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HHTRERE | 0% RH 7/20 — 1, 300 1,098 119,791 | 2020/7/15
(BEHitAE) % | 0. 25% CALATLANTIC 06/19 0.25 700 658 71,754 | 2019/6/1
0. 25% TWITTER, INC. 09/19 0.25 900 846 92,256 | 2019/9/15
0.5% TOLL BROS FINA 9/32 0.5 600 595 64,980 | 2032/9/15
0. 75% SUNPOWER CORP 6/18 0.75 550 511 55,779 | 2018/6/1
1% FIREEYE, INC 06/35 1.0 1,200 1,130 123,253 | 2035/6/1
1% WEB. COM GROUP 08/18 1.0 925 898 97,971 | 2018/8/15
1. 125% YANDEX NV 12/18 1.125 950 909 99,194 | 2018/12/15
1. 25% ALLSCRIPTS 07/20 1.25 250 245 26,717 | 2020/ 7/1
1. 25% HURON CONSUL 10/19 1.25 800 750 81,787 | 2019/10/1
1. 5%ICONIX BRAND INC3/18 1.5 475 452 49,338 | 2018/3/15
1.625% CALAMP 05/20 1.625 1, 000 1,000 109,118 | 2020/5/15
1. 75% ENVESTNET, IN 12/19 1.75 1,250 1,175 128,218 | 2019/12/15
1. 75% PANDORA MEDIA12/20 1.75 225 217 23,692 | 2020/12/1
1. 8T5%MERTTAGE HOME 9/32 1.875 1,000 996 108,709 | 2032/9/15
2% ACETO CORPORATI 11/20 2.0 750 678 73,966 | 2020/11/1
2% AVID TECHNOLOGY 06/20 2.0 250 176 19,237 | 2020/6/15
2% CHART INDUSTRIES 8/18 2.0 1,000 982 107,141 | 2018/8/1
2% HERBALIFE LTD 08/19 2.0 800 775 84,513 | 2019/8/15
2%PROS HOLDINGS, INC12/19 2.0 1, 000 996 108,641 | 2019/12/1
2.125% EZCORP, INC. 6/19 2.125 902 841 91,785 | 2019/6/15
2. 25% VITAMIN SHOP 12/20 2.25 500 432 47,164 | 2020/12/ 1
2. 375% SCORPTO TAN 7/19 2.375 900 808 88,146 | 2019/7/1
2.5% ECHO GLOBAL L 05/20 2.5 1, 250 1,167 127,281 | 2020/5/1
2. 5% KEYW HOLDING 07/19 2.5 475 456 49,726 | 2019/ 7 /15
2. 75% BROOKDALE SE 06/18 2.75 850 838 91,417 | 2018/6/15
2. 75% NUANCE COMMU 11/31 2.75 750 754 82,247 | 2031/11/1
2.75% SPECTRUM PHA 12/18 2.75 600 600 65,511 | 2018/12/15
2.875% SILVER STAND 2/33 2.875 516 501 54,687 | 2033/2/1
3% COWEN GROUP, INC 03/19 3.0 1, 000 984 107,346 | 2019/3/15
3% ENCORE CAPITAL 07/20 3.0 500 477 52,071 | 2020/7/1
3% PRA GROUP INC 8/20 3.0 1,000 895 97,667 | 2020/8/1
3% SEACOR HOLDINGS 11/28 3.0 1,000 878 95,827 | 2028/11/15
3.125% EXTRA SPACE 10/35 3.125 1,150 1,219 133,010 | 2035/10/ 1
3.25% NRG YIELD INC 6/20 3.25 1, 000 971 105,982 | 2020/6/1
3. 25% QUIDEL CORP 12/20 3.25 1, 000 1,036 113,003 | 2020/12/15
3. 75% FORESTAR GROU 3/20 3.75 750 749 81,685 | 2020/3/1
3. 75% TELIGENT, INC 12/19 3.75 700 703 76,668 | 2019/12/15
3.75% TITAN MACHINE 5/19 3.75 500 480 52,344 | 2019/5/1
3.75% VEREIT, INC. 12/20 3.75 1,000 1,003 109, 458 | 2020/12/15
3.875% HCI GROUP 03/19 3.875 150 149 16,326 | 2019/3/15
3.875% JEFFERIES GR11/29 3.875 900 905 98,758 | 2029/11/1
3. 875%COLONY CAPITAL1/21 3.875 1,100 1,099 119,880 | 2021/1/15
4% MERITOR, INC. 02/27 4.0 900 934 101,948 | 2027/2/15
4% PATTERN ENERGY G 7/20 4.0 300 301 32,878 | 2020/ 7/15
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BkTRORERME | 4% PDL BIOPHARMA 02/18 4.0 800 790 86, 149 2018/2/1
(BEHfitfE) % | 4. 25%CANADIAN SOLAR 2/19 4.25 500 471 51,457 | 2019/2/15
4.5% DHT HOLDINGS 10/19 4.5 500 498 54, 354 2019/10/ 1
4. 5% TPG SPECTALTY 12/19 4.5 1, 000 1, 026 111,912 2019/12/15
4. 75% PROSPECT CAPI 4/20 4.75 500 497 54, 252 2020/ 4 /15
5% TAS OPER PARTNER 3/18 5.0 1, 000 1,011 110, 276 2018/ 3/15
5% NEW MOUNTAIN FIN 6/19 5.0 1, 000 1, 025 111,776 2019/ 6 /15
5.25% TCPC 12/19 5.25 1, 100 1, 152 125, 652 2019/12/15
5. 375% PENNYMAC CORP5/20 5. 375 1, 000 980 106, 869 2020/5/1
5. 5% APOLLOREALINC 03/19 5.5 1, 000 1, 098 119, 818 2019/ 3/15
5. 5% BLACKROCK CAP 02/18 5.5 1, 105 1,134 123, 663 2018/2/15
5.625% RWT HOLDINGS11/19 5. 625 1, 000 1, 028 112, 185 2019/11/15
6% RESOURCE CAPITAL12/18 6.0 500 505 55,070 2018/12/ 1
6.5% ARBOR REALTY 10/19 6.5 200 211 23,023 2019/10/ 1
8. 25%CLEARWIRE COMM12/40 8.25 1, 000 1,031 112, 463 2040/12/ 1
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