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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 925 66,168 SH DFND 1 66,168 0 0
AG AKT
DEUTSCHE BANK NAMEN D18190898 520 37,200 SH DFND 2 37,200 0 0
AG AKT
DEUTSCHE BANK NAMEN D18190898 862 61,631 SH DFND 3 61,631 0 0
AG AKT
ALLERGAN PLC SHS G0177J108 842 5,000 SH DFND 2 5,000 0 0
ALLERGAN PLC SHS G0177J108 842 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 1,162 195,690 SH DFEND 1 195,690 O
ENDO INTL PLC SHS G30401106 187 31,500 SH DFND 3 31,500 0
MALLINCKRODT
PUB LTD CO SHS G5785G107 1,866 128,900 SH DFND 1 128,900 0 0
MALLINCKRODT
PUB LTD CO SHS G5785G107 689 47,550 SH DFND 3 47,550 0 0
MEDTRONIC PLC SHS G5960L103 6,819 85,000 SH DFND 1 85,000 0 0
SIGNET JEWELERS
LIMITED SHS G81276100 963 25,000 SH DFND 1 25,000 0 0
SIGNET JEWELERS
LIMITED SHS G81276100 963 25,000 SH DEND 2 25,000 0 0
LIBERTY LATIN
AMERICA 1LTD COMCLC GY9001E128 2,386 125,000 SH DFND 1 125,000 O 0
LIBERTY LATIN
AMERICA LTD COMCLC G9001E128 2,386 125,000 SH DFND 2 125,000 O 0
CHUBB LIMITED COM H1467J104 14,461 105,734  SH SOLE 105,734 0 0
MYLANNYV SHS EURO  N59465109 2,059 50,000 SH DFND 1 50,000 0 0
MYLANNV SHS EURO  N59465109 4,117 100,000 SH DFND 2 100,000 O 0
MYLANNV SHS EURO  N59465109 2,059 50,000 SH DEND 3 50,000 0 0
AGNC INVT CORP CcoOM 00123Q104 2,995 158,300 SH DFND 1 158,300 O 0
AGNC INVT CORP CcoM 00123Q104 6,521 344,666  SH DFND 2 344,666 0 0
AGNC INVT CORP COM 00123Q104 3,819 201,834 SH DEND 3 201,834 0 0
ALLY FINL INC CcoOM 02005N100 475 17,500 SH DFND 1 17,500 0 0
ALLY FINL INC CcoM 02005N100 10,724 395,000 SH DFND 2 395,000 0 0
ﬁ\ll\éNALY CAP MGMT CcoM 035710409 712 68,260 SH DFND 2 68,260 0 0
ANWORTH
MORTGAGE ASSET COM 037347101 3,203 667,250 SH DFND 1 667,250 0 0
CP
ANWORTH
MORTGAGE ASSET COM 037347101 1,783 371,450 SH DFND 2 371,450 0 0
CP
ANWORTH
MORTGAGE ASSET COM 037347101 1,820 379,250 SH DFND 3 379,250 0 0
CP
APOLLO COML CoOM 03762U105 2,606 144,912 SH DFND 1 144912 0 0

REAL EST FIN INC
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SELECT ENERGY
SVCS INC

SELECT ENERGY
SVCS INC

SHIRE PLC

SHIRE PLC

SINCLAIR

BROADCAST GROUP

INC
SINCLAIR

BROADCAST GROUP

INC
SINCLAIR

BROADCAST GROUP

INC

STARWOOD PPTY TR

INC

STARWOOD PPTY TR

INC
SUTHERLAND

ASSET MGMT CORP

M
SUTHERLAND

ASSET MGMT CORP

M
SUTHERLAND

ASSET MGMT CORP

M

TPG SPECIALTY
LENDING INC

TPG SPECIALTY
LENDING INC

TAPESTRY INC
TAPESTRY INC
TEVA

PHARMACEUTICAL

INDS LTD

TORTOISE ENERGY

INFRA CORP

TORTOISE ENERGY

INFRA CORP

TORTOISE MLP FD
INC

TORTOISE MLP FD
INC

TRIBUNE MEDIA CO
TRIBUNE MEDIA CO

TWENTY FIRST
CENTY FOX INC

TWENTY FIRST
CENTY FOX INC

TWO HBRS INVT
CORP

TWO HBRS INVT
CORP

TWO HBRS INVT
CORP

SPON ADR B

SPON ADR B

SPONS ADR
A

CL A COM

CL A COM

SPONSORED
ADR

SPONSORED
ADR

CLA

CLA

CLA

COM

CoOM

CoOM

CoOM

CoOM

NOTE
4.500% 8/0

NOTE
4.500% 8/0

COM
COM

SPONSORED
ADR

CoOM

COM

CoOM

COM

CLA
CLA

CLA

CLA

COM NEW

COM NEW

COM NEW

780259107

780259107

780259206

81617J301

816171301

82481R106

82481R106

829226109

829226109

829226109

85571B105

85571B105

86933G105

86933G105

86933G105

87265KAD4

87265KAD4

876030107
876030107

881624209

891471100

891471100

89148B101

89148B101

896047503
896047503

90130A101

90130A101

90187B408

90187B408

90187B408

6,684

524

415

3,308

7,719

13,072

13,072

10,849

11,313

470

314

314

5,562

13,730

3,133

5,107

15,320

12,695
7,560

1,538

6,788

4,995

1,093

1,093

14,406
14,406

1,835

1,835

7,794

16,948

3,389

102,000 SH
8,000 SH
6,500 SH
262,142  SH
611,666  SH
87,500  SH
87,500 SH
346,599  SH
361,450 SH
15,000 SH
15,000  SH
15,000 SH
367,152  SH
906,290  SH
206,770  SH

5,000,000 PRN

15,000,000 PRN

241,300 SH
143,700 SH
90,000 SH
271,719 SH
199,964 SH
68,460 SH
68,461 SH
355,627 SH
355,626 SH
50,000 SH
50,000 SH
507,120 SH
1,102,680 SH
220,500 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

102,000

8,000

6,500

262,142

611,666

87,500

87,500

346,599

361,450

15,000

15,000

15,000

367,152

906,290

206,770

5,000,000

15,000,000

241,300
143,700

90,000

271,719

199,964

68,460

68,461

355,627
355,626

50,000

50,000

507,120

1,102,680

220,500



TWO HBRS INVT NOTE

CORP 6.250% 1/1 90187BAA9 17,360 16,722,000 PRN DFND 2 16,722,000 0
USA COMPRESSION COMUNIT

PARTNERS LP LTDPAR 90290N109 2,010 118,721 SH DFND 2 118,721 0
USA COMPRESSION COMUNIT

PARTNERS LP LTDPAR 90290N109 189 11,150 SH DFND 3 11,150 0
VERIZON

COMMUNICATIONS COM 92343V104 2,534 52,994 SH DFND 2 52,994 0
INC

?ﬁé{ISK ANALYTICS CoOM 92345Y106 19,364 186,191 SH DFND 1 186,191 0
VIACOM INC NEW CLB 92553P201 13,615 438,350 SH DFND 1 438,350 0
VIACOM INC NEW CLB 92553P201 7,972 256,650 SH DFND 3 256,650
WELLS FARGO CO CoOM 949746101 6,394 122,000 SH DFND 1 122,000 0

NEW



