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FHTRERE 0% RH 7/20 — 150 153 17,178 | 2020/ 7 /15
(BEHLA-fE) | 0. 25% CALATLANTIC 06/19 0.25 250 254 28,420 | 2019/6/1
0. 25% SHUTTERFLY 05/18 0.25 200 197 22,038 | 2018/5/15
0.25% TEVA PHARM CO 2/26 0.25 300 255 28,515 | 2026/2/1
0.25% TWITTER, INC. 09/19 0.25 800 764 85,308 | 2019/9/15
0. 75% ELECTRONICS 09/19 0.75 275 266 29,727 | 2019/9/1
0.75% INPHI CORPOR 09/21 0.75 250 263 29,380 | 2021/9/1
0. 75% SUNPOWER CORP 6/18 0.75 400 393 43,938 | 2018/6/1
0. 75% SYNCHRONOSS 8/19 0.75 300 278 31,111 | 2019/ 8 /15
1% CARDTRONICS INC 12/20 1.0 500 444 49,584 | 2020/12/ 1
1% FIREEYE, INC 06/35 1.0 800 752 84,024 | 2035/6/1
1% WEB. COM GROUP 08/18 1.0 650 645 72,034 | 2018/8 /15
1. 125% YANDEX NV 12/18 1.125 700 700 78,162 | 2018/12/15
1. 25% HURON CONSUL 10/19 1.25 600 567 63,311 | 2019/10/ 1
1.25% WHITING PETRO 4/20 1.25 450 404 45,128 | 2020/4/1
1. 5% NEXTERA ENERGY 9/20 1.5 300 291 32,513 | 2020/ 9/15
1.5% SM ENERGY CO 07/21 1.5 350 330 36,882 | 2021/7/1
1.5% VERINT SYSTEM 06/21 1.5 500 492 54,992 | 2021/6/1
1. 75% PANDORA MEDIA12/20 1.75 250 222 24,861 | 2020/12/1
1.875% JAZZ INVES 08/21 1.875 250 254 28,386 | 2021/8/15
2% ACETO CORPORATI 11/20 2.0 775 693 77,396 | 2020/11/1
2% AVID TECHNOLOGY 06/20 2.0 250 211 23,623 | 2020/ 6 /15
2% CHART INDUSTRIES 8/18 2.0 800 802 89,607 | 2018/8/1
2% HERBALIFE LTD 08/19 2.0 300 301 33,665 | 2019/8/15
2.125% EZCORP, INC. 6/19 2.125 600 601 67,163 | 2019/6 /15
2.25% VITAMIN SHOP 12/20 2.25 100 62 6,943 | 2020/12/ 1
2.375% SCORPIO TAN 7/19 2.375 500 439 49,025 | 2019/7/1
2.5% DEPOMED INC 09/21 2.5 350 268 29,994 | 2021/9/1
2.5% ECHO GLOBAL L 05/20 2.5 1, 000 998 111,520 | 2020/5/1
2.5% KEYW HOLDING 07/19 2.5 500 447 50,002 | 2019/ 7 /15
2. 75% BROOKDALE SE 06/18 2.75 750 746 83,326 | 2018/6 /15
2. T5%SOLARCITY CORP11/18 2.75 275 271 30,341 | 2018/11/ 1
2.875% ENCORE CAPI 03/21 2.875 650 655 73,214 | 2021/3/15
2.875% SILVER STAND 2/33 2.875 400 386 43,184 | 2033/2/1
3% COWEN GROUP, INC 03/19 3.0 650 650 72,669 | 2019/3/15
3% PRA GROUP INC 8/20 3.0 650 619 69,131 | 2020/8/1
3% SEACOR HOLDINGS 11/28 3.0 600 555 61,971 | 2028/11/15
3. 25% ENDOLOGIX 11/20 3.25 400 349 39,025 | 2020/11/ 1
3.25% NRG YIELD INC 6/20 3.25 700 700 78,162 | 2020/6/1
3.72% CEMEX SAB DE 3/20 3.72 275 288 32,203 | 2020/ 3/15
3. 75% FORESTAR GROU 3/20 3.75 750 757 84,530 | 2020/3/1
3. 75% TELIGENT, INC 12/19 3.75 550 483 54,005 | 2019/12/15
3.75% TITAN MACHINE 5/19 3.75 360 352 39,393 | 2019/5/1
3.75% VERELT, INC. 12/20 3.75 800 828 92,454 | 2020/12/15
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ITRREREE| 3. 75%SPIRIT REALTY 5/21 3.75 800 820 91,617 | 2021/5/15
(ffetlfE)| 3.875% HCI GROUP 03/19 3.875 500 491 54,852 | 2019/3/15
3. 875%COLONY CAPITAL1/21 3.875 900 903 100, 933 | 2021/1 /15
4% PATTERN ENERGY G 7/20 4.0 300 304 34,042 | 2020/ 7 /15
4% PDL BIOPHARMA 02/18 4.0 786 786 87,764 | 2018/2/1
4. 25% HOSPITALITY P 2/21 4.25 400 415 46,356 | 2021/2/15
4. 25%CANADIAN SOLAR 2/19 4.25 300 291 32,576 | 2019/2/15
4. 375% ARES CAPITAL 1/19 4.375 800 817 91,226 | 2019/1 /15
4. 5% DHT HOLDINGS 10/19 4.5 300 294 32,828 | 2019/10/1
4.5% TPG SPECIALTY 12/19 4.5 550 567 63,370 | 2019/12/15
4. 75% PROSPECT CAPI 4/20 4.75 500 496 55,446 | 2020/ 4 /15
5% TAS OPER PARTNER 3/18 5.0 950 959 107,137 | 2018/3/15
5% NEW MOUNTAIN FIN 6/19 5.0 600 617 68,964 | 2019/6 /15
5.25% TCPC 12/19 5.25 800 839 93,682 | 2019/12/15
5. 375% PENNYMAC CORP5/20 5.375 875 861 96,175 | 2020/5/1
5. 5% BLACKROCK CAP 02/18 5.5 750 754 84,268 | 2018/2/15
5.625% RWT HOLDINGS11/19 5. 625 750 765 85,524 | 2019/11/15
5. 75% PROSPECT CAPI 3/18 5.75 200 202 22,555 | 2018/3/15
5. 875% WEATHERFORD 07/21 5.875 300 304 33,958 | 2021/7/1
6% RESOURCE CAPITAL12/18 6.0 600 607 67,875 | 2018/12/1
6.5% ARBOR REALTY 10/19 6.5 200 218 24,425 | 2019/10/ 1
8. 25%CLEARWIRE COMM12/40 8.25 600 601 67,136 | 2040/12/ 1
Ml ES| 3. 125% JD. COM 04/21 3.125 400 400 44,737 | 2021/ 4 /29
(BLEEEMER)| 4. 2% SYMANTEC CORP 09/20 4.2 400 413 46,128 | 2020/ 9/15
4.625% INTL LEASE 04/21 4.625 400 423 47,252 | 2021/ 4 /15
5.4% ARCONIC INC 04/21 5.4 400 424 47,343 | 2021/ 4 /15
5.625% MDC HOLDING 02/20 5. 625 400 422 47,120 | 2020/2/1
5. 7% CHOICE HOTELS 8/20 5.7 400 430 48,013 | 2020/ 8 /28
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