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(F) BmEsEEEnE
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FERH AR S 4H)
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1. BRHESE
(20205 A31 BRI T 9 B HM)
(K FILTEHFR)
BE NS
ZHFIR (S EFHEEERR) $ 14,774,387
SZRESE 920,506
Z Db iR FE 37,750
BENRESR 15,732,643
BA
EEmEER 1,295,883
SNBSS L UEEFHE 233,259
REEH 92,478
BEMRImEN 63,039
BEREBREHFRITFHH 25918
SETE TREN 15,026
BT HH 5,551
ZTDMER 542
EREE 1,731,696
BEMFE 14,000,947
EHH L URREFIELS :
SRR
BERMmIS 1,677,315
SEBRERGIE L UAEFHEE (8.314,739)
SIS (6,637.424)
FEHFMEEOMEE) :
BERMmI S (14,182,485)
SNEEERGIS L UEBFTHEGE] (4,029,941)
KRB MBEOMEE) (18,212,426)
ERELUREREBLE (Pig) (24,849,850)
EBRICKSMEBEDR (Pig8) $ (10,848,903)
GE) () ADOEREIE. R4 TRADEETT,
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WA & HMEEDMIE :
RAMA
KRMEL
K RRET{ME 2 DML T

14,000,947
(6,637,424)
(18,212,426)

A& SMREDHERE

(10,848,903)

4y ERsE (26,133,112)
J7YFa=y OB & DL E DKL (37,945,363)
WEEDOBLE (74,927,378)
sEE
e 287,223,436
FLES 212,296,058
USHYF USHYF USHYF USHYF USHYF
ADY 5 X BRLY SR ONYS SR IDRY 5 X JPYH SR
J7Y RFai=y FEEI
1=y b
RAT - - 1,229,100 58,285,715 12,316,000
BRL 175,200,655 906,569,526 5,376,460 37,892,645 79,481,723
1532 (523,367,156) (3,413,010,901) (3,221,637) (45,868,201) (366,537,484)
a= v MEmRE (348,166,501) (2,506,441,375) 3,383,923 50,310,159 (274,739.761)
£%8
AT $ - - 3 10,204 342,757 88,555
BRL 1,097,427 3,239,937 43,538 215,032 554,283
1852 (3,262,792) (12,258,127) (27,024) (277,788) (2,569,582)
JyvFazy FREIICK BHEREE § (2.165.365) (9.018,190) _§ 26,718 280,001 (1.926,744)
USHYF USHYF _ RoSHYF USHYF USHYF
NG 5 % Non-hedge 5 % Currencys 5 2 TRYS 5 R UsDy 5 &
7Y Fazy 3l
azy b
AT 59,042,143 2,087,196,896 - - 185,169,336
ERL 259,497,702 603,393,565 49,433,815 4,516,768,017 186,403,513
853 (1,037,980,817) (4,391,850,585) (102,314,870) (6,162,977,681) (555,540,590)
o=y MEEHK (719,440,972) (1,701,260,124) (52,881,055) (1,646,209,664) (183,967,741)
24
AT $ 275,412 17,697,713 $ - - 1,882,527
BERL 1,274,296 5,105,806 228,574 12,516,135 1,858,084
8 (5,397,889) (36,995,360) (478.,568) (17.497,720) (5,610,793)
27y Faz=y rMRBIICK BIEHE $ (3,848,181) (14,191,841)  $ (249,994) (4,981,585) (1,870,182)
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usSb
usD
usSb
UsD
UsSD
usD
usD
usb

usD

usb

usSD

USD
uUsSD
usD

usD
usD

usb
USD
USD

uUsD
uUSD

usD
usD

usD

usD

240,000
240,000
585,000

59,000

1,526,000
825,000
345,000

1,775,000

420,000
763,000
290,000
442,000

30,000

343,000

845,000
425,000

25,460
110,000
580,000

415,000
165,000

400,000
510,000

500,000

320,000

TAEE HES

FIXED INCOME SECURITIES (90.3%)
CANADA (4.6%)

CORPORATE BONDS & NOTES (4.6%)
Bausch Health Cos, Inc.

5.00% due 01/30/28 (a),(b)

5.25% due 01/30/30 (a),(b)

5.50% due 11/01/25 (a),(b)

5.88% due 05/15/23 (a),(b)

6.13% due 04/15/25 (a),(b)

7.00% due 03/15/24 (a),(b)

7.00% due 01/15/28 (a),(b)

9.00% due 12/15/25 (a),(b)

Baytex Energy Corp.
8.75% due 04/01/27 (a),(b)
Bombardier, Inc.

7.50% due 03/15/25 (a),(b)

Masonite International Corp.
5.38% due 02/01/28 (a),(b)

MEG Energy Corp.

6.50% due 01/15/25 (a),(b)

7.00% due 03/31/24 (a),(b)

7.13% due 02/01/27 (a),(b)

NOVA Chemicals Corp.

4.88% due 06/01/24 (a),(b)

5.25% due 06/01/27 (a),(b)

Precision Drilling Corp.

6.50% due 12/15/21 (a)

7.13% due 01/15/26 (a),(b)

7.75% due 12/15/23 (a)

Videotron, Ltd.

5.13% due 04/15/27 (a),(b)

5.38% due 06/15/24 (a),(b)

TOTAL CORPORATE BONDS & NOTES
TOTAL CANADA (Cost $10,419,287)
FRANCE (0.7%)

CORPORATE BONDS & NOTES (0.7%)
Altice France S.A.

7.38% due 05/01/26 (a),(b)

8.13% due 02/01/27 (a),(b)

Constellium SE

6.63% due 03/01/25 (a),(b)

TOTAL CORPORATE BONDS & NOTES
TOTAL FRANCE (Cost $1,413,903)
IRELAND (0.1%)

CORPORATE BOND & NOTE (0.1%)
James Hardie International Finance DAC
4.75% due 01/15/25 (a),(b)

TOTAL CORPORATE BOND & NOTE
TOTAL IRELAND (Cost $320,000)

A IE i fiE

$ 231,895
235,800

604,317

58,963

1,548,570

853,702

362,467

1,941,406

212,100
463,522
292,900

435,591
28,875
312,343

780,569
359,814

22,659
55,000
313,925

436,269
174,900
9,725,587
9,725,587

422,000
561,000

508,135
1.491,135
1,491,135

320,800
320,800
320,800

18 —



usD

usD

usb

usD

usD

usSD
usD

7]

usD
usD

usSD
uUsSD

usD

usD
usD

1%}

usD

usSD

usD

usSh
uUsSD

uUsD
usb

usD

usD

605,000
810,000
920,000
1,765,000
858,000
1,484,000

1,000,000

690,000
490,000

325,000
365,000

690,000

440,000
1,745,000

772,000
353,000
505,000

485,000
250,000

255,000
790,000

200,000

332,000

e

FIXED INCOME SECURITIES (90.3%) (continued)
LUXEMBOURG (3.6%)

CORPORATE BONDS & NOTES (3.6%)

Altice Financing S.A.

7.50% due 05/15/26 (a),(b)

Altice France Holding S.A.

10.50% due 05/15/27 (a),(b)

Dana Financing Luxembourg sarl

6.50% due 06/01/26 (a),(b)

INEOS Group Holdings S.A.

5.63% due 08/01/24 (a),(b)

Intelsat Jackson Holdings S.A.

5.50% due 08/01/23 (a),(c)

8.50% due 10/15/24 (a),(b).(c)

9.75% due 07/15/25 (a),(b).(c)

Mallinckrodt International Finance S.A. / Mallinckrodt CB LLC
5.50% due 04/15/25 (a),(b)

5.63% due 10/15/23 (a),(b)

Telecom Italia Capital S.A.

6.00% due 09/30/34

6.38% due 11/15/33

Trinseo Materials Operating SCA / Trinseo Materials Finance, Inc.

5.38% due 09/01/25 (a),(b)

TOTAL CORPORATE BONDS & NOTES

TOTAL LUXEMBOURG (Cost $9,816,544)
MULTINATIONAL (2.0%)

CORPORATE BONDS & NOTES (2.0%)

Ardagh Packaging Finance PLC / Ardagh Holdings USA, Inc.
5.25% due 08/15/27 (a),(b)

6.00% due 02/15/25 (a),(b)

Endo Dac / Endo Finance LLC / Endo Finco, Inc.
6.00% due 07/15/23 (a),(b)

Panther BF Aggregator 2 LP / Panther Finance Co., Inc.
6.25% due 05/15/26 (a),(b)

Starfruit Finco BV / Starfruit US Holdco LLC

8.00% due 10/01/26 (a),(b)

Venator Finance sarl / Venator Materials LLC
5.75% due 07/15/25 (a),(b)

9.50% due 07/01/25 (a),(b)

TOTAL CORPORATE BONDS & NOTES
TOTAL MULTINATIONAL (Cost $4,502,335)
NETHERLANDS (1.0%)

CORPORATE BONDS & NOTES (1.0%)

Alcoa Nederland Holding BV
6.75% due 09/30/24 (a),(b)

7.00% due 09/30/26 (a),(b)

Sensata Technologies BV

5.63% due 11/01/24 (b)

Stars Group Holdings BV / Stars Group US Co.-Borrower LLC
7.00% due 07/15/26 (a),(b)

US -/ - A4—JILE-KRVF-T72F

(20204 5 A31 BIRT)

A IEAifE

$ 636,986
897,075

924,600

1,747,350

452,595
845,880
577,500

138,000
107,800

350,188
407,887

658,950
7,744,811
7,744,811

433,400
1,799,008

601,210
359,178
521,806

310,740
251,250

4,276,592
4,276,592

258,825
809,924

209,232

351,920



usD
usD

usSb

usD

usD

usD

usSD

uUsD

ush

uUsD

uUsSD
usD

USD

usD

usD

UsD

usD
usbD
UsD
usD

usD

265,000
200,000

354,000

1,210,000

170,000
735,000

135,000

730,000
536,000
790,000

385,000
145,000

142,000
115,000
289,000
295,000
630,000
200,000
590,000

20,000

197,000
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FIXED INCOME SECURITIES (90.3%) (continued)
NETHERLANDS (1.0%) (continued)
CORPORATE BONDS & NOTES (1.0%) (continued)
Trivium Packaging Finance BV

5.50% due 08/15/26 (a),(b)

8.50% due 08/15/27 (a),(b)

TOTAL CORPORATE BONDS & NOTES
TOTAL NETHERLANDS (Cost $2,078,728)
UNITED KINGDOM (0.8%)
CORPORATE BONDS & NOTES (0.8%)
International Game Technology PLC

6.25% due 01/15/27 (a),(b)

Sensata Technologies UK Financing Co. PLC
6.25% due 02/15/26 (a),(b)

TOTAL CORPORATE BONDS & NOTES
TOTAL UNITED KINGDOM (Cost $1,576,991)
UNITED STATES (77.5%)
CONVERTIBLE BONDS & NOTES (0.3%)
Chesapeake Energy Corp.

5.50% due 09/15/26

DISH Network Corp.

3.38% due 08/15/26

Qasis Petroleum, Inc.

2.63% due 09/15/23

TOTAL CONVERTIBLE BONDS & NOTES
CORPORATE BONDS & NOTES (77.2%)
ACCO Brands Corp.

5.25% due 12/15/24 (a),(b)

ACI Worldwide, Inc.

5.75% due 08/15/26 (a),(b)

Adient Global Holdings, Ltd.

4.88% due 08/15/26 (a),(b)

Adient US LLC

7.00% due 05/15/26 (a),(b)

9.00% due 04/15/25 (a),(b)

ADT Security Corp.

4.88% due 07/15/32 (b)

Advanced Drainage Systems, Inc.

5.00% due 09/30/27 (a),(b)

AES Corp.

5.50% due 04/15/25 (a)

Air Medical Group Holdings, Inc.

6.38% due 05/15/23 (a),(b)

Albertsons Cos, Inc. / Safeway, Inc. / New Albertsons LP / Albertsons LLC

4.63% due 01/15/27 (a),(b)
4.88% due 02/15/30 (a),(b)
5.75% due 03/15/25 (a)

5.88% due 02/15/28 (a),(b)

Allegheny Technologies, Inc.
5.88% due 12/01/27 (a)

US -/ - A4—JILE-KRVF-T72F

(20204 5 A31 BIRT)

A IEAifE

$ 278,003
211,000

2,118,904
2,118,904

359,441

1,273,525
1,632,966
1,632,966

5,525
647,645

14,013
667,183

733,650
553,420
663,106

394,671
154,605

133,480
115,000
296,225
280,250
639,444
207,250
606,349

21,407

159,077
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usb
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200,000
295,000
260,000

590,000
160,000

730,000
965,000

675,000

355,000
440,000

295,000
520,000
1,105,000
475,000

275,000
195,000

60,000
465,000

270,000
1,660,000
485,000

390,000

778,000
405,000

470,000
1,025,000

195,000
250,000
140,000
250,000

e

FIXED INCOME SECURITIES (90.3%) (continued)
UNITED STATES (77.5%) (continued)
CORPORATE BONDS & NOTES (77.2%) (continued)
Allison Transmission, Inc.

4.75% due 10/01/27 (a),(b)

5.00% due 10/01/24 (a),(b)

5.88% due 06/01/29 (a),(b)

Ally Financial, Inc.

5.75% due 11/20/25 (a)

AMC Entertainment Holdings, Inc.

5.75% due 06/15/25 (a)

American Axle & Manufacturing, Inc.

6.25% due 04/01/25 (a)

6.25% due 03/15/26 (a)

American Woodmark Corp.

4.88% due 03/15/26 (a),(b)

AmeriGas Partners LP / AmeriGas Finance Corp.
5.50% due 05/20/25 (a)

5.88% due 08/20/26 (a)

Anixter, Inc.
6.00% due 12/01/25 (a)

Antero Midstream Partners LP / Antero Midstream Finance Corp.

5.38% due 09/15/24 (a)
Antero Resources Corp.
5.63% due 06/01/23 (a)
Aramark Services, Inc.
5.00% due 02/01/28 (a),(b)
Arconic Corp.

6.00% due 05/15/25 (a),(b)
6.13% due 02/15/28 (a),(b)
Ascent Resources Utica Holdings LLC / ARU Finance Corp.
7.00% due 11/01/26 (a),(b)
Avantor, Inc.

6.00% due 10/01/24 (a),(b)
Avis Budget Car Rental LLC / Avis Budget Finance, Inc.
5.25% due 03/15/25 (a),(b)
6.38% due 04/01/24 (a),(b)
10.50% due 05/15/25 (a),(b)
Axalta Coating Systems LLC
4.88% due 08/15/24 (a),(b)
Bausch Health Americas, Inc.
8.50% due 01/31/27 (a),(b)
9.25% due 04/01/26 (a),(b)

Berry Global, Inc.

4.88% due 07/15/26 (a),(b)

Blue Racer Midstream LLC / Blue Racer Finance Corp.
6.13% due 11/15/22 (a),(b)

Buckeye Partners LP
3.95% due 12/01/26 (a)

4.13% due 03/01/25 (a),(b)
4.13% due 12/01/27 (a)
4.50% due 03/01/28 (a),(b)
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$ 194,000
297,212
262,600

613,600
41,200

688,025
896,900

656,437

369,200
466,620

303,850
434200
640,900
467,875

284,914
189,637

40,621
488,152

214,650
1,373,650
539,562

394,875

850,237
449,700

491,300
1,000,349

187,336
245312
135,100
241,875



usD

usD

usb
usD

usD
usD
usD
usD
usD
usD

usb

uUsD
usD

usb

UsSD

usD
usb
uUsD

uSD
usD

UsSD
usD
usb
uUsD

usD
usD

UsSD

usb

usD

usD
usD

270,000
395,000

255,000
310,000

225,000
2,225,000
190,000
1,210,000
2,850,000
590,000

223,000

430,000
90,000

80,000

185,000

345,000
729,000
913,000

690,000
735,000

350,000
450,000
230,000
805,000

905,000
140,000

650,000
465,000
491,000

350,000
115,000
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FIXED INCOME SECURITIES (90.3%) (continued)
UNITED STATES (77.5%) (continued)
CORPORATE BONDS & NOTES (77.2%) (continued)
BWX Technologies, Inc.

5.38% due 07/15/26 (a),(b)

Calfrac Holdings LP

8.50% due 06/15/26 (a),(b)

Callon Petroleum Co.

6.25% due 04/15/23 (a)

8.25% due 07/15/25 (a)

CCO Holdings LLC / CCO Holdings Capital Corp.
4.75% due 03/01/30 (a),(b)

5.13% due 05/01/27 (a),(b)

5.38% due 05/01/25 (a),(b)

5.50% due 05/01/26 (a),(b)

5.75% due 02/15/26 (a),(b)

5.88% due 04/01/24 (a),(b)

CDK Global, Inc.

5.25% due 05/15/29 (a),(b)

CDW LLC / CDW Finance Corp.

4.25% due 04/01/28 (a)

5.00% due 09/01/25 (a)

Cedar Fair LP

5.25% due 07/15/29 (a),(b)

Cedar Fair LP / Canada's Wonderland Co. / Magnum Management Corp. /

Millennium Op

5.50% due 05/01/25 (a),(b)
Centene Corp.

3.38% due 02/15/30 (a)
4.25% due 12/15/27 (a)
4.63% due 12/15/29 (a)
Central Garden & Pet Co.
5.13% due 02/01/28 (a)
6.13% due 11/15/23 (a)
CenturyLink, Inc.

4.00% due 02/15/27 (a),(b)
5.13% due 12/15/26 (a),(b)
5.63% due 04/01/25 (a)
7.50% due 04/01/24 (a)
Chemours Co.

6.63% due 05/15/23 (a)
7.00% due 05/15/25 (a)

Cheniere Energy Partners LP
4.50% due 10/01/29 (a),(b)

Chesapeake Energy Corp.
11.50% due 01/01/25 (a),(b)

CHS/Community Health Systems, Inc.
8.63% due 01/15/24 (a),(b)

Cincinnati Bell, Inc.
7.00% due 07/15/24 (a),(b)

8.00% due 10/15/25 (a),(b)
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$ 277,528
11,850

82,875
94,550

235,125
2,336,294
195,225
1,279,575
2,971,638
606,101

227,460

437,405
93,046

75,630

187,775

347,415
761,528
982,844

705,787
751,537

349,020
454,500
236,900
885,500

907,262
136,150

635,375
31,387
493,455

360,500
118,737
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125,000
75,000
135,000

590,000
720,000

630,000
1,130,000

395,000
455,000

772,000
592,000

1,165,000
320,000

495,000
265,000

325,000
670,000

400,000
822,000

985,000
45,000
90,000
90,000

1,185,000

471,000

310,000

3,185,000
515,000
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FIXED INCOME SECURITIES (90.3%) (continued)
UNITED STATES (77.5%) (continued)

CORPORATE BONDS & NOTES (77.2%) (continued)
Cinemark USA, Inc.

8.75% due 05/01/25 (a),(b)

Citigroup, Inc.

5.95% due 12/31/49 (a),(d).(e)

Clean Harbors, Inc.

4.88% due 07/15/27 (a),(b)

Clear Channel Worldwide Holdings, Inc.
5.13% due 08/15/27 (a),(b)

9.25% due 02/15/24 (a)

Cogent Communications Group, Inc.
5.63% due 04/15/21 (a),(b)

CommScope Technologies LLC

6.00% due 06/15/25 (a),(b)
CommScope, Inc.

6.00% due 03/01/26 (a),(b)

8.25% due 03/01/27 (a),(b)

Comstock Resources, Inc.
7.50% due 05/15/25 (a),(b)

Constellation Merger Sub, Inc.
8.50% due 09/15/25 (a),(b)
Cooper-Standard Automotive, Inc.
5.63% due 11/15/26 (a),(b)
13.00% due 06/01/24 (a),(b)
CoreCivic, Inc.

4.63% due 05/01/23 (a)

Coty, Inc.

6.50% due 04/15/26 (a),(b)

Crestwood Midstream Partners LP / Crestwood Midstream Finance Corp.

5.63% due 05/01/27 (a),(b)
6.25% due 04/01/23 (a)

CSC Holdings LLC

6.63% due 10/15/25 (a),(b)

10.88% due 10/15/25 (a),(b)
DaVita, Inc.

5.00% due 05/01/25 (a)

Dell International LLC / EMC Corp.
5.85% due 07/15/25 (a),(b)

6.10% due 07/15/27 (a),(b)

6.20% due 07/15/30 (a),(b)

Delphi Technologies PLC

5.00% due 10/01/25 (b)

Denbury Resources, Inc.

9.25% due 03/31/22 (a),(b)
Diamond Sports Group LLC / Diamond Sports Finance Co.
5.38% due 08/15/26 (a),(b)

DISH DBS Corp.
5.88% due 11/15/24

7.75% due 07/01/26
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$ 130,312
76,771
139,725

590,000
654,912

630,189
1,098,609

415,366
474,337

681,290
408,480

745,600
326,304

480,150
219,287

282,750
638,175

418,140
889,979

1,010,856
50,367
101,087
102,477
1,223216
188,400

246,450

3,144,519
534312

23 —
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267,000
595,000

1,145,000

2,045,000
275,000
1,257,000
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190,000
460,000

178,000
107,000

204,000
204,000
228,000

340,000
910,000

685,000
355,000
290,000
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FIXED INCOME SECURITIES (90.3%) (continued)
UNITED STATES (77.5%) (continued)

CORPORATE BONDS & NOTES (77.2%) (continued)
Edgewell Personal Care Co.

5.50% due 06/01/28 (a),(b)

Encompass Health Corp.

4.50% due 02/01/28 (a)

5.75% due 09/15/25 (a)

Energizer Holdings, Inc.
5.50% due 06/15/25 (a),(b)
7.75% due 01/15/27 (a),(b)
EnLink Midstream LLC
5.38% due 06/01/29 (a)
EnLink Midstream Partners LP
4.15% due 06/01/25 (a)
4.40% due 04/01/24 (a)
4.85% due 07/15/26 (a)

EnPro Industries, Inc.

5.75% due 10/15/26 (a)
Entegris, Inc.

4.63% due 02/10/26 (a),(b)
Entercom Media Corp.

6.50% due 05/01/27 (a),(b)
7.25% due 11/01/24 (a),(b)
Envision Healthcare Corp.
8.75% due 10/15/26 (a),(b)
EP Energy LLC / Everest Acquisition Finance, Inc.
7.75% due 05/15/26 (a),(b),(c)
8.00% due 11/29/24 (a),(b),(c)
9.38% due 05/01/24 (a),(b),(c)
Equinix, Inc.

5.88% due 01/15/26 (a)

ESH Hospitality, Inc.

4.63% due 10/01/27 (a),(b)
5.25% due 05/01/25 (a),(b)
Expedia Group, Inc.

6.25% due 05/01/25 (a),(b)
7.00% due 05/01/25 (a),(b)
Ford Motor Co.

8.50% due 04/21/23

9.00% due 04/22/25 (a)
9.63% due 04/22/30 (a)

Ford Motor Credit Co. LLC
4.27% due 01/09/27 (a)
4.69% due 06/09/25 (a)
Freeport-McMoRan, Inc.
3.88% due 03/15/23 (a)
4.13% due 03/01/28 (a)
4.55% due 11/14/24 (a)
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$ 227975

421,225
779,000

409,416
773,900

112,258

52,325
361,125
217,350

387,105
851,491

234,960
478,975

503,800

265,850
2,750
1,257

419,000

179,787
447350

189,878
114,296

211,589
214,455
253,080

309,329
871,489

690,425
345,237
295,075
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728,000
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203,000
390,000

344,000
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FIXED INCOME SECURITIES (90.3%) (continued)
UNITED STATES (77.5%) (continued)
CORPORATE BONDS & NOTES (77.2%) (continued)
Frontier Communications Corp.

6.88% due 01/15/25 (a),(c)

8.00% due 04/01/27 (a),(b).(c)

8.50% due 04/01/26 (a),(b),(c)

11.00% due 09/15/25 (a),(c)

Gap, Inc.

8.38% due 05/15/23 (b)

GCILLC

6.63% due 06/15/24 (a),(b)

6.88% due 04/15/25 (a)

GCP Applied Technologies, Inc.

5.50% due 04/15/26 (a),(b)

General Motors Co.

6.13% due 10/01/25 (a)

6.80% due 10/01/27 (a)

Genesis Energy LP / Genesis Energy Finance Corp.
6.25% due 05/15/26 (a)

6.50% due 10/01/25 (a)

7.75% due 02/01/28 (a)

Geo Group, Inc.

5.88% due 10/15/24 (a)

Gray Television, Inc.

7.00% due 05/15/27 (a),(b)

Greif, Inc.

6.50% due 03/01/27 (a),(b)

Griffon Corp.

5.75% due 03/01/28 (a)

Gulfport Energy Corp.

6.00% due 10/15/24 (a)
6.38% due 05/15/25 (a)
6.38% due 01/15/26 (a)
6.63% due 05/01/23 (a)

HCA, Inc.

5.38% due 02/01/25

5.38% due 09/01/26 (a)
5.63% due 09/01/28 (a)

5.88% due 02/15/26 (a)

Herc Holdings, Inc.

5.50% due 07/15/27 (a),(b)
Hertz Corp.

5.50% due 10/15/24 (a),(b),(c)
6.00% due 01/15/28 (a),(b),(c)
7.13% due 08/01/26 (a),(b),(c)
7.63% due 06/01/22 (a),(b),(c)
Hess Midstream Operations LP
5.63% due 02/15/26 (a),(b)

Hexion, Inc.
7.88% due 07/15/27 (a),(b)
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$ 151,562
509,231
627,405
447,675

499,375

230,725
197,362

714,400

189,027
196,606

44,534
22,625
244,009

790,262
403,487
439,350
481,750

143,325

50,000
292,500
103,200

2,272,218
396,485
591,465

3,671,730

598,856
131,040
67,987
86,700
87,797
376,350

309,149
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135,000

335,000
420,000
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FIXED INCOME SECURITIES (90.3%) (continued)
UNITED STATES (77.5%) (continued)

CORPORATE BONDS & NOTES (77.2%) (continued)
High Ridge Brands Co.

8.88% due 03/15/25 (a),(b).(c)

Hillman Group, Inc.

6.38% due 07/15/22 (a),(b)

Hill-Rom Holdings, Inc.

5.00% due 02/15/25 (a),(b)

Hilton Domestic Operating Co., Inc.

4.25% due 09/01/24 (a)

5.13% due 05/01/26 (a)

5.38% due 05/01/25 (a),(b)

5.75% due 05/01/28 (a),(b)

Hilton Worldwide Finance LLC / Hilton Worldwide Finance Corp.
4.88% due 04/01/27 (a)

Holly Energy Partners LP / Holly Energy Finance Corp.
5.00% due 02/01/28 (a),(b)

Hologic, Inc.

4.38% due 10/15/25 (a),(b)

Howmet Aerospace, Inc.
5.13% due 10/01/24 (a)
5.90% due 02/01/27
6.88% due 05/01/25 (a)
Hyatt Hotels Corp.

5.38% due 04/23/25 (a)
5.75% due 04/23/30 (a)
iHeartCommunications, Inc.
5.25% due 08/15/27 (a),(b)
6.38% due 05/01/26 (a)
8.38% due 05/01/27 (a)
IQVIA, Inc.

5.00% due 10/15/26 (a),(b)

IRB Holding Corp.

7.00% due 06/15/25 (a),(b)

Jaguar Holding Co. II/ Phar ical Product Devel LLC
4.63% due 06/15/25 (a),(b)

5.00% due 06/15/28 (a),(b)

Jeld-Wen, Inc.

4.63% due 12/15/25 (a),(b)

4.88% due 12/15/27 (a),(b)

6.25% due 05/15/25 (a),(b)

L Brands, Inc.

6.75% due 07/01/36

LABL Escrow Issuer LLC
6.75% due 07/15/26 (a),(b)
10.50% due 07/15/27 (a),(b)
Lamb Weston Holdings, Inc.
4.88% due 05/15/28 (a),(b)
Level 3 Financing, Inc.
5.38% due 01/15/24 (a)
5.38% due 05/01/25 (a)
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$ 7,050
846,677
154,125

90,000
860,471
75,680
114,607

94,287
206,850
562,260

147,161
509,545
132,842

94,192
94,813

284,113
106,727
173,061

884,056
129,688

99,120
98,563

369,525
206,250
56,650

616,790

484,628
367,500

141,372

339,188
431,470
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FIXED INCOME SECURITIES (90.3%) (continued)
UNITED STATES (77.5%) (continued)
CORPORATE BONDS & NOTES (77.2%) (continued)
Live Nation Entertainment, Inc.

UsD 130,000 4.75% due 10/15/27 (a),(b) $ 120,758

uUsD 195,000 6.50% due 05/15/27 (a),(b) 207,066
LPL Holdings, Inc.

usD 210,000 4.63% due 11/15/27 (a),(b) 205,538
LTF Merger Sub, Inc.

uUsD 1,000,000 8.50% due 06/15/23 (a),(b) 785,000
Macy's, Inc.

usD 217,000 8.38% due 06/15/25 (a),(b) 219,984
MagnaChip Semiconductor Corp.

usD 420,000 6.63% due 07/15/21 (a) 415,800
Marriott International, Inc.

usD 128,000 4.63% due 06/15/30 130,988

usD 115,000 5.75% due 05/01/25 (a) 124,174
Marriott Ownership Resorts, Inc.

usD 234,000 6.13% due 09/15/25 (a),(b) 242,483
Marriott Ownership Resorts, Inc. / ILG LLC

usD 705,000 6.50% due 09/15/26 (a) 699,713
Mattel, Inc.

usD 215,000 5.88% due 12/15/27 (a),(b) 218,763

uUsD 1,140,000 6.75% due 12/31/25 (a),(b) 1,188,450
Mauser Packaging Solutions Holding Co.

usD 781,000 5.50% due 04/15/24 (a),(b) 775,142

uUsD 565,000 7.25% due 04/15/25 (a),(b) 508,500
Meredith Corp.

usD 620,000 6.88% due 02/01/26 (a) 574,275
MGM Growth Properties Operating Partnership LP / MGP Finance Co.-Issuer,
Inc.

usD 205,000 4.50% due 09/01/26 (a) 201,413

usD 165,000 4.50% due 01/15/28 (a) 160,050

usb 155,000 5.63% due 05/01/24 (a) 161,588

uUsD 261,000 5.75% due 02/01/27 (a) 273,763
MGM Resorts International

usD 552,000 5.50% due 04/15/27 (a) 536,334

uUsD 866,000 5.75% due 06/15/25 (a) 863,835

usD 1,520,000 6.00% due 03/15/23 1,523,481
Microchip Technology, Inc.

usD 132,000 4.25% due 09/01/25 (a),(b) 132,899
MTS Systems Corp.

UsD 170,000 5.75% due 08/15/27 (a),(b) 153,000
Nabors Industries, Inc.

usD 475,000 5.75% due 02/01/25 (a) 147,250
Nabors Industries, Ltd.

usD 170,000 7.25% due 01/15/26 (a),(b) 96,900
Nationstar Mortgage Holdings, Inc.

USsD 65,000 6.00% due 01/15/27 (a),(b) 58,500
NCR Corp.

usD 555,000 5.75% due 09/01/27 (a),(b) 550,838

usD 550,000 6.13% due 09/01/29 (a),(b) 548,625
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868,000
1,405,000
135,000
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FIXED INCOME SECURITIES (90.3%) (continued)

UNITED STATES (77.5%) (continued)

CORPORATE BONDS & NOTES (77.2%) (continued)
Neiman Marcus Group, Ltd. LLC / Neiman Marcus Group LLC / Mariposa Borrower / NMG

8.00% due 10/25/24 (a),(b),(c)
8.75% due 10/25/24 (a),(b).(c)
14.00% due 04/25/24 (a),(b),(c)
Netflix, Inc.

4.88% due 04/15/28

4.88% due 06/15/30 (a),(b)
5.88% due 11/15/28

Newell Brands, Inc.

4.70% due 04/01/26 (a)
4.88% due 06/01/25 (a)
5.88% due 04/01/36 (a)
Nexstar Broadcasting, Inc.
5.63% due 08/01/24 (a),(b)
5.63% due 07/15/27 (a),(b)
NGPL PipeCo LLC

4.88% due 08/15/27 (a),(b)
Nielsen Finance LLC / Nielsen Finance Co.
5.00% due 04/15/22 (a),(b)
Nordstrom, Inc.

8.75% due 05/15/25 (a),(b)
Novelis Corp.

4.75% due 01/30/30 (a),(b)
NRG Energy, Inc.

6.63% due 01/15/27 (a)
Nuance Communications, Inc.
5.63% due 12/15/26 (a)

Qasis Petroleum, Inc.
6.25% due 05/01/26 (a),(b)

6.88% due 01/15/23 (a)

Occidental Petroleum Corp.

2.70% due 08/15/22

Owens-Brockway Glass Container, Inc.
6.63% due 05/13/27 (a),(b)

Par Pharmaceutical, Inc.

7.50% due 04/01/27 (a),(b)

Parsley Energy LLC / Parsley Finance Corp.

5.25% due 08/15/25 (a),(b)

PBF Holding Co. LLC / PBF Finance Corp.
6.00% due 02/15/28 (a),(b)
9.25% due 05/15/25 (a),(b)

Performance Food Group, Inc.
5.50% due 10/15/27 (a),(b)

6.88% due 05/01/25 (a),(b)

PetSmart, Inc.
5.88% due 06/01/25 (a),(b)

7.13% due 03/15/23 (a),(b)
8.88% due 06/01/25 (a),(b)
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20,350
31,999
206,871
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647,760
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1,362,850
133,988



usD
usD
usb
usD
usD
usD

usD
usD

usD

usSD
usD

usD

usD

usD

usSb

uSD

usD

usSD
usD

usb
usD

usb

UsD
usD

usD

usb
usb

usD

420,000
970,000
640,000
165,000

95,000
185,000

185,000
90,000

175,000

130,000
535,000

51,000
285,000
825,000
555,000
280,000

4,835,993

858,000
322,000

100,000
205,000

470,000

485,000
180,000

95,000

98,000
645,000

140,000
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FIXED INCOME SECURITIES (90.3%) (continued)
UNITED STATES (77.5%) (continued)

CORPORATE BONDS & NOTES (77.2%) (continued)
PGT Innovations, Inc.

6.75% due 08/01/26 (a),(b)

Photo Holdings Merger Sub, Inc.

8.50% due 10/01/26 (a),(b)

Plantronics, Inc.

5.50% due 05/31/23 (a),(b)
Post Holdings, Inc.

4.63% due 04/15/30 (a),(b)
5.00% due 08/15/26 (a),(b)
5.50% due 12/15/29 (a),(b)
5.63% due 01/15/28 (a),(b)
5.75% due 03/01/27 (a),(b)
Presidio Holdings, Inc.
4.88% due 02/01/27 (a),(b)
Prestige Brands, Inc.
5.13% due 01/15/28 (a),(b)
6.38% due 03/01/24 (a),(b)
Quicken Loans LLC
5.25% due 01/15/28 (a),(b)
Radiology Partners, Inc.
9.25% due 02/01/28 (a),(b)
Rain CII Carbon LLC / CII Carbon Corp.
7.25% due 04/01/25 (a),(b)

Range Resources Corp.
4.88% due 05/15/25 (a)
Refinitiv US Holdings, Inc.
6.25% due 05/15/26 (a),(b)
Reichhold Industries, Inc.
9.00% due 05/01/18 (b),(c)
Rite Aid Corp.

6.13% due 04/01/23 (a),(b)
7.50% due 07/01/25 (a),(b)
Royal Caribbean Cruises, Ltd.
10.88% due 06/01/23 (a),(b)
11.50% due 06/01/25 (a),(b)
Ryman Hospitality Properties, Inc.
4.75% due 10/15/27 (a),(b)
Sabre GLBL, Inc.

5.25% due 11/15/23 (a),(b)
9.25% due 04/15/25 (a),(b)

Science Applications International Corp.
4.88% due 04/01/28 (a),(b)

Scotts Miracle-Gro Co.
4.50% due 10/15/29 (a)

5.25% due 12/15/26 (a)

Scripps Escrow, Inc.
5.88% due 07/15/27 (a),(b)

US -/ - A4—JILE-KRVF-T72F

(20204 5 A31 BIRT)
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$ 428,400
879,402

489,600

162,731

97,375

193,325

193,788

93,825

173,688

131,950
550,381

51,469
275,381
750,750
464,119
298,900

—

797,940
319,585

104,558
217,372

398913

455,900
191,250

97,019

100,450
669,994

133,000
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440,000
743,000

290,000

265,000
1,050,000
165,000

665,000
10,000

174,000

374,000
366,000

497,000
60,000
260,000

360,000
500,000

286,000

210,000
202,000

2,684,000

3,963,000
334,000

290,000
290,000

940,000

975,000
700,000

535,000
255,000

440,000

e

FIXED INCOME SECURITIES (90.3%) (continued)
UNITED STATES (77.5%) (continued)
CORPORATE BONDS & NOTES (77.2%) (continued)
Service Corp. Intemnational/US

4.63% due 12/15/27 (a)

7.50% due 04/01/27

Sinclair Television Group, Inc.

5.13% due 02/15/27 (a),(b)

Sirius XM Radio, Inc.

5.00% due 08/01/27 (a),(b)

5.38% due 04/15/25 (a),(b)

5.38% due 07/15/26 (a),(b)

Six Flags Entertainment Corp.

4.88% due 07/31/24 (a),(b)

5.50% due 04/15/27 (a),(b)

Six Flags Theme Parks, Inc.

7.00% due 07/01/25 (a),(b)

SM Energy Co.
6.13% due 11/15/22 (a)

6.63% due 01/15/27 (a)
Southwestern Energy Co.
6.20% due 01/23/25 (a)
7.50% due 04/01/26 (a)
7.75% due 10/01/27 (a)
Spectrum Brands, Inc.
5.00% due 10/01/29 (a),(b)
5.75% due 07/15/25 (a)
Spirit AeroSystems, Inc.
7.50% due 04/15/25 (a),(b)
Springleaf Finance Corp.
5.38% due 11/15/29 (a)
6.63% due 01/15/28 (a)
Sprint Capital Corp.

8.75% due 03/15/32

Sprint Corp.

7.63% due 02/15/25 (a)
7.88% due 09/15/23

SPX FLOW, Inc.

5.63% due 08/15/24 (a),(b)
5.88% due 08/15/26 (a),(b)
Standard Industries, Inc.
4.75% due 01/15/28 (a),(b)

Staples, Inc.
7.50% due 04/15/26 (a),(b)

10.75% due 04/15/27 (a),(b)

Station Casinos LLC
4.50% due 02/15/28 (a),(b)

Stevens Holding Co., Inc.
6.13% due 10/01/26 (a),(b)

Summit Midstream Holdings LLC / Summit Midstream Finance Corp.
5.75% due 04/15/25 (a)

US -/ - A4—JILE-KRVF-T72F

(20204 5 A31 BIRT)
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463,012
824,730

269,810

276,925
1,077,437
171,084

625,100
9,300

184,875

224,400
187,575

446,405
55,200
242,450

351,450
515,625

284,393

186,165
192,910

3,858,250

4,621,849
379,090

292,900
291,888

946,157

851,711
476,259

471,469
262,747

188,192
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535,000
580,000
270,000
440,000
375,000

425,000
595,000

140,000
1,410,000
610,000
842,000
765,000
135,000
174,000

704,000
820,000

405,000

640,000
1,005,000
1,830,000

485,000
342,350
145,290

200,000
365,000
445,000

810,000
550,000

80,000
340,000

380,000
500,000
630,000
785,000
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FIXED INCOME SECURITIES (90.3%) (continued)
UNITED STATES (77.5%) (continued)
CORPORATE BONDS & NOTES (77.2%) (continued)

Targa Resources Partners LP / Targa Resources Partners Finance Corp.

5.00% due 01/15/28 (a)
5.88% due 04/15/26 (a)
6.50% due 07/15/27 (a)
6.75% due 03/15/24 (a)
6.88% due 01/15/29 (a)
Tempur Sealy International, Inc.
5.50% due 06/15/26 (a)
5.63% due 10/15/23 (a)

Tenet Healthcare Corp.
4.63% due 07/15/24 (a)

4.88% due 01/01/26 (a),(b)
5.13% due 11/01/27 (a),(b)
6.25% due 02/01/27 (a),(b)
6.75% due 06/15/23
7.00% due 08/01/25 (a)
7.50% due 04/01/25 (a),(b)

Tenneco, Inc.

5.00% due 07/15/26 (a)
Terex Corp.

5.63% due 02/01/25 (a),(b)
T-Mobile USA, Inc.
4.75% due 02/01/28 (a)
6.38% due 03/01/25 (a)
6.50% due 01/15/24 (a)
6.50% due 01/15/26 (a)
TransDigm, Inc.

6.25% due 03/15/26 (a),(b)

Transocean Guardian, Ltd.
5.88% due 01/15/24 (a),(b)
Transocean Pontus, Ltd.
6.13% due 08/01/25 (a),(b)
Transocean, Inc.

7.25% due 11/01/25 (a),(b)
7.50% due 01/15/26 (a),(b)
8.00% due 02/01/27 (a),(b)
TreeHouse Foods, Inc.
6.00% due 02/15/24 (a),(b)
TriMas Corp.

4.88% due 10/15/25 (a),(b)
Triumph Group, Inc.
6.25% due 09/15/24 (a),(b)
7.75% due 08/15/25 (a)
United Rentals North America, Inc.
4.63% due 10/15/25 (a)
5.50% due 05/15/27 (a)
5.88% due 09/15/26 (a)
6.50% due 12/15/26 (a)

US -/ - A4—JILE-KRVF-T72F
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$ 520,288
590,150
284,256
447 425
401,363

426,063
595,000

141,750
1,449,071
629,825
871,470
801,338
135,647
189,660

358,829
762,600

430,317

660,038
1,027,401
1,931,199

495,913
313,250
136,573

110,000
197,100
240,300

830,250
545,875

68,600
221,000

386,413
530,580
661,500
838,969
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305,000
555,000
725,000

352,000
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385,000
665,000

250,000
2,982,000

700,000
270,000

418,000

1,150,000
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FIXED INCOME SECURITIES (90.3%) (continued)
UNITED STATES (77.5%) (continued)

CORPORATE BONDS & NOTES (77.2%) (continued)
United States Cellular Corp.

6.70% due 12/15/33

United States Steel Corp.

12.00% due 06/01/25 (a),(b)

Uniti Group LP / Uniti Group Finance, Inc. / CSL Capital LLC
6.00% due 04/15/23 (a),(b)

8.25% due 10/15/23 (a)

US Renal Care, Inc.

10.63% due 07/15/27 (a),(b)

Vail Resorts, Inc.

6.25% due 05/15/25 (a),(b)
Valvoline, Inc.

4.38% due 08/15/25 (a),(b)
VICI Properties LP / VICI Note Co., Inc.
3.50% due 02/15/25 (a),(b)
3.75% due 02/15/27 (a),(b)
4.13% due 08/15/30 (a),(b)
4.25% due 12/01/26 (a),(b)
4.63% due 12/01/29 (a),(b)
Vista Outdoor, Inc.

5.88% due 10/01/23 (a)
Vistra Operations Co. LLC
5.63% due 02/15/27 (a),(b)

Wabash National Corp.

5.50% due 10/01/25 (a),(b)
Welbilt, Inc.

9.50% due 02/15/24 (a)
WESCO Distribution, Inc.
7.13% due 06/15/25 (b)
7.25% due 06/15/28 (b)
Whiting Petroleum Corp.
6.25% due 04/01/23 (a),(c)
6.63% due 01/15/26 (a),(c)
William Carter Co.

5.63% due 03/15/27 (a),(b)
Windstream Services LLC / Windstream Finance Corp.
9.00% due 06/30/25 (a),(b).(c)
Wolverine Escrow LLC
9.00% due 11/15/26 (a),(b)
13.13% due 11/15/27 (a),(b)
WPX Energy, Inc.

8.25% due 08/01/23 (a)

‘Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp.
5.50% due 03/01/25 (a),(b)

US -/ - A4—JILE-KRVF-T72F
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$ 877,832
210,473

474,087
327,016

400,400
144,900
301,455
62,563
144,750
110,975
475,536
329,228
1,143,450
324,127
473,138

652,500

352,000
349,339

43,072
76,475

255,373
149,100

466,067
170,100

446,215

1,114,781
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FIXED INCOME SECURITIES (90.3%) (continued)
UNITED STATES (77.5%) (continued)

CORPORATE BONDS & NOTES (77.2%) (continued)
‘Wynn Resorts Finance LLC / Wynn Resorts Capital Corp.

5.13% due 10/01/29 (a),(b)

TOTAL CORPORATE BONDS & NOTES

TOTAL UNITED STATES (Cost $187,197,267)

TOTAL FIXED INCOME SECURITIES (Cost $217,325,055)
EQUITY-LINKED NOTES (0.5%)

UNITED STATES (0.5%)

Claire's Stores, Inc.
Remington Outdoor Co., Inc.
TOTAL UNITED STATES

TOTAL EQUITY-LINKED NOTES (Cost $1,291,762)

#HiA%

COMMON STOCKS (5.0%)

UNITED STATES (5.0%)

Battalion Oil Corp.

Claire's Stores, Inc.

Clear Channel Outdoor Holdings, Inc. Class A
iHeartMedia, Inc. Class A

International Oncology Care

Reichhold Cayman Equity

UCI International Holdings, Inc.

VICI Properties, Inc.

TOTAL UNITED STATES

TOTAL COMMON STOCKS (Cost $6,119,085)
PREFERRED STOCK (0.1%)

UNITED STATES (0.1%)

MYT Holding Co. (b)

TOTAL UNITED STATES

TOTAL PREFERRED STOCK (Cost $1,271,445)
WARRANTS (0.0%)(g)

UNITED STATES (0.0%)(g)

FGI Operating Co. LLC / FGI Finance, Inc.
0.00% due 05/14/22

iHeartMedia, Inc.

0.00% due 05/01/39

TOTAL UNITED STATES

TOTAL WARRANTS (Cost $285,292)

fiA kS

SHORT TERM INVESTMENTS (0.9%)
FRANCE (0.4%)

TIME DEPOSIT (0.4%)

BNP Paribas Bank
(0.66)% due 06/01/20 (f)

TOTAL TIME DEPOSIT
TOTAL FRANCE (Cost $814,650)

US-/\f -A—JLFR-RVFK-TJ7 K
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$ 264,085
164,072,181
164,739,364
192,050,159

985,250
21,904
1,007,154

1,007,154

A (B

33,883
441,650
42,563
18,461
397,354
6,567,033
1,440,409
1,581,020
10,522,373

10,522,373

213,092
213,092

213,092

2418

99,613
102,031
102,031

A (B

798,672
798,672
798,672
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SHORT TERM INVESTMENTS (0.9%) (continued)
GRAND CAYMAN (0.0%)®
TIME DEPOSIT (0.0%)®

Brown Brothers Harriman & Co.
JPY 959,589 (0.27)% due 06/01/20 (f)

TOTAL TIME DEPOSIT

TOTAL GRAND CAYMAN (Cost $9,076)
UNITED KINGDOM (0.5%)

TIME DEPOSIT (0.5%)

Barclays Bank PLC
usD 985,916 0.01% due 06/01/20

TOTAL TIME DEPOSIT
TOTAL UNITED KINGDOM (Cost $985,916)
TOTAL SHORT TERM INVESTMENTS (Cost $1,809,642)

TOTAL INVESTMENTS (Cost $228,102,281)
CASH AND OTHER ASSETS IN EXCESS OF LIABILITIES
NET ASSETS

(a) Callable security.

UsS /A

(20204 5 A31BIRTE)

MEELE  AEHE

96.9%
3.1

$ 8,898
8,898
8,898

985,916
985,916
985,916
1,793,486

$ 205,688,295

6,607,763

100.0%

S 220608

(b) 144A Security - Security exempt from registration under Rule 144A of the Securities Act of 1933. These securities may be resold in
transactions exempt from registration, typically to qualified institutional buyers. Unless otherwise indicated, these securities are not

considered illiquid.
(c) Defaulted security.
(d) Variable rate security as of May 31, 2020.
(e) Perpetual maturity.

(f) Due to deposit rate cuts by the central Bank in Japan and European central banks, interest rates for Japanese Yen and Euro-denominated

short term investments may be less than zero percent.
(g) A zero balance may reflect actual amounts rounding to less than 0.05%.
+ A zero balance may reflect amounts rounding to less than one.

Cash in the amount of $1,070,000 has been received as collateral for the following forward foreign currency contracts as of May 31, 2020.

USHYF AUDY S RIZ& (115 A FHIEEI

=R -RUF-TFUR

K=

*E=R *=5 SHmES

mig WEIHEE DB AFE AN DB Hhs e (88)

AUD Citibank N.A. 26,783,010  07/02/2020 USD 17,771,806 80,943 § - S 80,943
USHYF BRLY 5 XIZH 115 AETHERE]

k=R

*EH *=5 SHmEaS

I8 m3AF B  REE RH R i SHimiE ()

BRL Citibank N.A. 129,358,388 07/02/2020 USD 24,008,439 193858 § - § 193,858
USHYF CNYY S RIZH 115 AT S|

k=R

] ] SHimES

I8 M314EF DB RFE KN PRE  Hhs S (nza)

CNY Citibank N.A. 3,519,954  07/02/2020 USD 493,327 - $ (1,327) $ (1,327)




US-/\f -A—JLFR-RVFK-TJ7 K

(20204 5 A 31 B )
USHYF IDRY S RIZEH1TBAEFLHESI
kEH
REHR RER FRai=Ens
S WEIH8F DR RFBE TH 2% BaiEy HEE (#Hi%8)
IDR  Citibank N.A. 27,178, 431,621  07/02/2020 USD 1,831,188 $ 21,249 § - 8 21,249
USHYF JPYH S RIZH(1TB 5B FHIESI]
E)
RER RER Efiiki=Eny
WE WEIH8F LEEE  RFHE A 9% EoafiiEas FHmE ($%8)
JPY  Citibank N.A. 1,272,797,483  07/02/2020 USD 11,855,269 $ - $ (47,964) $ (47,964)
USHYF MXN% S RIZE 115 A5EFLHESI]
k=EH
xEH  %ER ETES
& WEIH8F LR RFBR TH 4% BafiEay HfE (f4%8)
MXN Citibank N.A. 165,349,019  07/02/2020 USD 7,415,052 $ 7,659 § - $ 7,659
USHYF Resources Currency? S5 RICH I+ 5 E&£BFHEEI
k=EH
*ER *ER FmEL
48 IREIEE R REE EBN 2PE s SFiiiE (%)
AUD Citibank N.A. 1,112,337  07/02/2020 USD 738,092 $ 3358 § - 8 3,358
BRL Citibank N.A. 3,853,030 07/02/2020 USD 714,875 6,007 - 6,007
ZAR  Citibank N.A. 12,453,693  07/02/2020 USD 713,643 — (6,351) (6,351)
s 9365 $ (6,351) $ 3,014
USHYF TRYZ 5 RI=8 115 ABF#IERE|
%%l
REH K=H $TifIa 2%
8 IEIEE R RFR EH 2B Tifizs STifiE (48)
TRY Citibank N.A. 327,258,883  07/02/2020 USD 48,084,556 $ - 8 (556,179) $§ (556,179)
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(20204 5 A31ATHE)
TUINT 1 TWEI0OH
TYNT4T  TYVNT4T E=A
Eb e BEEDE ﬁﬁ@ﬁ ZHEERS BRE" flEE™
JEBETYNT 1T
AETHEE]
Citibank N.A. $ 313,074 § (611,821) $  (1,070,000) $ - $  (1,368,747)
RRE—2 YT A VT EHIDHRE
B5TYINT 4 TEE $ 313,074 § (611,821) $  (1,070,000) $ - $  (1,368,747)
ERY 128143
fﬁiﬁzu;ﬁ\ﬁ—( J&5 $ 313,074 § (611,821)

*
sk

Actual collateral received or pledged, if any, may be more than disclosed in the table above.
Net represents the receivable/(payable) that would be due from/(to) the counterparty in an event of default. Netting is allowed across transactions traded under
the same legal agreement with the same legal entity.

BERT

AUD -  Australian Dollar
BRL - Brazilian Real

CNY -  Chinese Yuan

IDR - Indonesian Rupiah
JPY - Japanese Yen

MXN -  Mexican Peso

TRY -  Turkish Lira

USD -  United States Dollar
ZAR - South African Rand
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