Portfolic Hotdings {caontinued)
U.5. DOLLARS [continued)

Adjusted Unrealized Accrued Estimated Eslimated

Dala Acquired Quantity Unit Cosl Cost Basis Markat Frica Market Value GainiLoss Interesl Annual Incam Tield

FIXED INCOME (in Maturity Date Seguenca)

Corporate Bonds

CITIZENS COM M UNICATIONS CO SR Security Identifier; T453BAW1

NT FULLY EXCHANGED FROM T1453BAXS

T.25% 03/ %/8 BIECTD 02X [ TM aady Rating CAA1SE P

Rating CCC+

10/03017 1,000000.000 1000150 1000154 73 47 2500 872 50000 21 654.73 2087817 7125000 T7.32%
Original Cost Basis: 100100600

EXELA INTER LLC / EXELA FIN INC GTD Sacurity [dentifier: 30 BIRAAS

FIRST PRIORITY 5% SECD NT #4A

1.000% 07T/ G623 B/ECTD 07/ 2/ T CLEM cody Rating B35 & P

Rating B

10124017 2,000,000.000 270250 1,940,506.00 45,5000 1,810,000.01 -30,505.99 92222 22 20000000 1047%
Qriginal Cost Basis: §1940 50600

aringna 1,000,000.000 102 6580 1,026 58139 455000 454 998 99 -11,581.40 4611111 10000000 1047%
Original Cast Basis: $1028 756 00

Total Covered 3,000.000.000 2,067.067.30 2,865,000.00 -102 087,38 138,333.33 300,000.00

Total ~ 3,000,000.000 §2967 08738 $2,86500000 $102,087.39  §13833333  $300.000.00

JBS INVTS GMBH GTD SR NT Security Identifier: AZ98G5AR5

REG 5 13K USAZG866AR5]

T.250% 04/0324 BIEDTD 04/03/ W5 & P Ratimg BE-

1013117 2000000000 990650 198130000 1008010 201602000 34.720.00 35041 67 14500000 T719%
Qriginal Cost Basis: $1884300 00

DEUTSCHE BANK AG NTS [SINE US255254M 33 Security Identifier: 25°E254M 3

4 296% 00/ 24/28 BIECTD Oa/24i 63

FOREIGN SECURITY 5T CPN DTE 24/ 13M cody Rating Ba2 3§ P

Rating BB+

06/01/18 1,000,000.000 1TT7ED 777600 B4.5800 84580000 -T1.876.00 441533 4286000 507%
Original Cost Basis: $97 776.00

DEUTSCHE BK AGN Y BRH VAR Sacurity lentifier: 255268M8

ISINE I5254526BN89 4 AT5% ©I0132 BIE

OTD /0¥ 7 CALLABLE io¥2T

Q6017148 1,000,000.000 86,8260 868,256.00 T7.7540 77754000 B0.716.00 406250 4875000 G6.26%
Qriginal Cost Basis: $868 255040
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