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FPIMERLE] 0% RH 7/20 — 1, 300 1, 090 121, 402 | 2020/ 7 /15
(EEHattfE) | 0. 25% CALATLANTIC 06/19 0.25 750 714 79,538 | 2019/6/ 1
0. 25% TWITTER, INC. 09/19 0.25 1, 000 948 105,564 | 2019/ 9 /15
0.5% TOLL BROS FINA 9/32 0.5 600 599 66,762 | 2032/9 /15
0. 75% SUNPOWER CORP 6/18 0.75 650 630 70,199 | 2018/6/1
0. 75% SYNCHRONOSS 8/19 0.75 400 374 41,696 | 2019/8/15
1% FIREEYE, INC 06/35 1.0 1, 200 1,132 126,092 | 2035/6/1
1% WEB. COM GROUP 08/18 1.0 1,100 1,091 121,555 | 2018/ 8 /15
1.125% YANDEX NV 12/18 1.125 1, 000 986 109, 809 | 2018/12/15
1.25% ALLSCRIPTS 07/20 1.25 500 500 55,739 | 2020/7/1
1. 25% HURON CONSUL 10/19 1.25 750 711 79,225 | 2019/10/ 1
1.25% WHITING PETRO 4/20 1.25 550 473 52,740 | 2020/4/1
1.5% VERINT SYSTEM 06/21 1.5 500 482 53,721 | 2021/6/1
1. 5%ICONIX BRAND INC3/18 1.5 475 462 51,498 | 2018/3/15
1.625% CALAMP 05/20 1.625 400 400 44,536 | 2020/ 5 /15
1.75% ENVESTNET, IN 12/19 1.75 1, 250 1,226 136,565 | 2019/12/15
1.75% PANDORA MEDIA12/20 1.75 275 265 29,546 | 2020/12/1
1. 8T5%MERITAGE HOME 9/32 1.875 400 399 44,508 | 2032/9/15
2% ACETO CORPORATI 11/20 2.0 1, 000 916 102,084 | 2020/11/1
2% AVID TECHNOLOGY 06/20 2.0 250 190 21,224 | 2020/ 6 /15
2% CHART INDUSTRIES 8/18 2.0 1, 000 992 110,504 | 2018/8/1
2.125% EZCORP, INC. 6/19 2.125 1, 100 1, 064 118,570 | 2019/6 /15
2.25% VITAMIN SHOP 12/20 2.25 500 395 43,979 | 2020/12/ 1
2.375% SCORPIO TAN 7/19 2.375 750 662 73,797 | 2019/7/1
2.5% ECHO GLOBAL L 05/20 2.5 1,175 1,121 124,855 | 2020/5/1
2.5% KEYW HOLDING 07/19 2.5 500 474 52,851 | 2019/ 7 /15
2. 75% BROOKDALE SE 06/18 2.75 900 895 99,704 | 2018/6 /15
2.75% NUANCE COMMU 11/31 2.75 1, 000 1,001 111,479 | 2031/11/1
2.875% ENCORE CAPI 03/21 2.875 500 478 53,234 | 2021/3/15
2.875% SILVER STAND 2/33 2.875 400 390 43,506 | 2033/2/1
2. 875%SPIRIT REALTY 5/19 2.875 700 697 77,645 | 2019/ 5 /15
3% COWEN GROUP, INC 03/19 3.0 800 825 91,911 | 2019/3/15
3% PRA GROUP INC 8/20 3.0 900 865 96,385 | 2020/8/ 1
3% SEACOR HOLDINGS 11/28 3.0 1, 000 844 94,012 | 2028/11/15
3.125% EXTRA SPACE 10/35 3.125 1, 150 1,236 137,644 | 2035/10/ 1
3.25% NRG YIELD INC 6/20 3.25 1, 000 1, 000 111,409 | 2020/6/1
3. 75% FORESTAR GROU 3/20 3.75 900 915 101,959 | 2020/3/1
3. 75% TELIGENT, INC 12/19 3.75 800 821 91,410 | 2019/12/15
3.75% TITAN MACHINE 5/19 3.75 499 484 53,891 | 2019/5/1
3.75% VEREIT, INC. 12/20 3.75 1, 000 1,030 114, 680 | 2020/12/15
3.875% HCI GROUP 03/19 3.875 200 200 22,268 | 2019/3/15
3.875% JEFFERIES GR11/29 3.875 1, 000 1,004 111,827 | 2029/11/1




k74 ] " ! s,
Aw ) SRS e e TR e | o
TAYT % T R T Rv TH
FTHMEMEE| 3. 875%COLONY CAPITALL/21 3.875 1, 100 1,126 125,459 | 2021/1 /15
(BEHttfE) | 4% MERITOR, INC. 02/27 4.0 900 948 105,592 | 2027/2/15
4% PATTERN ENERGY G 7/20 4.0 300 317 35,322 | 2020/ 7 /15
4% PDL BIOPHARMA 02/18 4.0 1, 000 997 111,061 | 2018/2/1
4. 25%CANADIAN SOLAR 2/19 4.25 500 484 53,930 | 2019/2/15
4.5% DHT HOLDINGS 10/19 4.5 500 488 54, 347 | 2019/10/ 1
4.75% ARES CAPITAL 1/18 4.75 1, 300 1,314 146,370 | 2018/ 1 /15
4.75% PROSPECT CAPI 4/20 4.75 500 503 56,017 | 2020/4 /15
5% IAS OPER PARTNER 3/18 5.0 1, 250 1,264 140, 740 | 2018/ 3 /15
5% NEW MOUNTAIN FIN 6/19 5.0 1, 000 1,035 115,236 | 2019/6 /15
5.25% TCPC 12/19 5.25 1, 100 1,161 129,363 | 2019/12/15
5. 375% PENNYMAC CORP5/20 5. 375 1, 000 988 110,087 | 2020/5/1
5. 5% APOLLOREALINC 03/19 5.5 250 270 30,131 | 2019/3/15
5. 5% BLACKROCK CAP 02/18 5.5 1, 000 1,016 113,149 | 2018/ 2 /15
5.625% RWT HOLDINGS11/19 5.625 1, 100 1, 150 128,061 | 2019/11/15
6% RESOURCE CAPITAL12/18 6.0 600 606 67,472 | 2018/12/ 1
6.5% ARBOR REALTY 10/19 6.5 250 267 29,748 | 2019/10/ 1
8. 25%CLEARWIRE COMM12/40 8.25 1, 100 1,125 125,290 | 2040/12/ 1
Mt g S| 3.125% JD. COM 04/21 3.125 500 501 55,791 | 2021/4 /29
(BOREEMER)| 4. 125% NXP BV/NXP 06/21 4.125 500 525 58,453 | 2021/6/1
4. 2% SYMANTEC CORP 09/20 4.2 500 527 58,731 | 2020/ 9/15
5.4% ARCONIC INC 04/21 5.4 500 532 59,246 | 2021/4 /15
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