00 47,641.10
IHEARTCOMMUNICATIONS INC 50,000.00 43,012.50
IHEARTCOMMUNICATIONS INC 40,000.00 35,222.00
INCEPTION MRGR/RACKSPACE 50,000.00 47,610.00
INDIGO NATURAL RES LLC 20,000.00 17,751.50
INTELSAT JACKSON HLDG 40,000.00 40,850.20
INTESA SANPAOLO SPA 200,000.00 201,774.20
1QVIA INC 200,000.00 207,393.50
IRON MOUNTAIN INC 80,000.00 81,244.00
IRON MOUNTAIN INC 50,000.00 49,973.87
ISTAR INC 50,000.00 40,812.75
J2 CLOUD LLC/GLOBAL INC 20,000.00 20,525.10
JAGGED PEAK ENERGY LLC 100,000.00 85,211.75
JAGUAR HL / PPDI 30,000.00 30,449.40
JBS INVESTMENTS 11 GMBH 200,000.00 206,592.00
JBS USA/FOOD/FINANCE 50,000.00 54,535.00
JBS USA/FOO0D/FINANCE 70,000.00 72,284.10
JONAH NRG LLC/FINANCE 30,000.00 1,350.00]
KAR AUCTION SERVICES INC 30,000.00 27,098.25
KFC HLD/PIZZA HUT/TACO 100,000.00 104,227.50
KOPPERS INC 20,000.00 16,580.40
KRAFT HEINZ FOODS CO 100,000.00 103,293.82
KRONOS ACQUISITION HOLDI 30,000.00 25,733.85
L BRANDS INC 30,000.00 21,682.50
LABL ESCROW ISSUER LLC 50,000.00 49,581.10
LADDER CAP FIN LLLP/CORP 50,000.00 42,248 .95
LAMB WESTON HLD 90,000.00 92,088.00
LAUREATE EDUCATION INC 70,000.00 73,504.90
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LENNAR CORP 150,000.00 151,506.00
LENNAR CORP 50,000.00 50,437.75
LEVEL 3 FINANCING INC 50,000.00 52,027.50
LEVEL 3 FINANCING INC 50,000.00 50,137.50
LIONS GATE CAPITAL HOLD 30,000.00 27,840.45
LIVE NATION ENTERTAINMEN 50,000.00 43,472 .50,
MARRIOTT OWNERSHIP RESOR 50,000.00 47,531.10,
MASONITE INTERNATIONAL C 50,000.00 49,277.50
MATADOR RESOURCES CO 30,000.00 13,502.25
MATTAMY GROUP CORP 100,000.00 94,819.00
MATTEL INC 50,000.00 51,172.79
MATTEL INC 100,000.00 101,700.00
MDC PARTNERS INC 50,000.00 36,485.00
MEDNAX INC 50,000.00 44,389.75
MEG ENERGY CORP 70,000.00 45,325.00
MELCO RESORTS FINANCE 200,000.00 195,295.70
MEREDITH CORP 50,000.00 42,859.87
MGM GROWTH/MGM FINANCE 50,000.00 51,372.75
MGM GROWTH/MGM FINANCE 50,000.00 51,312.50
MGM RESORTS INTL 60,000.00 59,131.20
MGM RESORTS INTL 33,000.00 31,430.02
MICHAELS STORES INC 50,000.00 36,722.50
MINERAL RESOURCES LTD 50,000.00 51,151.62
MOHEGAN TRIBAL GAMING AU 30,000.00 16,762.35
MOLINA HEALTHCARE INC 30,000.00 31,060.20
MOOG INC 80,000.00 76,400.00
MOSS CREEK RESOURCES HLD 20,000.00 5,870.85
MOSS CREEK RESOURCES HLD 50,000.00 15,822.87
MPH ACQUISITION HOLDINGS 40,000.00 36,501.20
MPT OPER PARTNERSP/FINL 50,000.00 51,596.87
MPT OPER PARTNERSP/FINL 100,000.00 103,507.50
MSCI INC 50,000.00 52,848.37
MSCI INC 50,000.00 51,902.50
MURPHY OIL CORP 30,000.00 19,987.65
MURPHY OIL CORP 80,000.00 53,850.40
MURPHY OIL USA INC 40,000.00 41,310.00
NABORS INDUSTRIES INC 50,000.00 11,187.25
NATIONSTAR MTG 50,000.00 48,250.00
NATIONSTAR MTG HLD INC 60,000.00 54,037.50
NAVIENT CORP 150,000.00 150,375.00
NAVIENT CORP 50,000.00 48,237.50
NAVISTAR INTL CORP 26,000.00 21,872.63
NCR CORP 50,000.00 50,277.50
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NETFLIX INC 150,000.00 157,552.50
NETFLIX INC 100,000.00 111,675.00
NETFLIX INC 50,000.00 57,478.50
NETFLIX INC 130,000.00 136,350.50
NEWELL BRANDS INC 160,000.00 162,908.01
NEWMARK GROUP INC 50,000.00 47,901.66
NEXSTAR ESCROW CORP 70,000.00 68,687.89
NEXSTAR ESCROW INC 90,000.00 86,224.50
NEXTERA ENERGY OPERATING 50,000.00 50,687.79
NEXTERA ENERGY OPERATING 50,000.00 50,062.75
NEXTERA ENERGY OPERATING 50,000.00 49,031.10
NFP CORP 20,000.00 19,149.40
NGL ENRGY PART LP/FIN CO 100,000.00 52,747.00
NIELSEN CO LUX SARL/THE 40,000.00 39,598.80
NOBLE HOLDING INTL LTD 50,000.00 12,927.12
NOKIA 0YJ 50,000.00 50,623.95
NORTHWEST ACQ/DOMINION 30,000.00 13,585.20
NOVELIS CORP 50,000.00 50,348.37
NOVELIS CORP 100,000.00 91,349.50
NRG ENERGY INC 30,000.00 31,966.50
NRG ENERGY INC 50,000.00 52,847.50
NUSTAR LOGISTICS LP 50,000.00 41,907.10
NUSTAR LOGISTICS LP 20,000.00 16,655.00
OCCIDENTAL PETROLEUM COR 200,000.00 154,500.00
OCCIDENTAL PETROLEUM COR 340,000.00 221,952.00
OLIN CORP 50,000.00 47,222.50
OLIN CORP 20,000.00 18,633.80
OPEN TEXT CORP 50,000.00 52,012.50
OUTFRONT MEDIA CAP LLC/C 50,000.00 45,152.50
PACIFIC DRILLING ESC 1SS 30,000.00 8,924.10
PANTHER BF AGGREGATOR 2 50,000.00 50,536.10
PANTHER BF AGGREGATOR 2 50,000.00 44,027.50
PAR PHARMACEUTICAL INC 150,000.00 152,216.25
PARKLAND FUEL CORP 30,000.00 28,666.50
PARSLEY ENERGY LLC/FINAN 50,000.00 41,347.50
PARTY CITY HOLDINGS INC 20,000.00 2,200.00
PBF HOLDING CO LLC 30,000.00 23,092.71
PBF HOLDING CO LLC 70,000.00 49,875.00
PBF LOGISTICS LP/FINANCE 20,000.00 14,493.40
PDC ENERGY INC 20,000.00 15,201.50
PEABODY SEC FIN CORP 20,000.00 11,950.00
PERFORMANCE FOOD GROUP 1 100,000.00 95,320.00
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PETSMART INC 50,000.00 50,180.00
PETSMART INC 20,000.00 19,350.00
PILGRIM®S PRIDE CORP 50,000.00 51,527.50
PISCES MIDCO INC 20,000.00 17,648.50
PLASTIPAK HOLDINGS INC 30,000.00 27,825.00
PLATFORM SPECIALTY PROD 50,000.00 50,272.00
POLARIS INTERMEDIATE 40,000.00; 33,700.78
POST HOLDINGS INC 100,000.00 101,845.00
POST HOLDINGS INC 50,000.00 52,583.37
POST HOLDINGS INC 50,000.00 52,277.50
POST HOLDINGS INC 50,000.00 52,277.50
PQ CORP 30,000.00 30,449.97
PRIME SECSRVC BRW/FINANC 120,000.00 123,674.64
PRIME SECSRVC BRW/FINANC 50,000.00 46,625.50
PRIME SECURITY ONE MS IN 50,000.00 44,878.75
PTC INC 80,000.00 81,800.00
PULTE GROUP INC 50,000.00 52,348.37
PUMA INTERNATIONAL FINAN 200,000.00 116,746.00
QEP RESOURCES INC 20,000.00 6,551.50
QORVO INC 80,000.00 83,250.24
QUICKEN LOANS INC 80,000.00 79,442.60
RAIN CI1 CARBON LLC/CII 30,000.00 26,624.10
RANGE RESOURCES CORP 40,000.00 31,800.00
RANGE RESOURCES CORP 50,000.00 38,775.00
RBS GLOBAL & REXNORD COR 30,000.00 30,299.10
REALOGY GROUP/CO-1SSUER 50,000.00 38,621.25
REGIONALCARE/LIFEPOINT 50,000.00 52,128.75
REYNOLDS GRP 1SS/REYNOLD 50,000.00 50,327.75
RITCHIE BROS AUCTIONEERS 30,000.00 30,637.35
RYMAN HOSPITALITY PROP 50,000.00 45,527.50
SABRE GLBL INC 30,000.00 27,985.50
SALLY HOLDINGS/SALLY CAP 20,000.00 16,625.10
SBA COMMUNICATIONS CORP 50,000.00 50,483.95
SCIENTIFIC GAMES CORP 50,000.00 44,360.00
SCIENTIFIC GAMES INTERNA 70,000.00 52,543.54
SCIENTIFIC GAMES INTERNA 50,000.00 35,527.50
SCRIPPS ESCROW INC 50,000.00 45,027.50
SELECT MEDICAL CORP 50,000.00 48,775.25
SENIOR HOUSING PROPERTIE 50,000.00 40,447.51
SERVICE CORP INTL 30,000.00 30,209.02
SERVICE CORP INTL 50,000.00 51,879.00
SERVICEMASTER COMPANY LL 30,000.00 30,562.65
SESI LLC 20,000.00 4,174.90
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SEVEN GENERATIONS ENERGY 20,000.00 16,549.40
SIMMONS FOODS INC 60,000.00 56,475.30
SIRIUS XM RADIO INC 30,000.00 30,065.37
SIRIUS XM RADIO INC 50,000.00 51,878.79
SIRIUS XM RADIO INC 50,000.00 51,285.00
SIRIUS XM RADIO INC 100,000.00 105,243.00
SIX FLAGS ENTERTAINMENT 50,000.00 42,617.50
SM ENERGY CO 50,000.00 13,437.25
SOLERA LLC / SOLERA FINA 100,000.00 98,313.50
SPRINGLEAF FINANCE CORP 50,000.00 48,875.00
SPRINGLEAF FINANCE CORP 50,000.00 48,376.50
SPRINGLEAF FINANCE CORP 50,000.00 49,503.50
SPRINGLEAF FINANCE CORP 60,000.00 57,337.50
SPRINGLEAF FINANCE CORP 50,000.00 43,777.50
SPRINT CORP 150,000.00 178,957.50
SS&C TECHNOLOGIES INC 100,000.00 104,792.50
SSL ROBOTICS LLC 60,000.00 64,471.20
STANDARD INDUSTRIES INC 50,000.00 50,348.37
STAPLES INC 130,000.00 96,293.86
STAPLES INC 50,000.00 27,097.50
STAR MERGER SUB INC 50,000.00 53,031.25
STAR MERGER SUB INC 30,000.00 32,416.50
STARFRUIT FINCO/STAR US 150,000.00 139,136.25
STARS GRP HLDS/STARS GRP 20,000.00 21,121.00
STATION CASINOS LLC 50,000.00 43,375.00
STERICYCLE INC 50,000.00 50,870.00
SUMMIT MATERIALS LLC/FIN 30,000.00 30,103.50
SUMMIT MID HLDS LLC 7/ FI 20,000.00 3,774.90
SUNCOKE ENRGY PART LP/FI 50,000.00 39,998.50
SUNOCO LP/FINANCE CORP 30,000.00 29,587.35
SUNOCO LP/FINANCE CORP 50,000.00 47,973.37
SYMANTEC CORP 50,000.00 50,561.47
T-MOBILE USA INC 50,000.00 51,152.50
T-MOBILE USA INC 80,000.00 84,044.00
TALEN ENERGY SUPPLY LLC 70,000.00 60,561.72
TALEN ENERGY SUPPLY LLC 50,000.00 50,227.50
TALLGRASS NRG PRTNR/FIN 40,000.00 28,298.80
TALLGRASS NRG PRTNR/FIN 50,000.00 32,348.37
TARGA RESOURCES PARTNERS 200,000.00 182,124.40
TARGA RESOURCES PARTNERS 50,000.00 42,598.37
TARGA RESOURCES PARTNERS 70,000.00 59,799.60
TAYLOR MORRISON COMM/MON 50,000.00 45,723.37
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TEEKAY OFFSHORE PARTNERS 30,000.00 27,037.65
TEGNA INC 50,000.00 45,875.00;
TELEFLEX INC 30,000.00 31,333.50
TEMPO ACQUISITION LLC/FI 30,000.00 29,390.10
[TENET HEALTHCARE CORP 120,000.00 121,649.40
TENET HEALTHCARE CORP 100,000.00 100,595.00
TENET HEALTHCARE CORP 50,000.00 50,450.00
TENET HEALTHCARE CORP 150,000.00 151,312.50
TENN MERGER SUB INC 20,000.00 10,974.90
TENNECO INC 50,000.00 27,128.79
TEREX CORP 30,000.00 28,987.50
TERRIER MEDIA BUYER INC 90,000.00 74,644.20
TERVITA ESCROW CORP 30,000.00 21,352.50
TESLA INC 100,000.00 94,887.00
TITAN ACQ/CO-BORROWER 40,000.00 37,133.30
TPC GROUP INC 50,000.00 39,812.75
TRANSDIGM INC 100,000.00 98,417.80
TRANSDIGM INC 150,000.00 141,082.50
TRANSDIGM INC 40,000.00 35,222.00
TRANSOCEAN INC 80,000.00 30,000.00
TRANSOCEAN INC 30,000.00 10,950.00
TRANSOCEAN PONTUS LTD 25,050.00 20,415.75
TREEHOUSE FOODS INC 50,000.00 51,062.75
TRINSEO OP / TRINSEO FIN 30,000.00 26,025.00
[TRONOX INC 20,000.00 18,511.90
TWITTER INC 80,000.00 78,841.60
UBER TECHNOLOGIES INC 50,000.00 48,878.50
UBER TECHNOLOGIES INC 50,000.00 48,833.37
UBER TECHNOLOGIES INC 50,000.00 48,863.75
UNDER ARMOUR INC 20,000.00 18,314.08
UNITED RENTALS NORTH AM 70,000.00 68,594.05
UNITED RENTALS NORTH AM 270,000.00 276,193.80
UNITED STATES STEEL CORP 30,000.00 20,231.55
UNITED STATES STEEL CORP 50,000.00 31,680.00
US CONCRETE INC 30,000.00 28,387.65
US FOODS INC 20,000.00 19,421.26
USA COM PART/USA COM FIN 20,000.00 17,485.56
USA COM PART/USA COM FIN 50,000.00 43,402.50
UST INC 30,000.00 29,924.10
VALEANT PHARMACEUTICALS 130,000.00 141,012.30
VALEANT PHARMACEUTICALS 130,000.00 142,772 .50
VECTOR GROUP LTD 50,000.00 49,373.50
VEON HOLDINGS BV 200,000.00 201,950.00
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VERISIGN INC 50,000.00) 52,902.50)
VERSCEND HOLDING CORP 60,000.00) 62,854.50)
VIASAT INC 30,000.00) 28,603.65
VICI PROPERTIES / NOTE 90,000.00) 87,356.25
VICI PROPERTIES / NOTE 100,000.00 94,610.00)
VIKING CRUISES LTD 20,000.00) 13,261.00
VINE OIL & GAS LP / FIN 20,000.00) 7,100.00
VIRGIN MEDIA SECURED FIN 200,000.00 209,390.00)
VISTAJET MALTA/XO MGMT 50,000.00) 40,687.75
VISTRA OPERATIONS CO LLC 40,000.00) 41,278.70
VISTRA OPERATIONS CO LLC 50,000.00) 51,902.50)
VISTRA OPERATIONS CO LLC 50,000.00) 50,972.50)
\VOC ESCROW LTD 20,000.00) 14,939.00
VODAFONE GROUP PLC 70,000.00) 78,605.04)
& T OFFSHORE INC 50,000.00) 14,373.50
ASHINGTON PG LP 50,000.00) 27,906.75
ASTE PRO USA INC 30,000.00) 29,933.02
EATHERFORD INTERNATIONA 50,000.00) 34,625.00)
EST CORP 50,000.00) 36,344.00)
EST STREET MERGER SUB 20,000.00) 18,449.40
ESTERN DIGITAL CORP 110,000.00 110,687.50
ESTERN MIDSTREAM OPERAT 100,000.00 79,000.00)
EWORK COS INC 60,000.00) 25,048.20)
OLVERINE ESCROW LLC 100,000.00 73,550.50)
PX ENERGY INC 50,000.00) 39,348.37
PX ENERGY INC 60,000.00) 44,175.00)
YNDHAM HOTELS & RESORTS 30,000.00) 27,959.02
YNN LAS VEGAS LLC/CORP 90,000.00) 81,562.50)
YNN MACAU LTD 200,000.00 187,500.00
YNN RESORTS FINANCE LLC 50,000.00) 47,031.25
XEROX CORPORATION 50,000.00) 50,624.50)
XPO LOGISTICS INC 82,000.00) 81,972.12
XPO LOGISTICS INC 50,000.00) 51,812.75
YUM! BRANDS INC 50,000.00) 51,090.00)
ZAYO GROUP LLC/ZAYO CAP 100,000.00 94,854.25
Z1GGO SECURED FINANCE BV 150,000.00 154,222.50
489 31,545,050.00 28,900,793.46
(3,117,239,582)
93.2% 100.0%
3,117,239,582
(3.117,239,582)
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