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1. REHEE
(202245 A31 B2 T 9 S HIM)
(K FILTZEFR)
BEINE
ZWFR (SERIEERR) $ 6,796,512
ZMESE 2,063,347
Z D thiEE 14,102
BENEER 3,873,961
B
12 A 2T EHmEN 812,015
SHNEH LUV EEFHH 146,163
REEHR 131,505
EFRIREN 60,700
LEEMBEHFRITFHH 28,597
SR E EREN 4,290
EHFHA 2,311
ERAs 1,185,581
BE RS 7,688,380
REH L URRFIENS :
SETHIE
BEFMISE 13,343,596
NEBEERSISLUABE TG (7,874,683)
EHRMEE 5,468,913
FREBFMBRE DML
BEAMAES (21,925,106)
SNEBERSISLUAEEFHEE] (2,356,719)
AEEFHMAE DS (24,281,825)
EEBLUREREE (8 (18,812,912)
EBRICKSMEEDER (#i%) $ (11,124,532)
GE) () NOEEEIX. YA T RADEETT .
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(K FILTZEF)

SERIC & HPIEEDEEER
MR 7,688,380
ESF TP 5,468,913
AERBRHEEE DML (24,281,825)

A & HMIREDHBE

(11,124,532)

S ECEE
Z7rFazy FOESIIC & BHIEEDIBFEE

(14,424,771)
(29,595,570)

U E DI RER

(55,144,873)

MgE
ey 185,674,584
#X 130,529,711
USHYF USHYF USHYF
AUDY 5 R BRLY 5 R JPYH SR
Z7 v Raz=y Bl
a1z b
AT - - 88,516,223
ERL 99,856,631 687,227,011 60,011,603
EE (668,890,849) (1,491,263,875) (289,232,096)
a=vy MEEH (569,034,218) (804,036,864) (140,704,270)
k3
FAT - S - 3 658,347
BERL 733,664 2,089,859 426,175
#5E (4,903,920) (4,595,823) (2,110,304)
27V Fi=y MREICL2EEE S (4,170,256)  $ (2,505,964)  $ (1,025,782)
USHYF USHYF USHYF
Non-hedge” 5 R TRYZ 5 R UsDs 5 &
Z7vFai=y Bl
1=y b
AT 1,389,423,657 - -
HRL 333,030,100 4,686,882,046 87,869,433
& (3,430,551,450) (5,517,615,294) (457,790,020)
A=y HEEK (1,708,097,693) (830,733,248) (369,920,587)
]
1T 12,776,080  $ - -
ERL 3,060,015 7,161,822 953,236
&2 (31,395,011) (9,416,589) (5,033,121)
Iy Rai=y FREI&BHEE S (15,558,916)  $ (2,254,767) _ $ (4,079,885)

GE) () NOEFERF, Y1 TRADEFETY,



US:*NA - A—J)LF-RVFK-T7U R

3. REHMER

(20224 5 A31BIRF)
(R FILTHF)
RARE RS DIEfiiE
FIXED INCOME SECURITIES (82.9%)
CANADA (4.5%)
CORPORATE BONDS & NOTES (4.5%)
1011778 BC ULC / New Red Finance, Inc.
UsD 87,000 3.50% due 02/15/29 @® $ 79,770
usD 108,000 3.88% due 01/15/28 @® 101,925
ATS Automation Tooling Systems, Inc.
UsD 165,000 4.13% due 12/15/28 @® 147,312
Bausch Health Cos, Inc.
usD 272,000 4.88% due 06/01/28 ®-®) 233,668
usD 595,000 5.00% due 02/15/29 @® 355,557
UsD 700,000 5.50% due 11/01/25 @® 660,037
UsD 310,000 6.25% due 02/15/29 @® 192,662
usD 35,000 7.00% due 01/15/28 ©® 23,887
usb 1,229,000 9.00% due 12/15/25 @® 1,044,281
Baytex Energy Corp.
UsD 270,000 8.75% due 04/01/27 @® 283,500
Bombardier, Inc.
UsD 74,000 7.13% due 06/15/26 @®) 67,604
UsD 203,000 7.50% due 03/15/25 @® 195,026
Clarios Global LP
usD 108,000 6.75% due 05/15/25 ©® 108,672
Garda World Security Corp.
USD 217,000 6.00% due 06/01/29 @® 179,170
UsD 275,000 9.50% due 11/01/27 @® 258,565
GFL Environmental, Inc.
UsD 268,000 3.75% due 08/01/25 @® 260,295
UsD 167,000 4.00% due 08/01/28 150,225
uUsD 121,000 4.38% due 08/15/29 @® 107,992
UsD 153,000 4.75% due 06/15/29 @® 139,380
Masonite International Corp.
UsD 176,000 5.38% due 02/01/28 @® 175,947
MEG Energy Corp.
UsD 285,000 7.13% due 02/01/27 @® 298,281
NOVA Chemicals Corp.
UsD 190,000 4.25% due 05/15/29 168,670
USD 425,000 5.25% due 06/01/27 @® 413,385
Precision Drilling Corp.
usD 27,000 6.88% due 01/15/29 ©® 26,055
UsD 110,000 7.13% due 01/15/26 @® 109,970
Superior Plus LP / Superior General Partner, Inc.
UsD 92,000 4.50% due 03/15/29 @® 85,905
TOTAL CORPORATE BONDS & NOTES 5,867,741
TOTAL CANADA (Cost $6,666,874) 5,867,741
FRANCE (0.8%)
CORPORATE BONDS & NOTES (0.8%)
Altice France S.A.
UsD 364,000 5.13% due 07/15/29 @® 317,726
usD 203,000 5.50% due 10/15/29 @® 176,103
usD 510,000 8.13% due 02/01/27 @® 510,724
TOTAL CORPORATE BONDS & NOTES 1,004,553
TOTAL FRANCE (Cost $1,077,000) T 1004553
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248,000
400,000
120,000
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FIXED INCOME SECURITIES (82.9%) (continued)
LUXEMBOURG (2.7%)

CORPORATE BONDS & NOTES (2.7%)

Altice Financing S.A.
5.75% due 08/15/29 @®

Altice France Holding S.A.
10.50% due 05/15/27 @)

Endo Luxembourg Finance Co. I sarl / Endo US, Inc.
6.13% due 04/01/29 @®

Intelsat Jackson Holdings S.A.
5.50% due 08/01/23 @01

6.50% due 03/15/30 ©®
8.50% due 10/15/24 ©®:©
9.75% due 07/15/25 @040

Mallinckrodt International Finance S.A. / Mallinckrodt CB LLC
5.50% due 04/15/25 @®) ©

5.63% due 10/15/23 @® ©

Trinseo Materials Operating SCA / Trinseo Materials Finance, Inc.
5.38% due 09/01/25 @®

TOTAL CORPORATE BONDS & NOTES

TOTAL LUXEMBOURG (Cost $4,360,916)
MULTINATIONAL (1.9%)

CORPORATE BONDS & NOTES (1.9%)

Allied Universal Holdco LLC / Allied Universal Finance Corp. / Atlas Luxco 4
sarl
4.63% due 06/01/28 @-®

American Airlines, Inc. / AAdvantage Loyalty IP, Ltd.
5.50% due 04/20/26 ®

5.75% due 04/20/29 ®

Ardagh Packaging Finance PLC / Ardagh Holdings USA, Inc.
5.25% due 08/15/27 ©®)

Axalta Coating Systems LLC / Axalta Coating Systems Dutch Holding B BV
4.75% due 06/15/27 @®

Clarios Global LP / Clarios US Finance Co.
6.25% due 05/15/26 @®

8.50% due 05/15/27 @®

Endo Dac / Endo Finance LLC / Endo Finco, Inc.
9.50% due 07/31/27 ©®

Venator Finance sarl / Venator Materials LLC
5.75% due 07/15/25 ©®)

9.50% due 07/01/25 @®

TOTAL CORPORATE BONDS & NOTES
TOTAL MULTINATIONAL (Cost $2,706,169)
NETHERLANDS (0.7%)

CORPORATE BONDS & NOTES (0.7%)

Sensata Technologies BV
4.00% due 04/15/29 @®

Trivium Packaging Finance BV
5.50% due 08/15/26 @®)

8.50% due 08/15/27 @®
TOTAL CORPORATE BONDS & NOTES
TOTAL NETHERLANDS (Cost $852,759)
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$ 221,960
393,092
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367,400
142,875

317,987
189,364

66,960

168,675
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2,465,872

387,667
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(20224 5 A3 BIR)
AR AR DIEfE

FIXED INCOME SECURITIES (82.9%) (continued)
SPAIN (0.1%)
CORPORATE BOND & NOTE (0.1%)
Grifols Escrow Issuer S.A.

UsD 200,000 4.75% due 10/15/28 $ 182,750
TOTAL CORPORATE BOND & NOTE 182,750
TOTAL SPAIN (Cost $200,000) 182,750
UNITED STATES (72.2%)
CONVERTIBLE BOND & NOTE (0.4%)
DISH Network Corp.

UsD 735,000 3.38% due 08/15/26 554,069
TOTAL CONVERTIBLE BOND & NOTE 554,069
CONVERTIBLE PREFERRED STOCK (0.1%)
Gulfport Energy Corp.

UsD 22% 10.00% due 07/01/22 @@ 149,226
TOTAL CONVERTIBLE PREFERRED STOCK 149,226
CORPORATE BONDS & NOTES (71.7%)
180 Medical, Inc.

UsD 200,000 3.88% due 10/15/29 @® 181,989
Acadia Healthcare Co., Inc.

UsD 195,000 5.50% due 07/01/28 @® 192,806
ACCO Brands Corp.

usD 275,000 4.25% due 03/15/29 235,812
ACI Worldwide, Inc.

UsD 536,000 5.75% due 08/15/26 @® 534,660
Adient Global Holdings, Ltd.

UsD 255,000 4.88% due 08/15/26 237,201
ADT Security Corp.

UsD 228,000 4.13% due 08/01/29 ©® 202,897

UsD 672,000 4.88% due 07/15/32 ® 583,736
Ahead DB Holdings LLC

UsD 145,000 6.63% due 05/01/28 @® 123,716
AHP Health Partners, Inc.

Usb 132,000 5.75% due 07/15/29 @® 103,290
Albertsons Cos, Inc. / Safeway, Inc. / New Albertsons LP / Albertsons LLC

UsD 593,000 4.63% due 01/15/27 @ 576,061

UsD 138,000 4.88% due 02/15/30 @ 128,673

UsD 20,000 5.88% due 02/15/28 @® 19,592
Allegheny Technologies, Inc.

usD 88,000 4.88% due 10/01/29 @ 79,255

UsSD 197,000 5.88% due 12/01/27 @ 190,046
Allied Universal Holdco LLC / Allied Universal Finance Corp.

UsD 161,000 6.63% due 07/15/26 @® 159,560
Allison Transmission, Inc.

UsD 95,000 3.75% due 01/30/31 @® 81,344

UsD 176,000 4.75% due 10/01/27 @©® 168,342

usbD 286,000 5.88% due 06/01/29 ©® 286,572
American Axle & Manufacturing, Inc.

UsD 116,000 5.00% due 10/01/29 © 103,065

UsD 60,000 6.50% due 04/01/27 @ 57,000

UsD 157,000 6.88% due 07/01/28 @ 150,274
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FIXED INCOME SECURITIES (82.9%) (continued)
UNITED STATES (72.2%) (continued)

CORPORATE BONDS & NOTES (71.7%) (continued)

Antero Midstream Partners LP / Antero Midstream Finance Corp.

5.38% due 06/15/29 ©®)
5.75% due 03/01/27 ©®)
5.75% due 01/15/28 @
7.88% due 05/15/26

Antero Resources Corp.
5.38% due 03/01/30 @®)

7.63% due 02/01/29 ®®
8.38% due 07/15/26

APi Escrow Corp.
4.75% due 10/15/29 @

APi Group DE, Inc.
4.13% due 07/15/29 @®

Aramark Services, Inc.
5.00% due 02/01/28 @-®

Arches Buyer, Inc.
4.25% due 06/01/28 @®

6.13% due 12/01/28 @®

Archrock Partners LP / Archrock Partners Finance Corp.
6.25% due 04/01/28 @)

Arconic Corp.
6.00% due 05/15/25 @®

6.13% due 02/15/28 @®

Asbury Automotive Group, Inc.
4.63% due 11/15/29 @®

Avantor Funding, Inc.
4.63% due 07/15/28

Avis Budget Car Rental LLC / Avis Budget Finance, Inc.
5.38% due 03/01/29 @)

5.75% due 07/15/27 @®

Axalta Coating Systems LLC
3.38% due 02/15/29 ©®)

Bath & Body Works, Inc.
6.75% due 07/01/36

9.38% due 07/01/25 ®

Bausch Health Americas, Inc.
8.50% due 01/31/27 @®)

9.25% due 04/01/26 ©®

Black Knight InfoServ LLC
3.63% due 09/01/28 @

Blue Racer Midstream LLC / Blue Racer Finance Corp.
7.63% due 12/15/25 @©®

Boyne USA, Inc.
4.75% due 05/15/29

Buckeye Partners LP
4.13% due 03/01/25 @

4.13% due 12/01/27 @
4.50% due 03/01/28 @

— 22 —

US'/\’f"f—)bP-,iyp.77

(2022% 5 A31 A HE)

AEE

$ 177,465
15,038

130,000

316,300

80,124
45,526
107,662
95,920
116,269

256,162

89,462
62,972

138,450

168,712
257,858

90,345
424,459

140,910
213,026

296,322

123,165
19,417

419,443
339,410

133,125
115,140
141,360
143,525

37,200
256,019

~

~

ke




UsD

UsD
UsD

USD
UsD

UsD
UsD

UsD
UsD
UsD
UsD

usb

UsD
UsD
UsD
UsD
UsD
UsD
UsD

1%}

%]

usD

UsD

UsD

usD

UsD
UsD

1%}

UsD
UsD

usD

UusD

UsD
UsD

173,000

179,000
33,000

135,000
50,000

111,000
170,000

174,000
110,000
186,000

90,000

176,000
1,300,000
270,000
225,000
75,000
413,000
1,929,000
705,000
261,000
223,000

80,000

185,000

329,000
1,104,000

175,000
500,000

310,000
500,000

77,000
395,000

ik

FIXED INCOME SECURITIES (82.9%) (continued)
UNITED STATES (72.2%) (continued)

CORPORATE BONDS & NOTES (71.7%) (continued)
Builders FirstSource, Inc.

4.25% due 02/01/32 @

BWX Technologies, Inc.

4.13% due 06/30/28

4.13% due 04/15/29 @

Caesars Entertainment, Inc.
4.63% due 10/15/29 @®
8.13% due 07/01/27 @®
Calpine Corp.

4.63% due 02/01/29 @
5.00% due 02/01/31 @®

Carnival Corp.
4.00% due 08/01/28 @®

5.75% due 03/01/27 ©®
6.00% due 05/01/29 ®®
10.50% due 02/01/26 @

Carpenter Technology Corp.
6.38% due 07/15/28 @

CCO Holdings LLC / CCO Holdings Capital Corp.
4.25% due 02/01/31 @®

4.25% due 01/15/34 @®
4.75% due 03/01/30 @
4.75% due 02/01/32 @
5.00% due 02/01/28 @-®
5.13% due 05/01/27 @®
5.38% due 06/01/29 @®
CD&R Smokey Buyer, Inc.
6.75% due 07/15/25 @®)
CDK Global, Inc.

5.25% due 05/15/29 @®
Cedar Fair LP

5.25% due 07/15/29 ©

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

Millennium Op
5.50% due 05/01/25 @®

Centene Corp.
4.25% due 12/15/27 @

4.63% due 12/15/29 @
Central Garden & Pet Co.
4.13% due 10/15/30 @
5.13% due 02/01/28 @
Chemours Co.

5.75% due 11/15/28 @®

Cheniere Energy Partners LP
4.50% due 10/01/29 @

Chesapeake Energy Corp.
5.50% due 02/01/26 ©®

6.75% duc 04/15/20 ®®
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157,170
96,885
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207,562
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400,129
1,901,222
684,830
266,771
223,000

77,182

187,814

327,355
1,088,036

154,875
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FIXED INCOME SECURITIES (82.9%) (continued)
UNITED STATES (72.2%) (continued)
CORPORATE BONDS & NOTES (71.7%) (continued)
CHS/Community Health Systems, Inc.

UsD 125,000 4.75% due 02/15/31 @® $ 100,844

UsDh 60,000 5.25% due 05/15/30 @® 51,685

UsD 219,000 5.63% due 03/15/27 @® 204,007

UsD 198,000 6.00% due 01/15/29 @® 179,416

usD 161,000 6.13% due 04/01/30 ©® 117,256

usD 85,000 8.00% due 03/15/26 “® 85,172
Cinemark USA, Inc.

UsD 115,000 5.25% due 07/15/28 @® 103,337

UsD 125,000 8.75% due 05/01/25 @® 128,762
Citigroup, Inc.

UsD 75,000 5.95% due 05/15/25 @O 73,616
Clarivate Science Holdings Corp.

usD 140,000 3.88% due 07/01/28 @® 126,973

usD 158,000 4.88% due 07/01/29 @® 141,489
Clear Channel Outdoor Holdings, Inc.

UsD 671,000 5.13% due 08/15/27 @® 616,582

UsD 507,000 7.50% due 06/01/29 @® 409,813
Cleveland-Cliffs, Inc.

UsD 230,000 4.63% due 03/01/29 @® 213,721

UsD 79,000 4.88% due 03/01/31 @® 74,503
CNX Midstream Partners LP

usD 44,000 4.75% due 04/15/30 @® 39,236
CNX Resources Corp.

UsD 121,000 6.00% due 01/15/29 @® 120,195
Coinbase Global, Inc.

usD 68,000 3.38% due 10/01/28 @® 49,707

UsD 68,000 3.63% due 10/01/31 @® 45,900
CommScope Technologies LLC

USD 366,000 6.00% due 06/15/25 ©® 340,948
CommScope, Inc.

UsD 255,000 4.75% due 09/01/29 @-® 225,753

UsD 395,000 6.00% due 03/01/26 @® 386,112

UsD 455,000 8.25% due 03/01/27 @® 400,286
Comstock Resources, Inc.

UsD 296,000 6.75% due 03/01/29 @® 295,584
Conduent Business Services LLC / Conduent State & Local Solutions, Inc.

UsD 250,000 6.00% due 11/01/29 @® 221,250
Constellation Merger Sub, Inc.

UsD 115,000 8.50% due 09/15/25 @® 103,500
Cooper-Standard Automotive, Inc.

UsD 780,000 5.63% due 11/15/26 @® 390,000

usD 320,000 13.00% due 06/01/24 321,741
CoreCivic, Inc.

uUsD 241,000 8.25% due 04/15/26 @ 248,056
Coty, Inc.

usD 213,000 5.00% due 04/15/26 ©® 203,732
Coty, Inc. / HFC Prestige Products, Inc. / HFC Prestige International US LLC

USD 120,000 4.75% due 01/15/29 @® 106,056
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FIXED INCOME SECURITIES (82.9%) (continued)
UNITED STATES (72.2%) (continued)
CORPORATE BONDS & NOTES (71.7%) (continued)
Crestwood Midstream Partners LP / Crestwood Midstream Finance Corp.

UsD 325,000 5.63% due 05/01/27 @® $ 313,560

UsD 234,000 8.00% due 04/01/29 @® 239,850
CSC Holdings LLC

UsD 269,000 4.50% due 11/15/31 @® 230,667

UsD 895,000 6.50% due 02/01/29 @® 881,289
DaVita, Inc.

UsD 512,000 3.75% due 02/15/31 @® 419,620
Diamond Sports Group LLC / Diamond Sports Finance Co.

UsD 240,000 5.38% due 08/15/26 @®) 79,200
Directv Financing LLC / Directv Financing Co.-Obligor, Inc.

UsD 531,000 5.88% due 08/15/27 @® 500,733
DISH DBS Corp.

usD 13,000 5.00% due 03/15/23 12,740

UsD 740,000 5.25% due 12/01/26 @® 626,077

UsD 150,000 5.75% due 12/01/28 @® 122,434

UsD 28,000 5.88% due 07/15/22 28,004

UsD 1,790,000 5.88% due 11/15/24 1,646,084

UsD 495,000 7.75% due 07/01/26 423,225
Dornoch Debt Merger Sub, Inc.

UsD 270,000 6.63% due 10/15/29 @® 215325
DT Midstream, Inc.

UsD 180,000 4.13% due 06/15/29 168,547

UsD 90,000 4.38% due 06/15/31 @ 83,700
Dun & Bradstreet Corp.

UsD 62,000 5.00% due 12/15/29 @® 56,381
Edgewell Personal Care Co.

UsD 112,000 4.13% due 04/01/29 @ 101,706

UsD 290,000 5.50% due 06/01/28 @® 282,045
Element Solutions, Inc.

UsD 205,000 3.88% due 09/01/28 @® 183,475
Emergent BioSolutions, Inc.

UsD 213,000 3.88% due 08/15/28 @® 168,383
Encino Acquisition Partners Holdings LLC

UsD 253,000 8.50% due 05/01/28 @®) 253,000
Encompass Health Corp.

UsD 125,000 4.50% due 02/01/28 @ 116,208

usD 455,000 4.75% due 02/01/30 @ 416,325
Endeavor Energy Resources LP / EER Finance, Inc.

UsD 146,000 6.63% due 07/15/25 @® 150,951
Energizer Holdings, Inc.

UsD 16,000 4.38% due 03/31/29 @® 13,529

usD 338,000 4.75% due 06/15/28 298,285

UsD 91,000 6.50% due 12/31/27 @® 85,889
EnLink Midstream LLC

UsD 145,000 5.38% due 06/01/29 © 140,760
EnLink Midstream Partners LP

UsD 270,000 4.85% due 07/15/26 © 271,494
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FIXED INCOME SECURITIES (82.9%) (continued)
UNITED STATES (72.2%) (continued)
CORPORATE BONDS & NOTES (71.7%) (continued)
EnPro Industries, Inc.
UsD 200,000 5.75% due 10/15/26 $ 200,000
Entegris Escrow Corp.
UsD 269,000 4.75% due 04/15/29 @® 255,830
Entegris, Inc.
usD 134,000 3.63% due 05/01/29 @® 118,473
USD 85,000 4.38% due 04/15/28 @® 79,262
Envision Healthcare Corp.
UsD 1,145,000 8.75% due 10/15/26 @® 343,500
EQM Midstream Partners LP
UsD 235,000 4.13% due 12/01/26 © 220,195
UsD 189,000 4.50% due 01/15/29 @® 167,603
USD 189,000 4.75% due 01/15/31 @® 163,957
usD 145,000 6.00% due 07/01/25 @® 146,450
UsD 145,000 6.50% due 07/01/27 @® 145,000
UsD 110,000 7.50% due 06/01/27 @® 110,000
UsD 88,000 7.50% due 06/01/30 @-® 88,000
EQT Corp.
UsD 99,000 3.13% due 05/15/26 @® 93,332
First Student Bidco, Inc. / First Transit Parent, Inc.
UsD 263,000 4.00% due 07/31/29 @® 233,307
Ford Motor Credit Co. LLC
usD 411,000 4.00% due 11/13/30 @ 369,900
UsD 320,000 4.13% due 08/17/27 @ 303,200
UsD 340,000 4.27% due 01/09/27 @ 326,340
UsD 500,000 4.54% due 08/01/26 @ 490,680
usD 710,000  4.69% due 06/09/25 700,145
Frontier Communications Holdings LLC
UsD 347,000 5.00% due 05/01/28 @® 322,795
UsD 194,000 5.88% due 10/15/27 @® 190,120
UsD 120,327 5.88% due 11/01/29 @ 101,528
UsD 74,000 6.00% due 01/15/30 @® 62,834
UsD 20,000 8.75% due 05/15/30 @® 21,085
Gannett Holdings LLC
usD 88,000 6.00% due 11/01/26 ©® 79,860
Gartner, Inc.
UsD 51,000 3.63% due 06/15/29 @® 46,537
UsD 270,000 4.50% due 07/01/28 @® 262,561
GCILLC
UsD 330,000 4.75% due 10/15/28 298,551
Genesis Energy LP / Genesis Energy Finance Corp.
USD 50,000 6.25% due 05/15/26 @ 46,375
USD 25,000 6.50% due 10/01/25 @ 24,155
usD 261,000 7.75% due 02/01/28 251,391
Geo Group, Inc.
usD 203,000 5.88% due 10/15/24 @ 184,815
Glatfelter Corp.
UsD 125,000 4.75% due 11/15/29 @® 89,880
Global Infrastructure Solutions, Inc.
UsD 184,000 5.63% due 06/01/29 @® 154,341
USD 120,000 7.50% due 04/15/32 @® 101,700
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FIXED INCOME SECURITIES (82.9%) (continued)
UNITED STATES (72.2%) (continued)

CORPORATE BONDS & NOTES (71.7%) (continued)

Goodyear Tire & Rubber Co.
5.00% due 07/15/29 ©

5.25% due 04/30/31 @
5.25% due 07/15/31 @

Graham Packaging Co., Inc.
7.13% due 08/15/28 @®

Gray Escrow I, Inc.
5.38% due 11/15/31 @©)

Gray Television, Inc.
4.75% due 10/15/30 @
7.00% due 05/15/27 @®)
Griffon Corp.

5.75% due 03/01/28 @

Gulfport Energy Corp.
8.00% due 05/17/26 ©®

Gulfport Energy Operating Corp.
6.00% duc 10/15/24 @)
6.38% due 05/15/25 @-®x©
6.38% due 01/15/26 01
6.63% due 05/01/23 @01©

HCA, Inc.
5.88% due 02/15/26

HealthEquity, Inc.
4.50% due 10/01/29 @

Herc Holdings, Inc.
5.50% due 07/15/27 @®

Hertz Corp.
4.63% due 12/01/26 @®

5.00% due 12/01/29 @®

5.50% due 10/15/24 ©®©)
6.00% due 01/15/28 @O
7.13% due 08/01/26 @

Hess Midstream Operations LP
5.63% due 02/15/26 @®

High Ridge Brands Co.
8.88% due 03/15/25 :®4©)

Hilcorp Energy 1 LP / Hilcorp Finance Co.
6.00% due 04/15/30 ©®

6.25% due 11/01/28 @®
6.25% due 04/15/32 @

Hilton Domestic Operating Co., Inc.
3.75% due 05/01/29 @®

5.75% due 05/01/28 @®)

Holly Energy Partners LP / Holly Energy Finance Corp.
6.38% due 04/15/27 @®)

Hologic, Inc.
3.25% due 02/15/29 @®

iHeartCommunications, Inc.
5.25% due 08/15/27 @®

6.38% due 05/01/26 @
8.38% due 05/01/27 @
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FIXED INCOME SECURITIES (82.9%) (continued)
UNITED STATES (72.2%) (continued)

CORPORATE BONDS & NOTES (71.7%) (continued)

1I-VI, Inc.
5.00% due 12/15/29 @®

Imola Merger Corp.
4.75% due 05/15/29 @®

IQVIA, Inc.
5.00% due 10/15/26 ©®

IRB Holding Corp.
7.00% due 06/15/25 ©®)

Iron Mountain, Inc.
4.50% due 02/15/31 @

5.00% due 07/15/28 @®

JELD-WEN, Inc.
4.63% due 12/15/25 @®

4.88% due 12/15/27 @®)
6.25% due 05/15/25 O

LABL, Inc.
6.75% due 07/15/26 @®

10.50% due 07/15/27 @®

Lamb Weston Holdings, Inc.
4.13% due 01/31/30 @®

4.88% due 05/15/28

Level 3 Financing, Inc.
4.63% due 09/15/27

Live Nation Entertainment, Inc.
4.75% due 10/15/27 @®

6.50% due 05/15/27 @®

Lumen Technologies, Inc.
4.00% due 02/15/27 @®

4.50% due 01/15/29 @®
5.13% due 12/15/26 @®
5.38% due 06/15/29 @®

Macy's Retail Holdings LLC
5.88% due 03/15/30 @®

Madison IAQ LLC

4.13% due 06/30/28

5.88% due 06/30/29 @®)
Marriott Ownership Resorts, Inc.
4.50% due 06/15/29

6.13% due 09/15/25 @®

MasTec, Inc.
4.50% due 08/15/28 @®

Mattel, Inc.
5.88% due 12/15/27 @®

Mauser Packaging Solutions Holding Co.
5.50% due 04/15/24 @®

7.25% due 04/15/25 @®
McGraw-Hill Education, Inc.
5.75% due 08/01/28 @®
MGM Resorts International
5.75% due 06/15/25 @
6.75% due 05/01/25 ©
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FIXED INCOME SECURITIES (82.9%) (continued)
UNITED STATES (72.2%) (continued)
CORPORATE BONDS & NOTES (71.7%) (continued)
Mileage Plus Holdings LLC / Mileage Plus Intellectual Property Assets, Ltd.

UsD 365,000 6.50% due 06/20/27 @®) $ 370,512
Millennium Escrow Corp.

UsD 130,000 6.63% due 08/01/26 @® 114,359
Minerva Merger Sub, Inc.

usD 70,000 6.50% due 02/15/30 @®) 64,225
MIWD Holdco IT LLC / MIWD Finance Corp.

UsD 57,000 5.50% due 02/01/30 @® 48,456
Mozart Debt Merger Sub, Inc.

UsD 365,000 3.88% due 04/01/29 @® 329413

UsD 284,000 5.25% due 10/01/29 @® 251,400
Nabors Industries, Inc.

UsD 120,000 5.75% due 02/01/25 @ 115,595
Nationstar Mortgage Holdings, Inc.

UsD 128,000 5.13% due 12/15/30 @® 114,586

UsD 201,000 5.50% due 08/15/28 @® 189,698

UsD 210,000 5.75% due 11/15/31 @® 192,675

UsD 65,000 6.00% due 01/15/27 @® 63,044
NCR Corp.

UsD 380,000 5.75% due 09/01/27 @® 368,022

USD 550,000 6.13% due 09/01/29 @® 522,678
NESCO Holdings II, Inc.

UsD 69,000 5.50% due 04/15/29 @® 62,273
News Corp.

UsD 159,000 3.88% due 05/15/29 @® 147,081
Nexstar Media, Inc.

UsD 1,050,000 5.63% due 07/15/27 @® 1,047,407
NGL Energy Operating LLC / NGL Energy Finance Corp.

UsD 178,000 7.50% due 02/01/26 @® 166,794
NMG Holding Co., Inc. / Neiman Marcus Group LLC

usD 379,000 7.13% due 04/01/26 @®) 375813
Novelis Corp.

UsD 142,000 3.25% due 11/15/26 @® 130,261

Usb 70,000 3.88% due 08/15/31 @® 61,075

UsD 295,000 4.75% due 01/30/30 279,881
NRG Energy, Inc.

UsD 130,000 3.38% due 02/15/29 @® 115,692

UsD 136,000 3.88% due 02/15/32 @® 119,680

usD 395,000 5.25% due 06/15/29 @® 385,220

UsD 67,000 6.63% due 01/15/27 @ 68,764
NuStar Logistics LP

UsD 20,000 5.63% due 04/28/27 @ 20,060

usD 465,000 6.00% due 06/01/26 468,892
Qasis Petroleum, Inc.

UsD 90,000 6.38% due 06/01/26 @® 90,450
Occidental Petroleum Corp.

UsD 129,000 5.50% due 12/01/25 @ 133,515

UsD 283,000 8.50% due 07/15/27 @ 328,280

UsD 330,000 8.88% due 07/15/30 @ 412,170
Olympus Water US Holding Corp.

UsD 200,000 4.25% due 10/01/28 @® 182,176
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FIXED INCOME SECURITIES (82.9%) (continued)
UNITED STATES (72.2%) (continued)
CORPORATE BONDS & NOTES (71.7%) (continued)
ON Semiconductor Corp.

UsD 216,000 3.88% due 09/01/28 @® $ 204,900
OneMain Finance Corp.

UsD 68,000 3.50% due 01/15/27 @ 60,839

UsD 87,000  4.00% due 09/15/30 73,880

UsD 210,000 5.38% due 11/15/29 @ 194,051

UsD 202,000 6.63% due 01/15/28 @ 202,253
Organon & Co. / Organon Foreign Debt Co.-Issuer BV

UsD 227,000  4.13% due 04/30/28 @® 217,643

usD 266,000 5.13% due 04/30/31 @® 255,726
Owens & Minor, Inc.

UsD 115,000  4.50% due 03/31/29 ©® 103,931

UsD 79,000 6.63% due 04/01/30 @® 78,111
Par Pharmaceutical, Inc.

UsD 554,000 7.50% due 04/01/27 @® 433,505
PBF Holding Co. LLC / PBF Finance Corp.

UsD 169,000 9.25% due 05/15/25 @® 175,760
Performance Food Group, Inc.

UsD 225,000  4.25% due 08/01/29 @® 199,904

UsD 220,000 5.50% due 10/15/27 @® 216,379
PetSmart, Inc. / PetSmart Finance Corp.

usD 250,000 4.75% due 02/15/28 @®) 230,000
PG&E Corp.

UsD 208,000 5.00% due 07/01/28 © 196,552
PGT Innovations, Inc.

UsD 112,000 4.38% due 10/01/29 @® 100,179
Photo Holdings Merger Sub, Inc.

UsD 635,000 8.50% due 10/01/26 @® 539,693
Pike Corp.

UsD 190,000 5.50% due 09/01/28 ©® 160,691
Plantronics, Inc.

UsD 157,000 4.75% due 03/01/29 159,357
Post Holdings, Inc.

Usb 165,000 4.63% due 04/15/30 @® 148,010

UsD 185,000 5.50% due 12/15/29 @® 176,154

UsD 185,000 5.63% due 01/15/28 @® 183,384

UsD 123,000 5.75% due 03/01/27 @® 125,369
Presidio Holdings, Inc.

usD 175,000 4.88% due 02/01/27 @® 170,986
Prestige Brands, Inc.

USD 130,000 5.13% due 01/15/28 @® 124,800
Prime Security Services Borrower LLC / Prime Finance, Inc.

UsD 291,000 3.38% due 08/31/27 @® 260,445

UsD 95,000 5.75% due 04/15/26 © 93,957
Radiology Partners, Inc.

usD 285,000 9.25% due 02/01/28 @® 232,710
Rain CII Carbon LLC / CII Carbon Corp.

UsD 455,000 7.25% due 04/01/25 @® 437,231
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FIXED INCOME SECURITIES (82.9%) (continued)
UNITED STATES (72.2%) (continued)

CORPORATE BONDS & NOTES (71.7%) (continued)

Range Resources Corp.
4.75% due 02/15/30 @

4.88% due 05/15/25 ®
8.25% due 01/15/29 @

Realogy Group LLC / Realogy Co.-Issuer Corp.
5.25% due 04/15/30 @®

Reichhold Industries, Inc.
9.00% due 05/01/18 P

RHP Hotel Properties LP / RHP Finance Corp.
4.50% due 02/15/29 @

4.75% due 10/15/27 ®

Rite Aid Corp.
8.00% due 11/15/26 @®

Rockeliff Energy I LLC
5.50% due 10/15/29 @

Rocket Mortgage LLC / Rocket Mortgage Co.-Issuer, Inc.
2.88% due 10/15/26 @®

4.00% due 10/15/33 @®

Royal Caribbean Cruises, Ltd.
9.13% due 06/15/23 @®)

10.88% due 06/01/23 @
11.50% due 06/01/25 @

RP Escrow Issuer LLC
5.25% due 12/15/25 @©)

Sabre GLBL, Inc.
7.38% due 09/01/25 @®

Scotts Miracle-Gro Co.
4.00% due 04/01/31 @

4.38% due 02/01/32 @
4.50% due 10/15/29 @
5.25% due 12/15/26

Scripps Escrow II, Inc.
3.88% due 01/15/29 @®

5.38% due 01/15/31 @®

Scripps Escrow, Inc.
5.88% due 07/15/27 @®

Service Corp. International/US
3.38% due 08/15/30

4.00% due 05/15/31 @

Sinclair Television Group, Inc.
5.13% due 02/15/27 @®)

Sirius XM Radio, Inc.
4.00% due 07/15/28

5.00% due 08/01/27 ©®)
5.50% due 07/01/29 ©®

Six Flags Entertainment Corp.
4.88% due 07/31/24 @

5.50% due 04/15/27 @®

Six Flags Theme Parks, Inc.
7.00% due 07/01/25 @®

US NS -A4—JLFk-KRVF-T7
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$ 55,749
193,325
108,273

221,765

—_®

353,599
408,179

630,523
75,600

135,071
20,500

56,100
104,006
131,160

98,440
133,313

170,219
146,025

87,957
102,290

68,772
64,834

132,527

24,500
36,258

254,646
111,282
1,381,313
233,424

481,508
9,744

180,090

~

~
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FIXED INCOME SECURITIES (82.9%) (continued)
UNITED STATES (72.2%) (continued)
CORPORATE BONDS & NOTES (71.7%) (continued)
SM Energy Co.

UsD 53,000 6.50% due 07/15/28 $ 52,638

UsD 46,000 6.63% due 01/15/27 @ 46,231
Sonic Automotive, Inc.

UsD 151,000 4.63% due 11/15/29 @® 134,142
Southwestern Energy Co.

UsD 45,000  4.75% due 02/01/32 @ 43,978

UsD 235,000 5.38% due 03/15/30 @ 237,938

UsD 260,000 7.75% due 10/01/27 @ 274,244
Spectrum Brands, Inc.

UsD 88,000 3.88% due 03/15/31 @® 75,240

UsD 345,000 5.00% due 10/01/29 @® 323,438

UsD 273,000 5.50% due 07/15/30 @® 252,361

usD 30,000 5.75% due 07/15/25 @ 30,000
Spirit AeroSystems, Inc.

UsD 286,000 7.50% due 04/15/25 @® 288,292
Sprint Capital Corp.

UsD 498,000 8.75% due 03/15/32 646,904
SRS Distribution, Inc.

UsD 136,000  4.63% due 07/01/28 125,120

UsD 175,000 6.00% due 12/01/29 @® 150,754

usD 112,000 6.13% due 07/01/29 ©® 96,040
SS&C Technologies, Inc.

UsD 315,000 5.50% due 09/30/27 @® 314,795
Stagwell Global LLC

UsD 148,000 5.63% due 08/15/29 @® 133,940
Standard Industries, Inc./NJ

UsD 690,000  4.75% due 01/15/28 654,486
Staples, Inc.

UsD 675,000 7.50% due 04/15/26 ©® 623,430

usD 440,000 10.75% due 04/15/27 ©® 360,800
Station Casinos LLC

UsD 335,000  4.50% due 02/15/28 @ 303,149
Stericycle, Inc.

UsD 204,000 3.88% due 01/15/29 @® 185,212
Stevens Holding Co., Inc.

UsD 65,000 6.13% due 10/01/26 @® 64,513
Summit Materials LLC / Summit Materials Finance Corp.

usD 115,000 5.25% due 01/15/29 @® 108,589
Summit Midstream Holdings LLC / Summit Midstream Finance Corp.

USD 109,000 8.50% due 10/15/26 @® 104,713
Sunoco LP / Sunoco Finance Corp.

UsD 126,000 4.50% due 05/15/29 ® 117,306

UsD 320,000 4.50% due 04/30/30 291,200
Synaptics, Inc.

usD 92,000 4.00% due 06/15/29 ©® 82,800
Syneos Health, Inc.

UsD 49,000 3.63% due 01/15/29 @® 43,110
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FIXED INCOME SECURITIES (82.9%) (continued)
UNITED STATES (72.2%) (continued)
CORPORATE BONDS & NOTES (71.7%) (continued)
Tallgrass Energy Partners LP / Tallgrass Energy Finance Corp.

UsD 70,000 5.50% due 01/15/28 @®) $ 64,956

UsDh 190,000 6.00% due 03/01/27 @-® 185,317

UsD 113,000 6.00% due 12/31/30 @® 101,762

UsD 366,000 7.50% due 10/01/25 @® 376,980
Targa Resources Partners LP / Targa Resources Partners Finance Corp.

UsD 335,000 5.00% due 01/15/28 @ 328,066

UsD 270,000 6.50% due 07/15/27 @ 280,125

UsD 375,000 6.88% due 01/15/29 @ 394,253
Tempur Sealy International, Inc.

UsD 99,000 3.88% due 10/15/31 @® 82,576

UsD 371,000 4.00% due 04/15/29 @® 323,989
Tenet Healthcare Corp.

usD 182,000 4.25% due 06/01/29 @® 170,980

usD 26,000 4.63% due 06/15/28 ©® 25,017

UsD 1,304,000 4.88% due 01/01/26 ® 1,301,079

USD 610,000 5.13% due 11/01/27 @® 605,352

UsD 492,000 6.25% due 02/01/27 @® 492,025
Tenneco, Inc.

usD 214,000 5.00% due 07/15/26 200,625

usD 160,000 5.13% due 04/15/29 @® 156,788

UsD 126,000 7.88% due 01/15/29 @® 126,210
Terex Corp.

UsD 190,000 5.00% due 05/15/29 @-® 176,852
TK Elevator US Newco, Inc.

USD 280,000 5.25% due 07/15/27 @® 273,000
T-Mobile USA, Inc.

usD 510,000  4.75% due 02/01/28 © 511,556
TransDigm, Inc.

UsD 110,000 6.25% due 03/15/26 @® 111,899
TriMas Corp.

UsD 212,000 4.13% due 04/15/29 @® 190,800
TripAdvisor, Inc.

UsD 21,000 7.00% due 07/15/25 @® 21,726
Triton Water Holdings, Inc.

UsD 349,000 6.25% due 04/01/29 @® 272,775
Triumph Group, Inc.

UsD 80,000 6.25% due 09/15/24 @©® 76,349

usD 28,000 8.88% due 06/01/24 ©® 29,015
Uber Technologies, Inc.

UsD 204,000 4.50% due 08/15/29 @-® 184,503
United Airlines, Inc.

usD 256,000  4.38% due 04/15/26 @® 247,051
United Rentals North America, Inc.

uUsD 70,000 4.88% due 01/15/28 @ 69,825

usD 250,000 5.50% due 05/15/27 @ 251,875
United States Cellular Corp.

UsD 400,000 6.70% due 12/15/33 399,600
United States Steel Corp.

UsD 158,000 6.88% due 03/01/29 @ 158,000



UsD

UsD

usD

UsD
UsD
UsD
UsD
UsD
UsD
usD
usD

UsD
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UsD
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UsD
UsD

usD

UsD

usD

UsD

usD

USD

TAEEE

71,000
102,000
138,000

207,000
330,000
205,000
165,000
259,000
180,000
155,000
261,000

290,000

106,000
35,000
410,000

154,000

686,000
95,000

352,000
352,000

100,000
200,000

86,000
132,000
275,000

206,000

581
209,568

FAnE

FIXED INCOME SECURITIES (82.9%) (continued)
UNITED STATES (72.2%) (continued)

CORPORATE BONDS & NOTES (71.7%) (continued)

Univision Communications, Inc.
4.50% due 05/01/29 @

US Foods, Inc.
4.63% due 06/01/30 @®

Vail Resorts, Inc.
6.25% due 05/15/25 @®

VICI Properties LP / VICI Note Co., Inc.
3.88% due 02/15/29 @®)

4.25% due 12/01/26 @®
4.50% due 09/01/26 @®
4.50% due 01/15/28 @®
4.63% due 06/15/25 @®
4.63% due 12/01/29 @®
5.63% due 05/01/24 @)
5.75% due 02/01/27 ©®

Vista Outdoor, Inc.
4.50% due 03/15/29 @®

Vistra Operations Co. LLC
4.38% due 05/01/29

5.00% due 07/31/27 @®
5.63% due 02/15/27 @®

‘Wabash National Corp.
4.50% due 10/15/28 @

Wesco Aircraft Holdings, Inc.
9.00% due 11/15/26 @®

13.13% due 11/15/27 @®

'WESCO Distribution, Inc.
7.13% due 06/15/25 @®)

7.25% due 06/15/28

White Capital Buyer LLC
6.88% due 10/15/28 @®
WMG Acquisition Corp.
3.75% due 12/01/29 @®

WR Grace Holdings LLC
5.63% due 08/15/29 @®

Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp.
5.50% due 03/01/25 @®)

Wynn Resorts Finance LLC / Wynn Resorts Capital Corp.
5.13% due 10/01/29 @®

Yum! Brands, Inc.
4.63% due 01/31/32 @

TOTAL CORPORATE BONDS & NOTES

TOTAL UNITED STATES (Cost $102,670,292)

TOTAL FIXED INCOME SECURITIES (Cost $118,534,010)
EQUITY-LINKED NOTES (1.3%)

UNITED STATES (1.3%)

Claire's Stores, Inc.
MYT Holding LLC Class B
TOTAL UNITED STATES

TOTAL EQUITY-LINKED NOTES (Cost $958,293)
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$ 65,054
93,636
141,741

185,819
313,375
195,650
153,872
252,838
169,200
156,705
260,154

249,400

98,858
34,241
410,205

125,510

363,580
34,675

365,464
369,621

89,000
183,776
70,520
128,774
243,925

192,225
93,584,639
94,287,934

108,149,053

1,496,075
207,891
1,703,966

1,703,966
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COMMON STOCKS (3.4%)
LUXEMBOURG (0.5%)
25,099 Intelsat S.A. ® 3$ 731,008
TOTAL LUXEMBOURG (Cost $2,049,183) 731,008
UNITED STATES (2.9%)
896 Battalion Oil Corp. 14,363
803 Claire's Stores, Inc. 271,013
22,495 EP Energy Corp. 168,713
10,323 Frontier Communications Parent, Inc. 267,675
5,575 Gulfport Energy Corp. 539,381
7,364 iHeartMedia, Inc. Class A 86,895
23,784 International Oncology Care 239,981
352 Neiman Marcus Group, Inc. 65,120
1,946 NMG Parent LLC 330,820
4,425 Oasis Petroleum, Inc. 702,380
34,385 VICI Properties, Inc. 1,060,777
TOTAL UNITED STATES (Cost $4,060,771) 3,747,118
TOTAL COMMON STOCKS (Cost $6,109,954) 4,478,126
PREFERRED STOCKS (0.5%)
UNITED STATES (0.5%)
28 Gulfport Energy Corp. 189,924
361,731 MYT Holding LLC 396,095
TOTAL UNITED STATES 586,019
TOTAL PREFERRED STOCKS (Cost $932,990) 586,019
WARRANT (0.2%)
UNITED STATES (0.2%)
NMG Parent LLC
usD 4,922 due 9/25/27 270,710
TOTAL UNITED STATES 270,710
TOTAL WARRANT (Cost $0) 270,710
RIGHTS (0.0%)®
LUXEMBOURG (0.0%)®
UsDh 2,628 Intelsat Jackson Holdings S.A. Class Ser. A -
usD 2,628 Intelsat Jackson Holdings S.A. Class Ser. B -
TOTAL LUXEMBOURG -9
TOTAL RIGHTS -®
TAEE HFS MEELE  DEME
SHORT-TERM INVESTMENT (12.0%)
UNITED STATES (12.0%)
TIME DEPOSIT (12.0%)
JPMorgan Chase & Co.
USD 15,680,111 0.40% due 06/01/22 $ 15,680,111
TOTAL TIME DEPOSIT (Cost $15,680,111) 15,680,111
TOTAL UNITED STATES (Cost $15,680,111) 15,680,111
TOTAL SHORT-TERM INVESTMENT (Cost $15,680,111)
TOTAL INVESTMENTS (Cost $142,215,358) 100.3% $ 130,867,985
LIABILITIES IN EXCESS OF CASH AND OTHER ASSETS 0.3) (338,274)
NET ASSETS 100.0% S 130,529,711
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(20224 5 A31HERT)
(a) Callable security.
(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) Investment is perpetual and, thus, does not have a predetermined maturity date. The date shown reflects the next call date.
(e) PIK - Payment-in kind security. Income may be paid in cash or additional notes, at the discretion of the issuer.
(f) Variable or floating rate security as of May 31, 2022.
(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.
*  Represents shares in case of convertible preferred stocks.
— — g
USHYF AUDZ 5 RIZ& 1T 5 &8 FHIEEI
. . _FED
- N FEB RER ST ilia %
01§ EREIEF 298 REB  FH 298 Fma SFimiE €:T)
AUD  Citibank N.A. 20,604,100 06/02/2022 USD 15,313,215 § - 8 (526,683) $ (526,683)
AUD  Citibank N.A. 1,078,308 06/02/2022 uUsbh 761,294 12,554 - 12,554
AUD  Citibank N.A. 19,534,815 07/05/2022 UsD 13,773,733 253,197 253,197
AUD  Citibank N.A. 425,680 07/05/2022 UsbD 304,626 1,032 - 1,032
USD  Citibank N.A. 682,760 06/02/2022 AUD 915,999 25,393 - 25,393
USD  Citibank N.A. 398,388 06/02/2022 AUD 570,275 - (10,870) (10,870)
USD  Citibank N.A. 458,334 06/02/2022 AUD 649,150 - (7,529) (7,529)
USD  Citibank N.A. 13,773,733 06/02/2022 AUD 19,546,984 - (254,159) (254,159)
USD  Citibank N.A. 675,165 07/05/2022 AUD 954,503 - (10,214) (10,214)
$ 292,176 $ (809.455) § (517.279)
—_ — s
USHYF BRLY 5 RIZ& 1+ 5 A FHIEREI
" sl
- . REIHR iR
miE W5I1HEF RHyEE  RFB STl g AT £ (#0%8)
BRL  Citibank N.A. 91,218,623 06/02/2022 UsD 19,333,772 ' § - 8 (140,156)  $ (140,156)
BRL  Citibank N.A. 85,033,948 07/05/2022 usb 17,369,205 350,022 - 350,022
USD  Citibank N.A. 529,706 06/02/2022 BRL 2,512,820 975 - 975
USD  Citibank N.A. 710,252 06/02/2022 BRL 3,671,856 - (62,356) (62,356)
USD  Citibank N.A. 17,521,469 06/02/2022 BRL 85,033,948 (370,809) (370,809)
$ 350,997 (573321) § (222324)
—_ — s
USHYF JPYS S RIZE (T 5 A FHIEREI
. . _AED
- s - e ED KRR SR8 25
i WEIHEF 29 RFAB FEH Pk ELa i Ea k] (#%8)
JPY  Citibank N.A. 1,101,363,380 06/02/2022 UsD 8,620,493 $ - 8 (65217) § (65,217)
JPY  Citibank N.A. 1,024,206,984 07/05/2022 UsD 8,084,550 - (117,352) (117,352)
JPY  Citibank N.A. 27,385,798 07/05/2022 uUsD 213,256 - (225) (225)
USD  Citibank N.A. 306,925 06/02/2022 JPY 39,205,820 2,378 - 2,378
USD  Citibank N.A. 229,018 06/02/2022 JPY 29,899,892 - (3,241) (3,241)
USD  Citibank N.A. 8,084,550 06/02/2022 JPY 1,025,692,739 117,076 - 117,076
USD  Citibank N.A. 51,630 06/02/2022 JPY 6,564,929 634 - 634
s 120,088 $ (186,035) $ (65.947)
—_ — s
USHYF TRYZ 5 RIZ&(+ 5 A FHIELEI
= = xR
N » t REB FER S
Wi WEIHEF ZfyEE  RFB bk E L Eaie fifit& (#0%8)
TRY  Citibank N.A. 250,868,449 06/02/2022 uUsb 16,641,733 § - 8 (1,347,907) $ (1,347,907)
TRY  Citibank N.A. 5,366,867 06/02/2022 uUsD 334,086 - (6,903) (6,903)
TRY  Citibank N.A. 21,316,309 06/02/2022 UsD 1,299,382 135 - 135
TRY  Citibank N.A. 273,227,073 07/05/2022 uUsDh 16,084,224 - (127,306) (127,306)
TRY  Citibank N.A. 5,451,604 07/05/2022 UsD 323,372 - (4,990) (4,990)
USD  Citibank N.A. 16,084,224 06/02/2022 TRY 263,736,080 5,942 - 5,942
USD  Citibank N.A. 891,595 06/02/2022 TRY 13,815,545 49,351 - 49,351
USD  Citibank N.A. 1,598,631 07/05/2022 TRY 27,544,816 - (10,032) (10,032)
S 55428 § (1,497,138) § (1,441,710)
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TYINT 12 THEIDEE
TYNT4T  TFTYNT4T =A
WEIHF BEDE EF@@ ZHIERS’ HEE" hizE™
[EEET)INT 4T
BEFHEE
Citibank N.A. - § 818,689 $  (3.065,949) $ - $ 450,000 $  (1,797,260)
RRAB—=R YT AV TRHDHERE
H5TVINT 4 TEE $ 818,689 $  (3,065,949) $ -3 450,000 $  (1,797,260)
BEERUVEREICEITS
[BET UNT 4 TEE $ 818,689 $  (3,065,949)

* 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.

BET

AUD - Australian Dollar
BRL -  Brazilian Real

JPY - Japanese Yen

TRY - Turkish Lira

USD - United States Dollar
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