All Accounts

TS Strategic Income Fund

Effective Date : 12/31/2024

TS Strategic Income Fund

3R LUX SARL

AB ISSUER LLC

AMERICAN EXPRESS CO

AMSTED INDUSTRIES

APACHE CORP

APEX CREDIT CLO LLC

ARAB REPUBLIC OF EGYPT

ARES CAPITAL CORP

ATLAS ENERGY SOLUTIONS INC

AVIS BUDGET CAR/FINANCE

BANK OF AMERICA CORP

BANK OF NOVA SCOTIA

BARCLAYS COMMERCIAL MORTGAGE S
BARCLAYS PLC

BAYTEX ENERGY CORP

BENCHMARK MORTGAGE TRUST
BENCHMARK MORTGAGE TRUST
BIOCON BIOLOGICS GLOBAL
BRASKEM NETHERLANDS

BRAVO RESIDENTIAL FUNDING TRUS
BX TRUST 2019-0OC11

CANPACK SA/CANPACK US

CARLYLE GLOBAL MARKET STRATEGI
CARRIAGE SERVICES INC

CCO HLDGS LLC/CAP CORP
CELANESE US HOLDINGS LLC
CHARLES SCHWAB CORP

CHARTER COMM OPT LLC/CAP
CHASE MORTGAGE FINANCE CORPORA
CHENIERE ENERGY PARTNERS
CIMPRESS PLC

CITIGROUP COMMERCIAL MORTGAGE
CITIGROUP COMMERCIAL MORTGAGE
CITIGROUP COMMERCIAL MORTGAGE
CITIGROUP COMMERCIAL MORTGAGE
CITIGROUP INC

CITIZENS FINANCIAL GROUP

CKE RESTAURANTS HOLDINGS INC
CMS ENERGY CORP

CNTRL PARENT/CDK GLB INC

COLT FUNDING LLC
COMMONWEALTH OF BAHAMAS
CONSENSUS CLOUD SOLUTION
CORESTATES CAPTL 1lI

CORURIPE NETHERLANDS BV
CORURIPE NETHERLANDS BV

790,000.00
2,528,500.00
1,539,000.00

501,000.00
1,427,000.00
2,100,000.00
1,200,000.00
1,844,000.00

0.00
618,000.00
20,428.00
1,886,000.00

835,000.00
2,596,000.00

700,000.00
2,325,000.00

21,003,280.21

995,000.00

923,000.00
1,434,729.35
2,735,000.00

654,000.00
1,700,000.00

713,000.00
1,420,000.00
1,123,000.00

699,000.00
1,354,000.00
2,444,706.79
1,420,000.00

627,000.00
1,800,000.00
1,000,000.00
2,750,000.00

485,000.00

946,000.00
1,321,000.00
2,605,500.00
2,155,000.00

618,000.00
1,197,236.85

897,000.00

873,000.00
1,129,000.00
1,150,000.00

389,000.00

814,412.58
2,313,236.15
1,546,893.95

471,248.81
1,243,363.94
2,088,611.70

930,961.20
1,860,249.29

0.00

637,327.39

897,810.60
1,745,487.72

864,486.77
2,192,650.08

715,234.40
2,222,247.56

789,714.93

953,888.89

850,697.07
1,367,489.75
2,433,869.39

638,013.95
1,701,405.90

649,353.70
1,237,566.11
1,141,005.61

603,447.43
1,352,075.56
2,155,956.85
1,231,267.37

622,166.48
1,660,790.70

872,918.20
2,271,946.33

449,974.32

920,546.26
1,341,312.75
2,332,934.48
2,041,742.90

610,700.93
1,178,039.76

853,162.11

861,723.51
1,113,790.52
1,146,528.84

387,825.84
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CREDIT ACCEPTANC

CREDIT SUISSE MORTGAGE TRUST
CSAIL COMMERCIAL MORTGAGE TRUS

CSC HOLDINGS LLC
DELTA AIR LINES/SKYMILES

DREYFUS GOVERNMENT CASH MANAGE

DRIVEN BRANDS FUNDING LLC
DRYDEN SENIOR LOAN FUND
ECOPETROL SA

ECOPETROL SA

EDISON INTERNATIONAL
EDISON INTERNATIONAL
EDISON INTERNATIONAL
ELECTRICITE DE FRANCE SA
ENBRIDGE INC

ENCORE CAPITAL GROUP INC
ENERGY TRANSFER LP
ESKOM HOLDINGS SOC LTD
EXXON MOBIL CORPORATION
FIRST MARYLAND CAPTL Il
FORD MOTOR CREDIT CO LLC
FORESTAR GROUP INC
FORTRESS TRANS & INFRAST

FRESB MULTIFAMILY MORTGAGE PAS

GALAXY CLO LTD

GALAXY CLO LTD

GAP INC/THE

GENERAL MOTORS FINL CO
GENESIS ENERGY LP/FIN
GENESIS ENERGY LP/FIN
GENM CAPITAL LABUAN
GOLDMAN SACHS GROUP INC
GOLDMAN SACHS GROUP INC
GOLUB CAPITAL BDC

GRAY TELEVISION INC

GS MORTGAGE-BACKED SECURITIES

HCA INC

HERBALIFE/HLF FINANCING
HF SINCLAIR CORP

HILCORP ENERGY I/HILCORP
HILCORP ENERGY I/HILCORP
IBM CORP

JACK IN THE BOX FUNDING LLC

JEFFERIES FIN LLC / JFIN
JOHNSON & JOHNSON

JP MORGAN MORTGAGE TRUST
JP MORGAN MORTGAGE TRUST

460,000.00
1,199,000.00
1,000,000.00

716,000.00
2,039,000.00
1,978,905.33
1,496,250.00
1,600,000.00

200,000.00

630,000.00
1,522,000.00

771,000.00

439,000.00
1,215,000.00
1,516,000.00

585,000.00

395,000.00

800,000.00

7,034.00
1,194,000.00
1,802,000.00

559,000.00

455,000.00

22,768,541.14

1,600,000.00
1,600,000.00
1,011,000.00
2,679,000.00
79,000.00
99,000.00
1,355,000.00
1,679.00
1,449,000.00
1,884,000.00
728,000.00
1,094,451.93
1,771,000.00
450,000.00
1,839,000.00
168,000.00
488,000.00
3,865.00
945,000.00
618,000.00
4,713.00
1,045,671.73
2,560,791.43

486,545.22
1,048,939.87
932,604.40
374,076.14
2,011,440.79
1,978,905.33
1,522,111.48
1,602,608.00
195,181.43
668,167.70
1,476,213.26
751,514.44
453,422.03
1,084,634.24
1,465,786.59
615,355.69
393,015.07
838,412.00
756,647.38
1,166,827.01
1,765,595.92
543,898.22
464,100.00
812,110.60
1,600,416.00
1,606,206.40
907,576.62
2,294,840.08
80,374.55
99,967.53
1,197,040.18
961,428.98
1,557,954.45
1,748,854.24
388,143.01
947,646.96
1,767,682.39
449,364.06
1,816,553.96
160,280.18
451,301.14
849,642.95
828,268.69
617,020.84
681,594.06
961,748.31
2,120,796.25
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JP MORGAN MORTGAGE TRUST
JPMBB COMMERCIAL MORTGAGE SECU
JPMBB COMMERCIAL MORTGAGE SECU
LIMAK CIMENTO SANAYI

MATTEL INC

MC BRAZIL DWNSTRM

MERITAGE HOMES CORP
MICHAELS COS INC/THE

MICRON TECHNOLOGY INC
MICRON TECHNOLOGY INC

MIDAS OPCO HOLDINGS LLC
MIDWEST CONNECTOR CAPIT
MILL CITY MORTGAGE TRUST
MORGAN STANLEY

NATIONAL RURAL UTIL COOP
NATIONSTAR MTG HLD INC

NBC FUNDING LLC

NEIGHBORLY ISSUER LLC
NEUBERGER BERMAN CLO LTD
NGPL PIPECO LLC

OCTAGON INVESTMENT PARTNERS 39
OHI GROUP SA

ONEMAIN FINANCE CORP
ONSLOW BAY FINANCIAL LLC
OVINTIV INC

OWENS-BROCKWAY

OXFORD FINANCE CREDIT FUND I
PALMER SQUARE CLO LTD
PARKLAND CORP

PEDIATRIX MEDICAL GROUP
PENNYMAC FIN SVCS INC
PETROLEOS MEXICANOS
PETROLEOS MEXICANOS

PHILIP MORRIS INTL INC

PHILIP MORRIS INTL INC

PLAINS ALL AMERICAN PIPE
PLANET FITNESS MASTER ISSUER L
PNC CAPITAL TRUST C

PRECISION DRILLING CORP

PT SORIK MAR GEO POW
REPUBLIC OF ARGENTINA
REPUBLIC OF GHANA

REPUBLIC OF GHANA

REPUBLIC OF GHANA

REPUBLIC OF GHANA

RHP HOTEL PPTY/RHP FINAN
ROYAL CARIBBEAN CRUISES

1,239,931.04
825,000.00
1,316,000.00
950,000.00
1,726,000.00
767,818.79
1,445,000.00
736,000.00
1,746,000.00
772,000.00
1,131,000.00
2,133,000.00
2,550,000.00
1,870,000.00
1,716,000.00
615,000.00
1,625,250.00
2,509,000.00
1,700,000.00
1,488,000.00
2,300,000.00
795,000.00
775,000.00
715,889.35
1,128,000.00
607,000.00
1,170,000.00
2,250,000.00
883,000.00
940,000.00
504,000.00
950,000.00
350,000.00
6,351.00
1,812,000.00
904,000.00
2,239,387.50
1,318,000.00
426,000.00
880,000.00
993,600.00
43,200.00
326,700.00
70,063.22
469,800.00
728,000.00
433,000.00

1,065,568.22
783,741.75
1,294,369.30
933,375.00
1,544,684.05
637,660.45
1,350,213.92
555,686.70
1,463,803.41
822,162.71
1,076,917.33
2,091,959.22
2,278,121.30
1,817,893.78
1,688,518.60
613,958.17
1,554,721.63
2,311,432.06
1,701,099.90
1,667,068.88
2,305,798.30
795,095.40
822,592.20
580,000.88
1,210,657.31
590,744.54
1,169,943.26
2,260,775.25
818,972.34
897,616.16
528,042.21
748,236.50
234,185.00
764,342.85
1,815,938.07
897,294.13
2,228,993.83
1,296,964.98
422,118.71
863,092.15
765,717.84
40,064.10
281,778.75
54,320.01
329,785.51
687,268.47
430,301.54
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RTX CORP 6,550.00 757,966.00
SABRA HEALTH CARE LP 1,172,000.00 1,095,133.40
SEMPRA INFRASTRUCTURE PA 1,349,000.00 1,126,781.75
SIMMONS FOOD INC/SIMMONS 601,000.00 555,379.65
SIXTH STREET SPECIALTY 1,744,000.00 1,674,605.30
SM ENERGY CO 659,000.00 649,742.82
SPEEDWAY MOT/SPEEDWAY FD 731,000.00 710,702.18
STANLEY BLACK & DECKER | 8,228.00 660,626.12
STANLEY BLACK & DECKER | 681,000.00 670,889.33
STATE STREET CORP 2,255,000.00 2,080,635.17
STORE CAPITAL LLC 2,724,000.00 2,350,526.01
TEXAS INSTRUMENTS INC 3,951.00 740,852.01
TEXTRON FINANCIAL CORP 1,757,000.00 1,569,795.37
TIMKEN CO 2,140,000.00 2,098,941.45
TOLL BROS FINANCE CORP 2,145,000.00 2,018,865.85
TOWD POINT MORTGAGE TRUST 2,000,000.00 1,697,666.80
TOWD POINT MORTGAGE TRUST 2,375,000.00 2,116,623.51
TPG REAL ESTATE FINANCE 1,464,930.56 1,459,249.71
TRANSDIGM INC 681,000.00 682,513.00
TRUIST FINANCIAL CORP 2,337,000.00 2,302,370.01
TSC SPV FUNDING LLC 2,475,000.00 2,415,768.80
TURNING POINT BRANDS INC 1,032,000.00 1,026,741.86
UBS COMMERCIAL MORTGAGE TRUST 540,000.00 516,130.43
UNITEDHEALTH GROUP INC 1,539,000.00 1,544,016.19
US TREASURY N/B 19,771,000.00 19,541,625.56
US TREASURY N/B 10,530,000.00 9,633,304.69
US TREASURY N/B 255,000.00 257,410.55

US TREASURY N/B
US TREASURY N/B

12,215,000.00
21,500,000.00

11,552,717.97
20,945,703.13

VALARIS LTD 592,000.00 598,239.44
VIATRIS INC 1,936,000.00 1,680,038.90
VICI PROPERTIES / NOTE 1,518,000.00 1,531,053.98
WARNERMEDIA HOLDINGS INC 1,441,000.00 1,075,761.04
WE SODA INV HOLDING PLC 790,000.00 805,294.40
WEIR GROUP PLC (THE) 2,260,000.00 2,173,323.73
WELLS FARGO COMMERCIAL MORTGAG 620,000.00 611,934.79
WYNN MACAU LTD 676,000.00 651,042.63
XEROX HOLDINGS CORP 1,086,000.00 1,080,949.88
XHR LP 618,000.00 620,028.39
ZAXBY'S FUNDING LLC 1,644,750.00 1,493,795.67

TOTAL TS Strategic Income Fund 311,045,684.22 261,687,237.36
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