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N00985106 AERCAP HOLDINGS NV 378,970 $37,654,459 1.38% N/A N/A

023771T40 AMERICAN AIRLINES INC 325,000 $343,595 0.01% 8.50% 05/15/29

DDD1356546 AMERICAN AIRLINES INC 18,058,824 $18,145,957 0.67% FLOATER 06/04/29

DDD1137534 AMERICAN AIRLINES INC &
AADVANTAGE LOYALTY IP LTD 32,966,666 $34,079,291 1.25% FLOATER 04/20/28

03027X100 AMERICAN TOWER CORP 182,558 $38,154,622 1.40% N/A N/A

B1XZS82 ANGLO AMERICAN PLC 600,441 $19,314,093 0.71% N/A N/A

03769M106 APOLLO GLOBAL MANAGEMENT INC 197,073 $34,493,687 1.26% N/A N/A

G6095L109 APTIV PLC 684,801 $38,026,999 1.39% N/A N/A

29109X106 ASPEN TECHNOLOGY INC 105,778 $26,444,500 0.97% N/A N/A

BD9PNF2 ASR NEDERLAND NV 832,528 $39,847,676 1.46% N/A N/A

05368V106 AVIENT CORP 878,789 $45,037,936 1.65% N/A N/A

05722G100 BAKER HUGHES CO 1,039,777 $45,698,199 1.68% N/A N/A

060505104 BANK OF AMERICA CORP 709,130 $33,690,766 1.24% N/A N/A

91911XAV6 BAUSCH HEALTH AMERICAS INC 1,257,000 $1,221,320 0.04% 9.25% 04/01/26

DDD1186831 BAUSCH HEALTH AMERICAS INC 0 $0 0.00% FLOATER 02/01/27

7309681 BNP PARIBAS SA 641,267 $38,388,426 1.41% N/A N/A

DDD1068988 BOSGEN LIQUIDATING TRUST C/O
VERDOLINO & LOWEY, P.C 159,827 $0 0.00% N/A N/A

DDD1361569 BP CURRENCY FUT   DEC24 -20 $44,875 0.00% N/A 12/16/24

0798059 BP PLC 9,361,336 $45,920,327 1.68% N/A N/A

0287580 BRITISH AMERICAN TOBACCO PLC 1,088,858 $41,425,042 1.52% N/A N/A

16119P108 CHARTER COMMUNICATIONS INC 98,317 $39,028,407 1.43% N/A N/A

17275R102 CISCO SYSTEMS INC 572,302 $33,886,001 1.24% N/A N/A

18453H106 CLEAR CHANNEL OUTDOOR HOLDINGS
INC 2,405,414 $3,632,175 0.13% N/A N/A

18453HAD8 CLEAR CHANNEL OUTDOOR HOLDINGS
INC 13,500,000 $11,962,781 0.44% 7.50% 06/01/29

DDD1142787 CORELOGIC INC 7,621,781 $7,596,743 0.28% FLOATER 06/02/28

BRBLFV6 COVESTRO AG 512,327 $31,230,468 1.14% N/A N/A
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126650100 CVS HEALTH CORP 556,494 $33,306,165 1.22% N/A N/A

B1Y9TB3 DANONE SA 503,988 $34,523,188 1.27% N/A N/A

6640381 DENSO CORP 2,169,084 $31,048,847 1.14% N/A N/A

5842359 DEUTSCHE TELEKOM AG 1,062,105 $34,027,566 1.25% N/A N/A

25470MAG4 DISH NETWORK CORP 2,000,000 $2,126,660 0.08% 11.75% 11/15/27

0822011 DS SMITH PLC 2,793,678 $20,747,822 0.76% N/A N/A

036752103 ELEVANCE HEALTH INC 102,312 $41,636,891 1.53% N/A N/A

29364G103 ENTERGY CORP 227,695 $35,559,128 1.30% N/A N/A

26875P101 EOG RESOURCES INC 267,610 $35,661,708 1.31% N/A N/A

DDD1361576 EURO FX CURR FUT  DEC24 -92 $594,435 0.02% N/A 12/16/24

2556868 EVEREST GROUP LTD 146,503 $56,778,702 2.08% N/A N/A

30034W106 EVERGY INC 341,865 $22,094,734 0.81% N/A N/A

4352097 FRESENIUS SE & CO KGAA 718,432 $25,326,516 0.93% N/A N/A

35909D109 FRONTIER COMMUNICATIONS
CORPORATION 279,418 $9,726,540 0.36% N/A N/A

2712013 GLOBAL PAYMENTS INC 375,678 $44,690,654 1.64% N/A N/A

BN7SWP6 GSK PLC 2,160,803 $36,770,380 1.35% N/A N/A

416515104 HARTFORD FINANCIAL SERVICES
GROUP INC/THE 262,934 $32,422,391 1.19% N/A N/A

7792559 HEINEKEN NV 524,561 $38,885,025 1.43% N/A N/A

444859102 HUMANA INC 64,639 $19,157,706 0.70% N/A N/A

L5217E104 INTELSAT EMERGENCE SA 262,161 $917,563 0.03% N/A 02/17/27

L5217E112 INTELSAT EMERGENCE SA 61,215 $117,838 0.00% N/A 02/17/27

L5217E120 INTELSAT SA/LUXEMBOURG 106,029 $3,225,031 0.12% N/A N/A

460146103 INTERNATIONAL PAPER CO 313,195 $18,425,261 0.68% N/A N/A

BY7QL61 JOHNSON CONTROLS INTERNATIONAL
PLC 358,297 $30,046,786 1.10% N/A N/A

48203R104 JUNIPER NETWORKS INC 99,868 $3,587,258 0.13% N/A N/A

487836108 KELLANOVA 499,129 $40,574,196 1.49% N/A N/A

49177J102 KENVUE INC 1,696,259 $40,845,916 1.50% N/A N/A

521865204 LEAR CORP 372,245 $36,420,450 1.34% N/A N/A

54300N103 LONGBOARD PHARMACEUTICALS INC 19,950 $1,196,601 0.04% N/A N/A

DDD1201547 LOYALTY VENTURES INC 26,135,993 $2,058,209 0.08% FLOATER 11/03/27

G5960L103 MEDTRONIC PLC 351,935 $30,456,454 1.12% N/A N/A

58933Y105 MERCK & CO INC 355,329 $36,115,639 1.32% N/A N/A

DDD1142407 MICHAELS COMPANIES INC 52,416,418 $38,984,711 1.43% FLOATER 04/15/28

55916AAB0 MICHAELS COS INC/THE 51,000,000 $27,554,825 1.01% 7.88% 05/01/29

DDD1350700 NEPTUNE BIDCO US (10/22) 2ND LIEN 38,000,000 $38,190,000 1.40% FLOATER 10/11/30

DDD1275405 NEPTUNE BIDCO US INC (NIELSEN
FINANCE) 48,006,351 $43,655,775 1.60% FLOATER 10/11/28

66987V109 NOVARTIS AG 288,356 $30,499,414 1.12% N/A N/A

693475105 PNC FINANCIAL SERVICES GROUP INC/
THE 158,687 $34,073,272 1.25% N/A N/A
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69351T106 PPL CORP 1,132,445 $39,556,303 1.45% N/A N/A

743315103 PROGRESSIVE CORP/THE 151,976 $40,863,306 1.50% N/A N/A

0709954 PRUDENTIAL PLC 4,632,311 $38,029,129 1.39% N/A N/A

B24CGK7 RECKITT BENCKISER GROUP PLC 739,708 $45,961,654 1.69% N/A N/A

6635677 RENESAS ELECTRONICS CORP 1,063,497 $13,946,587 0.51% N/A N/A

0718875 RIO TINTO PLC 745,439 $46,947,061 1.72% N/A N/A

7110388 ROCHE HOLDING AG 134,038 $38,960,317 1.43% N/A N/A

6771720 SAMSUNG ELECTRONICS CO LTD 903,439 $35,526,109 1.30% N/A N/A

806857108 SCHLUMBERGER LTD 899,987 $39,545,428 1.45% N/A N/A

DDD1189066 SORENSON COMMUNICATIONS LLC 28,709,594 $29,551,997 1.08% FLOATER 03/01/30

DDD1189161 SORENSON COMMUNICATIONS LLC 113,053,307 $99,323,876 3.64% FLOATER 03/01/30

DDD1189187 SORENSON COMMUNICATIONS LLC 106,532 $50,823,488 1.86% N/A N/A

78467J100 SS&C TECHNOLOGIES HOLDINGS INC 395,764 $30,608,387 1.12% N/A N/A

855030AQ5 STAPLES INC 8,000,000 $7,897,450 0.29% 10.75% 09/01/29

855030AS1 STAPLES INC 22,000,000 $18,180,431 0.67% 12.75% 01/15/30

DDD1360314 STAPLES INC 12,967,500 $12,377,219 0.45% FLOATER 08/22/29

0766937 ST JAMES'S PLACE PLC 3,568,984 $41,077,808 1.51% N/A N/A

DDD1046986 TENERITY INC 1 $26 0.00% N/A N/A

DDD1339398 TRANSDIGM INC 12,922,500 $12,956,486 0.48% FLOATER 08/24/28

DDD1315415 TRAVELPORT FINANCE (LUXEMBOURG)
S.A.R.L 30,942,480 $28,935,087 1.06% FLOATER 02/28/25

911312106 UNITED PARCEL SERVICE INC 309,335 $41,982,946 1.54% N/A N/A

912797KA4 UNITED STATES TREASURY BILL 5,000,000 $4,951,363 0.18% N/A 02/20/25

91327TAA9 UNITI GROUP LP / UNITI GROUP
FINANCE 2019 INC / CSL CAPITAL LLC 5,000,000 $5,316,169 0.19% 10.50% 02/15/28

DDD632083 VARIATION MARGIN-JPMORGAN-USD -457,388 -$457,388 -0.02% N/A 02/20/49

DDD636934 VARIATION MARGIN-MORGAN
STANLEY-USD -59,256 -$59,256 0.00% N/A 02/20/49

BKWQ2N2 VOYA FINANCIAL INC 349,041 $28,970,403 1.06% N/A N/A

254687106 WALT DISNEY CO/THE 435,439 $51,151,019 1.88% N/A N/A

DDD1003325 WALTER ENERGY INC 7,443,000 $0 0.00% N/A N/A

949746101 WELLS FARGO & CO 449,545 $34,241,842 1.26% N/A N/A

971378104 WILLSCOT HOLDINGS CORP 1,220,899 $46,687,177 1.71% N/A N/A

DDD1108410 WINDSTREAM HOLDINGS II LLC 1,714,983 $38,026,992 1.39% N/A N/A

98956P102 ZIMMER BIOMET HOLDINGS INC 247,012 $27,690,045 1.02% N/A N/A
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