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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 505 66,168 SH DFND 1 66,168 0 0
AG AKT
DEUTSCHE BANK NAMEN D18190898 284 37,200 SH DFND 2 37,200 0 0
AG AKT
DEUTSCHE BANK NAMEN D18190898 470 61,631 SH DFND 3 61,631 0 0
AG AKT
ALLERGAN PLC SHS G0177J108 837 5,000 SH DFND 2 5,000 0 0
ALLERGAN PLC SHS G0177J108 837 5,000 SH DFND 3 5,000
AXOVANT GENE
THERAPIES L. TD CcoM G0750W203 67 10,774 SH DFND 1 10,774 0 0
CAPRI HOLDINGS
LIMITED SHS G1890L107 520 15,000 SH DFND 1 15,000 0 0
CAPRI HOLDINGS
LIMITED SHS G1890L107 520 15,000 SH DFND 2 15,000 0 0
ENDO INTL PLC SHS G30401106 806 195,690 SH DFND 1 195,690 O 0
ENDO INTL PLC SHS G30401106 130 31,500 SH DEND 3 31,500 0 0
INVESCO LTD SHS G491BT108 11,560 565,000 SH DFND 1 565,000 0 0
INVESCO LTD SHS G491BT108 11,560 565,000 SH DFND 2 565,000 O 0
MALLINCKRODT
PUB LTD CO SHS G5785G107 596 64,900 SH DFND 1 64,900 0 0
MALLINCKRODT
PUB LTD CO SHS G5785G107 216 23,550 SH DFND 3 23,550 0 0
SIGNET JEWELERS
LIMITED SHS G81276100 89 5,000 SH DFND 1 5,000 0 0
SIGNET JEWELERS
LIMITED SHS G81276100 89 5,000 SH DFND 2 5,000 0 0
LIBERTY LATIN
AMERICA LTD COMCLC GS001E128 2,149 125,000 SH DEND 1 125,000 O 0
LIBERTY LATIN
AMERICA 1LTD COMCLC GY9001E128 2,149 125,000 SH DFND 2 125,000 O 0
CHUBB LIMITED COM H1467J104 15,574 105,734  SH SOLE 105,734 0 0
MYLANNV SHS EURO  N59465109 952 50,000 SH DEND 1 50,000 0 0
MYLANNYV SHS EURO  N59465109 1,904 100,000 SH DFND 2 100,000 O 0
MYLANNV SHS EURO  N59465109 952 50,000 SH DFND 3 50,000 0 0
AGNC INVT CORP COM 00123Q104 2,663 158,300 SH DFND 1 158,300 O 0
AGNC INVT CORP CcoOM 00123Q104 5,797 344,666  SH DFND 2 344,666 0 0
AGNC INVT CORP CcoM 00123Q104 3,395 201,834 SH DFND 3 201,834 0 0
AMAG
PHARMACEUTICALS COM 00163U106 150 15,000 SH DEND 1 15,000 0 0
INC
AMAG
PHARMACEUTICALS COM 00163U106 150 15,000 SH DEND 2 15,000 0 0
INC
ABBVIE INC CcoM 00287Y109 1,454 20,000 SH DFND 1 20,000
ABBVIE INC COM 00287Y109 1,454 20,000 SH DEND 2 20,000 0 0

ALLY FINL INC COM 02005N100 542 17,500 SH DFND 1 17,500
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PVH CORP
PEAK RESORTS INC
PEAK RESORTS INC

PENNYMAC CORP

PENNYMAC CORP

PENNYMAC CORP
PHILLIPS 66
PARTNERS LP

PHILLIPS 66
PARTNERS LP

PLAINS ALL AMERN
PIPELINE L

PLAINS ALL AMERN
PIPELINE L

POTBELLY CORP
POTBELLY CORP
POTBELLY CORP

PROSPECT CAPITAL
CORPORATION

PROSPECT CAPITAL
CORPORATION

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

CoOM
COM
COM

NOTE
5.375% 5/0

NOTE
5.375% 5/0

NOTE
5.375% 5/0

COM UNIT
REP INT

COM UNIT
REP INT

UNIT LTD
PARTN

UNIT LTD
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CoOM
COM
COM

NOTE
4.750% 4/1

NOTE
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COM

COM

COM
CoOM
CoOM

COM

COM NEW
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SPON ADR B
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SPONS ADR
A

CL A NEW

CL A NEW
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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
TAPESTRY INC
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 I

TWO HBRS INVT
CORP

TWO HBRS INVT
CORP

TWO HBRS INVT
CORP

TWO HBRS INVT
CORP

TWO HBRS INVT
CORP

USA COMPRESSION
PARTNERS LP

USA COMPRESSION
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UNITED RENTALS
INC

UNITED RENTALS
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UNITED RENTALS
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VERISK ANALYTICS
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COM

COM

COM

COM

NOTE
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NOTE
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COM
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CoOM
COM

COM

CoOM
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COM NEW
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NOTE
6.250% 1/1
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COMUNIT
LTDPAR
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VIACOM INC NEW
VIACOM INC NEW
VIACOM INC NEW

WELLS FARGO CO
NEW

WESTERN
MIDSTREAM
PARTNERS L

WESTERN
MIDSTREAM
PARTNERS L

CLB
CLB
CLB

COM

COM UNIT
LPINT

COM UNIT
LPINT

92553P201
92553P201
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