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BlackRock Fund Management
Company S.A.
BlackRock Global Investment Series
Income Strategies
Portfolio

2023
( )

94,354,640 45.95
4,418,257 2.15
2,598,747 1.27
2,116,779 1.03
1,946,077 0.95
1,898,633 0.92
1,730,080 0.84
1,395,530 0.68
1,171,150 0.57

852,693 0.42
839,060 0.41
755,922 0.37
663,085 0.32
284,609 0.14
209,692 0.10
108,100 0.05
107,134 0.05
100,269 0.05
54,102 0.03
115,604,559 56.30
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( )

75,156,665 36.60
3,844,562 1.87
2,444,014 1.19
1,426,298 0.69
1,344,677 0.65

532,632 0.26
431,176 0.21
300,891 0.15
216,624 0.11
181,074 0.09
161,630 0.08
101,867 0.05
41,372 0.02
86,183,482 41.97
95,547 0.05
16,038 0.01
4,633 0.00
60 0.00
116,278 0.06
3,684 0.00
3,684 0.00
201,908,003 98.33
3,435,449 1.67
e
2023 31

146.20
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2023
TRANSDIGH INC 6.75 2028 15 | 1,195,000.00 | 1,199,057.56 | 1,199,823.13 | 0.58
TRANSDIGH INC 6.25 2026 15 | 1,146,000.00 | 1,137,367.67 | 1,138,166.17 | 0.55
CLARI0S GLOBAL LP /
L A ot o 8.5 2027 15 | 1,048,000.00 | 1,059,124.50 | 1,059,064.41 | 0.52
CLOUD SOFTWARE GROUP
O 6.5 2029 31 | 1,140,000.00| 993,406.04 | 1,019,018.18 | 0.50
MAUSER PACKAGING
e o 7.875 2026 15 | 1,020,000.00 | 1,021,433.53 | 1,002,144.19 | 0.49
GLADERIIA SA / NESTLE = B3 0.0909187 | 2026 10 984,672.17 |  984,671.98 |  984,800.18 | 0.48
E“SERALD DEBT MERGER SUB 6.625 2030 12 15 972,000.00 | 971,794.13|  959,850.00 | 0.47
REALPAGE INC = B 0.0844554 | 2028 2 966,301.39 |  965,204.76 |  954,377.23 | 0.46
VL / MOZART BORROWER 0.0869554 | 2028 10 23 914,811.54 |  913,108.44 |  913,338.69 | 0.44
10. Eﬁg”"’“ HOLDINGS BERWUDA 10.375 2028 828,000.00 |  851,312.87 |  900,475.60 | 0.44
11. ;“I‘mégsfg PLC/ CONNECT US 0.0883106 | 2026 12 11 893,355.62 |  893,319.62 |  890,282.48 | 0.43
12. | wHsuB 1 LLC 0.0958106 | 2028 909,578.45 |  897,514.51 |  872,967.92 | 0.43
13. | ZAYO GROUP HOLDINGS INC 4 2027 1,154,000.00 | 1,070,544.21 |  869,427.90 | o0.42
ALLIANT HOLDINGS
INTERMEDIATE LLC /
g, | T e 6.75 2027 10 15 873,000.00 |  870,595.08 |  824,985.00 | 0.40
ISSUER
15. | VERSCEND ESCROW CORP 9.75 2026 15 825,000.00 |  831,260.59 |  819,561.60 | 0.40
16. | TVBCO SOFTWARE INC/PICARD 0.097387 | 2029 30 838,050.00 |  776,404.35 |  805,181.68 | 0.39
PARENT < B
17. | CSCHOLDINGS LLC 11.25 2028 15 789,000.00 |  782,235.81 |  777,359.54 | 0.38
18. | VENTURE GLOBAL LNG INC 8.375 2031 749,000.00 |  749,000.00 |  756,732.68 | 0.37
DUFF & PHELPS CORP /
10, | Dl S - 0.0899187 | 2027 740,172.75 | 740,974.60 |  722,509.50 | 0.35
20. | sepcwick INc <8~ 0.0908106 | 2028 2 706,136.86 |  704,336.08 |  706,214.54 | 0.34
21. | TROPICANA, NAKED JUICE / 0.083 2029 2 742,800.27 | 739,316.95 |  702,689.06 | 0.34
BENGAL = B
SOLERA LLC / SOLERA
22. | BLRALC SO 0.0953786 | 2028 719,731.57 | 701,960.35 |  692,439.35 | 0.34
23. | PROOFPOINT INC <8 = 0.0869554 | 2028 31 681,900.00 |  678,638.26 |  673,417.16 | 0.33
2. EEET" ;T,A ENTERTAINVENT 0.0933106 | 2029 27 677,403.58 | 677,000.11 |  669,667.63 | 0.33
25. | TEMPO ACQUISITION < B1 ~ 0.0833106 | 2028 31 659,166.47 |  659,340.96 |  659,852.00 | 0.32
26. | cHoBani LLC=B~ 0.0894554 | 2027 10 25 657,644.02 |  654,816.26 |  656,821.96 | 0.32
27. | NFP core 6.875 2028 15 738,000.00 |  730,923.08 |  649,452.32 [ 0.32
28. | ATHENAHEALTH GROUP INC 6.5 2030 15 730,000.00 |  662,851.06 |  631,454.16 | 0.31
WILLIAM MORRIS ENDEAVOR
20. | et HORRLS BNOE 0.0819554 | 2025 18 630,904.36 | 630,159.72 |  629,775.04 | 0.31
30. | MEDLINE BORROWER LP 5.25 2029 10 704,000.00 |  661,792.44 |  624,681.24 | 0.30
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2023
2023
2023
2022 240,026 35,092 4.95 724
225,095 32,909 4.74 693
10 222,545 32,536 4.85 709
11 219,217 32,050 4.88 713
12 216,373 31,634 4.86 711
2023 220,827 32,285 5.00 731
215,495 31,505 4.94 722
213,322 31,188 4.94 722
214,747 31,396 4.99 730
202,387 29,589 4.93 721
201,426 29,448 4.99 730
205,127 29,990 5.04 737
205,343 30,021 5.04 737
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2023

2022 20 0.017948 2.62
10 20 0.018049 2.64

11 21 0.018858 2.76

12 20 0.017412 2.55

2023 20 0.018689 2.73
21 0.019687 2.88

20 0.016444 2.40

20 0.018651 2.73

22 0.019647 2.87

20 0.017662 2.58

20 0.018456 2.70

21 0.019884 2.91

2022 2023

2023
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2023 2023

2,071,681 2,071,681 8,706,227 8,698,407 37,570,284 37,455,784
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52 38 76

2023 31
146.20 108.38

23 103
23 25
193
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2023 31
232,639,476 34,011,891
(32,083,024) (4,690,538)
@ 200,556, 452 29,321,353
@) 4,514,541 660,026
13 537 79
@) 3,010, 604 440,150
@) 1,473,605 215,441
@) 33,224 4,857
() 42,330 6,189
2,633 385
@ 42,953 6,280
209,592,219 30,642,382
(i) 86,803 12,691
@) 3,994,852 584,047
@) 13,104 1,916
() 7,084 1,036
@, . 363,282 53,112
o 4,465,125 652,801
205,127,094 29,989,581

48
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2023 31

2023 31 2023 31 2022 31

( ) C ) ( ) C ) ( ) C )
205,127,094 29,989,581 220,827,293 32,284,950 279,553,499 40,870,722

C O O OO O
5.06 740 5.07 741 5.47 800
N O T G0 S SN O
9.27 1,005 9.35 1,013 10.14 1,099
C O O OO O
8.64 1,263 8.65 1,265 9.34 1,366
5.07 741 5.08 743 5.47 800
9.04 1,322 9.05 1,323 9.75 1,425
5.04 737 5.00 731 5.38 787

43 48
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2023 31
220,827,293 32,284,950

(©) 31,924 4,667
©) 8,144,468 1,190,721
8,176,392 1,195,389

627,241 91,703

526,371 76,955

94,801 13,860

15,737 2,301

34,649 5,066

23,391 3,420

52,380 7,658

26,135 3,821

53,433 7,812

879 129

11 30,167 4,410
©) 7,226 1,056
1,492,410 218,190

6,683,982 977,198

@, () 1,001,213 159,535
@), (b) (5,611,501) (820, 401)
@, () (139,317) (20, 368)
') (6,731) (984)
(4,666,336) (682,218)
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(69,702) (10,190)

4,174,374 610,293

@, () 32,822 4,799
) 651 95
4,138,145 604,997

6,155,791 899,977

‘D) 5,442,669 795,718
Q) (22,462,968) (3,284,086)
(17,020,299) (2,488,368)

10 (4,835,601) (706,978)
205,127,094 29,989,581
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2023 31
2,929,550 35,703 371,766 2,593,487
20,000 - - 20,000
54,532 237 11,613 43,156
378,652 - 1,640 377,012
1,549 - - 1,549
40,702,528 1,056,446 4,137,113 37,621,861

43 48
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2023 31
174  California Resources Corp (Wts 27/10/2024) 3,017 0.00
28,958 Mcdermott International Ltd 5,213 0.00
8,230 0.00
8,230 0.00
USD 48,000  Aircastle Ltd "144A" 6.50% 18/7/2028 47,980 0.02
USD 81,000  Nabors Industries Ltd 7.25% 15/1/2026 77,685 0.04
USD 98,000  Nabors Industries Ltd 7.50% 15/1/2028 89,915 0.04
USD 166,000  NCL Corp Ltd 5.875% 15/3/2026 156,388 0.08
USD 52,000  NCL Corp Ltd 8.375% 1/2/2028 54,136 0.03
USD 18,000  NCL Corp Ltd 7.75% 15/2/2029 17,063 0.01
USD 65,000  NCL Finance Ltd 6.125% 15/3/2028 58,988 0.03
USD 196,000 Valaris Ltd "144A" 8.375% 30/4/2030 200,900 0.10
USD 83,000  Viking Cruises Ltd "144A" 5.875% 15/9/2027 77,501 0.04
USD 18,000  Viking Cruises Ltd "144A* 7.00% 15/2/2029 16,965 0.01
USD 231,000 Viking Cruises Ltd "144A" 9.125% 15/7/2031 236,775 0.11
USD 65,000  Viking Ocean Cruises Ship VI Ltd 5.625% 15/2/2029 60,230 0.03
USD 70,000  Weatherford International Ltd 6.50% 15/9/2028 70,175 0.03
USD 163,000  Weatherford International Ltd 8.625% 30/4/2030 166,726 0.08
1,331,427 0.65
USD 102,000 1011778 BC ULC / New Red Finance Inc 5.75% 15/4/2025 101,450 0.05
USD 51,000 1011778 BC ULC / New Red Finance Inc 3.875% 15/1/2028 46,683 0.02
USD 89,000 1011778 BC ULC / New Red Finance Inc 4.375% 15/1/2028 82,284 0.04
USD 94,000  Air Canada 3.875% 15/8/2026 87,160 0.04
USD 52,000  ATS Corp 4.125% 15/12/2028 46,420 0.02
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usD 53,000
usDh 5,000
USD 360,000
USD 297,000
uSb 200,000
USD 167,000

USD 93,000

usD 51,000

USD 100,000
USD 106,000
USD 84,000
USD 38,000
USD 26,000
USD 155,000
USD 22,000
USD 113,000
USD 164,000
USD 192,000
uSsD 9,000
USD 61,000
USD 111,000
usD 71,000
USD 191,000
USD 96,000
usD 27,000
USD 41,000
USD 89,000
USD 223,000
USD 58,000
USD 283,000
USsD 23,000
USD 37,000
USD 44,000
uSD 69,000

Baytex Energy Corp "144A" 8.50% 30/4/2030
Bombardier Inc 7.50% 15/3/2025
Bombardier Inc 7.125% 15/6/2026
Bombardier Inc 7.875% 15/4/2027
Bombardier Inc 6.00% 15/2/2028

Bombardier Inc 7.50% 1/2/2029

Brookfield Residential Properties Inc / Brookfield Residential US
LLC 5.00% 15/6/2029

Brookfield Residential Properties Inc / Brookfield Residential US
LLC 4.875% 15/2/2030

Clarios Global LP 6.75% 15/5/2025

Enerflex Ltd 9.00% 15/10/2027

ERO Copper Corp 6.50% 15/2/2030

Garda World Security Corp 4.625% 15/2/2027
Garda World Security Corp 9.50% 1/11/2027
Garda World Security Corp 7.75% 15/2/2028
GFL Environmental Inc 4.25% 1/6/2025

GFL Environmental Inc 3.75% 1/8/2025

GFL Environmental Inc 5.125% 15/12/2026

GFL Environmental Inc 4.00% 1/8/2028

GFL Environmental Inc 3.50% 1/9/2028

GFL Environmental Inc 4.75% 15/6/2029

GFL Environmental Inc 4.375% 15/8/2029
Husky 111 Holding Ltd 13.00% 15/2/2025
Jones Deslauriers Insurance Management Inc "144A® 8.50% 15/3/2030
Jones Deslauriers Insurance Management Inc 10.50% 15/12/2030
Masonite International Corp 5.375% 1/2/2028
Masonite International Corp 3.50% 15/2/2030
Mattamy Group Corp 4.625% 1/3/2030

New Gold Inc 7.50% 15/7/2027

Ontario Gaming GTA LP "144A*" 8.00% 1/8/2030
Open Text Corp 6.90% 1/12/2027

Precision Drilling Corp 6.875% 15/1/2029
Tervita Corp 11.00% 1/12/2025

TransAlta Corp 7.75% 15/11/2029

Vermilion Energy Inc 6.875% 1/5/2030
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53,384 0.03
5,022 0.00
355,303 0.17
296,195 0.14
187,494 0.09
164,913 0.08
76,258 0.04
41,130 0.02
99,951 0.05
105,767 0.05
73,213 0.04
35,064 0.02
25,515 0.01
153,484 0.08
21,316 0.01
107,910 0.05
159,596 0.08
172,067 0.08
8,007 0.00
55,550 0.03
98,644 0.05
65,792 0.03
195,298 0.10
95,042 0.05
25,718 0.01
34,545 0.02
77,459 0.04
212,295 0.10
58,551 0.03
287,869 0.14
21,505 0.01
39,002 0.02
45,445 0.02
63,893 0.03
3,882,194 1.89
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USD 17,000  GGAM Finance Ltd "144A" 7.75% 15/5/2026 17,149 0.01
USD 17,000  GGAM Finance Ltd "144A" 8.00% 15/6/2028 17,233 0.01
USD 121,287  Global Aircraft Leasing Co Ltd 6.50% 15/9/2024 114,313 0.06
USD 99,000 Ei\(/;/%l-l7a5r;@82%a/rllcilégggl lectual Property Ltd / HawaiianMiles Loyalty 93,323 0.05
USD 200,000  Melco Resorts Finance Ltd "144A" 4.875% 6/6/2025 190,673 0.09
USD 137,000  Seagate HDD Cayman "144A" 8.25% 15/12/2029 143,207 0.07
USD 173,000  Seagate HDD Cayman "144A" 8.50% 15/7/2031 180,031 0.09
USD 21,801  Spirit Loyalty Cayman Ltd / Spirit IP Cayman Ltd 8.00% 20/9/2025 21,988 0.01
USD 71,000  Spirit Loyalty Cayman Ltd / Spirit IP Cayman Ltd 8.00% 20/9/2025 71,783 0.03
USD 141,000 Transocean Inc 7.50% 15/1/2026 137,852 0.07
USD 87,000  Transocean Inc 11.50% 30/1/2027 90,915 0.04
USD 41,000 Transocean Inc 8.00% 1/2/2027 39,360 0.02
USD 378,000  Transocean Inc 8.75% 15/2/2030 390,153 0.19
USD 68,000  Transocean Titan Financing Ltd 8.375% 1/2/2028 70,210 0.03
USD 200,000  Wynn Macau Ltd "144A" 5.625% 26/8/2028 175,798 0.09
1,753,988 0.86

USD 633,000  Altice France SA 8.125% 1/2/2027 514,587 0.25
EUR 100,000  Altice France SA RegS 2.125% 15/2/2025 96,616 0.05
USD 250,000  Constellium SE 5.875% 15/2/2026 246,275 0.12
USD 250,000  Constellium SE 3.75% 15/4/2029 218,117 0.11
EUR 100,000  Constellium SE RegS 4.25% 15/2/2026 108,090 0.05
EUR 200,000 Electricite de France SARegS FRN (Perpetual) 173,509 0.09
EUR 100,000 Faurecia SE RegS 3.75% 15/6/2028 102,865 0.05
USD 432,000  Iliad Holding SASU 6.50% 15/10/2026 413,796 0.20
USD 200,000  Iliad Holding SASU 7.00% 15/10/2028 187,606 0.09
EUR 100,000 iliad SARegS 5.375% 14/6/2027 110,282 0.05
EUR 100,000  iliad SA RegS 5.625% 15/2/2030 109, 164 0.05
EUR 100,000  RCI Banque SA RegS FRN 18/2/2030 103,195 0.05
EUR 12,000 Vallourec SA RegS 8.50% 30/6/2026 13,309 0.01
2,397,411 1.17
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EUR 100,000
EUR 100,000
EUR 100,000
EUR 100,000
EUR 100,000
USD 200,000

EUR 90,000
EUR 300,000
EUR 100,000

USD 445,000

USD 200,000

USD 78,941
uSD 98,504

USD 200,000
USD 471,000
USD 200,000
USD 201,000

EUR 100,000

USD 181,000
USD 1,031,000
USD 303,000
USD 446,000
USD 108,051
USD 485,000

USD 46,000

usD 71,000

EUR 200,000
usD 11,000

Cheplapharm Arzneimittel GmbH RegS 4.375% 15/1/2028
Gruenenthal GmbH RegS 4.125% 15/5/2028

HT Troplast GmbH RegS 9.375% 15/7/2028

1HO Verwal tungs GmbH RegS 3.875% 15/5/2027

Novelis Sheet Ingot GmbH 3.375% 15/4/2029

TK Elevator Holdco GmbH 7.625% 15/7/2028

TK Elevator Holdco GmbH RegS 6.625% 15/7/2028

TK Elevator Midco GmbH RegS 4.375% 15/7/2027

ZF Finance GmbH RegS 3.75% 21/9/2028

Allied Universal Holdco LLC 7 Allied Universal Finance Corp / Atlas
Luxco 4 Sarl 4.625% 1/6/2028
Allied Universal Holdco LLC / Allied Universal Finance Corp / Atlas
Luxco 4 Sarl 4.625% 1/6/2028

American Airlines Inc / AAdvantage Loyalty IP Ltd 5.50% 20/4/2026

American Airlines Inc / AAdvantage Loyalty IP Ltd 5.75% 20/4/2029

Ardagh Metal Packaging Finance USA LLC / Ardagh Metal Packaging
Finance Plc 3.25% 1/9/2028

Ardagh Metal Packaging Finance USA LLC / Ardagh Metal Packaging
Finance Plc 4.00% 1/9/2029

Ardagh Packaging Finance Plc / Ardagh Holdings USA Inc 5.25%
30/4/2025

Ardagh Packaging Finance PLC / Ardagh Holdings USA Inc "144A" 5.25%
15/8/2027

Ardagh Packaging Finance Plc / Ardagh Holdings USA Inc RegS 2.125%
15/8/2026

Clarios Global LP / Clarios US Finance Co 6.25% 15/5/2026
Clarios Global LP / Clarios US Finance Co 8.50% 15/5/2027
Clarios Global LP / Clarios US Finance Co "144A" 6.75% 15/5/2028
Connect Finco SARL / Connect US Finco LLC 6.75% 1/10/2026

Delta Air Lines Inc / SkyMiles IP Ltd 4.75% 20/10/2028

Titan Acquisition Ltd / Titan Co-Borrower LLC 7.75% 15/4/2026

VistaJet Malta Finance Plc / X0 Management Holding Inc "144A"
7.875% 1/5/2027

VistaJet Malta Finance Plc / X0 Management Holding Inc 6.375%
1/2/2030

AIB Group PIc RegS FRN (Perpetual)
Castlelake Aviation Finance DAC 5.00% 15/4/2027

19/83

102,160 0.05
104,244 0.05
110,208 0.05
100,224 0.05
96,892 0.05
186,014 0.09
86,182 0.04
300,789 0.15
102,034 0.05
1,188,747 0.58
378,234 0.18
169,396 0.08
77,593 0.04
95,238 0.05
172,683 0.08
384,953 0.19
195,555 0.09
173,079 0.08
99,648 0.05
180,574 0.09
1,042,193 0.51
304,057 0.15
426,588 0.21
104,555 0.05
450,203 0.22
42,361 0.02
59,590 0.03
4,356,500 2.12
209,282 0.10
10,040 0.01
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USD 180,000  LCPR Senior Secured Financing DAC 6.75% 15/10/2027 168,730 0.08
USD 200,000  Virgin Media Vendor Financing Notes IV DAC 5.00% 15/7/2028 176,015 0.09
564,067 0.28

EUR 100,000  Azzurra Aeroporti SpA RegS 2.625% 30/5/2027 99,228 0.05
EUR 150,000 Banco BPM FRN 14/6/2028 166,446 0.08
EUR 100,000 Centurion Bidco SpA RegS 11.125% 15/5/2028 110,079 0.05
USD 200,000 F-Brasile SpA / F-Brasile US LLC 7.375% 15/8/2026 184,146 0.09
EUR 100,000 Lottomatica SpA/Roma RegS FRN 1/6/2028 110,774 0.06
EUR 100,000 Rekeep SpA RegS 7.25% 1/2/2026 104,425 0.05
EUR 100,000 Telecom ltalia SpA RegS 1.625% 18/1/2029 83,334 0.04
858,432 0.42

EUR 100,000  SoftBank Group Corp RegS 4.50% 20/4/2025 108,792 0.05
108,792 0.05

USD 77,000  Royal Caribbean Cruises Ltd 11.50% 1/6/2025 81,537 0.04
USD 33,000 Royal Caribbean Cruises Ltd 4.25% 1/7/2026 30,645 0.02
USD 59,000 Royal Caribbean Cruises Ltd 5.50% 31/8/2026 56,400 0.03
USD 61,000 Royal Caribbean Cruises Ltd 5.375% 15/7/2027 57,938 0.03
USD 74,000  Royal Caribbean Cruises Ltd 11.625% 15/8/2027 80,695 0.04
USD 48,000 Royal Caribbean Cruises Ltd 5.50% 1/4/2028 45,193 0.02
USD 80,000 Royal Caribbean Cruises Ltd 8.25% 15/1/2029 83,542 0.04
USD 124,000  Royal Caribbean Cruises Ltd 9.25% 15/1/2029 132,001 0.06
USD 118,000  Royal Caribbean Cruises Ltd "144A" 7.25% 15/1/2030 119,267 0.06
687,218 0.34

USD 200,000  Altice Financing SA5.00% 15/1/2028 153,982 0.08
USD 349,000 Altice Financing SA5.75% 15/8/2029 260,863 0.13
EUR 100,000  Aramark International Finance Sarl RegS 3.125% 1/4/2025 106,813 0.05
USD 455,000  ARD Finance SA 6.50% 30/6/2027 369,410 0.18
USD 166,000 Camelot Finance SA 4.50% 1/11/2026 156,540 0.08
EUR 100,000 Dana Financing Luxembourg Sarl RegS 8.50% 15/7/2031 115,597 0.06
USD 200,000  Herens Holdco Sarl 4.75% 15/5/2028 153,449 0.08
EUR 100,000 Rossini Sarl RegS 6.75% 30/10/2025 111,128 0.05
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uSD 206,000
USD 124,000
USD 135,000
Usb 59,000

USD 235,000

uSD 210,000
USD 168,000
USD 200,000
USD 74,000
EUR 120,973
EUR 100,000
EUR 100,000
USD 306,000
USD 230,000
USD 301,000

USD 308,000
USD 60,000
USD 330,000
USD 137,000
USD 107,000
USD 189,000

EUR 100,000

SK Invictus Intermediate 11 Sarl 5.00% 30/10/2029
Telecom Italia Capital SA6.375% 15/11/2033
Telecom Italia Capital SA 6.00% 30/9/2034
Telecom Italia Capital SA 7.20% 18/7/2036

CA Magnum Holdings 5.375% 31/10/2026

Clear Channel International BV 6.625% 1/8/2025

Elastic NV 4.125% 15/7/2029

Embraer Netherlands Finance BV "144A = 7.00% 28/7/2030

Sensata Technologies BV 4.00% 15/4/2029

Summer BidCo BV RegS 9.00% 15/11/2025

Telefonica Europe BV RegS FRN (Perpetual)

Teva Pharmaceutical Finance Netherlands Il BV 3.75% 9/5/2027
Teva Pharmaceutical Finance Netherlands 111 BV 3.15% 1/10/2026
Trivium Packaging Finance BV 5.50% 15/8/2026

Trivium Packaging Finance BV 8.50% 15/8/2027

Carnival Corp 10.50% 1/2/2026
Carnival Corp 7.625% 1/3/2026
Carnival Corp 5.75% 1/3/2027
Carnival Corp 9.875% 1/8/2027
Carnival Corp 4.00% 1/8/2028
Carnival Corp 6.00% 1/5/2029

EDP - Energias de Portugal SA RegS FRN 23/4/2083
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163,914 0.08
104,828 0.05
108,903 0.05
50,573 0.02
1,856,000 0.91
211,609 0.10
211,609 0.10
209,463 0.10
145,724 0.07
202,140 0.10
65,287 0.03
120,943 0.06
108,259 0.05
99,871 0.05
276,004 0.14
221,257 0.11
290,353 0.14
1,739,301 0.85
323,901 0.16
58,886 0.03
303,967 0.15
142,239 0.07
94,903 0.04
169,357 0.08
1,093,253 0.53
109,975 0.05
109,975 0.05




EDINETOOOO
O00oDOoO0ooDo0ooo00oDo0oDo00oo0ooodno(esLos?)
OOoooooooooooooood

EUR 100,000  Banco de Sabadell SA RegS FRN 7/2/2029 109,886 0.05
EUR 100,000  Cellnex Finance Co SA RegS 2.00% 15/2/2033 87,340 0.04
EUR 100,000 Cellnex Finance Co. SA 1.25% 15/1/2029 92,847 0.05
290,073 0.14

EUR52,111  Intrum AB RegS 3.125% 15/7/2024 55,488 0.03
55,488 0.03

USD 200,000  Barclays Plc 5.20% 12/5/2026 194,475 0.10
USD 200,000  Barclays Plc FRN (Perpetual) 145,500 0.07
GBP 100,000 British Telecommunications FRN 20/12/2083 128,751 0.06
USD 200,000  eG Global Finance Plc 6.75% 7/2/2025 197,064 0.10
USD 40,000 Macquarie Airfinance Holdings Ltd "144A" 8.375% 1/5/2028 40,600 0.02
USD 200,000 Merlin Entertainments Ltd 5.75% 15/6/2026 193,805 0.09
USD 200,000  Rolls-Royce Plc 3.625% 14/10/2025 189,064 0.09
USD 200,000  Rolls-Royce Plc 5.75% 15/10/2027 197,008 0.10
EUR 120,000 Rolls-Royce Plc RegS 4.625% 16/2/2026 131,920 0.06
GBP 32,185  Unique Pub Finance Co Plc RegS 5.659% 30/6/2027 40,917 0.02
GBP 100,000  Unique Pub Finance Co Plc RegS 6.464% 30/3/2032 131,885 0.06
USD 200,000  Virgin Media Secured Finance Plc 4.50% 15/8/2030 171,113 0.08
GBP 100,000  Virgin Media Secured Finance Plc RegS 4.25% 15/1/2030 103,544 0.05
EUR 100,000  Vodafone Group Plc FRN 30/8/2084 112,078 0.06
1,977,724 0.96

USD 60,000 AcadiaHealthcare Co Inc 5.50% 1/7/2028 57,149 0.03
USD 39,000  Acadia Healthcare Co Inc 5.00% 15/4/2029 36,027 0.02
USD 61,000 Acrisure LLC / Acrisure Finance Inc 6.00% 1/8/2029 52,214 0.03
USD 200,000  Acuris Finance US Inc / Acuris Finance Sarl 5.00% 1/5/2028 158,687 0.08
USD 40,000  AdaptHealth LLC 6.125% 1/8/2028 35,804 0.02
USD 12,000  AdaptHealth LLC 5.125% 1/3/2030 9,929 0.00
USD 12,000  ADT Security Corp 4.125% 1/8/2029 10,425 0.01
USD 20,000  ADT Security Corp 4.875% 15/7/2032 17,125 0.01
USD 44,000 Advanced Drainage Systems Inc 5.00% 30/9/2027 41,910 0.02
USD 179,000  Advanced Drainage Systems Inc 6.375% 15/6/2030 177,377 0.09
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USD 347,000
usD 89,000
USD 69,000

USD 140,000

USD 238,000
USD 91,000
USD 34,000
USD 60,000
USD 47,000

usb 32,000
usD 48,000
USD 523,000

uSb 873,000
uSDh 223,000
uSD 398,000
USD 309,000
USD 365,000

USD 200,000

USD 95,000
USD 151,000
USD 56,000
USD 627,000
usD 21,000
USD 13,000
USD 80,000

USD 97,000

uSD 43,000
USD 124,000
usb 107,000

uSsb 120,000

Aethon United BR LP / Aethon United Finance Corp 8.25% 15/2/2026
AG TTMT Escrow Issuer LLC 8.625% 30/9/2027
Ahead DB Holdings LLC 6.625% 1/5/2028

AHP Health Partners Inc 5.75% 15/7/2029

Albertsons Cos Inc / Safeway Inc / New Albertsons LP / Albertsons
LLC 3.25% 15/3/2026

Albertsons Cos Inc / Safeway Inc / New Albertsons LP / Albertsons
LLC 4.625% 15/1/2027

Albertsons Cos Inc / Safeway Inc / New Albertsons LP / Albertsons
LLC 5.875% 15/2/2028

Albertsons Cos Inc / Safeway Inc / New Albertsons LP / Albertsons
LLC "144A" 6.50% 15/2/2028

Albertsons Cos Inc / Safeway Inc / New Albertsons LP / Albertsons
LLC "144A" 3.50% 15/3/2029

Albertsons Cos Inc / Safeway Inc / New Albertsons LP / Albertsons
LLC 4.875% 15/2/2030

Allegiant Travel Co 7.25% 15/8/2027

Alliant Holdings Intermediate LLC /7 Alliant Holdings Co- Issuer
4.25% 15/10/2027

Alliant Holdings Intermediate LLC / Alliant Holdings Co- Issuer
6.75% 15/10/2027

Alliant Holdings Intermediate LLC / Alliant Holdings Co- Issuer
"144A" 6.75% 15/4/2028

Alliant Holdings Intermediate LLC / Alliant Holdings Co- Issuer
5.875% 1/11/2029

Allied Universal Holdco LLC / Allied Universal Finance Corp 6.625%
15/7/2026

Allied Universal Holdco LLC / Al lied Universal Finance Corp 9.75%
15/7/2027

Allied Universal Holdco LLC / Allied Universal Finance Corp 6.00%
1/6/2029

Alteryx Inc "144A" 8.75% 15/3/2028

AMC Networks Inc 4.75% 1/8/2025

AMC Networks Inc 4.25% 15/2/2029

American Airlines Inc 11.75% 15/7/2025

American Airlines Inc "144A" 7.25% 15/2/2028

American Builders & Contractors Supply Co Inc 3.875% 15/11/2029

American Express Co FRN 28/7/2034

AmeriGas Partners LP / AmeriGas Finance Corp "144A" 9.375%
1/6/2028

AMN Healthcare Inc 4.00% 15/4/2029
AmMWINS Group Inc 4.875% 30/6/2029

ANGI Group LLC 3.875% 15/8/2028

Antero Midstream Partners LP / Antero Midstream Finance Corp 5.75%
1/3/2027
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Antero Midstream Partners LP / Antero Midstream Finance Corp 5.75%

USD 21,000 15/1/202_8 _ _ 20,168 0.01
USD 92,000 én;sgg/)o ﬂ%;;ggg Partners LP / Antero Midstream Finance Corp 85,887 0.04
USD 34,000 Antero Resources Corp 7.625% 1/2/2029 34,851 0.02
USD 46,000  Apache Corp 5.10% 1/9/2040 38,812 0.02
USD 64,000  Apache Corp 5.35% 1/7/2049 52,452 0.03
USD 59,000  APi Group DE Inc 4.125% 15/7/2029 51,043 0.02
USD 44,000  APi Group DE Inc 4.75% 15/10/2029 38,945 0.02
USD 30,000  APX Group Inc 6.75% 15/2/2027 29,236 0.01
USD 120,000  APX Group Inc 5.75% 15/7/2029 103,924 0.05
USD 91,000  Aramark Services Inc 5.00% 1/4/2025 89,622 0.04
USD 114,000  Aramark Services Inc 6.375% 1/5/2025 114,027 0.06
USD 180,000 Aramark Services Inc 5.00% 1/2/2028 169,537 0.08
USD 54,000  Arches Buyer Inc 4.25% 1/6/2028 47,230 0.02
USD 110,000 ﬁ;z%ggl; Partners LP / Archrock Partners Finance Corp 6.875% 107,256 0.05
USD 450,000 Archrock Partners LP / Archrock Partners Finance Corp 6.25% 424,214 0.21
1/4/2028

USD 68,000  Arconic Corp 6.00% 15/5/2025 68,703 0.03
USD 209,000  Arconic Corp 6.125% 15/2/2028 214,105 0.10
USD 167,000  Arcosa Inc 4.375% 15/4/2029 150,288 0.07
USD 79,000  Arko Corp 5.125% 15/11/2029 65,514 0.03
USD 73,000  Asbury Automotive Group Inc 4.50% 1/3/2028 67,007 0.03
USD 44,000  Asbury Automotive Group Inc 5.00% 15/2/2032 38,368 0.02
USD 293,000 {i\itl:i%oRze?sources Utica Holdings LLC / ARU Finance Corp 9.00% 365,504 0.18
USD 9,000 /;igig;;oezsgources Utica Holdings LLC / ARU Finance Corp 8.25% 8,950 0.00
USD 199,000 égiggoRzegsources Utica Holdings LLC / ARU Finance Corp 5.875% 179,584 0.09
USD 67,000  Ashland LLC 3.375% 1/9/2031 54,123 0.03
USD 200,000  Ashtead Capital Inc "144A" 5.95% 15/10/2033 199,141 0.10
USD 44,000  Ashton Woods USA LLC / Ashton Woods Finance Co 4.625% 1/8/2029 37,840 0.02
USD 63,000  Ashton Woods USA LLC / Ashton Woods Finance Co 4.625% 1/4/2030 53,707 0.03
USD 721,000  AthenaHealth Group Inc 6.50% 15/2/2030 610,685 0.30
USD 67,000  ATI Inc5.875% 1/12/2027 64,991 0.03
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USD 44,000  ATI Inc 4.875% 1/10/2029 39,930 0.02
USD 162,000  ATI Inc 5.125% 1/10/2031 145,396 0.07
USD 159,000  Avantor Funding Inc 4.625% 15/7/2028 147,532 0.07
USD 149,000  Avantor Funding Inc 3.875% 1/11/2029 130,517 0.06

USD 46,000  Avient Corp 7.125% 1/8/2030 46,203 0.02
USD 150,000  Axalta Coating Systems LLC 3.375% 15/2/2029 128,170 0.06

USD 41,000 Ball Corp 4.875% 15/3/2026 40,086 0.02

USD 74,000  Ball Corp. 6.00% 15/6/2029 73,701 0.04
USD 130,000  BCPE Empire Holdings Inc 7.625% 1/5/2027 123,410 0.06

USD 53,000  Beacon Roofing Supply Inc 4.125% 15/5/2029 46,845 0.02

USD 93,000  Beacon Roofing Supply Inc "144A" 6.50% 1/8/2030 93,116 0.05
USD 474,000 Big River Steel LLC / BRS Finance Corp 6.625% 31/1/2029 466,051 0.23
USD 127,000  Black Knight InfoServ LLC 3.625% 1/9/2028 116,204 0.06

USD 31,000 Blackstone Private Credit Fund 7.05% 29/9/2025 31,087 0.02

USD 30,000 Blackstone Private Credit Fund 3.25% 15/3/2027 26,059 0.01
USD 256,000  Block Inc 2.75% 1/6/2026 233,350 0.11
USD 514,000  Block Inc 3.50% 1/6/2031 428,941 0.21
USD 108,000  Booz Allen Hamilton Inc 3.875% 1/9/2028 97,784 0.05

USD 64,000 Booz Allen Hamilton Inc 4.00% 1/7/2029 57,704 0.03
USD 284,000 Boxer Parent Co Inc 7.125% 2/10/2025 285,637 0.14
USD 336,000 Boxer Parent Co Inc 9.125% 1/3/2026 335,526 0.16
EUR 217,000  Boxer Parent Co Inc RegS 6.50% 2/10/2025 237,315 0.12

USD 74,000  Boyd Gaming Corp 4.75% 1/12/2027 69,560 0.03

USD 53,000  Boyd Gaming Corp 4.75% 15/6/2031 47,440 0.02
USD 153,000  Boyne USA Inc 4.75% 15/5/2029 139,050 0.07
USD 422,000 Brand Industrial Services Inc "144A* 10.375% 1/8/2030 429,385 0.21

USD 26,000 Brink®s Co 5.50% 15/7/2025 25,741 0.01

USD 69,000 gggtl)k;;llelléjoPLrLog?g(t)% I;EAIJZIOnZC/ BPR Cumulus LLC /7 BPR Nimbus LLC / 59,164 0.03

USD 18,000  Buckeye Partners LP 4.125% 1/3/2025 17,331 0.01

USD 18,000  Buckeye Partners LP 5.85% 15/11/2043 13,809 0.01
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USD 4,000 Buckeye Partners LP 5.60% 15/10/2044 2,955 0.00
USD 142,000 BWX Technologies Inc 4.125% 30/6/2028 129,715 0.06
USD 29,000  BWX Technologies Inc 4.125% 15/4/2029 25,955 0.01
USD 34,000 Cable One Inc 15/3/2026 (Zero Coupon) 27,897 0.01
USD 96,000  Cable One Inc 1.125% 15/3/2028 73,056 0.04
USD 116,000  Cable One Inc 4.00% 15/11/2030 91,073 0.04
USD 200,000 Cablevision Lightpath LLC 3.875% 15/9/2027 166,690 0.08
USD 458,000 Caesars Entertainment Inc 6.25% 1/7/2025 455,097 0.22
USD 388,000 Caesars Entertainment Inc 8.125% 1/7/2027 396,685 0.19
USD 249,000 Caesars Entertainment Inc 4.625% 15/10/2029 219,204 0.11
USD 371,000 Caesars Entertainment Inc 7.00% 15/2/2030 374,379 0.18
USD 90,000 Caesars Resort Collection LLC / CRC Finco Inc 5.75% 1/7/2025 90,911 0.04
USD 17,000 Callon Petroleum Co 8.25% 15/7/2025 17,002 0.01
USD 170,000  Callon Petroleum Co 6.375% 1/7/2026 166,654 0.08
USD 260,000  Callon Petroleum Co 8.00% 1/8/2028 262,534 0.13
USD 226,000 Callon Petroleum Co 7.50% 15/6/2030 218,917 0.11
USD 69,000  Calpine Corp 5.125% 15/3/2028 62,619 0.03
USD 41,000  Calpine Corp 4.625% 1/2/2029 35,264 0.02
USD 34,000  Calpine Corp 5.00% 1/2/2031 28,576 0.01
USD 87,000  Camelot Return Merger Sub Inc 8.75% 1/8/2028 84,681 0.04
USD 34,000 Cano Health LLC 6.25% 1/10/2028 20,742 0.01
USD 50,000 Capital One Financial Corp FRN 8/6/2029 50,103 0.02
USD 35,000 Capital One Financial Corp FRN 8/6/2034 35,271 0.02
USD 119,000  Capstone Borrower Inc *144A* 8.00% 15/6/2030 118,322 0.06
USD 828,000  Carnival Holdings Bermuda Ltd 10.375% 1/5/2028 902,069 0.44
USD 33,000  Carpenter Technology Corp 6.375% 15/7/2028 32,499 0.02
USD 91,000 Carpenter Technology Corp 7.625% 15/3/2030 92,448 0.05
USD 41,000 Catalent Pharma Solutions Inc 5.00% 15/7/2027 38,438 0.02
USD 76,000 Catalent Pharma Solutions Inc 3.125% 15/2/2029 63,355 0.03
USD 106,000 Catalent Pharma Solutions Inc 3.50% 1/4/2030 88,642 0.04
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USD 40,000  CCM Merger Inc 6.375% 1/5/2026 38,970 0.02
USD 96,000  CCO Holdings LLC / CCO Holdings Capital Corp 5.125% 1/5/2027 90,109 0.04
USD 70,000  CCO Holdings LLC /7 CCO Holdings Capital Corp 5.375% 1/6/2029 63,983 0.03
USD 326,000  CCO Holdings LLC / CCO Holdings Capital Corp 6.375% 1/9/2029 312,052 0.15
USD 35,000  CCO Holdings LLC / CCO Holdings Capital Corp 4.75% 1/3/2030 30,277 0.01
USD 80,000  CCO Holdings LLC /7 CCO Holdings Capital Corp 4.50% 15/8/2030 67,723 0.03
USD 295,000  CCO Holdings LLC / CCO Holdings Capital Corp 4.25% 1/2/2031 242,670 0.12
USD 503,000  CCO Holdings LLC / CCO Holdings Capital Corp 7.375% 1/3/2031 500,194 0.24
USD 137,000  CCO Holdings LLC / CCO Holdings Capital Corp 4.75% 1/2/2032 113,473 0.06
USD 80,000  CCO Holdings LLC / CCO Holdings Capital Corp 4.25% 15/1/2034 61,600 0.03
USD 134,000  CD&R Smokey Buyer Inc 6.75% 15/7/2025 126,295 0.06
USD 166,000  CDI Escrow Issuer Inc 5.75% 1/4/2030 154,331 0.08
USD 25,000  CDW LLC / CDW Finance Corp 3.25% 15/2/2029 21,760 0.01
USD 312,000 ;A:(iecli?gnFnailu%LOPp/t_fgg;dle%s/\gSQgerIand Co / Magnum Management Corp / 308,566 0.15
USD 27,000 &???gnFnailu; I_OPp/6 (?gg;dla/ 1sOyggczigrland Co / Magnum Management Corp / 26,078 0.01
USD 84,000  Centene Corp 3.00% 15/10/2030 70,070 0.03
USD 204,000  Centene Corp 2.50% 1/3/2031 162,823 0.08
USD 55,000 Central Garden & Pet Co 4.125% 15/10/2030 46,732 0.02
USD 85,000 Central Garden & Pet Co 4.125% 30/4/2031 70,906 0.03
USD 209,000  Central Parent Inc / Central Merger Sub Inc 7.25% 15/6/2029 206,957 0.10
USD 64,000 Charles River Laboratories International Inc 4.25% 1/5/2028 58,573 0.03
USD 191,000 Chart Industries Inc 7.50% 1/1/2030 194,710 0.09
USD 36,000 Chart Industries Inc 9.50% 1/1/2031 38,455 0.02
USD 74,000  Chemours Co 5.75% 15/11/2028 67,928 0.03
USD 33,000  Chemours Co "144A" 4.625% 15/11/2029 27,806 0.01
USD 156,000  Cheniere Energy Partners LP 4.50% 1/10/2029 144,864 0.07
USD 191,000 Cheniere Energy Partners LP 3.25% 31/1/2032 158,381 0.08
USD 7,000 Chesapeake Energy Corp 5.875% 1/2/2029 6,693 0.00
USD 180,000 Chesapeake Energy Corp 6.75% 15/4/2029 178,439 0.09
USD 460,000  Chobani LLC / Chobani Finance Corp Inc 7.50% 15/4/2025 458,853 0.22
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USD 285,000  Chobani LLC / Chobani Finance Corp Inc 4.625% 15/11/2028 258,627 0.13
USD 138,000  CHS/Community Health Systems Inc 5.625% 15/3/2027 123,264 0.06
USD 190,000  CHS/Community Health Systems Inc 6.00% 15/1/2029 162,750 0.08
USD 183,000  CHS/Community Health Systems Inc 5.25% 15/5/2030 147,333 0.07
USD 144,000  CHS/Community Health Systems Inc 4.75% 15/2/2031 110,520 0.05
USD 250,000  Churchill Downs Inc 5.50% 1/4/2027 241,852 0.12
USD 92,000  Churchill Downs Inc 4.75% 15/1/2028 84,900 0.04
USD 158,000  Churchill Downs Inc "144A* 6.75% 1/5/2031 154,050 0.08
USD 153,000  CITGO Petroleum Corp 7.00% 15/6/2025 151,158 0.07
USD 108,000  CITGO Petroleum Corp 6.375% 15/6/2026 105,302 0.05
USD 160,000  Citigroup Inc FRN 25/5/2034 161,985 0.08
USD 40,000  Citigroup Inc FRN (Perpetual) 38,756 0.02
USD 15,000  Citigroup Inc FRN (Perpetual) 12,581 0.01
USD 271,000 Civitas Resources Inc "144A" 8.375% 1/7/2028 277,643 0.14
USD 224,000  Civitas Resources Inc "144A" 8.75% 1/7/2031 230,729 0.11
USD 404,000 Clarivate Science Holdings Corp 3.875% 1/7/2028 359,586 0.18
USD 252,000 Clarivate Science Holdings Corp 4.875% 1/7/2029 223,616 0.11
USD 99,000  Clean Harbors Inc 4.875% 15/7/2027 94,790 0.05
USD 92,000 Clean Harbors Inc 5.125% 15/7/2029 87,586 0.04
USD 43,000 Clean Harbors Inc 6.375% 1/2/2031 43,228 0.02
USD 524,000  Clear Channel Outdoor Holdings Inc 5.125% 15/8/2027 479,317 0.23
USD 133,000  Clear Channel Outdoor Holdings Inc 7.75% 15/4/2028 109,559 0.05
USD 281,000  Clear Channel Outdoor Holdings Inc 7.50% 1/6/2029 221,876 0.11
USD 136,000  Clearway Energy Operating LLC 4.75% 15/3/2028 125,938 0.06
USD 1,101,000  Cloud Software Group Holdings Inc 6.50% 31/3/2029 990,026 0.48
USD 678,000  Cloud Software Group Inc "144A" 9.00% 30/9/2029 605,881 0.30
USD 227,000 Clydesdale Acquisition Holdings Inc 6.625% 15/4/2029 217,630 0.11
USD 156,000 Clydesdale Acquisition Holdings Inc 8.75% 15/4/2030 141,137 0.07
USD 92,000  CNX Midstream Partners LP 4_75% 15/4/2030 79,479 0.04
USD 41,000  CNX Resources Corp 7.375% 15/1/2031 40,579 0.02
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USD 188,000
USD 113,000
USD 48,000
USD 162,000
USD 203,000
USD 99,000
USD 257,000
USD 187,000
USD 31,000
USD 28,000
USD 384,000

usDh 7,000

usDh 92,000

usD 68,000
usD 37,000
USD 250,000
uSD 306,000
USD 135,000

usD 21,000
USD 127,000
usD 19,000

usD 38,000

usb 12,000
USD 67,000
usD 18,000
usD 15,000
usD 34,000
USD 529,000
uSsD 30,000
usD 20,000

Coherent Corp 5.00% 15/12/2029 170,251 0.08
CommScope Inc 6.00% 1/3/2026 103,543 0.05
CommScope Inc 8.25% 1/3/2027 36,194 0.02
CommScope Inc 4.75% 1/9/2029 124,557 0.06
CommScope Technologies LLC 6.00% 15/6/2025 182,673 0.09
Compass Group Diversified Holdings LLC 5.25% 15/4/2029 90,368 0.04
Comstock Resources Inc 6.75% 1/3/2029 239,604 0.12
Comstock Resources Inc 5.875% 15/1/2030 164,287 0.08
Consensus Cloud Solutions Inc 6.00% 15/10/2026 28,516 0.01
Consensus Cloud Solutions Inc 6.50% 15/10/2028 24,208 0.01
CoreLogic Inc 4.50% 1/5/2028 315,840 0.15
Coty Inc/HFC Prestige Products Inc/HFC Prestige International US 6.475 0.00
LLC 4.75% 15/1/2029 ’ )
Coty Inc/HFC Prestige Products Inc/HFC Prestige International US 92 589 0.05
LLC "144A" 6.625% 15/7/2030 ’ )
Covanta Holding Corp 4.875% 1/12/2029 60,031 0.03
Covanta Holding Corp 5.00% 1/9/2030 32,350 0.02
CQP Holdco LP / BIP-V Chinook Holdco LLC 5.50% 15/6/2031 227,696 0.11
Crescent Energy Finance LLC 7.25% 1/5/2026 300,844 0.15
Crescent Energy Finance LLC 9.25% 15/2/2028 137,456 0.07
Crestwood Midstream Partners LP / Crestwood Midstream Finance Corp 20.003 0.01
5.625% 1/5/2027 ’ )
Crestwood Midstream Partners LP / Crestwood Midstream Finance Corp

6.00% 1/2/2029 119,856 0.06
Crestwood Midstream Partners LP / Crestwood Midstream Finance Corp 19 288 0.01
8.00% 1/4/2029 ’ )
Crestwood Midstream Partners LP / Crestwood Midstream Finance Corp 38.008 0.02
7.375% 1/2/2031 ’ )
Crocs Inc 4.25% 15/3/2029 10,175 0.01
Crocs Inc 4.125% 15/8/2031 53,851 0.03
Crowdstrike Holdings Inc 3.00% 15/2/2029 15,476 0.01
Crown Americas LLC / Crown Americas Capital Corp V "V*" 4.25%

30/9/2026 14,189 0.01
Crown Cork & Seal Co Inc 7.375% 15/12/2026 35,535 0.02
CrownRock LP / CrownRock Finance Inc 5.625% 15/10/2025 519,831 0.25
CrownRock LP / CrownRock Finance Inc 5.00% 1/5/2029 28,014 0.01
CSC Holdings LLC 5.25% 1/6/2024 18,654 0.01
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USD 400,000  CSC Holdings LLC "144A" 11.25% 15/5/2028 393,500 0.19
USD 329,000  CSC Holdings LLC 4.125% 1/12/2030 237,778 0.12
USD 207,000  CSC Holdings LLC 4.50% 15/11/2031 148,373 0.07
USD 144,000  Cushman & Wakefield US Borrower LLC 6.75% 15/5/2028 131,741 0.06
USD 184,000 Darling Ingredients Inc 6.00% 15/6/2030 181,042 0.09

USD 82,000 DCP Midstream Operating LP 6.45% 3/11/2036 84,127 0.04

USD 55,000  DCP Midstream Operating LP 6.75% 15/9/2037 58,563 0.03

USD 29,000 Dealer Tire LLC /DT Issuer LLC 8.00% 1/2/2028 26,542 0.01
USD 250,000  Diamondback Energy Inc 6.25% 15/3/2033 260,592 0.13
USD 136,000 225189312:\6; nancing LLC / Directv Financing Co-Obligor Inc 5.875% 122,726 0.06

USD 35,000 Discover Financial Services 6.70% 29/11/2032 35,732 0.02
USD 149,000  DISH DBS Corp 5.25% 1/12/2026 120,800 0.06

USD 13,000  DISH DBS Corp 5.75% 1/12/2028 9,980 0.00
USD 135,000  DISH DBS Corp 5.125% 1/6/2029 67,500 0.03
USD 255,000  DISH Network Corp 11.75% 15/11/2027 256,589 0.13
USD 149,000 DT Midstream Inc 4.125% 15/6/2029 131,336 0.06
USD 175,000 DT Midstream Inc 4.375% 15/6/2031 150,692 0.07
USD 292,000  Dun & Bradstreet Corp 5.00% 15/12/2029 258,420 0.13

USD 52,000 Dycom Industries Inc 4.50% 15/4/2029 46,916 0.02
USD 117,000 Earthstone Energy Holdings LLC 8.00% 15/4/2027 115,538 0.06
USD 110,000  Earthstone Energy Holdings LLC "144A" 9.875% 15/7/2031 113,619 0.06
USD 200,000  Edison International FRN (Perpetual) 177,824 0.09
USD 620,000 Element Solutions Inc 3.875% 1/9/2028 546,094 0.27

USD 33,000  Embecta Corp 6.75% 15/2/2030 29,037 0.01
USD 972,000  Emerald Debt Merger Sub LLC "144A" 6.625% 15/12/2030 963,495 0.47
EUR 100,000 Emerald Debt Merger Sub LLC RegS 6.375% 15/12/2030 110,355 0.05
USD 235,000  Enact Holdings Inc 6.50% 15/8/2025 231,783 0.11

USD 13,000  Encompass Health Corp 4.50% 1/2/2028 12,041 0.01

USD 43,000  Encompass Health Corp 4.75% 1/2/2030 38,965 0.02
USD 110,000  Encompass Health Corp 4.625% 1/4/2031 97,566 0.05
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USD 6,000 Energy Transfer LP 3.75% 15/5/2030 5,432 0.00
USD 237,000  EnLink Midstream LLC 5.375% 1/6/2029 225,544 0.11
USD 98,000  EnLink Midstream LLC 6.50% 1/9/2030 98,627 0.05
USD 7,000 EnLink Midstream Partners LP 4.15% 1/6/2025 6,716 0.00
USD 18,000  EnLink Midstream Partners LP 4.85% 15/7/2026 17,353 0.01
USD 176,000  EnLink Midstream Partners LP 5.60% 1/4/2044 144,584 0.07
USD 51,000 EnLink Midstream Partners LP 5.45% 1/6/2047 41,649 0.02
USD 160,000  EnPro Industries Inc 5.75% 15/10/2026 155,200 0.08
USD 653,000 Entegris Escrow Corp 4.75% 15/4/2029 608,118 0.30
USD 26,000 Entegris Escrow Corp 5.95% 15/6/2030 24,862 0.01
USD 51,000 Entegris Inc 4.375% 15/4/2028 46,305 0.02
USD 66,000  EQM Midstream Partners LP 6.00% 1/7/2025 65,421 0.03
USD 33,000 EQM Midstream Partners LP 4.125% 1/12/2026 30,931 0.02
USD 63,000 EQM Midstream Partners LP 6.50% 1/7/2027 62,680 0.03
USD 10,000  EQM Midstream Partners LP 4.50% 15/1/2029 9,129 0.00
USD 37,000 EQM Midstream Partners LP 7.50% 1/6/2030 38,083 0.02
USD 126,000  EQM Midstream Partners LP 4.75% 15/1/2031 111,892 0.05
USD 87,000  Fair Isaac Corp 4.00% 15/6/2028 79,931 0.04
USD 27,000 Z(-egiz:%o/tﬁgsr;;gg;gfnment LLC/ Fertftta Entertafnment F!nance Co Inc 23,518 0.01
USD 47,000 E?;;[;]tltlc_)eﬁ?;gggalnment LLC / Fertitta Entertainment Finance Co Inc 40,264 0.02
USD 182,000  FirstEnergy Transmission LLC 5.45% 15/7/2044 168,087 0.08
USD 41,000  FirstEnergy Transmission LLC 4.55% 1/4/2049 33,792 0.02
USD 5,000 Ford Motor Co 4.346% 8/12/2026 4,870 0.00
USD 200,000  Ford Motor Credit Co LLC 4.687% 9/6/2025 193,795 0.09
USD 200,000  Ford Motor Credit Co LLC 2.70% 10/8/2026 179,217 0.09
USD 200,000  Ford Motor Credit Co LLC 4.95% 28/5/2027 189,544 0.09
EUR 100,000  Ford Motor Credit Co LLC 4.867% 3/8/2027 110,388 0.05
USD 208,000  Ford Motor Credit Co LLC 6.80% 12/5/2028 209,178 0.10
USD 200,000  Ford Motor Credit Co LLC 5.113% 3/5/2029 186,517 0.09
USD 330,000  Ford Motor Credit Co LLC 7.35% 6/3/2030 341,281 0.17
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USD 70,000  Fortrea Holdings Inc "144A® 7.50% 1/7/2030 71,054 0.03
USD 225,000 E%gggggransportation and Infrastructure Investors LLC 6.50% 222,561 0.11
USD 80,000 i%;ggzi Transportation and Infrastructure Investors LLC 9.75% 82,787 0.04
USD 271,000 i%jgggz Transportation and Infrastructure Investors LLC 5.50% 251,061 12
USD 38,000  Foundation Building Materials Inc 6.00% 1/3/2029 32,797 .02
USD 149,000  Frontier Communications Holdings LLC 5.875% 15/10/2027 136,340 .07
USD 183,000  Frontier Communications Holdings LLC 5.00% 1/5/2028 155,551 .08
USD 429,000  Frontier Communications Holdings LLC 8.75% 15/5/2030 413,438 .20
USD 36,000  FTAI Infra Escrow Holdings LLC "144A" 10.50% 1/6/2027 35,842 .02
USD 84,000  Garden Spinco Corp 8.625% 20/7/2030 90,727 .04
USD 63,000  Gartner Inc 4.50% 1/7/2028 59,003 .03
USD 234,000 Gates Global LLC / Gates Corp 6.25% 15/1/2026 231,763 L1
USD 54,000  GCI LLC 4.75% 15/10/2028 46,947 .02
USD 80,000  General Motors Financial Co Inc FRN (Perpetual) 71,800 .04
USD 64,000 Genesis Energy LP / Genesis Energy Finance Corp 6.50% 1/10/2025 63,329 .03
USD 81,000  Genesis Energy LP / Genesis Energy Finance Corp 7.75% 1/2/2028 78,293 .04
USD 60,000 Genesis Energy LP / Genesis Energy Finance Corp 8.875% 15/4/2030 59,823 .03

Global Net Lease Inc / Global Net Lease Operating Partnership LP

O O O O O O O O 0O 0O O O O O 0O O O 0O 0O 0o o o o o o o o

USD50,000 5 75y 15/12/2027 39,955 02
USD 222,000  Global Payments Inc 3.20% 15/8/2029 195,203 .10
USD 35,000  Global Payments Inc 5.40% 15/8/2032 34,272 .02
USD 196,000  GLP Capital LP / GLP Financing 11 Inc 3.25% 15/1/2032 159,847 .08
USD 30,000  Go Daddy Operating Co LLC / GD Finance Co Inc 5.25% 1/12/2027 28,650 .01
USD 91,000  Go Daddy Operating Co LLC / GD Finance Co Inc 3.50% 1/3/2029 78,222 .04
USD 111,000  Goodyear Tire & Rubber Co 9.50% 31/5/2025 113,853 .06
USD 40,000  Goodyear Tire & Rubber Co 5.00% 15/7/2029 36,794 .02
USD 24,000  Goodyear Tire & Rubber Co 5.625% 30/4/2033 21,393 .01
USD 40,000  GrafTech Finance Inc 4.625% 15/12/2028 33,328 .02
USD 100,000  GrafTech Global Enterprises Inc "144A" 9.875% 15/12/2028 101,482 .05
USD 37,000  Graphic Packaging International LLC 3.50% 15/3/2028 33,035 .02
USD 43,000  Group 1 Automotive Inc 4.00% 15/8/2028 37,895 .02
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USD 5,000  GTCR AP Finance Inc 8.00% 15/5/2027 4,943 0.00
USD 16,000  Gulfport Energy Corp 8.00% 17/5/2026 16,188 0.01
USD 156,000  GYP Holdings 111 Corp 4.625% 1/5/2029 138,840 0.07
USD 13,000  H&E Equipment Services Inc 3.875% 15/12/2028 11,369 0.01
USD 51,000 Hanesbrands Inc "144A" 4_.875% 15/5/2026 47,681 0.02
USD 124,000  Hanesbrands Inc "144A" 9.00% 15/2/2031 126,243 0.06
USD 32,000 Harvest Midstream I LP 7.50% 1/9/2028 31,458 0.02
USD 87,000  HAT Holdings I LLC / HAT Holdings 11 LLC 3.375% 15/6/2026 78,741 0.04
USD 53,000  HB Fuller Co 4.25% 15/10/2028 47,557 0.02
USD 233,000 HealthEquity Inc 4.50% 1/10/2029 208,007 0.10
USD 75,000  HEICO Corp 5.35% 1/8/2033 74,468 0.04
USD 230,000  Herc Holdings Inc 5.50% 15/7/2027 220,860 0.11
USD 55,000  Hertz Corp 4.625% 1/12/2026 49,844 0.02
USD 43,000  Hertz Corp 5.00% 1/12/2029 35,751 0.02
USD 105,000  Hess Midstream Operations LP 4.25% 15/2/2030 91,835 0.04
USD 43,000 Hilcorp Energy I LP / Hilcorp Finance Co 6.25% 1/11/2028 40,937 0.02
USD 78,000  Hilcorp Energy I LP / Hilcorp Finance Co 5.75% 1/2/2029 71,938 0.04
USD 8,000  Hilcorp Energy I LP / Hilcorp Finance Co 6.00% 15/4/2030 7,368 0.00
USD 3,000  Hilton Domestic Operating Co Inc 5.375% 1/5/2025 2,980 0.00
USD 52,000  Hilton Domestic Operating Co Inc 5.75% 1/5/2028 51,232 0.03
USD 62,000  Hilton Domestic Operating Co Inc 3.75% 1/5/2029 55,094 0.03
USD 102,000  Hilton Domestic Operating Co Inc 4.875% 15/1/2030 95,623 0.05
USD 61,000  Hilton Domestic Operating Co Inc 4.00% 1/5/2031 53,157 0.03
USD 336,000  Home Point Capital Inc 5.00% 1/2/2026 312,992 0.15
USD 15,000  Howard Hughes Corp 5.375% 1/8/2028 13,764 0.01
USD 72,000  Howard Hughes Corp 4.125% 1/2/2029 60,527 0.03
USD 93,000  Howard Midstream Energy Partners LLC "144A*" 8.875% 15/7/2028 95,096 0.05
USD 9,000 Howmet Aerospace Inc 5.125% 1/10/2024 8,914 0.00
USD 429,000  HUB International Ltd 7.00% 1/5/2026 427,874 0.21
USD 521,000  HUB International Ltd "144A* 7.25% 15/6/2030 530,081 0.26
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usD 90,000
uSD 105,000
USD 196,000

USD 198,000

USD 180,000
USD 140,000
uSD 41,000
USD 375,000
usD 85,000
USD 214,000
USD 24,000
usD 9,000
USD 151,000
USD 200,000
usb 63,000
USD 135,000
uSD 59,000
usD 28,000
USD 106,000
uSD 59,000
uSb 171,000
USD 114,000
USD 43,000
usD 94,000
UsD 172,000

uSD 17,000
USD 85,000

usD 30,000

USD 158,000
USD 105,000

Icahn Enterprises LP / Icahn Enterprises Finance Corp 4.75%
15/9/2024

Icahn Enterprises LP / Icahn Enterprises Finance Corp 6.25%
15/5/2026

Icahn Enterprises LP / Icahn Enterprises Finance Corp 5.25%
15/5/2027

Icahn Enterprises LP / Icahn Enterprises Finance Corp 4.375%
1/2/2029

I1luminate Buyer LLC /7 Il luminate Holdings 1V Inc 9.00% 1/7/2028
Imola Merger Corp 4.75% 15/5/2029

Ingevity Corp 3.875% 1/11/2028

IQVIA Inc 5.00% 15/10/2026

IRB Holding Corp 7.00% 15/6/2025

Iron Mountain Inc "144A" 7.00% 15/2/2029

I'ron Mountain Inc 5.625% 15/7/2032

I'ron Mountain Information Management Services Inc 5.00% 15/7/2032
ITT Holdings LLC 6.50% 1/8/2029

Jefferies Finance LLC / JFIN Co-1Issuer Corp 5.00% 15/8/2028
JELD-WEN Inc 4.625% 15/12/2025

Kaiser Aluminum Corp 4.625% 1/3/2028

Kaiser Aluminum Corp 4.50% 1/6/2031

KB Home 7.25% 15/7/2030

KBR Inc 4.75% 30/9/2028

Ken Garff Automotive LLC 4.875% 15/9/2028

Kinetik Holdings LP 5.875% 15/6/2030

Kobe US Midco 2 Inc 9.25% 1/11/2026

Kontoor Brands Inc 4.125% 15/11/2029

LABL Inc 5.875% 1/11/2028

LABL Inc "144A" 9.50% 1/11/2028

Ladder Capital Finance Holdings LLLP / Ladder Capital Finance Corp
"144A% 5.25% 1/10/2025

Ladder Capital Finance Holdings LLLP / Ladder Capital Finance Corp
4.25% 1/2/2027

Ladder Capital Finance Holdings LLLP / Ladder Capital Finance Corp
4.75% 15/6/2029

Lamb Weston Holdings Inc 4.875% 15/5/2028
Lamb Weston Holdings Inc 4.125% 31/1/2030
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USD 7,000  Lamb Weston Holdings Inc 4.375% 31/1/2032 6,136 0.00
USD 131,000  LCM Investments Holdings 11 LLC 4.875% 1/5/2029 114,206 0.06
USD 89,000  LCM Investments Holdings Il LLC "144A" 8.25% 1/8/2031 90,119 0.04
USD 149,000 Legacy LifePoint Health LLC 6.75% 15/4/2025 147,596 0.07
USD 49,000 Legacy LifePoint Health LLC 4.375% 15/2/2027 42,132 0.02
USD 43,000 Il_ﬁgesn-dosogols}ozlltzaglzle)ty Holding Co LLC / Legends Hospitality Co-Issuer 40,259 0.02
USD 291,000 Level 3 Financing Inc 3.40% 1/3/2027 253,502 0.12
USD 136,000 Level 3 Financing Inc 4.625% 15/9/2027 102,543 0.05
USD 404,000 Level 3 Financing Inc "144A* 10.50% 15/5/2030 416,743 0.20
USD 90,000  Levi Strauss & Co 3.50% 1/3/2031 73,512 0.04
USD 146,000 Life Time Inc 5.75% 15/1/2026 142,838 0.07
USD 110,000  Life Time Inc 8.00% 15/4/2026 109,881 0.05
USD 112,854  Ligado Networks LLC 15.50% 1/11/2023 38,370 0.02
USD 94,000 Lindblad Expeditions Holdings Inc "144A" 9.00% 15/5/2028 97,049 0.05
USD 133,000 Lindblad Expeditions LLC 6.75% 15/2/2027 127,630 0.06
USD 97,000  Lions Gate Capital Holdings LLC 5.50% 15/4/2029 64,820 0.03
USD 59,000 LithiaMotors Inc 3.875% 1/6/2029 50,882 0.02
USD 14,000 Live Nation Entertainment Inc 4.875% 1/11/2024 13,825 0.01
USD 13,000  Live Nation Entertainment Inc "144A" 5.625% 15/3/2026 12,673 0.01
USD 477,000 Live Nation Entertainment Inc 6.50% 15/5/2027 480,577 0.23
USD 108,000  Live Nation Entertainment Inc 4.75% 15/10/2027 100,691 0.05
USD 76,000 Live Nation Entertainment Inc 3.75% 15/1/2028 68,415 0.03
USD 58,000  LSF11 A5 HoldCo LLC 6.625% 15/10/2029 48,327 0.02
USD 410,000  Lumen Technologies Inc 4.00% 15/2/2027 272,650 0.13
USD 370,000  Madison IAQ LLC 5.875% 30/6/2029 310,003 0.15
USD 13,000 gz-aggnzllllas%éz&fseas Operating LLC / Magnolia Oil & Gas Finance Corp 12,683 0.01
USD 81,000 MajorDrive Holdings IV LLC 6.375% 1/6/2029 66,420 0.03
USD 54,000 MasTec Inc 4.50% 15/8/2028 50,066 0.02
USD 137,000  Matador Resources Co 5.875% 15/9/2026 133,209 0.06
USD 93,000 Matador Resources Co "144A" 6.875% 15/4/2028 92,393 0.05
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USD 24,000  Match Group Holdings Il LLC 4.625% 1/6/2028 22,134 0.01
USD 26,000  Match Group Holdings Il LLC 4.125% 1/8/2030 22,302 0.01
USD 79,000  Match Group Holdings Il LLC 3.625% 1/10/2031 64,780 0.03
USD 92,000 Mattel Inc 6.20% 1/10/2040 85,509 0.04
USD 143,000 Mattel Inc 5.45% 1/11/2041 123,383 0.06
USD 1,020,000 Mauser Packaging Solutions Holding Co "144A" 7.875% 15/8/2026 1,014,333 0.49
USD 34,000 Mauser Packaging Solutions Holding Co "144A" 9.25% 15/4/2027 31,623 0.02
USD 307,000  McAfee Corp 7.375% 15/2/2030 265,024 0.13
USD 76,000  Medline Borrower LP 3.875% 1/4/2029 66,361 0.03
USD 704,000  Medline Borrower LP 5.25% 1/10/2029 621,408 0.30
USD 58,000  Metis Merger Sub LLC 6.50% 15/5/2029 48,988 0.02
USD 95,000  MGIC Investment Corp 5.25% 15/8/2028 90,371 0.04
USD 29,000  MGM Resorts International 5.75% 15/6/2025 28,623 0.01
USD 198,000  MicroStrategy Inc 6.125% 15/6/2028 177,705 0.09
USD 69,000 wgygggsamng Borrower LLC / Midwest Gaming Finance Corp 4.875% 60,858 0.03
USD 181, 966 /h_/l\;;gigel_i(lju:-gg(ylodzlor%s/éldg{ Mileage Plus Intellectual Property 181,630 0.09
USD 90,000  Minerals Technologies Inc 5.00% 1/7/2028 82,350 0.04
USD 113,000  ModivCare Inc 5.875% 15/11/2025 105,193 0.05
USD 98,000 Molina Healthcare Inc 4.375% 15/6/2028 89,559 0.04
USD 28,000  MolinaHealthcare Inc 3.875% 15/11/2030 23,939 0.01
USD 65,000  Morgan Stanley FRN 21/7/2034 64,905 0.03
USD 40,000  Morgan Stanley FRN 19/1/2038 39,640 0.02
USD 363,000  MPT Operating Partnership LP /7 MPT Finance Corp 4.625% 1/8/2029 288,211 0.14
USD 252,000  MPT Operating Partnership LP / MPT Finance Corp 3.50% 15/3/2031 181,663 0.09
USD 42,000  MSCI Inc 3.25% 15/8/2033 34,265 0.02
USD 31,000  Mueller Water Products Inc 4.00% 15/6/2029 27,676 0.01
USD 11,000  Murphy Oil Corp 5.75% 15/8/2025 10,844 0.01
USD 24,000  Murphy Oil Corp 5.875% 1/12/2027 23,688 0.01
USD 91,000  Murphy Oil USA Inc 4.75% 15/9/2029 83,640 0.04
USD 382,000  Nabors Industries Inc 5.75% 1/2/2025 374,360 0.18
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USD 160,000
USD 56,000
USD 52,000
USD 49,000
usD 13,000
USD 54,000
USD 80,000
usD 22,000
USD 58,000
USD 61,000
uSsD 43,000

USD 116,000

USD 112,000
usD 35,000
USD 59,000

USD 362,000

USD 499,000

USD 2,000

USD 234,000

USD 738,000
USD 44,000

USD 121,000

USD 103,000

USD 3,850,000
usb 2,100,000
uSsD 58,000

USD 115,000

USD 512,000

USD 122,000
USD 86,000

Nabors Industries Inc 7.375% 15/5/2027

Nationstar Mortgage Holdings Inc 6.00% 15/1/2027
Nationstar Mortgage Holdings Inc 5.125% 15/12/2030
Nationstar Mortgage Holdings Inc 5.75% 15/11/2031
Navient Corp 7.25% 25/9/2023

Navient Corp 6.125% 25/3/2024

Navient Corp 5.875% 25/10/2024

Navient Corp 5.50% 15/3/2029

Navient Corp. 9.375% 25/7/2030

NCR Corp 5.00% 1/10/2028

NCR Corp 6.125% 1/9/2029

Neptune Bidco US Inc 9.29% 15/4/2029

NESCO Holdings 11 Inc 5.50% 15/4/2029

New Enterprise Stone & Lime Co Inc 5.25% 15/7/2028
New Enterprise Stone & Lime Co Inc 9.75% 15/7/2028
New Fortress Energy Inc 6.75% 15/9/2025

New Fortress Energy Inc 6.50% 30/9/2026

NextEra Energy Operating Partners LP 4.25% 15/9/2024
NFP Corp 4.875% 15/8/2028

NFP Corp 6.875% 15/8/2028

NFP Corp 7.50% 1/10/2030

NGL Energy Operating LLC / NGL Energy Finance Corp 7.50% 1/2/2026
NGPL PipeCo LLC 7.768% 15/12/2037

NM Holdings Co LLC 12.00% 1/6/2024*

NM Holdings Co LLC 9.50% 1/7/2024*

NMG Holding Co Inc / Neiman Marcus Group LLC 7.125% 1/4/2026
Noble Finance 11 LLC "144A" 8.00% 15/4/2030

Northern Oil and Gas Inc 8.125% 1/3/2028

Northern Oil and Gas Inc "144A" 8.75% 15/6/2031
Northern Trust Corp 6.125% 2/11/2032
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Northwest Fiber LLC / Northwest Fiber Finance Sub Inc 4.75%

usb 117,000 30/4/2027 101,976 0.05
USD 323,000 Novelis Corp 3.25% 15/11/2026 293,365 0.14
USD 228,000  Novelis Corp 4.75% 30/1/2030 204,372 0.10
USD 136,000  Novelis Corp 3.875% 15/8/2031 113,049 0.06
USD 29,000  NRG Energy Inc 5.75% 15/1/2028 27,553 0.01
USD 26,000  NRG Energy Inc 3.875% 15/2/2032 20,082 0.01
USD 75,000  NRG Energy Inc "144A" 7.00% 15/3/2033 74,954 0.04
USD 176,000  NRG Energy Inc "144A" FRN (Perpetual) 170,424 0.08
USD 63,000  NuStar Logistics LP 5.75% 1/10/2025 61,924 0.03
USD 102,000  NuStar Logistics LP 6.00% 1/6/2026 100,527 0.05
USD 6,000 NuStar Logistics LP 6.375% 1/10/2030 5,760 0.00
USD 104,000  Occidental Petroleum Corp 6.625% 1/9/2030 108,749 0.05
USD 55,000  Occidental Petroleum Corp 6.45% 15/9/2036 57,487 0.03
USD 212,000 Occidental Petroleum Corp 6.20% 15/3/2040 213,889 0.10
USD 11,000  Occidental Petroleum Corp 4.625% 15/6/2045 8,492 0.00
USD 206,000  Olympus Water US Holding Corp "144A" 9.75% 15/11/2028 198,790 0.10
EUR 100,000  Olympus Water US Holding Corp RegS 9.625% 15/11/2028 106,769 0.05
USD 172,000  OneMain Finance Corp 6.875% 15/3/2025 170,781 0.08
USD 101,000  OneMain Finance Corp 7.125% 15/3/2026 99,945 0.05
USD 56,000  OneMain Finance Corp 3.50% 15/1/2027 48,435 0.02
USD 29,000  OneMain Finance Corp 5.375% 15/11/2029 25,190 0.01
USD 18,000  OneMain Finance Corp 4.00% 15/9/2030 14,040 0.01
USD 106,000 Option Care Health Inc 4.375% 31/10/2029 94,438 0.05
USD 263,000  Organon & Co / Organon Foreign Debt Co-lssuer BV 4.125% 30/4/2028 235,011 0.11
USD 50,000  OT Merger Corp 7.875% 15/10/2029 32,248 0.02
USD 225,000 ?g;;;gg;YMedla Capital LLC / Outfront Media Capital Corp 5.00% 205,364 0.10
USD 129,000 (l)g;I;gBEQMedla Capital LLC / Outfront Media Capital Corp 4.25% 108,555 0.05
i i i i 0

USD 23,000 (l)gg;gggoMedla Capital LLC 7 Outfront Media Capital Corp 4.625% 19,082 0.01
USD 15,000  Owens-Brockway Glass Container Inc "144A" 6.625% 13/5/2027 14,888 0.01
USD 87,000  Owens-Brockway Glass Container Inc "144A® 7.25% 15/5/2031 87,657 0.04
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USD 25,000  Owl Rock Capital Corp 3.40% 15/7/2026 22,489 0.01
USD 74,000  OWL Rock Core Income Corp 5.50% 21/3/2025 71,612 0.03
USD 17,000  OWL Rock Core Income Corp 3.125% 23/9/2026 14,820 0.01
USD 124,000  OWL Rock Core Income Corp 7.75% 16/9/2027 123,461 0.06
USD 85,000 Pacific Gas and Electric Co 6.10% 15/1/2029 84,225 0.04
USD 125,000  Pacific Gas and Electric Co 6.40% 15/6/2033 125,491 0.06
USD 60,000 Pacific Gas and Electric Co 6.75% 15/1/2053 59,765 0.03
I i 0)

USD 98,000 igg%BZEBnergy Operations LP / Pattern Energy Operations Inc 4.50% 88,995 0.04
USD 51,000  PDC Energy Inc 6.125% 15/9/2024 50,983 0.02
USD 9,000 PDC Energy Inc 5.75% 15/5/2026 9,037 0.00
USD 122,000  Penske Automotive Group Inc 3.50% 1/9/2025 116,194 0.06
USD 132,000  Performance Food Group Inc 4.25% 1/8/2029 117,207 0.06
USD 120,000  Permian Resources Operating LLC 7.75% 15/2/2026 121,147 0.06
USD 130,000  Permian Resources Operating LLC 6.875% 1/4/2027 129,230 0.06
USD 204,000  Permian Resources Operating LLC 5.875% 1/7/2029 194,340 0.09
USD 466,000  PetSmart Inc / PetSmart Finance Corp 7.75% 15/2/2029 454,374 0.22
USD 28,000 Playtika Holding Corp 4.25% 15/3/2029 24,699 0.01
USD 122,000  PNC Financial Services Group Inc FRN (Perpetual) 116,947 0.06
USD 112,000  PNC Financial Services Group, Inc "W® FRN (Perpetual) 102,894 0.05
USD 2,000 Post Holdings Inc 5.75% 1/3/2027 1,957 0.00
USD 14,000  Post Holdings Inc 5.625% 15/1/2028 13,540 0.01
USD 13,000  Post Holdings Inc 5.50% 15/12/2029 12,088 0.01
USD 12,000 Post Holdings Inc 4.625% 15/4/2030 10,547 0.01
USD 20,000  Post Holdings Inc 4.50% 15/9/2031 16,939 0.01
USD 200,000  PRA Health Sciences Inc 2.875% 15/7/2026 183,649 0.09
USD 51,000 gl-’ggé(;rl%;%;gmment Sub LLC / Premier Entertainment Finance Corp 38,521 0.02
USD 51,000 gl-’g%;rl%;%;iunment Sub LLC / Premier Entertainment Finance Corp 37.648 0.02
USD 18,000  Presidio Holdings Inc 4.875% 1/2/2027 16,963 0.01
USD 49,000 Prestige Brands Inc 3.75% 1/4/2031 41,050 0.02
USD 140,000  Prime Security Services Borrower LLC 6.25% 15/1/2028 131,490 0.06
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uSD 113,000

USD 20,000
USD 30,000
USD 25,000

usb 19,000

uSsb 137,000
USD 447,000
usDh 79,000
uSD 163,000
usD 59,000
USD 227,000
usD 80,000
usD 90,000
usD 25,000
USD 159,000
USD 117,000
uSD 61,000
usD 30,000
uSsD 60,000
uSsD 42,000
usD 95,000

uSsD 287,000

usD 38,000

usb 22,000
USD 53,000
usD 71,000
usDb 11,000
USD 176,000
USD 234,000
uSD 140,000

Prime Security Services Borrower LLC / Prime Finance Inc 5.75%

15/4/2026 110,607 0.05
PTC Inc 4.00% 15/2/2028 18,438 0.01
Public Storage 5.10% 1/8/2033 29,992 0.01
Public Storage 5.35% 1/8/2053 24,919 0.01
(f%%(e)glmans LLC / Quicken Loans Co-Issuer Inc "144A" 3.875% 15,628 0.01
Radiate Holdco LLC / Radiate Finance Inc 4.50% 15/9/2026 111,335 0.05
Radiate Holdco LLC / Radiate Finance Inc 6.50% 15/9/2028 269,317 0.13
Raptor Acquisition Corp / Raptor Co-lIssuer LLC 4.875% 1/11/2026 73,669 0.04
Realogy Group LLC / Realogy Co-Issuer Corp 5.75% 15/1/2029 120,673 0.06
Realogy Group LLC / Realogy Co-Issuer Corp 5.25% 15/4/2030 42,486 0.02
Regal Rexnord Corp 6.05% 15/4/2028 225,205 0.11
Regal Rexnord Corp 6.30% 15/2/2030 79,879 0.04
Regal Rexnord Corp 6.40% 15/4/2033 89,892 0.04
Resideo Funding Inc 4.00% 1/9/2029 21,063 0.01
RHP Hotel Properties LP / RHP Finance Corp 4.75% 15/10/2027 149,322 0.07
RHP Hotel Properties LP / RHP Finance Corp "144A" 7.25% 15/7/2028 118,784 0.06
RHP Hotel Properties LP / RHP Finance Corp 4.50% 15/2/2029 54,228 0.03
Ritchie Bros Holdings Inc "144A" 6.75% 15/3/2028 30,300 0.01
RLJ Lodging Trust LP 3.75% 1/7/2026 55,469 0.03
RLJ Lodging Trust LP 4.00% 15/9/2029 34,860 0.02
Rockcliff Energy Il LLC 5.50% 15/10/2029 87,315 0.04
- 0
Eggl;g;zhﬂ)oz%tgage LLC / Rocket Mortgage Co-lssuer Inc ?.875? | 256,147 0.12
Eggl;g;zhﬂoo%tgage LLC / Rocket Mortgage Co-lIssuer Inc "144A" 4.00% 30,131 0.01
Rockies Express Pipeline LLC 4.95% 15/7/2029 20,196 0.01
Roller Bearing Co of America Inc 4.375% 15/10/2029 47,170 0.02
Ryan Specialty Group LLC 4.375% 1/2/2030 62,533 0.03
Sabre GLBL Inc 9.25% 15/4/2025 10,405 0.01
Sabre GLBL Inc 7.375% 1/9/2025 158,840 0.08
SBA Communications Corp 3.875% 15/2/2027 214,828 0.10
SBA Communications Corp 3.125% 1/2/2029 118,495 0.06
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Scientific Games Holdings LP/Scientific Games US Fin Co Inc "144A"

UsDb 27,000 6.625% 1/3/2030 23,828 0.01
USD 39,000  Scientific Games International Inc 8.625% 1/7/2025 39,846 0.02
USD 92,000 Scientific Games International Inc 7.00% 15/5/2028 91,660 0.04
USD 40,000 Scientific Games International Inc 7.25% 15/11/2029 39,978 0.02
USD 58,000  Scotts Miracle-Gro Co 4.00% 1/4/2031 47,109 0.02
USD 12,000  Scotts Miracle-Gro Co 4.375% 1/2/2032 9,750 0.00
USD 52,000  Sealed Air Corp 4.00% 1/12/2027 48,003 0.02
USD 61,000  Sealed Air Corp 6.125% 1/2/2028 60,698 0.03
USD 267,000  Sensata Technologies Inc 4.375% 15/2/2030 239,517 0.12
USD 39,000  Sensata Technologies Inc 3.75% 15/2/2031 32,884 0.02
USD 4,000 Service Corp International 5.125% 1/6/2029 3,789 0.00
USD 47,000  Service Corp International 3.375% 15/8/2030 38,963 0.02
USD 120,000  Service Corp International 4.00% 15/5/2031 101,728 0.05
USD 49,000 Service Properties Trust 7.50% 15/9/2025 48,491 0.02
USD 239,000 i?;{;zzloPZ%yments LLC /7 Shift4 Payments Finance Sub Inc 4.625% 225,257 0.11
USD 66,000 ?r|1Em/ogimilooondssFlenecd/férgg;/)unls/:;gggged Foods Inc /7 Simmons Pet Food 54,780 0.03
USD 226,000  Sinclair Television Group Inc 4.125% 1/12/2030 144,640 0.07
USD 101,000  Sirius XMRadio Inc 3.125% 1/9/2026 90,763 0.04
USD 236,000  Sirius XM Radio Inc 5.00% 1/8/2027 218,409 0.11
USD 171,000  Six Flags Entertainment Corp "144A" 7.25% 15/5/2031 163,193 0.08
USD 150,000  Six Flags Theme Parks Inc 7.00% 1/7/2025 150,463 0.07
USD 76,000  SLM Corp 3.125% 2/11/2026 65,935 0.03
USD 65,000  SM Energy Co 5.625% 1/6/2025 63,700 0.03
USD 75,000  SMEnergy Co 6.75% 15/9/2026 73,674 0.04
USD 9,000 SMEnergy Co 6.625% 15/1/2027 8,809 0.00
USD 79,000  SM Energy Co 6.50% 15/7/2028 77,321 0.04
USD 277,000  Smyrna Ready Mix Concrete LLC 6.00% 1/11/2028 262,891 0.13
USD 200,000  Sotheby*"s 7.375% 15/10/2027 176,678 0.09
USD 400,000  Sotheby"s / Bidfair Holdings Inc 5.875% 1/6/2029 310,119 0.15
USD 124,000  Southwestern Energy Co 5.375% 1/2/2029 116,944 0.06
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USD 2,000
usD 37,000

uSsD 14,000
usD 81,000
uSsD 14,000
USD 252,000
USD 285,000
USD 214,000
USD 165,000
uSD 330,000
USD 45,000
usD 76,000
usD 31,000
USD 111,000
uSsD 81,000
usD 85,000
usD 16,000
USD 55,000
usb 122,000
usD 78,000

uSD 41,000

usb 19,000

USD 35,000
USD 38,000
USD 184,000
USD 154,000
USD 66,000
usD 51,000

USD 5,000

usD 17,000

Southwestern Energy Co 4.75% 1/2/2032

Specialty Building Products Holdings LLC / SBP Finance Corp 6.375%
30/9/2026

Spectrum Brands Inc 5.00% 1/10/2029
Spectrum Brands Inc 5.50% 15/7/2030

Spirit AeroSystems Inc 7.50% 15/4/2025
Spirit AeroSystems Inc 9.375% 30/11/2029
SRS Distribution Inc 4.625% 1/7/2028

SRS Distribution Inc 6.125% 1/7/2029

SRS Distribution Inc 6.00% 1/12/2029

SS&C Technologies Inc 5.50% 30/9/2027
Stagwell Global LLC 5.625% 15/8/2029
Standard Industries Inc 5.00% 15/2/2027
Standard Industries Inc 4.75% 15/1/2028
Standard Industries Inc 4.375% 15/7/2030
Staples Inc 7.50% 15/4/2026

Starwood Property Trust Inc 5.50% 1/11/2023
Starwood Property Trust Inc 4.375% 15/1/2027
Station Casinos LLC 4.50% 15/2/2028
Station Casinos LLC 4.625% 1/12/2031

Stericycle Inc 3.875% 15/1/2029

Suburban Propane Partners LP / Suburban Energy Finance Corp 5.00%
1/6/2031

Summit Materials LLC / Summit Materials Finance Corp 5.25%
15/1/2029

Sunoco LP / Sunoco Finance Corp 6.00% 15/4/2027
Surgery Center Holdings Inc 6.75% 1/7/2025
Surgery Center Holdings Inc 10.00% 15/4/2027
SWF Escrow Issuer Corp 6.50% 1/10/2029
Synaptics Inc 4.00% 15/6/2029

Talen Energy Supply LLC "144A" 8.625% 1/6/2030

Tallgrass Energy Partners LP / Tal lgrass Energy Finance Corp 7.50%
1/10/2025

Tallgrass Energy Partners LP / Tal Igrass Energy Finance Corp 6.00%
1/3/2027
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Tallgrass Energy Partners LP / Tal lgrass Energy Finance Corp 5.50%

USD 24,000 15/1/2028 _ 0 22,110 0.01
USD 11,000 ;i};g;gggoEnergy Partners LP / Tal Igrass Energy Finance Corp 6.00% 9,797 0.00
USD 57,000 Tallgrass Energy Partners LP / Tallgrass Energy Finance Corp 6.00% 49,558 0.02
1/9/2031
USD 484,000  Tap Rock Resources LLC 7.00% 1/10/2026 499,946 0.24
USD 3,000 Taylor Morrison Communities Inc "144A" 5_.875% 15/6/2027 2,959 0.00
USD 37,000  Taylor Morrison Communities Inc 5.125% 1/8/2030 34,517 0.02
USD 18,000  TEGNA Inc "144A" 4.75% 15/3/2026 17,235 0.01
USD 25,000 Teleflex Inc 4.625% 15/11/2027 23,563 0.01
USD 65,000 Teleflex Inc 4.25% 1/6/2028 59,624 0.03
USD 28,000  Tempur Sealy International Inc 4.00% 15/4/2029 24,296 0.01
USD 79,000  Tempur Sealy International Inc 3.875% 15/10/2031 64,286 0.03
USD 267,000 Tenet Healthcare Corp 4.875% 1/1/2026 257,884 0.13
USD 107,000  Tenet Healthcare Corp 6.25% 1/2/2027 105,414 0.05
USD 78,000  Tenet Healthcare Corp 5.125% 1/11/2027 73,909 0.04
USD 49,000 Tenet Healthcare Corp 4.625% 15/6/2028 45,276 0.02
USD 56,000 Tenet Healthcare Corp 6.125% 1/10/2028 53,411 0.03
USD 81,000 Tenet Healthcare Corp 6.125% 15/6/2030 78,671 0.04
USD 339,000 Tenet Healthcare Corp "144A" 6.75% 15/5/2031 336,549 0.16
USD 152,000  Terex Corp 5.00% 15/5/2029 139,498 0.07
USD 2,000 TerraForm Power Operating LLC 5.00% 31/1/2028 1,852 0.00
USD 86,000 TerraForm Power Operating LLC 4.75% 15/1/2030 75,591 0.04
USD 111,000  Terrier Media Buyer Inc 8.875% 15/12/2027 84,616 0.04
USD 26,000 Titan International Inc 7.00% 30/4/2028 24,751 0.01
USD 400,000  TK Elevator US Newco Inc 5.25% 15/7/2027 373,408 0.18
USD 18,000  T-Mobile USA Inc 3.375% 15/4/2029 16,170 0.01
USD 7,000  T-Mobile USA Inc 3.50% 15/4/2031 6,145 0.00
USD 1,146,000 TransDigm Inc 6.25% 15/3/2026 1,138,067 0.55
USD 1,246,000 TransDigm Inc "144A" 6.75% 15/8/2028 1,248,190 0.61
USD 30,000  Tri Pointe Homes Inc 5.70% 15/6/2028 28,975 0.01
USD 41,000 Trident TPI Holdings Inc "144A" 12_75% 31/12/2028 43,152 0.02
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USD 343,000
usD 76,000
USD 89,000

USD 337,000

USD 170,000

USD 193,000

USD 160,000

USD 314,000

usb 170,708

uSsD 16,162

USD 248,000
USD 217,000

uSD 37,000
USD 585,000

USD 188,000

usb 29,000
usD 75,000
USD 122,000
usb 77,000
USD 126,000
USD 68,000
usb 17,000

USD 234,000

USD 118,000

usD 90,000
USD 241,000
USD 190,000
USD 254,000
USD 500,000
USD 749,000

Triumph Group Inc "144A" 9.00% 15/3/2028
Twi lio Inc 3.625% 15/3/2029

Twilio Inc 3.875% 15/3/2031

Uber Technologies Inc 7.50% 15/5/2025
Uber Technologies Inc 8.00% 1/11/2026
Uber Technologies Inc 7.50% 15/9/2027
Uber Technologies Inc 6.25% 15/1/2028

Uber Technologies Inc 4.50% 15/8/2029

United Airlines 2020-1 Class A Pass Through Trust "A" 5.875%
15/10/2027

United Airlines 2020-1 Class B Pass Through Trust "B" 4.875%
15/1/2026

United Airlines Inc 4.375% 15/4/2026
United Airlines Inc 4.625% 15/4/2029
United Natural Foods Inc 6.75% 15/10/2028

United Rentals North America, Inc. 6.00% 15/12/2029

Uniti Group LP / Uniti Group Finance Inc / CSL Capital LLC "144A*
10.50% 15/2/2028

Univision Communications Inc 5.125% 15/2/2025
Univision Communications Inc 6.625% 1/6/2027
Univision Communications Inc "144A" 8.00% 15/8/2028
Univision Communications Inc 7.375% 30/6/2030

US Foods Inc 6.25% 15/4/2025

US Foods Inc 4.75% 15/2/2029

US Foods Inc 4.625% 1/6/2030

USA Compression Partners LP / USA Compression Finance Corp 6.875%
1/4/2026
USA Compression Partners LP / USA Compression Finance Corp 6.875%
1/9/2027

Vail Resorts Inc 6.25% 15/5/2025

Venture Global Calcasieu Pass LLC 3.875% 15/8/2029
Venture Global Calcasieu Pass LLC 4.125% 15/8/2031
Venture Global Calcasieu Pass LLC 3.875% 1/11/2033
Venture Global LNG Inc "144A® 8.125% 1/6/2028
Venture Global LNG Inc "144A*® 8.375% 1/6/2031
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USD 119,000 Veritas US Inc / Veritas Bermuda Ltd 7.50% 1/9/2025 97,582 0.05
USD 825,000  Verscend Escrow Corp 9.75% 15/8/2026 826,908 0.40
USD 394,000  Vertiv Group Corp 4.125% 15/11/2028 353,246 0.17
USD 258,000 Viasat Inc 5.625% 15/9/2025 241,875 0.12
USD 29,000  Viasat Inc 5.625% 15/4/2027 26,082 0.01
USD 82,000  Viavi Solutions Inc 3.75% 1/10/2029 70,113 0.03
USD 317,000  VICI Properties LP 5.125% 15/5/2032 297,164 0.14
USD 21,000  VICI Properties LP / VICI Note Co Inc 5.625% 1/5/2024 20,895 0.01
USD 24,000  VICI Properties LP / VICI Note Co Inc 3.50% 15/2/2025 23,019 0.01
USD 37,000  VICI Properties LP / VICI Note Co Inc 4.625% 15/6/2025 35,897 0.02
USD 44,000  VICI Properties LP / VICI Note Co Inc 4.50% 15/1/2028 40,801 0.02
USD 21,000  VICI Properties LP / VICI Note Co Inc 3.875% 15/2/2029 18,616 0.01
USD 174,000  VICI Properties LP /7 VICI Note Co Inc 4.625% 1/12/2029 158,744 0.08
USD 144,000  VICI Properties LP / VICI Note Co Inc 4.125% 15/8/2030 127,343 0.06
UsD 7,000 Vistra Operations Co LLC 5.50% 1/9/2026 6,769 0.00
USD 7,000 VistraOperations Co LLC 5.00% 31/7/2027 6,576 0.00
USD 95,000  Wabash National Corp 4.50% 15/10/2028 82,175 0.04
USD 388,000 Waste Pro USA Inc 5.50% 15/2/2026 366,330 0.18
USD 59,000 Wells Fargo & Co FRN 25/7/2029 59,115 0.03
USD 145,000 Wells Fargo & Co FRN 25/7/2034 145,579 0.07
USD 220,000  Wells Fargo & Co FRN (Perpetual) 225,170 0.11
USD 141,000  WESCO Distribution Inc 7.125% 15/6/2025 142,378 0.07
USD 294,000  WESCO Distribution Inc 7.25% 15/6/2028 299,606 0.15
USD 25,000 Western Midstream Operating 6.15% 1/4/2033 25,258 0.01
USD 20,000 Western Midstream Operating LP 5.45% 1/4/2044 17,426 0.01
USD 182,000 Western Midstream Operating LP 5.30% 1/3/2048 153,858 0.08
USD 68,000 Western Midstream Operating LP 5.50% 15/8/2048 58,156 0.03
USD 153,000 Western Midstream Operating LP 5.25% 1/2/2050 129,127 0.06
USD 671,000 Whi'te Cap Buyer LLC 6.875% 15/10/2028 603,903 0.29
USD 104,000 White Cap Parent LLC 8.25% 15/3/2026 100,249 0.05
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usD 43,000
USD 178,000
USD 134,000

usb 70,000
USsD 376,000

usD 77,000

usDb 90,000

uSD 238,000

USD 103,000

usD 34,000
USD 1,154,000
USD 266,000
uSsb 221,000

William Carter Co 5.625% 15/3/2027

Williams Scotsman International Inc 6.125% 15/6/2025
Williams Scotsman International Inc 4.625% 15/8/2028
WR Grace Holdings LLC 4.875% 15/6/2027

WR Grace Holdings LLC 5.625% 15/8/2029

WR Grace Holdings LLC "144A" 7.375% 1/3/2031

Wyndham Hotels & Resorts Inc 4.375% 15/8/2028

Wynn Resorts Finance LLC /7 Wynn Resorts Capital Corp 5.125%
1/10/2029

Wynn Resorts Finance LLC / Wynn Resorts Capital Corp "144A" 7.125%
15/2/2031

XPO Escrow Sub LLC 7.50% 15/11/2027

Zayo Group Holdings Inc 4.00% 1/3/2027

Zayo Group Holdings Inc 6.125% 1/3/2028

ZoomInfo Technologies LLC / ZoomInfo Finance Corp 3.875% 1/2/2029
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41,921 0.02
176,847 0.09
123,194 0.06

66,270 0.03
317,269 0.15

76,666 0.04

81,985 0.04
214,050 0.10
102,588 0.05

35,006 0.02
827,363 0.40
163,751 0.08
189,585 0.09

92,499,819 45.09
116,962,018 57.02
116,970,248 57.02
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USD 56,967

uSD 125,620
USD 249,766

USD 277,844

uSsD 90,000
USD 203,040
USD 304,051
USD 361,000
USD 337,223
USD 102,734
USD 420,212
USD 140,674

USD 366,142
USD 152,131

USD 249,529

usb 302,707

Vocus Group Ltd / Voyage Australia Pty Ltd "B~ FRN
20/07/2028

Digicel International Finance Ltd "B~ FRN 27/05/2024
Gardner Denver "B1~ FRN 28/02/2027

Air Canada "B* FRN 11/08/2028

Bausch & Lomb Inc FRN 10/05/2027

Bausch Health Cos Inc "B" FRN 01/02/2027
Burger King "B4" FRN 19/11/2026

Clarios Global "B FRN 06/05/2030

Four Seasons Hotels Ltd "B" FRN 30/11/2029
GFL Environmental Inc FRN 31/05/2027
Titan Acquisition Ltd "B* FRN 28/03/2025
Westjet Airlines "B" FRN 11/12/2026

American Airlines Inc / AAdvantage "B~ FRN 20/04/2028
Grab Holdings Inc "B ™ FRN 29/01/2026

Altice France SA "B14 * FRN 15/08/2028

Oxea Holdings GmbH *B2 = FRN 14/10/2024
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55,828 0.03
55,828 0.03
113,373 0.06
249,578 0.12
362,951 0.18
277,497 0.13
87,788 0.04
165,351 0.08
301,722 0.15
360,729 0.18
337,604 0.16
102,793 0.05
410,686 0.20
137,392 0.07
2,181,562 1.06
378,638 0.19
151,941 0.07
530,579 0.26
205,784 0.10
205,784 0.10
299,075 0.14
299,075 0.14




EDINETOOOO
O00oDOoO0ooDo0ooo00oDo0oDo00oo0ooodno(esLos?)
OOoooooooooooooood

USD 239,000 Aercap / Setanta Aircraft Leasing "B~ FRN 05/11/2028 238,701 0.12
USD 128,380  ION Trading Finance Ltd "B~ FRN 01/04/2028 125,217 0.06
363,918 0.18

USD 304,389  Aggreko PLC "B* FRN 17/08/2026 302,867 0.15
USD 126,043  Altice Financing SA FRN 15/07/2025 123,719 0.06
USD 209,167  Altice Financing SA FRN 31/01/2026 205,507 0.10
USD 164,698  Arxada / Herens "B* FRN 03/07/2028 140,611 0.07
USD 874,672  Gladerma SA / Nestle "B3" FRN 01/10/2026 873,185 0.43
USD 294,410  ICONPIc / PraHealt Science "B" FRN 01/07/2028 294,533 0.14
USD 593,356  Inmarsat Plc / Connect US Finco "B* FRN 12/12/2026 591,314 0.29
USD 318,627  Jazz Financing Lux Sarl "B" FRN 05/05/2028 318,095 0.15
USD 104,968  Marlink / Venga Finance LLC "B* FRN 28/06/2029 102,423 0.05
USD 172,549  Nomad Foods Lux Sarl "B2" FRN 10/11/2029 172,568 0.08
USD 177,428  SS&C Technologies Holdings Europe "B4" FRN 16/04/2025 177,333 0.09
USD 202,748  Travelport Finance Luxembourg SA FRN 30/05/2026 129,759 0.06
3,431,914 1.67

USD 25,770  Akzonobel Speciality FRN 01/10/2025 25,662 0.01
USD 418,820  Hunter Douglas Inc "B1" FRN 25/02/2029 397,619 0.19
USD 106,000  Nouryon Finance BV *"B* FRN 16/06/2028 105,537 0.05
USD 139,384  Ola Netherlands "B" FRN 15/12/2026 131,021 0.06
USD 71,640  Playa Resorts Holding BV "B FRN 05/01/2029 71,439 0.04
USD 215,835  Stars Group Holdings BV FRN 21/07/2026 215,543 0.11
USD 205,447  Stars Group Holdings BV/ Flutter Financing BV "B* FRN 22/07/2028 205,550 0.10
USD 246,000  Ziggo Finance Partnership "1" FRN 30/04/2028 238,743 0.12
1,391,114 0.68

USD 170,280 Voyage Digital Ltd "B~ FRN 13/05/2029 169,854 0.08
169,854 0.08
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USD 101,943  Adevinta ASA / Ebay Classifieds "B2 * FRN 26/06/2028 101,891 0.05
101,891 0.05

USD 281,710 City Football Group Ltd "B~ FRN 21/07/2028 276,310 0.14
USD 247,303  Euro Garage "B~ FRN 07/02/2025 245,604 0.12
USD 123,799  Euro Garage "B~ FRN 31/03/2026 123,025 0.06
USD 191,000 Formula One Group "B~ FRN 15/01/2030 191,096 0.09
USD 424,244  Froneri US Inc / Froneri Lux Finco "B2~ FRN 29/01/2027 422,220 0.21
USD 89,073  ION Analytics / Dealogic / Acuris "B~ FRN 16/02/2028 88,321 0.04
1,346,576 0.66

USD 266,049  8Th Avenue Food & Provisions Inc FRN 01/10/2025 245,763 0.12
USD 133,725  ABG Intermadiate "B1" FRN 21/12/2028 133,525 0.07
USD 263,124  AC Products Inc "B" FRN 17/05/2028 225,482 0.11
USD 303,097  Advisor Group Holdings Inc "B1" FRN 31/07/2026 303,166 0.15
USD 254,738  Aimbridge Acquisition Co Inc "B* FRN 02/02/2026 246,736 0.12
USD 112,988  AIT Worldwide Logistics Inc "B" FRN 06/04/2028 110,551 0.05
USD 145,975  A-L Parent LLC FRN 01/12/2023 113,747 0.06
USD 265,388  Alixpartners LLP "B* FRN 04/02/2028 264,892 0.13
USD 494,516  Alliant Holdings Intermediate LLC "B4" FRN 05/11/2027 492,943 0.24
USD 445,022  Alliant Holdings Intermediate LLC "B5" FRN 05/11/2027 443,954 0.22
USD 562,779  Allied Universal Holdco LLC *B" FRN 12/05/2028 541,978 0.26
USD 23,000  AlterraMountian Co "B3" FRN 31/05/2030 22,942 0.01
USD 266,398  Amc Entertainment Holdings "B* FRN 22/04/2026 207,186 0.10
USD 133,650  Amentum Government Services Holdings LLC "B3" FRN 15/02/2029 129,139 0.06
USD 162,056  American Airlines Inc "B" FRN 29/01/2027 159,038 0.08
USD 351,450  American Airlines Inc "B FRN 15/02/2028 348,009 0.17
USD 271,134  American Bath / CP Atlas Buyer Inc "B* FRN 23/11/2027 257,214 0.13
USD 241,337  American Builders & Contractors Su "B" FRN 15/01/2027 240,855 0.12
USD 301,001  Amneal Pharmaceuticals LLC "B* FRN 04/05/2025 285,824 0.14
USD 334,706  Amwins Group Inc *B" FRN 19/02/2028 333,244 0.16
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USD 68,655  Amwins Group Inc "B" FRN 19/02/2028 68,496 0.03
USD 126,000  Amynta Agency Borrower Inc *B* FRN 28/02/2028 123,706 0.06
USD 266,650  AOC/Aliancys "B" FRN 15/10/2028 263,818 0.13
USD 107,281  Applied Systems Inc FRN 19/09/2026 107,381 0.05

USD 35,000  Applied Systems Inc "B* FRN 17/09/2027 35,087 0.02
USD 416,065  Aqgen Island Intermediate Holdings Inc "B* FRN 02/08/2028 409,566 0.20
USD 165,726  Aramark Services Inc *B5" FRN 06/04/2028 165,229 0.08
USD 102,998  Aramark Services Inc "B6" FRN 22/06/2030 102,677 0.05
USD 238,711  Arc Falcon I Inc "B* FRN 30/09/2028 232,146 0.11
USD 153,481  Aruba Investments Holdings LLC "B" FRN 24/11/2027 148,493 0.07
USD 122,000  Ascend Learning LLC FRN 10/12/2029 103,827 0.05
USD 140,017  Ascend Learning LLC "B* FRN 11/12/2028 131,362 0.06
USD 471,142  Ascend Performance Materials Operations LLC "B* FRN 27/08/2026 456,641 0.22
USD 127,552  Ascensus LLC "B* FRN 02/08/2029 117,667 0.06
USD 406,744  ASMGlobal "B" FRN 23/01/2025 405,219 0.20

USD 78,473  Asplundh Tree Expert LLC "B* FRN 07/09/2027 78,406 0.04
USD 158,440  Associated Materials "B* FRN 08/03/2029 125,959 0.06
USD 238,863  AssuredPartners Inc "B* FRN 13/02/2027 237,332 0.12
USD 120,515  AssuredPartners Inc "B2" FRN 12/02/2027 119,838 0.06

USD 29,925  Asurion LLC "B11" FRN 19/08/2028 28,706 0.01
USD 156,000  Asurion LLC "B3" FRN 31/01/2028 138,394 0.07
USD 270,000  Asurion LLC "B4" FRN 20/01/2029 235,575 0.11
USD 274,027  Asurion LLC "B8" FRN 23/12/2026 266,987 0.13
USD 555,740  Athenahealth Group Inc "B* FRN 15/02/2029 538,929 0.26
USD 136,900  Athenahealth Group Inc "DD* FRN 15/02/2029 132,759 0.06
USD 101,455  Atlantic Aviation "B" FRN 23/09/2028 100,631 0.05
USD 107,729  Atlantic Aviation "B* FRN 23/09/2028 107,549 0.05
USD 216,765  Atlantic Broadband Holdings "B* FRN 01/09/2028 213,446 0.10

USD 46,883  Atlas Air "B" FRN 17/03/2030 44,878 0.02
USD 286,978  Avantor Inc "B5" FRN 08/11/2027 286,871 0.14
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USD 107,135  Avis Budget Car Rental LLC "B" FRN 06/08/2027 106,561 0.05
USD 198,460  AVSC Holding Corp / PSAV "B1" FRN 03/03/2025 195,022 0.10
USD 164,205  Axalta Coating Systems US Holdings Inc "B4" FRN 20/12/2029 164,502 0.08

USD 42,003  AZZ Inc "B" FRN 13/05/2029 42,070 0.02

USD 53,215  B&G Foods Inc "B4" FRN 10/10/2026 52,512 0.03
USD 118,299  Bally*S Corp "B" FRN 02/10/2028 116,438 0.06
USD 127,360 Barracuda Parent LLC "B" FRN 15/08/2029 125,011 0.06
USD 140,195  Bayer Environmental "B" FRN 04/10/2029 136,418 0.07
USD 256,256  Beacon Roofing Supply Inc "B* FRN 19/05/2028 255,962 0.12
USD 163,280  Belron Finance 2019 LLC "B" FRN 30/10/2026 163,280 0.08

USD 66,000  Belron Finance 2019 LLC "B* FRN 18/04/2029 66,000 0.03
USD 291,168  Belron Finance US LLC "B* FRN 13/04/2028 290,877 0.14
USD 245,681  BMC Software Inc / Boxer Partner Co "B" FRN 02/10/2025 244,770 0.12
USD 186,204  Brand Energy & Infrastructure Services FRN 21/06/2024 185,971 0.09
USD 524,000 BrandSafway Services LLC "B* FRN 25/07/2030 507,625 0.25
USD 165,480  Bright Horizons Family Solitions "B FRN 23/11/2028 164,911 0.08
USD 253,686  Cablevision / Altice "B5" FRN 15/04/2027 219,981 0.11
USD 173,565  Caesars Entertainment Inc "B" FRN 06/02/2030 173,466 0.08
USD 315,540  Caliber Collision / Abra Auto Body "B1" FRN 05/02/2026 314,928 0.15
USD 170,999  Calpine Corp "B* FRN 20/07/2030 169,674 0.08
USD 120,989  Calpine Corp "B9" FRN 06/04/2026 120,860 0.06
USD 160,869  Camelot Finance / Clarivate Analytic "B" FRN 31/10/2026 160,634 0.08
USD 275,265  Camelot Finance / Clarivate Analytic "B" FRN 31/10/2026 274,921 0.13
USD 266,565  Carnival Corp "B" FRN 30/06/2025 266,150 0.13
USD 230,615 Castlelake Aviation One "B" FRN 22/10/2026 230,295 0.11

USD 98,505  Castlelake Aviation One "B* FRN 22/10/2027 98,382 0.05
USD 282,121  Catalent Pharma Solutions Inc "B3" FRN 22/02/2028 276,901 0.14
USD 296,485  CCC Intelligent Solution "B* FRN 21/09/2028 295,311 0.14
USD 107,460  CDK Global Inc /7 Central Parent Inc FRN 06/07/2029 107,456 0.05
USD 414,685  Chariot Buyer LLC "B" FRN 03/11/2028 408,291 0.20
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USD 242,806  Charter Communications Operating "B1" FRN 30/04/2025 242,439 0.12
USD 356,051  Charter Next Generation Inc FRN 01/12/2027 354,470 0.17
USD 188,640  CHG Healthcare Services Inc *B* FRN 30/09/2028 188,263 0.09
USD 623,372  Chobani LLC "B® FRN 23/10/2027 622,400 0.30
USD 218,501  Churchill Downs Incorporated "B1" FRN 17/03/2028 217,682 0.11

USD 33,915  Ciena Corp "B" FRN 19/01/2030 34,000 0.02
USD 142,642  Cirque Du Soleil Holding USA Newco Inc "B* FRN 08/03/2030 141,751 0.07
USD 128,474  Clean Harbors Inc "B" FRN 08/10/2028 128,456 0.06
USD 463,821  Clear Channel Outdoor Holdings Inc *B" FRN 21/08/2026 448,459 0.22
USD 110,218  Cloudera Inc "B* FRN 08/10/2028 107,463 0.05
USD 231,641  Cloudera Inc "B" FRN 08/10/2029 216,584 0.11
USD 272,615  CNT Holdings I "B* FRN 08/11/2027 271,691 0.13

USD 62,134  Columbus McKinnon Corp "B" FRN 14/05/2028 61,979 0.03
USD 164,221  Consolidated Communications Inc "B1" FRN 02/10/2027 141,641 0.07
USD 268,402  Constellation Renewables FRN 15/12/2027 266,894 0.13
USD 489,749  Core & Main LP "B" FRN 27/07/2028 487,609 0.24
USD 587,889  Corelogic Inc "B" FRN 04/06/2028 540,123 0.26
USD 211,325  Cornerstone Ondemand Inc "B" FRN 15/10/2028 194,749 0.10
USD 196,227  Covanta Holding Corp "B FRN 30/11/2028 195,709 0.10

USD 14,885  Covanta Holding Corp *C* FRN 30/11/2028 14,845 0.01
USD 105,404 Cp IrisHoldco I Inc "B* FRN 01/10/2028 99,410 0.05

USD 37,910  Cp IrisHoldco I Inc "DD*" FRN 02/10/2028 35,754 0.02
USD 221,445  Creative Artists Agency LLC "B" FRN 26/11/2028 220,141 0.11
USD 107,142  Crocs Inc "B" FRN 20/02/2029 107,287 0.05
USD 144,280  CSC Holdings LLC "B1" FRN 17/07/2025 137,157 0.07
USD 428,971  Cubic Corp /7 Atlas CC Acqusition "B" FRN 25/05/2028 373,445 0.18

USD 87,204  Cubic Corp / Atlas CC Acqusition *C* FRN 25/05/2028 75,917 0.04

USD 28,436  Curia Global/Albany Molecular "B" FRN 30/08/2026 24,617 0.01
USD 199,577  Cushman & Wakefield US Borrower LLC FRN 31/01/2030 193,091 0.09
USD 279,565  Dealer Tire Financial LLC "B2" FRN 14/12/2027 279,098 0.14
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USD 261,890  Directv Financing LLC "B" FRN 02/08/2027 259,831 0.13
UsD 37,810  DiscoverOrg / Zoominfo *B" FRN 28/02/2030 37,763 0.02
USD 144,183  DTZ US / Cushman & Wakefield *B* FRN 21/08/2025 143,687 0.07
USD 269,000  Duff & Phelps Corp / Deerfield Dakota FRN 07/04/2028 250,170 0.12
USD 749,173  Duff & Phelps Corp / Deerfield Dakota "B" FRN 09/04/2027 720,142 0.35
USD 48,141  E2open LLC FRN 04/02/2028 48,021 0.02
USD 280,280  Ecovyst / Ecoservices "B" FRN 09/06/2028 278,685 0.14
USD 207,815  Elanco Animal Health Inc "B" FRN 01/08/2027 204,737 0.10
USD 201,494  Electron Bidco Inc "B* FRN 01/11/2028 200,866 0.10
USD 88,265  Electronics For Imaging Inc FRN 23/07/2026 58,770 0.03
USD 76,895  Element Materials Technology Group FRN 24/06/2029 75,982 0.04
USD 166,605 Element Materials Technology Group *B* FRN 24/06/2029 164,627 0.08
USD 219,193  Element Solutions Inc / Platforma Special "B1" FRN 31/01/2026 218,919 0.11
USD 235,409  Emerald Topco Inc "B* FRN 25/07/2026 226,975 0.11
USD 281,467  Envision Healthcare Corp FRN 30/03/2027 66,446 0.03
USD 107  Envision Healthcare Corp FRN 30/03/2027 123 0.00

USD 113,000 Epicor Software Corporation "A3" FRN 31/07/2028 113,176 0.06
USD 713,299  Equinox Holdings Inc *B1" FRN 08/03/2024 668,553 0.33
USD 185,403  Eresearch Technology Inc "B® FRN 04/02/2027 179,687 0.09
USD 71,003  Eyecare Parners LLC "B* FRN 15/11/2029 40,294 0.02
USD 368,405  Eyecare Partners LLC *B" FRN 18/02/2027 295,513 0.14
USD 78,185  Eyecare Partners LLC "B* FRN 15/11/2028 61,258 0.03
USD 301,738  Fairbanks Morse Defense / Arcline "B" FRN 23/06/2028 297,967 0.15
USD 230,042  Fanatics Commerce Intermediate "B" FRN 24/11/2028 229,658 0.11
USD 119,998  Fender Musical Instruments Corp "B" FRN 01/12/2028 115,798 0.06
USD 572,404  Fertitta Entertainment LLC "B" FRN 27/01/2029 566,038 0.28
USD 302,707  Filtration Group Corp FRN 21/10/2028 303,409 0.15
USD 197,482  Filtration Group Corp "B FRN 21/10/2028 196,961 0.10
USD 388,305  FleetCor Technologies Operating Co LLC "B4" FRN 30/04/2028 385,987 0.19
USD 261,506  Focus Financial Partners LLC "B4" FRN 01/07/2028 260,167 0.13
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USD 120,000  Focus Financial Partners LLC "B6" FRN 30/06/2028 119,850 0.06

USD 61,000  FortreaHolding Inc "B* FRN 30/06/2030 60,981 0.03
USD 538,193  Freeport Lng Investments "B* FRN 21/12/2028 531,240 0.26
USD 395,774  Gainwell / Milano Acquisition Corp "B" FRN 01/10/2027 389,486 0.19
USD 358,040  Gates Global LLC "B3" FRN 31/03/2027 356,977 0.17
USD 466,939  Genesys / Greeneden US Holdings 11 LLC "B4" FRN 01/12/2027 466,122 0.23
USD 212,930  Go Daddy Operating Co LLC "B" FRN 10/11/2029 213,073 0.10
USD 383,150  Go Daddy Operating Co LLC *B4" FRN 10/08/2027 382,453 0.19
USD 154,975  Gogo Intermediate Holdings LLC "B* FRN 30/04/2028 154,975 0.08
USD 108,011  Goodrx Inc FRN 10/10/2025 107,817 0.05
USD 170,065  Greenhill & Co Inc "B* FRN 12/04/2024 169,747 0.08

USD 71,820  Hanesbrands Inc "B* FRN 08/03/2030 71,730 0.04

USD 43,890  HBFuller Co "B" FRN 15/02/2030 44,000 0.02

USD 69,634  Hearthside Food Solutions LLC FRN 23/05/2025 61,722 0.03
USD 112,000 Iélg::o.sB§oFth'\lwig%H70/I2d0|3nogs Inc / 10N Corporate Solutions Finance 109,153 0.05
USD 261,408  Hilton Worldwide Finance LLC FRN 22/06/2026 261,016 0.13
USD 513,124  HireRight / GIS / Genuine Financial Holdings LLC FRN 11/07/2025 512,267 0.25
USD 145,155  Hostess Brands LLC "B* FRN 30/06/2030 144,792 0.07
USD 557,397  Hub International Ltd FRN 20/06/2030 559,487 0.27

USD 96,515  HUB International Ltd FRN 10/11/2029 96,645 0.05

USD 73,353  ICON Plc / Pra Healt Science "B* FRN 01/07/2028 73,384 0.04
USD 109,539  ICP Group "B" FRN 29/12/2027 85,783 0.04
USD 152,500  I1-1V Incorporated "B" FRN 01/07/2029 152,157 0.07
USD 172,033  Illuminate Buyer LLC FRN 30/06/2027 170,923 0.08

USD 89,000  Ineos Finance Plc "B* FRN 16/02/2030 87,983 0.04

USD 56,000  Infoblox / Delta Topco Inc "B" FRN 01/12/2028 52,360 0.03
USD 316,743  Informatica LIc "B" FRN 29/10/2028 315,317 0.15
USD 123,438  Instructure Holdings Inc "B* FRN 29/10/2028 123,207 0.06
USD 118,580  Insulet Corp "B" FRN 04/05/2028 118,691 0.06
USD 239,767  1QVIA Inc "B2" FRN 17/01/2025 239,638 0.12
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USD 39,083  1QVIA Inc "B3" FRN 11/06/2025 39,060 0.02
USD 329,839  IRB Holding Corp "B" FRN 15/12/2027 327,639 0.16
USD 319,474  Iridium Satellite LIc "B2" FRN 04/11/2026 319,119 0.16
USD 138,190  JELD-WEN Inc "B" FRN 28/07/2028 137,456 0.07
USD 159,078  Kissner / Morton Salt /7 SCIH Salt Holdings Inc *B1" FRN 16/03/2027 157,139 0.08
USD 201,000  KUEHG Corp "B" FRN 12/06/2030 199,649 0.10

USD 8,670 Lealand Finance / McDermott International Inc FRN 28/06/2024 6,286 0.00

USD 71,194  Lealand Finance / McDermott International Inc FRN 30/06/2025 39,014 0.02

USD 33,000 Legence Holdings LLC FRN 16/12/2027 32,769 0.02
USD 254,983  Level 3 Financing Inc "B* FRN 01/03/2027 239,192 0.12
USD 153,450  Light and Wonder *B" FRN 14/04/2029 153,019 0.07
USD 232,467  Lions Gate Entertainment Corp "B* FRN 24/03/2025 231,479 0.11
USD 493,916  Live Nation Entertainment Inc "B4" FRN 19/10/2026 492,434 0.24
USD 311,501  Lumen Technologies "B" FRN 15/03/2027 216,234 0.11

USD 36,723 M6 ETX Holdings 11 MidCo LLC *B* FRN 19/09/2029 36,539 0.02
USD 426,762  Madison 1AQ LLC "B* FRN 21/06/2028 418,145 0.20
USD 219,050 Maravai Intermediate Hol "B" FRN 19/10/2027 218,822 0.11
USD 154,612  Mauser Packaging Solutions Holding *B* FRN 15/08/2026 154,376 0.08
USD 286,435 Mavis Tire Express Services Corp *B" FRN 04/05/2028 285,558 0.14
USD 361,195  McAfee / Magneta Buyer LLC "B" FRN 27/07/2028 272,352 0.13
USD 350,447  McAfee / Magneta Buyer LLC "B* FRN 27/07/2029 217,277 0.11
USD 460,295  McAfee "B1" FRN 01/03/2029 444,567 0.22
USD 270,815  Med Parentco Lp "B* FRN 31/08/2026 252,381 0.12
USD 359,439  Medal lion Midland Acquisition LP FRN 18/10/2028 357,343 0.17
USD 180,869  Medical Solutions / Reverb Buyer "B* FRN 01/11/2028 173,137 0.08
USD 914,812  Medline / Mozart Borrower Lp "B* FRN 21/10/2028 905,453 0.44
USD 357,097  Messer Industries USA Inc "B1" FRN 02/03/2026 356,719 0.17
USD 306,985  MH Sub / Micro Holding / Internet Brands "B" FRN 23/02/2029 265,831 0.13
USD 989,578  MH Sub I LLC FRN 03/05/2028 953,093 0.46
USD 363,464  Mileage Plus Holdings LLC "B* FRN 21/06/2027 378,570 0.18
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USD 228,486  MKS Instruments Inc "B" FRN 17/08/2029 227,844 0.11
USD 288,277  Momentive Performance Materials "B* FRN 29/03/2028 284,913 0.14
USD 241,325  Multi_Color / Label Acquisition Corp FRN 29/10/2028 239,735 0.12
USD 33,053  Nexstar Broadcasting Inc "B4" FRN 19/09/2026 33,017 0.02
USD 221,650  NortonLifelLock Inc "B* FRN 12/09/2029 220,541 0.11
USD 327,255  Ontic Technologies Inc "B* FRN 31/10/2028 327,079 0.16
USD 84,926  Option Care / Bioscrip Inc "B" FRN 27/10/2028 84,900 0.04
USD 158,517  ORBCOMM Inc "B* FRN 01/09/2028 132,361 0.06
USD 132,882  Orchid Orthopedic / Femur Buyer *B* FRN 05/03/2026 122,916 0.06
USD 255,098  Organon & Co "B" FRN 02/06/2028 254,141 0.12
USD 349,071  Oryx Midstream Services LLC "B" FRN 05/10/2028 348,907 0.17
USb 277,778  Packers Holdings LLC *B" FRN 09/03/2028 187,986 0.09
USD 178,575  PAI Holdco Inc "B" FRN 28/10/2027 166,476 0.08
USD 162,387  Pecf Uss Intermediate Ho "B" FRN 17/12/2028 129,388 0.06
USD 63,360 Peloton Interactive Inc FRN 25/05/2027 63,400 0.03
USD 229,793  Penn National Gaming Inc "B* FRN 03/05/2029 229,283 0.11
USD 361,772  Peraton Corp "B" FRN 01/02/2028 358,606 0.17
USD 177,480  Peraton Corp "B1" FRN 01/02/2029 172,766 0.08
USD 393,393  Petsmart Inc "B" FRN 12/02/2028 392,831 0.19
USD 8,772  Petvet Care Centers "B3" FRN 14/02/2025 8,577 0.00
USD 365,937  Phoenix Newco Inc "B* FRN 15/11/2028 364,261 0.18
USD 183,418  Pike Corp "B" FRN 21/01/2028 183,064 0.09
USD 226,421  Pilot Travel Centers LIc "B" FRN 04/08/2028 226,097 0.11
USD 190,578  PlaytikaHolding Corp "B1* FRN 11/03/2028 189,734 0.09
USD 63,994  PLY Gem / Cornerstone Building Brands Inc "B" FRN 12/04/2028 61,762 0.03
USD 174,056  Powerschool Inc / Severin Acquisition FRN 01/08/2025 173,838 0.08
USD 314,423  PQ Performance Chem / Sparta Us Holdco LIc "B" FRN 02/08/2028 310,886 0.15
USD 180,497  Precision Medicine Group FRN 18/11/2027 175,533 0.09
USD 66,309  Pregis Topco Corp "B" FRN 01/08/2026 66,042 0.03
USD 112,717  Press Ganey Holdings Inc "B* FRN 25/07/2026 108,525 0.05
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USD 225,618  Prime Security Services / ADT Corp "B1" FRN 23/09/2026 225,219 0.11
USD 531,900  Proofpoint Inc "B* FRN 31/08/2028 523,682 0.26
USD 133,690  PSAV Intermediate Corp "B3" FRN 15/10/2026 137,993 0.07
USD 45,195  Pug LLC "B2" FRN 13/02/2027 42,257 0.02
USD 443,365 Radiate Holdco LLC / Astound Broadband "B* FRN 25/09/2026 373,495 0.18
USD 966,301  RealPage Inc "B" FRN 22/04/2028 948,840 0.46
USD 87,433  Restoration Hardware Inc "B* FRN 20/10/2028 84,762 0.04
USD 137,957  Restoration Hardware Inc "B2" FRN 20/10/2028 134,371 0.07
USD 26,595  Rexnord Corp / Zurn LLC "B* FRN 04/10/2028 26,554 0.01
USD 30,255  Reynolds Consumer Products LLC "B* FRN 04/02/2027 30,183 0.01
USD 87,504  Reynolds Group / Pactiv Evergreen "B2" FRN 05/02/2026 87,371 0.04
USD 306,232  Roper Industries Ltd FRN 22/11/2029 306,147 0.15
USD 31,487 RV Retailer LLC "B" FRN 08/02/2028 29,480 0.01
USD 231,718  Ryan Specialty Group LLC "B* FRN 01/09/2027 231,255 0.11
USD 124,687  Ryan Specialty Group LLC *B* FRN 18/05/2030 124,906 0.06
USD 86,783  Sally Beauty "B* FRN 28/02/2030 86,782 0.04
USD 245,003  SBA Senior Finance 11 LLC "B* FRN 11/04/2025 244,685 0.12
USD 94,519  SeaWorld Parks & Entertainment Inc "B" FRN 25/08/2028 94,354 0.05
USD 706,137  Sedgwick Inc "B" FRN 24/02/2028 703,228 0.34
USD 90,198  Serta Simmons Holding FRN 29/06/2028 89,296 0.04
USD 377,841  Service King "B" FRN 30/06/2027 343,835 0.17
USD 102,000  Solenis "B" FRN 09/11/2028 99,271 0.05
USD 634,732  SoleraLLC /7 Solera Finance Inc "B* FRN 04/06/2028 598,133 0.29
USD 367,817  SophiaLP *B" FRN 07/10/2027 365,978 0.18
USD 313,610  Sotera Health FRN 13/12/2026 310,082 0.15
USD 251,426  Sotheby"S "B* FRN 15/01/2027 244,773 0.12
USD 181,571  Sovos Brands Intermediate Inc "B" FRN 08/06/2028 181,117 0.09
USD 90,265  Spring Education Via SSH Group Holdings FRN 30/07/2025 89,336 0.04
USD 146,150  Springs Window Fashion Inc / SWF Holding "B* FRN 06/10/2028 121,304 0.06
USD 270,442  SPX Flow "B*" FRN 05/04/2029 267,372 0.13
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USD 165,154 SRS Distribution Inc FRN 04/06/2028 162,540 0.08
USD 335,364 SRS Distribution Inc "B" FRN 02/06/2028 330,501 0.16
USD 198,890  SS&C Technologies Inc "B3" FRN 16/04/2025 198,782 0.10
USD 275,110  Standard Industires Inc "B" FRN 22/09/2028 275,454 0.13
USD 346,114  StandardAero Holdings "B1" FRN 06/04/2026 345,249 0.17
USD 186,054  StandardAero Holdings "B2" FRN 06/04/2026 185,589 0.09
USD 243,267  Station Casinos "B1" FRN 08/02/2027 242,083 0.12
USD 110,145  Surgery Center Holdings Inc FRN 31/08/2026 110,041 0.05
USD 102,180  Synaptics Incorporated "B FRN 02/12/2028 101,209 0.05
USD 609,166  Tempo Acquisition "B1" FRN 31/08/2028 609,788 0.30
USD 395,974  The Dun & Bradstreet Corp FRN 06/02/2026 395,851 0.19
USD 123,437  The Dun & Bradstreet Corp "B* FRN 18/01/2029 123,077 0.06
USD 423,227  Thyssenkrupp Elevator Technology "B1" FRN 30/07/2027 421,428 0.21
USD 778,050  TIBCO Software Inc/Picard Parent "B* FRN 30/03/2029 744,010 0.36

USD 62,993  TMK Hawk Parent Corp. "A* FRN 30/05/2024 61,575 0.03
USD 601,713  TMK Hawk Parent Corp. "B" FRN 28/08/2024 398,635 0.19
USD 157,605  Topgolf Cal laway Brands Corp "B" FRN 15/03/2030 157,268 0.08
USD 335,712  Trans Union LLC "B5" FRN 16/11/2026 334,326 0.16
USD 249,463  Trans Union LIc "B6" FRN 01/12/2028 248,997 0.12
USD 213,172  Trident Tpi Holdings Inc "B3" FRN 17/09/2028 211,206 0.10
USD 309,484  Triton Water Holdings Inc "B* FRN 31/03/2028 299,144 0.15
USD 742,800  Tropicana, Naked Juice / Bengal "B" FRN 24/01/2029 699,495 0.34
USD 281,729  Tropicana, Naked Juice / Bengal "B" FRN 24/01/2030 225,031 0.11
USD 286,833  Trugreen LP "B* FRN 02/11/2027 266,634 0.13
USD 242,392  Uber Technologies Inc "B* FRN 03/03/2030 242,317 0.12
USD 141,230  UFC Holdings LLC *B" FRN 29/04/2026 140,994 0.07
USD 222,794  Ultimate Software Group Inc *B* FRN 03/05/2026 222,344 0.11
USD 176,723  Ultimate Software Group Inc "B" FRN 03/05/2026 174,072 0.09

USD 63,521  UltraElectronics "B" FRN 04/08/2029 62,939 0.03
USD 335,628  United Airlines Inc "B" FRN 21/04/2028 335,742 0.16
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USD 138,818  UPC Financing Partnership *AX" FRN 31/01/2029 135,435 0.07
USD 233,509  US Foods Inc "B* FRN 13/09/2026 233,364 0.11
USD 153,659  US Foods Inc "B* FRN 22/11/2028 153,634 0.08
USD 109,124  US LBMHoldings "B FRN 18/12/2027 105,646 0.05
USD 40,532  USI Inc "B" FRN 02/12/2026 40,515 0.02
USD 289,656  USI Inc "B" FRN 22/11/2029 289,366 0.14
USD 294,420  USIC Holdings Inc FRN 12/05/2028 284,483 0.14
USD 130  UTZ Quality Foods LLC "B* FRN 20/01/2028 130 0.00

USD 300,291  Veeam Software / Buyer LLC "B" FRN 28/02/2027 297,663 0.15
USD 396,394  Veritas US Inc "B1" FRN 01/09/2025 331,980 0.16
USD 396,774  Verscend Holding Corp "B1" FRN 27/08/2025 396,278 0.19
USD 239,735  Vertiv Group Corp "B" FRN 02/03/2027 239,684 0.12
USD 145,410  Viad Corp "B" FRN 30/07/2028 141,109 0.07
USD 579,201  Viagogo / Stub Hub *B* FRN 13/02/2027 534,313 0.26
USD 280,877  Vialot Partners "B" FRN 29/04/2029 264,025 0.13
USD 132,751  Viasat Inc "B" FRN 04/03/2029 127,165 0.06
USD 191,234  Virigin MediaBristol LLC "Q" FRN 31/01/2029 188,518 0.09
USD 48,510  Vizient "B7" FRN 16/05/2029 48,490 0.02
USD 130,418  W.R. Grace Holdings LLC *B* FRN 22/09/2028 130,027 0.06
USD 406,430  Warner Music "G* FRN 20/01/2028 405,564 0.20
USD 436,426  Weber-Stephen Products LLC *B* FRN 30/10/2027 388,864 0.19
uUsb 70,712 WellPet / Woof Holdings Inc FRN 21/12/2027 68,237 0.03
USD 178,882  WEX Inc "B* FRN 31/03/2028 178,727 0.09
USD 384,150  Whatabrands LIc "B* FRN 03/08/2028 382,229 0.19
USD 247,690  White Cap Buyer LLC *B* FRN 19/10/2027 246,592 0.12
USD 630,904  WilliamMorris Endeavor Entertainment "B* FRN 18/05/2025 629,150 0.31
USD 415,037  Wilsonart LLC "E" FRN 31/12/2026 412,896 0.20
USD 182,417  Wirb-Copernicus Group (WCG) "B* FRN 08/01/2027 179,864 0.09
USD 28,088  Wyndham Hotels & Resorts Inc "B* FRN 25/05/2030 28,138 0.01
USD 659,324  Zayo Group Holding / Front Range "B* FRN 09/03/2027 500,980 0.24
72,856,762 35.52

83,297,808 40.61
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4,000,000 ACA ABS 2004-1 Ltd (Pref)* - 0.00
6,000,000 TCW High Income Partners Ltd A" (Pref)” 60 0.00

60 0.00

1,603,811,533 KCAD Holdings I Ltd* 16,038 0.01
16,038 0.01

7,500 Adelphia Communications Corp (Pref)* - 0.00
1,397 Ameriforge Group Inc* 14 0.00
74  Marsico Superholdco SPV LLC* - 0.00

817 NMG Parent LLC 93,955 0.04
129,777  Project Dark Circle (Pref) 1,194 0.00
4,191 Project Investor Holdings LLC* - 0.00
4,191  Proppants Holdings LLC* 566 0.00
14,140 Rand Mcnally & Co* - 0.00
95,729 0.04

111,827 0.05
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EUR 300,000 Banco Espirito Santo SA 0.000% 15/1/2024 66,213 0.03
66,213 0.03

USD 7,500,000 Adelphia Communications Corp 6.00% 15/2/2024* 1 0.00
EUR 100,000 Emerald Debt Merger Sub LLC "144A= 6.375% 15/12/2030 110,355 0.06
USD 1,645,000 geégg%ciyﬁgjgagg Electric Holdings Co LLC / TCEH Finance Inc B 0.00
110,356 0.06

176,569 0.09

288,396 0.14

200,556,452 97.77

4,570,642 2.23

205,127,094 100.00

[C))
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1.000 2028
CDS 22,000 Ladbrokes Group Finance Plc 20 728 (902)
1.000
2023
CDS 10,000 thyssenkrupp 12 20 262 26
5.000
CDS 8,000 2028 361 1,228
20
5.000
2027
CDS 18,410 12 20 (694) (5,268)
5.000
CDS 11,500 20% 831 1,379
5.000
2027
CDS 10,000 12 20 734 (914)
2,222 (4,451)
CDS
usb 5,180,124  EUR 4,722,000 2023 20 (43,626)
usD 169,275  GBP 132,000 2023 20 (566)
(44,192)
SGD 191,103  USD 141,731 2023 14 1,883
usb 4,585  SGD 6,128 2023 14 (1)
1,862
(42,330)
43 48
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https://www.blackrock.com/cash/en-Im/client-reporting
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(e
2023 31
2023 31
2023 28
2023 31
.671750 .666900
.759013 .755601
.151344 .152538
.148128 .148085
.103950 .103551
.285600 .286400
.000066 .000066
.007026 .007127
.059825 .060094
. 752644 .751033
.031820 .031845
(f
11 13 BlackRock Global Investment Series Combined
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Commission de Surveillance du Secteur Financier
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0.33 0.75
(b

0.1667 1.00
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2023
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2023 2023 30
2023 2022 12 31
2023 30

8,353 1,221,209 15,548 2,273,118
(8,087)  (1,182,319) (15,078)  (2,204,404)

266 38,889 470 68,714

(69) (10,088) (133) (19, 445)

197 28,801 337 49,269

18 2,632 11 1,608

- - ) (146)

18 2,632 10 1,462

215 31,433 347 50,731

(48) (7,018) (10) (1,462)

167 24,415 337 49,269
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