Portioiio Holdings {continued)
U.5. DOLLARS [continued)

Adjusted Unrealized Accrued Estimated Eslimated
Dala Acquired Quantity Unit Cosl Cost Basis Market Frice Market Value GainiLoss Interest Annual Incame Tield
FIXED INCOME (in Maturity Date Seguenca)
Corporate Bonds
CITIZENS COM M UNICATIONS CO SR Security Identifier; T453BAW1
WT FULLY EXCHANGED FROM 145343
T.20% 03/%/9 BIECTD 0323 0TMoody Rating CAAISE P
Rating CCC+
1000317 1,000,000.000 1000150 1000154 73 47 2500 472 500.00 27 5473 2087817 7125000 T32%
Original Cost Basis: 100100600
EXELA INTER LLC / EXELA FIN INC GTD Sacurity [dentifier: 30 BIRAAL
FIRST PRIORITY SR SECD NT #d4
0.000% 07/46/23 B/EDTD 07/ 2/ 7 CLEMoody Rating B354 P
Rating B
10124017 2,000,000.000 a7.0250 1,940,506.00 45,5000 1.810,000.01 -30,505.99 9222222 20000000 1047%
Qriginal Cost Basis: $1940 506.00
ariog/a 1,000,000.000 102 6580 1,026 508139 955000 454 990 99 11 581 .40 46111.11 10000000 1047%
Original Cast Basis: $1028 756 00
Total Covered 3,000,000.000 2,067 087.30 2,865,000.00 -102, 087,38 138,333.33 300,000.00
Total ~ 3,000,000.000 §298708738  §286500000 $102,087.38  §13833333  $300.000.00
JBS INVTS GMEH GTD SR NT Security Identifier 29856485
REG 5 I3IN8 USAZ0866AR53
T250% 04/03/24 BIECTD 04/03/ 45 & P Rating BE-
1003117 2,000,000.000 28,0650 188130000 100.8010 201602000 34.720.00 3504167 14500000 T7.19%
Original Cost Basis: $1961300 00
DEUTSCHE BANK AG NTS [SINE UIS256254M 33 Security Identifier: 256254M 3
4 296% 05/24/28 BIECTD 05/24/ 18
FOREIGN SECURITY 15T CPN DTE 124/ 13M oody Rating Ba2 S& P
Rating BB+
O6/01/148 1,000,000.000 917780 917.776.00 B4 5800 84580000 -T1,876.00 441533 4296000 507%
Original Cost Basis: $97 776.00
DEUTSCHE B AG N Y BRH VAR Sacurity I entifier: 25526808
ISINE I5254526BN89 4 AT5% ©I0132 BIE
DTD TI0O¥ T CALLABLE ©/0¥27
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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