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&% (94.8%)
Ny rga—r (94.8%)
F—Z+Z U7 (0.8%)
FMG Resources Pty Ltd.

>k RKv 112,514  4.25% due 06/30/19 0.8 112, 373
F—=A+Z7YTHE (B 99,687K ) 112, 373
HFE (5.7%)
1011778 B.C. Unlimited Liability Co.

K RKv 246,853  3.75% due 12/10/21 1.9 248, 087
Novelis, Inc.

K RKv 122,191  4.00% due 06/02/22 0.9 122, 474
Valeant Pharmaceuticals International, Inc.

* R 142,451  4.75% due 08/05/20 1.1 142, 363

* R 236,982 5.00% due 04/01/22 1.8 237, 205
AFZEEFH (B 750, 109K ) 750, 129
TA=rv (3.3%)
Avago Technologies Cayman Ltd.

K RKv 250,000 3.53% due 02/01/23 1.4 188, 691
Avago Technologies

K RKv 186,797  2.28% due 02/01/21 1.9 247, 875
A< 85 (BR 435,724k L) 436, 566
R4 (0.8%)
Prime Security Services Borrower, LLC

>k Kov 99,750 4. 75% due 05/02/22 0.8 100, 498
KAV E&F (B 100, 847K F V) 100, 498
TANTG R (1.3%)
Grifols Worldwide Operations Ltd.

k Kov 172,027  3.44% due 02/27/21 1.3 173, 496
TANTG  REE (BA 172,701k F) 173, 496
NI s TAT (4.0%)
Endo Luxembourg Finance Company I S.A R.L.

x Kov 124,063  3.75% due 09/26/22 0.9 123,907
Intelsat Jackson Holdings S.A.

>k Kov 150,000 3. 75% due 06/30/19 1.1 143, 297
Ortho—Clinical Diagnostics Holdings Luxembourg
S.A R.L.

k Kov 122,162 4.75% due 06/30/21 0.9 118, 535
Travelport Finance S.A.R.L.

>k Kov 143,951  5.00% due 09/02/21 1.1 144, 731
NIerTNTEE (B 538, 166K FL) 530, 470
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v —T ¥ VS (1.5%)
Drillships Ocean Ventures, Inc.

K RKv 97,856 5.50% due 07/25/21 0.5 69, 967
Seadrill Operating LP

>k RKv 246,827  4.00% due 02/21/21 1.0 129, 461
~—U Y VEEREE (B 280,290k K1) 199, 428
FZ & (0.9%)
Amaya Holdings B.V.

k Kov 113,665 5.00% due 08/01/21 0.9 113, 453
F 7 v FEE (B 112,002k F) 113, 453
ZE (0.9%)
Virgin Media Investment Holdings Ltd.

>k Kov 125,000 3.65% due 06/30/23 0.9 125, 579
HEEEE (B 123, 168% K1) 125, 579
KE (75.6%)
Academy, Ltd.

>k Kov 76,489 5.00% due 07/01/22 0.5 67, 755
Acosta, Inc.

k Kov 148,496  4.25% due 09/26/21 1.1 141, 814
Advantage Sales & Marketing, Inc.

>k Kov 122,169  4.25% due 07/23/21 0.9 120, 846
Albertson’ s LLC

* Ky 100, 000 4. 75% due 06/22/23 0.8 101, 080
Albertson’ s LLC

* Rov 212,863 4.50% due 08/25/21 1.6 214, 379
American Airlines, Inc.

>k Rov 123,438  3.25% due 06/27/20 0.9 123, 424
Aramark Corp.

kv 122,155  3.25% due 02/24/21 0.9 122, 792
Ascena Retail Group, Inc.

kv 100,000 0% due 08/21/22 0.7 98, 225
Asurion, LLC

>k Rov 111,585 5.00% due 05/24/19 0.8 111,972

%k Rov 99,745 0.00% due 02/19/21 0.8 100, 196

% Rov 100,000  5.00% due 08/04/22 0.8 99, 950
Avaya, Inc.

%k Rov 121,663  6.25% due 05/29/20 0.8 99,916
Axalta Coating Systems Dutch Holding B B.V.

%k Rov 114,107  3.75% due 02/01/20 0.9 114, 892
Bass Pro Group, LLC

%k Rv 99, 747  4.00% due 06/05/20 0.8 99, 872
B/E Aerospace, Inc.

>k Rov 125,000  3.75% due 12/16/21 1.0 126, 368
Berry Plastics Corp.

* Rov 110,023  3.75% due 10/01/22 0.8 110, 273
BMC Software Finance, Inc.

* Fov 99,734  5.00% due 09/10/20 0.7 97, 396
Cengage Learning, Inc.

* Fov 99,750 5.25% 06/07/23 0.8 99, 314
Charter Communications Operating, LLC

* Fov 149,001  3.50% due 01/24/23 1.1 149, 974
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Chrysler Group

K RKv 145,696 0.00% 5/24/17 1.1 145, 947
Community Health Systems, Inc.

K RKov 147,128  4.00% due 01/27/21 1.1 145, 247
Communications Sales & Leasing, Inc.

* Rv 99, 747  4.50% 10/24/22 0.8 99,914
CSC Holdings, LLC

* R 199,500 5.00% due 10/09/22 1.5 199, 799
DaVita HealthCare Partners, Inc.

Xk Fov 172,035 3.50% due 06/24/21 1.3 173, 003
Dollar Tree, Inc.

K Fov 56,818 3.00% due 07/06/22 0.4 57,227
DTZ U.S. Borrower, LLC

K Fov 248,116 4. 25% due 11/04/21 1.9 248, 148
Federal-Mogul Corp.

K Fov 105,826  4.75% due 04/15/21 0.8 102, 222
First Data Corp.

>k Kov 125,000 4. 24% due 07/08/22 1.0 125, 844

k Kov 182,571  4.49% due 03/24/21 1.4 183, 529
Gardner Denver, Inc.

>k Kov 100,000  0.00% due 07/30/20 0.7 96, 768
Gates Global, LLC

>k Kov 143,536  4.25% due 07/06/21 1.1 140, 963
Harbor Freight Tools USA, Inc.

K Kov 125,000 0.00% due 08/13/23 1.0 125, 781
Hilton Worldwide Finance, LLC

Kk Kov 194,220 3.50% due 10/26/20 1.5 194, 787
Hub International Ltd.

Kk Rov 99,744  4.00% due 10/02/20 0.8 99, 791
iHeartCommunications, Inc.

Kk Rov 250,000 7.25% due 01/30/19 1.4 191, 790
IMG Worldwide Holdings, LLC

Kk Rov 99,745 5.25% due 05/06/21 0.8 100, 150
IMS Health

Kk Rov 124,680 0.00% due 02/26/21 0.9 125, 148
Infor, Inc.

Kk Rov 120,009 3. 75% due 06/03/20 0.9 119, 259
Kinetic Concepts, Inc.

K Fov 247,484  5.00% due 11/04/20 1.9 249, 216
La Quinta Intermediate Holdings, LLC

>k R 246,875  3.75% due 04/14/21 1.9 246, 154
Las Vegas Sands, LLC

Kk Rov 124,679  0.00% due 12/19/2020 0.9 125, 373
Level 3 Financing, Inc.

Kk Koy 250,000 4. 00% due 01/15/20 1.9 251, 408
Light Tower

>k Rov 124,357  0.00% due 04/13/20 0.9 124, 436
Keurig Green Mountain, Inc.

>k Kov 99,750 5.25% due 03/03/23 0.8 100, 914
MGM Growth Properties Operating Partnership LP

>k Koy 124,687  4.00% due 04/25/23 0.9 124, 754
MPH Acquisition Holdings LLC

>k Ky 119,597  5.00% due 06/07/23 0.9 120, 877
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Neiman Marcus Group, Inc.

K v 147,718  4.25% due 10/25/20 1.0 135, 193
ON Semiconductor Corporation

k% Kv 125,000 0.00% due 03/31/23 0.9 125, 688
Petco Animal Supplies, Inc.

K v 100, 000 0. 00% due 01/26/23 0.8 100, 964
PetSmart, Inc.

¥ KoL 247,494 4. 25% due 03/11/22 1.9 248, 018
RBS Global in ZCP

* v 118,131 0. 00% due 08/21/20 0.9 118, 426
Reynolds Group Holdings Inc.

* v 115,513 4. 25% due 02/05/23 0.9 115, 781
RPI Finance Trust

K v 246,859  3.50% due 11/09/20 1.9 248, 943
Sabre GLBL, Inc.

b % 101,565  4.00% due 02/19/19 0.8 101, 962
Scientific Games International, Inc.

* kv 246,859  6.00% due 10/01/21 1.9 247, 476
Servicemaster Company, LLC

¥ Rv 180, 346 4. 25% due 07/01/21 1.4 181, 957
T-Mobile USA, Inc.

* Fov 123,439  3.50% due 11/09/22 0.9 124, 382
Trans Union LLC

¥ Rv 99,645 3.50% due 04/09/23 0.8 99, 932
Tribune Media Co.

K Fov 246,875  3.75% due 12/27/20 1.9 248, 186
Univar USA, Inc.

b % 124,060  4.25% due 07/01/22 0.9 124, 163
Univision Communications, Inc.

* Fov 246,708  4.00% due 03/01/20 1.9 247, 208
UPC Financing Partnership

b % 125,000 0.00% due 08/31/24 0.9 125, 625
US Foods, Inc.

* Fov 122,779  4.00% due 06/27/23 0.9 123, 591
Valeant Pharmaceuticals International, Inc.

kK Rv 148, 368 4. 75% due 08/05/20 1.1 148, 257
Weight Watchers International, Inc.

* Fov 124,677 4.07% due 04/02/20 0.7 95, 378
West Corp.

* Rv 235,504  3.75% due 06/17/2023 1.8 236, 564
Western Digital Corporation

* Kov 175,000 0.00% due 04/29/21 1.3 173, 104

K Ry 199,500  4.50% due 04/29/23 1.5 201, 594
WideOpenWest Finance, LLC

* Kov 125,000 4.50% due 08/18/23 0.8 124, 648
Zebra Technologies Corporation

* Ry 96,515 4.09% due 10/27/21 0.6 97, 407
KEAE (FH 10,068, 199 K1) 10, 013, 334
RNy rua— 88 EF 12,680,893 Kiv) 12, 555, 326
BHE3 (BH 12,680,893 K) 12, 555, 326
BEAMHEEH (BA 12,680,893% ki) 94. 8 12, 555, 326
BEEBZ BB LT OMOERE 5.2 682, 605
M RE 100. 0 13, 237,931
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