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

Adjusted Unrealized Accrued Estimated Eslimated

Dala Acquired Quantity Unit Cosl Cost Basis Markat Frica Market Value GainiLoss Interest Apnual Incom Tield

FIXED INCOME {confinuad)

Corporate Bonds {continved)

EXELA INTER LLC / EXELA FIN INC GTD Security [dentifier: 30 BZRAAD

FIRST PRIQRITY SR SECD NT W44

0.000% 07/ 6I23 BIEDTD 07/ 2/ 7 CLEMcedy Rating BISA P

Rating B

1024017 2,000,000.000 97.0250 1,940 506.00 100.0000 2,000.000.01 E9404M Ba68.80 20000000 10.00%
Original Cost Basis: $1340 50600

aring/1g 1,000,000.000 102.6200 1,026,187.28 100.0000 989,990 98 -26,187.30 444444 100,000.00 10.00%
Qriginal Cost Basis: $1028,756.00

Total Covered 3,000,000.000 2 966 703.28 3,000,000.00 33,296.T1 13,333.33 300,000.00

Tota  jpooooode0 $2,966,703.20 §3,00000000  $33296.71  §1333333 §300,000.00

JB5 INVTS GMBH GTD SRNT Security Identifier: A29855AB5

REG 5 I5IN# USAZB 8664853

T.260% 04/0324 B/EDTD 04/03/ 45 & P Rating BE-

1013117 2,000,000.000 99.0550 1,981300.00 103.4070 2,068,140.00 B6.840.00 47.125.00 14500000 T01%
Original Cast Basis: §1581300.00

DEUTSCHE BANK AG NTS |SINE US25E25AM 33 Security [dentifier: 25525AM 3

4295% 052428 BIEDTD 0524/ 18

FOREIGN SECURITY 3T CPN DTE 424/ 8M cady Rating Ba2 55 P

Rating BB+

06114 1.000,000.000 917780 91777600 88,7940 887 94000 28 836.00 799533 4296000 4B83%
Qriginal Cost Bagis: $8T 77600

DEUTSCHEBK AG N Y BRH VAR Security Mdentifier: 25%526BN8

ISINg USZ5E26BNEY 4 875% RI0YIZBIE

D7D /047 CALLABLE 2/0%27

06/01/148 1,000,000.000 86.4260 868,256 .00 84,3000 84300000 -25,256.00 B125.00 4675000 578%
Original Cost Basis: $868,258 00

ASSURANT INC FXD TO FLTG SUB NT Security |dentifier: 0 862 WAK4

T000% 03/27/148 BIEDTD 03727118

CALLABLE 03/27/28 @ 10.000M cody Rating BA1

03/28/14 2,000,000.000 101.9830 203865355 96.5000 1,830,000.00 108,653 55 4822222 14000000 7T25%
Original Cost Basis: §2040 00800
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