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COLUMN 1 COLUMN2 COLUMN 3 EOLUMN COLUMN 5 COLUMN 6 gOLUMN COLUMN 8
VALUE SHRSOR SH/ PUT/ INVESTMENT OTHER VOTING AUTHORITY
NAME OF ISSUER E?AL;:SOF CUSIP (x$1000) PRN AMT PRN CALL DISCRETION MANAGER SOLE SHARED NONE
DEUTSCHE BANK NAMEN D18190898 537 66,168 SH DFND 1 66,168 0 0
AG AKT
DEUTSCHE BANK NAMEN D18190898 302 37,200 SH DFND 2 37,200 0 0
AG AKT
DEUTSCHE BANK NAMEN D18190898 500 61,631 SH DFND 3 61,631 0 0
AG AKT
ALLERGAN PLC SHS G0177J108 732 5,000 SH DFND 2 5,000 0 0
ALLERGAN PLC SHS G0177J108 732 5,000 SH DFND 3 5,000
f;(ISVANT SCIENCES CcoM G0750W104 115 86,197 SH DFND 1 86,197 0 0
ENDO INTL PLC SHS G30401106 1,571 195,690 SH DFEND 1 195,690 O 0
ENDO INTL PLC SHS G30401106 253 31,500 SH DFND 3 31,500 0 0
INVESCO LTD SHS G491BT108 11,393 590,000 SH DFND 1 590,000 0 0
INVESCO LTD SHS G491BT108 11,393 590,000 SH DFND 2 590,000 O 0
MALLINCKRODT
PUB LTD CO SHS G5785G107 1,411 64,900 SH DFND 1 64,900 0 0
MALLINCKRODT
PUB LTD CO SHS G5785G107 512 23,550 SH DEND 3 23,550 0 0
SIGNET JEWELERS
LIMITED SHS G81276100 136 5,000 SH DFND 1 5,000 0 0
SIGNET JEWELERS
LIMITED SHS G81276100 136 5,000 SH DFND 2 5,000 0 0
LIBERTY LATIN
AMERICA LTD COMCLC GY9001E128 2,431 125,000 SH DFND 1 125,000 O 0
LIBERTY LATIN
AMERICA LTD COMCLC G9001E128 2,431 125,000 SH DFND 2 125,000 O 0
CHUBB LIMITED CoOM H1467J104 14,811 105,734  SH SOLE 105,734 0O 0
MYLANNV SHS EURO  N59465109 1,417 50,000 SH DFND 1 50,000 0 0
MYLANNV SHS EURO  N59465109 2,834 100,000 SH DEND 2 100,000 O 0
MYLANNYV SHS EURO  N59465109 1,417 50,000 SH DFND 3 50,000 0 0
AGNC INVT CORP CcoM 00123Q104 2,849 158,300 SH DFND 1 158,300 0 0
AGNC INVT CORP COM 00123Q104 6,204 344,666  SH DEND 2 344,666 0 0
AGNC INVT CORP CcoOM 00123Q104 3,633 201,834 SH DFND 3 201,834 0 0
ALLY FINL INC CcoM 02005N100 481 17,500 SH DFND 1 17,500 0 0
AMERICAN
WOODMARK CcoM 030506109 8,835 106,917  SH DFND 1 106,917 O 0
CORPORATIO
ﬁ\ll\(I:NALY CAP MGMT CoOM 035710409 682 68,260 SH DFND 2 68,260 0 0
ANTERO
MIDSTREAM CORP COM 03676B102 152 11,000 SH DEND 1 11,000 0 0
ANTERO
MIDSTREAM CORP CcoM 03676B102 152 11,000 SH DFND 2 11,000 0 0
ANWORTH
MORTGAGE ASSET COM 037347101 2,696 667,250 SH DEND 1 667,250 0 0
CP

ANWORTH COM 037347101 1,501 371,450 SH DFND 2 371,450 0 0
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COM
NOTE

6.250% 1/1

NOTE
6.250% 1/1

NOTE
6.250% 1/1

CLA

CLA

CLA
COM UNIT
REPST

COM UNIT
REPST

COM

COM

COM
CoOM

COM

COM

COM
COM
COMCL A
COMCL A
COM
CoOM

NOTE
5.375% 5/0

NOTE
5.375% 5/0

NOTE
5.375% 5/0

COM UNIT
REP INT

COM UNIT
REP INT

CoOM
COM
CoOM

NOTE
4.750% 4/1

NOTE
4.750% 4/1

59100U108

591000108

59156R108
59156R108

60871R209

62913F508
62913F508

649445103

649604AD7

649604AD7

649604AD7

65336K103

65336K103

65336K103

65506L.105

65506L.105

66706L101

66706L101
682143102
682143102

68620A104

68620A104

69290R104
69290R104
69343T107
69343T107
70469L100
70469L100

70932AAB9

70932AAB9

70932AAB9

718549207

718549207

73754Y100
73754Y100
73754Y100

74348TAQ5

74348TAQ5

4,301

817

4,853
469

1,491

49

4,050

3,715

16,904

2,020

17,054

18,257

1,203

288

288

2,460

129
2,364
3,546

91

159

14,310
23,159
363
46
5,099
570

8,163

40,052

1,995

314

314

255
851
596

11,823

442

218,544

41,500

114,000
11,010

25,000

24,793
2,849

350,000

3,750,000

17,063,000

2,039,000

157,372

168,473

11,100

8,000

8,000

141,708

7,458
136,113
204,171

91,500

160,000

407,000
658,669
8,690
1,110
1,120,625
125,361

8,184,000

40,157,000

2,000,000

6,000

6,000

30,000
100,000
70,000

11,760,000

440,000

SH

SH

SH
SH

SH

SH
SH

SH

PRN

PRN

PRN

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH
SH
SH
SH
SH
SH

PRN

PRN

PRN

SH

SH

SH
SH
SH

PRN

PRN

DFND

DFND

DFND
DFND

DFND

DFND
DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND
DFND
DFND
DFND
DFND
DFND

DFND

DFND

DFND

DFND

DFND

DFND
DFND
DFND

DFND

DFND

218,544

41,500

114,000
11,010

25,000

24,793
2,849

350,000

3,750,000

17,063,000

2,039,000

157,372

168,473

11,100

8,000

8,000

141,708

7,458
136,113
204,171

91,500

160,000

407,000
658,669
8,690
1,110
1,120,625
125,361

8,184,000

40,157,000

2,000,000

6,000

6,000

30,000
100,000
70,000

11,760,000

440,000



PRUDENTIAL FINL
INC

PRUDENTIAL FINL
INC

READY CAP CORP
READY CAP CORP
READY CAP CORP

RENT A CTR INC
NEW

REVOLUTION
LIGHTING
TECHNOLO

REVOLUTION
LIGHTING
TECHNOLO

ROYAL DUTCH
SHELL PLC

ROYAL DUTCH
SHELL PLC

ROYAL DUTCH
SHELL PLC

SCRIPPS E W CO
OHIO

SCRIPPS E W CO
OHIO

SCRIPPS E W CO
OHIO

SELECT INTERIOR
CONCEPTS INC

SELECT INTERIOR
CONCEPTS INC

SELECT ENERGY
SVCS INC

SELECT ENERGY
SVCS INC

SELECT ENERGY
SVCS INC

SHELL MIDSTREAM
PARTNERS L P

SHELL MIDSTREAM
PARTNERS L P

SINCLAIR
BROADCAST GROUP
INC

SINCLAIR
BROADCAST GROUP
INC

SINCLAIR
BROADCAST GROUP
INC

SPECTRUM BRANDS
HLDGS INC NE

SPECTRUM BRANDS
HLDGS INC NE

SPECTRUM BRANDS
HLDGS INC NE

STARWOOD PPTY TR
INC

STARWOOD PPTY TR
INC

TPG SPECIALTY
LENDING INC

TPG SPECIALTY
LENDING INC

TAPESTRY INC
TAPESTRY INC

CoOM

CoOM

CoOM
COM
CoOM

COM

COM NEW

COM NEW

SPON ADR B

SPON ADR B

SPONS ADR
A

CL A NEW

CL A NEW

CL A NEW

CLA

CLA

CL A COM

CL A COM

CL A COM

UNIT LTD
INT

UNIT LTD
INT

CLA

CLA

CLA

COM

CoOM

CoOM

COM

CoOM
NOTE
4.500% 8/0

NOTE
4.500% 8/0

CoM
COM

744320102

744320102

75574U101
755740101
75574U101

76009N100

76155G206

76155G206

780259107

780259107

780259206

811054402

811054402

811054402

816120307

816120307

81617J301

816171301

81617J301

822634101

822634101

829226109

829226109

829226109

84790A105

84790A105

84790A105

85571B105

85571B105

87265KAD4

87265KAD4

876030107
876030107

10,337

7,013

5,386
13,295
3,033

3,339

208

168

6,523

512

407

253

1,083

830

5,043

10,087

8,939

22,164

2,869

164

164

16,608

17,564

962

13,332

11,524

931

335

335

5,075

15,225

7,840
4,669

112,500

76,323

367,152
906,290
206,770

160,000

902,535

730,815

102,000

8,000

6,500

12,042

51,579

39,536

405,053

810,194

743,684

1,843,916

238,652

8,000

8,000

431,599

456,450

25,000

243,365

210,366

17,000

15,000

15,000

5,000,000

15,000,000

241,300
143,700

SH

SH

SH
SH
SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

PRN

PRN

SH
SH

DFND

DFND

DFND
DFND
DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND
DFND

112,500

76,323

367,152
906,290
206,770

160,000

902,535

730,815

102,000

8,000

6,500

12,042

51,579

39,536

405,053

810,194

743,684

1,843,916

238,652

8,000

8,000

431,599

456,450

25,000

243,365

210,366

17,000

15,000

15,000

5,000,000

15,000,000

241,300
143,700



TARGA RES CORP
TARGA RES CORP

TEVA
PHARMACEUTICAL
INDS LTD

TIVO CORP
TIVO CORP

TORTOISE ENERGY
INFRA CORP

TORTOISE ENERGY
INFRA CORP

TORTOISE ENERGY
INFRA CORP

TORTOISE MIDSTRM
ENERGY FD I

TORTOISE MIDSTRM
ENERGY FD 1

TWO HBRS INVT
CORP

TWO HBRS INVT
CORP

TWO HBRS INVT
CORP

USA COMPRESSION
PARTNERS LP

USA COMPRESSION
PARTNERS LP

UNITED RENTALS
INC

UNITED RENTALS
INC

UNITED RENTALS
INC

VERISK ANALYTICS
INC

VIACOM INC NEW
VIACOM INC NEW

WELLS FARGO CO
NEW

WESTERN
MIDSTREAM
PARTNERS L

WESTERN
MIDSTREAM
PARTNERS L

CoOM
COM

SPONSORED
ADS

COM
CoOM

COM

COM

CoOM

COM

CoOM

COM NEW

COM NEW

COM NEW

COMUNIT
LTDPAR

COMUNIT
LTDPAR

COM

COM

CoOM

COM

CLB
CLB

CoOM

COM UNIT
LPINT

COM UNIT
LPINT

87612G101
87612G101

881624209

88870P106
88870P106

891471100

891471100

891471100

89148B101

89148B101

90187B408

90187B408

90187B408

90290N109

90290N109

911363109

911363109

911363109

92345Y106

92553P201
92553P201

949746101

958669103

958669103

395
395

1,411

862
862

13,670

13,394

1,410

1,280

1,280

6,766

11,700

3,042

1,853

174

2,057

4,570

2,514

24,763

12,304
7,204

5,895

345

345

9,500
9,500

90,000

92,500
92,500

581,719

569,964

60,000

91,280

91,281

500,042

864,735

224,823

118,721

11,150

18,000

40,000

22,000

186,191

438,350
256,650

122,000

11,000

11,000

SH
SH

SH

SH
SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH

SH
SH

SH

SH

SH

DFND
DFND

DFND

DFND
DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND

DFND
DFND

DFND

DFND

DFND

9,500
9,500

90,000

92,500
92,500

581,719

569,964

60,000

91,280

91,281

500,042

864,735

224,823

118,721

11,150

18,000

40,000

22,000

186,191

438,350
256,650

122,000

11,000

11,000



