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583 (20164E 4 H25H) 10, 361 120 1.6 0.0 - 98. 1 385
59391 (20164E 5 H 24 H) 10, 112 120 AL 2 0.0 — 98.0 373
603 (20164E 6 H24H) 9, 845 120 AN 0.0 - 98.0 364
61391 (20164E 7 H25H) 9,981 120 2.6 0.0 — 98.0 363
62491 (20164F 8 H24H) 9, 481 120 A3.8 0.0 — 98.0 350
6331 (20164E 9 H26H) 9, 460 120 1.0 — — 98.0 356
64391 (20164E10 H 24 H) 9, 752 80 3.9 — — 97.6 376
653 (20164E11 H24H) 10, 141 80 4.8 — — 98.0 359
66391 (20164E12 26 H) 10, 802 80 7.3 — — 96. 0 357
673 (20174E 1 H24H) 10, 450 80 A2.5 - - 98.0 310
683 (20174E 2 H24H) 10, 508 80 1.3 — — 98.0 312
69391 (20174E 3 H24H) 10, 141 80 N2.7 — — 98.0 300
7041 (20174E 4 H24H) 10, 017 80 A0. 4 - - 98.0 292
71 (20174E 5 H24H) 10, 308 80 3.7 — — 98.0 297
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T4 (20174E 8 H24H) 9, 888 80 AN2.8 — — 98.0 291
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803 (20184E 2 H26H) 9, 351 80 A4, 4 — — 98.0 266
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8541 (20184E 7 A24H) 9, 469 80 1.1 — — 98.0 251
8611 (201848 A 24H) 9, 469 80 0.8 — — 98. 1 249
8741 (20184£ 9 A25H) 9, 549 80 1.7 — — 99.0 245
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US*Nf A—)LK-RVF-T72F
BREEE. MEELHYHES. REVUMKRIEL. AFAIRELGFinancial Statementsi o4 L.
WESIV—EMBRLI-BOTY,

1. BEHES
(20175 A31BIZ#& T 9 S HiR)
(K FILTZEF)
BEINE
ZWMAE (SN EREERE) $ 27,999,236
i 2,162
BEREEE 28,001,398
EH
& RERH 2,350,806
SEHLEL S UEEFHH 418,190
REEH 330,254
LREMEHRITFHRH 66,457
EMRIREN 50,060
ZELE AN 4,138
ZERFHH 1,426
A S-S N 3,480
BEREE 3,224 811
BEMAE 24,776,587
KRB LUVRRTESE -
SRR :
BEHIMIESH (12,184,769)
NEEERSSLUAB TG 9.841.498
ERMER (2.343.271)
RERFERFOMLES)
B &M 40,135,003
NEEBERS ELUVAEFTHRG 3,030,526
ARFRFHEBREDOMER 43,165,529
ERESURERERT ($i8) 40,822,258
EXIRICLIMEEDIHE (M) $ 65,598,845
GE) () AO&EEIE. Y4 TRADEETT .
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2. MEELDHES

(201745 A31AIZH T S HARE)

(K FILTZHF)

A & HMEEDHERE :

BAMFIIE N 24,776,587
EHRAMIEL (2,343.271)
AERHEBEDOHZEED 43,165,529
WA & SHEEDIEREE 65,598,845
SECEE (49,350,809)
27y Fazy OB &L SHMEEDERE 33,541,885
#E FEDIEFER 49,789,921
MEE
HE 424,817,559
FIES S 474,607,480
USHYF USHYF USHYF USHYF USHYF
AUDY 5 % BRLY 5 % ONYS 5 % IDRY 5 & JPYISR
7Y Faiz=y bIREI
B ¢
247 1,038,321,945 8,489,269,007 934,868 45,060,698 1,986,282,042
BERL 500,458,675 2,948,743,810 5,275,280 43,762,049 256,933,030
& (2,261,937,038) (6,708,502,827) (5,572.216) (181,273,400) (1,779,513,086)
1=y FERE (723,156.,418) 4,729,509,990 637,932 (92,450,653) 463,701,986
&%
47 7,601,057 S 42,057,790 $ 8228 § 300,480 $ 14,716,540
BRL 3,653,542 14,348,749 46,326 288,662 1,876,229
% (16,715,177) (33,130,927 (49,512) (1,210,314) (13,034,979)
JrFazy bIBIC & ZHEEE $ (5,460.578) S 23275612 $ 5042 8 (621,172) $ 3,557,790
USHYF USHYF RoSHF USHYF USHYF
MXND 5 X Non-hedge” 5 X Currency? 5 & TRYZ S R usbo 5 X
Jr7vFaizy bEEI
1=y
47 1,591,128,825 6,742,785,892 98,162,221 6,251,556,617 1,633,996,698
gRL 389,034,597 1,392,684,692 128,773,466 1,852,956,298 399,561,111
b (1,105,931,407) (8,594,280,724) (291,668,058) (4,552,509,819) (2,427,254,001)
a=y MEEH 874,232,015 (458,810,140) (64,732,371) 3,552,003,096 (393,696,192)
£
47 8,483,542 $ 59,123,210 $ 565,121 § 31,960,455 § 16,907,253
ERL 2,075,959 12,127,227 724,553 10,104,306 4,105,256
fF: S (5.874,507) (75,381,889) (1,673.672) (25,350,193) (25,111,430)
27y Fazy MBI L2HEE § 4,684,994 S (4,131,452) § (383,998) $ 16,714,568 _$ (4,098.921)

GE) () NOEEF. Y1 FRADEFHETY,



3. REHMER

US-Nf -A4—JLK-KRVK-T7

(20174 5 A31HIRF)
(R FILTHT)
TASE HEA A IEffifE
FIXED INCOME SECURITIES (90.6%)
CANADA (4.7%)
CORPORATE BONDS & NOTES (4.7%)
BC ULC / New Red Finance, Inc.
USD 1710000 6.00% due 04/01/22 (a)(b) H 1,780,025
Bombardier, Inc.
USD 2,153,000 7.50% due 03/15/25 (a),(b) 2,227,235
MEG Energy Corp.
UsD 1,675,000 6,38% due 0173023 {a)(b) 1,436,312
usD 845,000 6.50% due 01/15/25 (a)(b) 825988
USD 145000 7.00% due 03/31/24 (a)(b) 903,925
NOVA Chemicals Corp.
USD 470000 4.88% due D6/01/24 (a) (b) 471,175
USD 375000 5.25%due 06/01/27 (a)(b) 375,469
Quebecor Media, Inc.
USD 2,955,000 5.75% due 01/15723 3132300
Waleant Pharmaceuticals Intemational, Inc.
USD 5355000 5.88% due 05/15/23 (a)(b) 4360978
USD 150,000 6.13% due 04/15/25 {a)ib) 119,625
USD 290000  6.50% due 03/15/22 (a)(b) 304,442
usD 825,000 T7.00% due 03/15/24 (a)(b) 872437
USD 5415000  7.50% due 0715721 (a)(b) 5,015,644
Videotron Lid. / Videotron Lice
USD 415000 5.13% due 04/15/27 (a)(b) 429,525
TOTAL CORPORATE BONDS & NOTES 2255080
TOTAL CANADA (Cost $23,370,139) 22,255,080
FRANCE (0.7%)
CORPORATE BONDS & NOTES (0.7%)
SFR Group 5.A.
USD 1,255,000 6.00% due 05/15/22 {a)ib) 1.314.612
USD 505,000 6.25% due 05/15/24 (a)(b) 950,250
USD 800000 7.38% due 05/01/26 (a)(b) 866,496

TOTAL CORPORATE BONDS & NOTES
TOTAL FRANCE (Cost $2,967.269)
GERMANY (0.1%5)

CORPORATE BOND & NOTE (0.1%)

THO Verwaltungs GmbH
usD 730,000 4.50% due 0915123 (a)(b).(c)

TOTAL CORPORATE BOND & NOTE

TOTAL GERMANY (Cost $730,944)

IRELAND (0.8%)

CORPORATE BONDS & NOTES (0.8%)

Allegion PLC
usD 235,000 5.88% due 09/15/23 (a)

Ardagh Packaging Finance PLC / Ardagh Holdings USA, Inc.
UsSD 1,465,000 6,00% due 02/15725 {a)(b)
UsD 1,065,000 7.25% due 05/15/24 (a)(b)

James Hardie Intemational Finance Lid.
USD 915,000 5.88% due 02/15/23 (a)(b)

TOTAL CORPORATE BONDS & NOTES
TOTAL IRELAND (Cost $3,719,505)
LUXEMBOURG (3.6%)

CORPORATE BONDS & NOTES (3.6%)

Altice Financing S.A.
UsD 580,000 6.63% due 02/15/23 (a)(b)

UsD 1,005,000 7.50% due 05/15/26 {a)(b)

745513
745513

T45.513

253,800

1,527,263
1,162,181

963,037
3,906,281
3.906.281

617,120
1.106,756




US-NNf - A4—)LK-RVK-T7 K

(20174 5 A1 BR)
TAEE HRB B IEAT{E

FIXED INCOME SECURITIES (90.6%) (continued)
LUXEMBOURG (3.6%) (continued)
CORPORATE BONDS & NOTES (3.6%) (continued)
Altice Luxembourg S.A.

USD 1,790,000 7.75% due 05/15/22 (a),(b) 5 1.901 875
Dana Financing Luxembourg Sarl

UsD 110,000 6.50% due 06/01/26 (a),(b) 117975
INEOS Group Holdings 5.A_

USD 2,065,000 5.63% due 08/01/24 (a),(b) 2,121,787
Intelsat Jackson Holdings S.A.

USD 2435000 5.50% duc 08/01/23 (a) 2,008,875

UsD 6,009,000 7.25% due 10/15/20 (a) 5423123
Mallinckrodt International Finance S.A. / Mallinckrod: CB LLC

usn 750,000 5.50% due 04/15/25 (a),(b) 688,125

USD 10000 5.63% due 10/15/23 (a)(b) 777,600
Trinseo Materials Operating SCA / Trinseo Materials Finance, Inc.

usD 405,000 6.75% due 05/01/22 (a),(b) 430313
Wind Acquisition Finance S.A.

USD 1,680,000 7.38% due 04/23/21 (a),(b) 1,750,560
TOTAL CORPORATE BONDS & NOTES 944,
TOTAL LUXEMBOURG {Cost $17,523,969) 16,944,109
MULTINATIONAL (0.4%)
CORPORATE BONDS & NOTES (0.4%)
Endo Dac / Endo Finance LLC / Endo Finco, Inc.

UsD 220,000 5.88% due 10/15/24 (a)(b) 227425
Endo Ltd. / Endo Finance LLC / Endo Finco, Inc.

USD 1,600,000 6.00% due 07/15/23 (a)(b) 1,474,000
TOTAL CORPORATE BONDS & NOTES 1,701,425
TOTAL MULTINATIONAL (Cost $1,820,000) 1.701.425
NETHERLANDS (1.4%)
CORPORATE BONDS & NOTES (1.4%)
Alcoa Nederland Holding BV

UsD 390,000 700 due 09/30026 (a),(b) 427,050
Constellium NV

UsD 250,000 5.75% due 05/15/24 (a)(b) 233,125

Usn 465,000 7.88% due 0401721 (a)(b) 500,456
Fiat Chrysler Automobiles NV

usn 675,000 5.25% due 04/15/23 630,062
NXP BV / NXP Funding LLC

USD 1,390,000 4.63% due D6/01/23 (b) 1.501 200

UsD 1,200,000 5.75% due 03/15/23 (a)(b) 1,269,384
Sensata Technologies BY

usD 150,000 4.88% due 10/15/23 (b) 152,625

UsD 200,000 5.63% due 11/01/24 (b) 215,250
UPCB Finance 1V Ltd.

USD 1,665,000 5.38% due 01/15/25 (a),(b) 1,728,104
TOTAL CORPORATE BONDS & NOTES 6,707,256
TOTAL NETHERLANDS (Cost $6,466,503) 6,707,256
UNITED KINGDOM (1.0%)
CORPORATE BONDS & NOTES (1.0%)
International Game Technology PLC

UsD 350,000 6.25% due 02/15/22 (a)(b) 378,525

USD 2,005,000 650 due 02/15/25 (a)(b) 2,200,138
Sensata Technologies UK Financing Co, PLC

USD 1,560,000 6.25% due 02/15/26 (a)(b) 1,700,400



US-NNf - A4—)LK-RVK-T7 K

(201748 5 A31BIRT)
TAEE HRB B IEAT{E

FIXED INCOME SECURITIES (90.6%) (continued)
UNITED KINGDOM (1.0%) (continued)
CORPORATE BONDS & NOTES (1.0%) (continued)
Virgin Media Secured Finance PLC

uUsD 665,000 5.50% due 01/15/25 (a),(b) $ 684,950
TOTAL CORPORATE BONDS & NOTES 4. 013
TOTAL UNITED KINGDOM {Cost $4,510,304) 4. 13
UNITED STATES (77.9%)
CONVERTIBLE BOND & NOTE (0.1%)
Chesapeake Energy Corp.

usD 270,000 5.507% due 09/15/26 (b) 260,381
TOTAL CONVERTIBLE BOND & NOTE . 260,381
CORPORATE BONDS & NOTES (77.8%)
21st Century Oncology, Inc.

uUsD 961,346 11.00% due 05/01/23 () (b)(d) 528,740
ACCO Brands Corp.

UsD 445,000 5.25% duc 12/15/24 (a)(b) 459,462
ACIH Worldwide, Inc.

Usn 735,000 6.38% due 08/15/20 (a),(b) 753,834
Adient Global Holdings Ltd.

Usn 775,000 4.88% due 08/15/26 (a)(b) 777,664
ADT Corp.

USD 1200000 3.50% due 07/1522 1,173,000

usp 60,000 4.13% duc 06/15/23 59,850
AdvancePierre Foods Holdings, Inc.

Usn 180,000 5.50% due 12/15/24 (a),(b) 202,950
AECOM

usn 215,000 5.75% due 10/15/22 (a) 225,750

USD 485000 5.88% due 10/15/24 (a) 520,162
AES Corp.

usp 535000  4.88% due 05/15/23 (a) 543,604

usn 165,000 5.50% due 03/15/24 (a) 171,187

UsDy 265,000 5.50% due 04/15/25 (a) 275,600

UsD 120,000 6.00% due 05/15/26 (a) 128 400
Air Medical Group Holdings, Inc.

USD 1,245,000 6.38% due 05/15/23 (a),(b) 1,188,975
Adrcastle Ltd.

usn T85,000 5.00%% due 04/01/23 B3R 482
Albertsons Cos LLC / Safeway, Inc. / New Albertson's, Inc. / Albertson’s LLC

UsD 360,000 5.75% due 03/15/25 (a),(h) 358,200

usD £25,000 6.63% due 06/15/24 (a)(b) 853,875
Alere, Inc.

Usy 1,330,000 6.50% duc 06/15/20 (a) 1,353,275
Allegion US Holding Co., Inc.

Usy 560,000 5.75% due 10/01/21 (a) 582,680
Ally Financial, Inc.

usD 115,000 4.13% due 03/30/20 118,862

UsD 330,000 4.13% due 02/13/22 338458

UsD 695,000 4.25% due 041521 716,211

Usy 1,635,000 4.63% due 05/19/22 1,682,006

USD 1,965,000 4.63% due 03/30/25 1,970,306

UsD E00,000 5.13% due 09/30/24 £30,504

UsD 620,000 5.75% due 11720025 (a) 644,025
Alta Mesa Holdings LP / Alta Mesa Finance Services Corp.

UsD 365,000 7.88% due 12/15/24 (a)(b) 382,337
AMC Entertainment Holdings, Inc.

USD 1,340,000 5.75% due 06/15/25 (a) 1,391,054

UsD 190,000 5.88% due 11/15/26 (a)ib) 196,032
AMC Networks, Inc.

USD 1,125,000 5.00% due 04/01/24 (a) 1141 864



US-NNf - A4—)LK-RVK-T7 K

(20174 5 A1 BR)
TAEE HRB B IEAT{E

FIXED INCOME SECURITIES (90.6%) (continued)
UNITED STATES (77.9%) (continued)
CORPORATE BONDS & NOTES (77.8%) (continued)
American Axle & Manufacturing, Inc.

USD 1,285,000 6.25% due 04/01/25 (a)(b) 5 1.272,150

UsSD 1135000 650 due 04/01/27 (a)(b) 1120812
American Greetings Corp.

Usn 130,000 7.88% due 02/15/25 (a)(b) 138,450
AmeriGas Partners LP / AmeriGas Finance Corp,

UsD 555,000 5.50% due 05720025 (a) 561,937

UsD 235,000 5.88% due 08/20026 (a) 239,700
Amkor Technology, Inc.

UsD 595,000 6.38% due 10/01/22 (a) 620,288

USD 2,030,000 6.63% due 06/01/21 (a) 2,068,062
Antero Midstream Partners LP / Antero Midstream Finance Corp.

UsD 485,000 5.38% due 09/15/24 (a)(b) 496,519
Antero Resources Corp.

UsD E90,000 5.13% due 12/01/22 (a) 900,012

UsD 740,000 5.63% due 06/01/23 (a) 760,350
Arconic, Inc.

UsD 270,000 5.90% due 02/01/27 264,300
Ashland LLC

USD 2,090,000 4.75% due 08/15/22 (a) 2,176,212

uUsD 305,000 6.88% due 05/15/43 (a) 334,738
Ashtead Capital, Inc.

USD 1,795,000 6.50% due 07/15/22 (a)(b) 1,860,069
Avis Budget Car Rental LLC / Avis Budget Finance, Inc,

Usp 1410000 5.50M%% due 04/01/23 (a) 1,381,800

UsDy 1,485,000 6.38% duc 04/01/24 (a)(b) 1,462,725
Axalta Coating Systems LLC

Usn 240,000 4.88% duc 08/15/24 (a).(b) 245,700
Bank of America Corp.

UsSD 2,735,000 8.00% duc 12731/49 (a)(e).(f) 2,823 887
Belden, Inc.

UsD 1,910,000 550 due 09/01/22 (a)(b) 1,967,300
Blue Racer Midstream LLC / Blue Racer Finance Corp.

USD 1,225,000 6.13% due 11/15/22 (a)(b) 1.258,687
Boise Cascade Co,

UsD 195,000 5.63% due 09/01/24 (a)(b) 202312
Boyd Gaming Comp.

UsD 470,000 6.88% due 05/15/23 (a) 508,775
BWAY Holding Co.

UsD 375,000 5.50% due 04/15/24 (a)(b) 383,437
Cacsars Entertainment Operating Co., Inc.

USD 1603252 8.50% due 02/15/20 (a),(d) 1,955,967

USD 1,742,863 9.00% due 02/15/20 (a),{d) 2,130,650

USD 5347681 11.25% due 06/01/17 (d) * 6,403,848
Care Capital Properties LP

uUsD 570,000 5.13% due 08/15/26 (a) 570,909
Carmizo Ol & Gas, Inc.

uUsn 540,000 6.25% due 04/15/23 (a) 525,150
CBS Radio, Inc.

usn 200,000 7.25% due 11/01/24 (a),(b) 305,950
CCO Holdings LLC / CCO Holdings Capital Corp.

UsD 670,000 5.13% due 05/01/23 (a)(b) 704,759

usD 585,000 5.38% due 05/01/25 (a)(b) 619,369

USD 1,195,000 5.50% due 05/01/26 (a),(b) 1,263,139

USD 2,340,000 5.75% due 02/15/26 (a).(b) 2,506,725

USD 3875000 5.88% due 04/01/24 (a)(b) 4,162,719

KAREE., RTEUHVBEEFRPTHoHHEHERIHESAAA 2L OO0, FEFHRICSITIBRIBEICE DS, %
TEHEDE L THRENEUEORAB I VEHF L L VICREF L201TFI0ARICTHBmENE LT,
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FIXED INCOME SECURITIES (90.6%) (continued)
UNITED STATES (77.9%) (continued)
CORPORATE BONDS & NOTES (77.8%) (continued)
CDK Global, Inc.

usD 210,000 4.88% due 06/01/27 (a)(b) - 212231
Central Garden & Pet Co.

usD 665,000 6.13% due 11/15/23 (a) 716,537
CenturyLink, Inc.

USD 1,285,000 6.75% due 12/01/23 1,373,344
Chemours Co.

usD 55,000 6.63% due 05/15/23 (a) 912618
Cheniere Corpus Christi Holdings LLC

usD 520,000 5.13% due 06/30v27 (b) 527,150

usD 610,000 5.88% due 03/31/25 (a) 654,987
Chesapeake Energy Corp.

UsSD 1,763,000 B.00% due 12/15/22 (a)(b) 1,906,244

usD 840,000 B.00%% due 01/15/25 (a)(b) 835,800

usn 995,000 8.00% due 06/15/27 (a),(b) 975,100
Cinemark USA, Inc.

usn 790,000 4.88% due 06/01/23 (a) 803,817
CIT Group, Inc.

UsD 378,000 5.50% due 02/15/19 (b) 398,790
Citigroup, Inc.

USD 450,000 5.80% due 12/31/49 (a){e)(f) 467,438

USD 480,000  5.88% due 12/31/49 (a){ehif) 500,400

usD 75,000 5.95% due 12/31/49 (a)(e)(f) 79,031
Claire's Stores, Inc.

USD 3,575,000 G.00%% due 03/15/19 (a),(b) 1,733,875
Clean Harbors, Inc.

usD 360,000 5.13% due 06/01/21 (a) 368,550
Clear Channel Worldwide Holdings, Inc.

UsSD 6,561,000 6.50% duc 11/15/22 (a) 6,727,180

UsD 3915000 7.63% duc 03/15/20 (a) 3923775
CNH Industrial Capital LLC

usnD 530,000 4.38% due 11/06/20 553,187

uUsD 555,000 4.38% due (4/05/22 574,425

usD 1,175,000 4.88% due 04/01/21 1,247,674
Cogent Communications Finance, Inc.

USD 2,335,000 5.63% due 04/15/21 (a),(b) 2,402,131
Cogent Communications Group, Inc.

USD 1,065,000 5.38% due 03/01/22 (a),(b) 1,120,912
CommScope, Inc.

uUsn 120,000 5.50% duc 06/15/24 (a),{b) 125850
CommScope Technologies LLC

USD 2,150,000 6.00%% duc 06/15/25 (a)(b) 2,284,805
Concho Resources, Inc.

uUsD 534,000 5.50% due 10/01/22 (a) 550,688

uUsD 1,375,000 5,50 due 04/01/23 (a) 1,421,406
Continental Resources, Inc.

UsD 1,920,000 4.50% due 04/15/23 (a) 181,600

usD 55,000 5.00%% due 09/15/22 (a) 55,069
Cooper-Standard Automotive, Inc,

UsD 650,000 5.63% due 11/15/26 (a),(b) 661,375
CoreCivic, Inc.

usp 235,000 4.63% due 05/01/23 (a) 236,762
Covey Park Energy LLC / Covey Park Finance Corp.

USD 280000 7.50% due 05/15/35 (a) (b) 287,000
Crestwood Midstream Partners LP / Crestwood Midstream Finance Corp.

UsD 445,000 6.25% duc 04/01/23 (a) 461,407
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FIXED INCOME SECURITIES (90.6%) (continued)
UNITED STATES (77.9%) (continued)
CORPORATE BONDS & NOTES (77.8%) (continued)
CSC Holdings LLC

usD 655,000 10.13% due 01/15/23 (a).(b) 5 762,682

USD 975000 10.88% due 10/15/25 (a) (b) 1,187,063
CSI Compressco LP / CSI Compressco Finance, Inc.

usD £00,000 7.25% due 08/15/22 (a) 768,000
Dana, Inc.

usD 345,000 5.50% due 12/15/24 (a) 358 800

USD 2,200,000 6.00% due 09/15/23 (a) 2,310,000
DaVita, Inc.

usD G40,000 5.00%% due 05/01/25 (a) 934,125
Dl Intemational LLC / EMC Corp.

USD 20000 5.45% due D6/15/23 (a)(b) 890,373

usD 650,000 6.02% due 06/15/26 (a),(b) 716,954
Denbury Resources, Inc.

usD 160,000 4.63% due 07/15/23 (a) 106,800

USD 1,055,000 5.50%% due 05/01/22 (a) 764,875
SH DBS Comp,

usD B75.000 5.00%% due 03/15/23 §99,342

USD 2,080,000 5.88% due 07/15/22 2,220,400

USD 6,025,000 5.88% due 11/15/24 6,416,625

UsD 60,000 6.75% due 06/01/21 951,375

usD 100, 00 7.75% due 07/01/26 117,500
O Finco, Inc. / DJO Finance LLC / DJO Finance Corp.

USD 2,140,000 8.13% due 06/15/21 (a){b) 1,990,200
Drynegy, Inc.

USD 1,450,000 7.38% due 11/01/22 (a) 1,428,250

usD 25,000 7.63% due 11/01/24 (a) 24,250

usD 400,000 B.00%% due 01/15/25 (a)(b) 388,040
Energizer Holdings, Inc.

USD 1,095,000 550 due 06/15/25 (a),(b) 1,156,594
Entegris, Inc.

UsSD 1,165,000 6.00% due 04/01/22 (a),(b) 1,214,512
EP Energy LLC / Everest Acqui:

usD 335,000 7.75% due 09/01/22 (a) 268,000

usD 580,000 B.00% due 11/2924 (a),(b) 600,300

usD 500,000 B.00% due 02/15/25 (a)(b) 504,450

usn 865,000 9.38% duc 05/01/20 (a) TR0,662
Equinix, Inc,

usn 795,000 5.88% duc 01/15/26 (a) 864,316
ESH Hospitality, Inc.

usD 400,000 5.25% due 05/01/25 (a)(b) 408,736
FGI Operating Co, LLC / FGI Finance, Inc.

UsD 1210000 7.88% due 05/01/20 (a) 798,600
First Data Corp,

USD 2,391,000 5.38% due 08/15/23 (a)(b) 2,510,550

USD 5335000 5.75% due 01/15/24 (a)b) 5,641,763

usD 469,000 700 due 1201/23 (a),(b) 505,347
Freepon-McMoRan, Inc.

usD G70,000 3.88% due 03/15/23 (a) 901,518

usD 335,000 4.55% due 11/14/24 (a) 315402
Frontier Communications Corp.

usD 485,000 6.88% due 01/15/25 (a) 390,125

USD 2,615,000 11.00% due 0915725 (a) 2441756
Gartner, Inc,

usD 420,000 5.13% due 04/01/25 (a)(b) 438,900
Gates Global LLC / Gates Global Co.

USD 1,165,000 600 due 07/15/22 (a),(b) 1,186,902
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FIXED INCOME SECURITIES (90.6%) (continued)
UNITED STATES (77.9%) (continued)
CORPORATE BONDS & NOTES (77.8%) (continued)
GCI, Inc.

USD 1050000 6.75% due 06/01/21 (a) 5 1.081,500

Usn 140,000 6.88% due 04/15/25 (a) 151,900
GCP Applied Technologes, Ine.

Usn G40,000 9.50%% due 02/01/23 (a)(b) 1,071,600
Cieneral Cable Comp.

USD 18850000 5.75% due 10/01/22 (a) 1851 800
Gieo Group, Inc,

UsD 45,000 5.13% due 04/01/23 (a) 45225

Usn 45,000 5.88% due 01/15/22 (a) 46,800

USD 1,980,000 5.88% due 10/15/24 (a) 2,039,400

UsD 385,000 6.00% due 04/15/26 (a) 398,475
Goodyear Tire & Rubber Co.

UsD 275,000 5.00%% due 05/31/26 (a) 283421

UsD 675,000 5.13% due 11/15/23 (a) 710,437
Great Lakes Dredge & Dock Corp.

USD 475000 8.00% due 05/15/22 () (b) 482,125
‘Gulfport Energy Corp.

UsD 230,000 6.00% due 10/15/24 (a)(b) 225,400
H&E Equipment Services, Inc.

USD 1,055,000 7.00% due 09/01/22 (a) 1103213
Halcon Resources Corp.

USD 1255000 6.75% due 02/15/25 (a)(b) 1,170,287
Hanesbrands, Inc.

USD 325000 4.63% due 05/15/24 (a)(b) 325,000

UsD 340,000 4.88% due 05/15/26 (a)(b) 340,850
HCA, Inc.

UsD 550,000 5.25% due 04/15/25 600,534

UsD 630,000 5.25% due 06/15/26 (a) 737800

USD 5,005,000 5.38% due 02/01/25 5,261,506

USD 2,960,000 5.88% due 02/15/26 (a) 3.215.300

USD 5075000 7.50% due 02/15/22 5848938
HI} Supply, Inc.

usD T63 000 5.75% due 04/15/24 (a)(b) B15,681
HealthSouth Corp.

USD 1,350,000 5.75% due 09/15/25 (a) 1,404,000
Here Rentals, Inc.

USD 548000 7.50% due D6/01/22 (a)(b) 582,250

Usp 1,079,000 7.75% due 06/01/24 (a)(b) 1.151,832
Hertz Corp,

UsD B85,000 5.50% due 10/15/24 (a)(b) 710213

UsD 2,100,000 6.25% due 10/15/22 (a) 1,792,875

USD 1,555,000 7.38% due 01/15/21 (a) 1,465,587

USD 1,295,000 7.63% due 06/01/22 1,295,000
Hexion, Inc.

USD 2,525,000 6.63% due 04/15/20 (a) 2,348,250
High Ridge Brands Co.

UsD 355,000 8.88% due 03/15/25 (a)(b) 349675
Hillman Group, Inc.

USD 1380000  6.38% due 07/15/22 (a) (b) 131,000
Hill-Rom Holdings, Inc.

UsD 150,000 5.00% due 02/15/25 (a)(b) 153,750

UsD 895,000 5.75% due 09/01/23 (a)(b) 944,225
Hilton Domestic Operating Co., Inc,

UsD 170,000 4.25% due 09/01/24 (a)(b) 171,700
Hilton Grand Vacations Borrower LLC / Hilton Grand Vacations Borrower, Inc.

UsD 210,000 6.13% due 12/01/24 (a)(b) 225,750



US-NNf - A4—)LK-RVK-T7 K

(20174 5 A1 BR)
TAEE HRB B IEAT{E

FIXED INCOME SECURITIES (90.6%) (continued)
UNITED STATES (77.9%) (continued)
CORPORATE BONDS & NOTES (77.8%) (continued)
Hilton Worldwide Finance LLC / Hilton Worldwide Finance Corp.

usD 375,000 4.63% due 04/01/25 (a),(b) - 387,188

usD 190,000 4.88% due 04/01/27 (a)(b) 196,650
Hologic, Inc.

USD 1,066,000 5.25% due 07/15/22 (a),(b) 1,119,300
HRG Group, Inc,

usD 685,000 7.75% due 01/15/22 (a) 724,730

usn 500,000 7.88% due 07/15/19 (a) 516,250
Hughes Satellite Systems Corp.

usD 290,000 5.25% duc 08/01/26 298,318

usn 185,000 6.63% due 08/01/26 196,100
Huntsman International LLC

USD 1,640,000 5.13% due 11/15/22 (a) 1,767,100
iHeantCommunications, Inc.

USD 1854000 000 due 03/01/21 (a) 1,362,690

UsD 1,125,000 10.63% due 03/1523 (a) 829,687
Infinity Acquisition LLC / Infinity Acquisition Finance Corp,

USD 1455000 7.25% due 08/01/22 (a)(b) 1,396,800
Infor Software Parent LLC / Infor Software Parent, Inc.

USD 1,605,000 7.13% due 05/01/21 (a)(b).(c) 1.657,163
Infor US, Inc.

USD 2945000 6.50% due 05/15/22 (a) 3,066,481
Informatica LLC

USD 1625000 713% due 07/15/23 (a),(b) 1.637,188
International Lease Finance Corp.

USD 2,905,000 6.25% due 05/15/19 3,123,023
Interval Acquisition Corp.

usD B60, 000 5.63% due 04/15/23 (a) B92,250
inVentiv Group Holdings, Inc. / inVentiv Health, Inc./inVentiv Health Clinical, Inc.

usD 620,000 7.50% due 10/01/24 (a),(b) 675,025
Jack Cooper Holdings Corp.

USD 4,065,000 9.25% due D6/01/20 (a) 1,443,075
Jack Ohio Finance LLC / Jack Ohio Finance 1 Corp.

UsD 1415000 6.75% due 11/15/21 (a)b) 1,466,294
JC Penney Corp., Inc.

usD 830,000 6.38% due 10/15/36 605,900
Kindred Healthcare, Inc.

USD 1,560,000 8.75% due 01/15/23 (a) 1,630,200
Kinetic Concepts, Inc. / KCIUSA, Inc.

USD 1,000,000 7.88% due 02/15/21 (a),(b) 1,160,850
Kratos Defense & Security Solutions, Inc.

usD 977,000 700 due 05/15/19 (a) 998 983
L Brands, Inc.

usD 30,000 6.75% due 07/01/36 799,041
Laredo Petroleum, Inc.

usD 655,000 5.63% due 01/15/22 (a) 642,719

usD 285,000 7.38% due 05/01/22 (a) 293,550
Level 3 Communications, Inc.

Us» 1,000,000 5.75% due 12/01/22 (a) 1,040,000
Level 3 Financing, Inc,

UsD 620,000 5.38% due 01/15/24 (a) 649,841

usD GR0,000 5.38% duc 05/01/25 (a) 714,850

usD 255,000 5.63% due 02/01/23 (a) 266,156
Live Nation Entertainment, Inc.

usD 155,000 4.88% due 11/01/24 (a)(b) 156,938
LSB Industries, Inc.

USD 1,810,000 8.50% due 08/01/19 (a) 1,761,900
LTF Merger Sub, Inc.

UsD 1,255,000 850 due 06/15/23 (a)(b) 1,339.713
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CORPORATE BONDS & NOTES (77.8%) (continued)
MagnaChip Semiconductor Corp.

USD 1485000 6.63% due 07/15/21 (a) 5 1.362 488
MGM Growth Properties Operating Partnership LP / MGP Finance Co.-Issuer, Inc,

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

usn 290,000 5.63% due 05/01/24 (a) 312,838
MGM Resonts International

usD 390,000 4.63% due 09/01/26 (a) 390,488

USD 1,995,000 6.00% duc 03/15/23 2,190,111

USD 3,740,000 7.75% due 03/15/22 4,385,150
Micron Technology, Inc.

USD 1,840,000 5.25% due 01/15/24 (a){b) 1,895 200

uUsD 510,000 7.50% due 09/15/23 (a) 569,721
Microsemi Comp.

usD 355,000 9.13% due 04/15/23 (a)ib) 409,138
MPLX LP

usD 575,000 4.88% due 12/01/24 (a) 617.250

usn 437,000 5.50% due 02/15/23 (a) 451,421
Nabors Industries, Inc,

usn 435,000 5.50M%% due 01/15/23 (a)(b) 430,650
Meiman Marcus Group, Lid, LLC

UsD 1,015,000 8.00%% due 10/15/21 (a),(b) 525263

s 90,000 8.75% duc 10/15/21 (a)b)ic) 431,650
Newfield Exploration Co.

usn BB5,000 5,75% due 01/30/22 942,525
MNexstar Broadcasting, Ine.

usD 400,000 6.13% due 02/15/22 (a),ib) 421,000
Nielsen Finance LLC / Nielsen Finance Co.

UsD 1,315,000 5.00%% due 04/15/22 (a)(b) 1,352,806
MNoranda Aluminum Acquisition Corp.

USD 1700000 11.00% due 06/01/19 (a)(d) 17
Movelis Comp.

usD 410,000 5.88% due 09/30/26 (a)(b) 424 350

usD 315,000 6.25% due 08/15/24 (a)(b) 331,884
MNRG Energy, Inc.

UsD 1,210,000 6.63% due 01/15/27 (a) 1,188 825

usD 150,000 7.88% due 05/15/21 (a) 155250
‘Oasis Petroleum, Inc.

usD 425,000 6.50%% due 11/01/21 (a) 430313

USD 1,695,000 6.88% due 03/15/22 (a) 1711950

Usy 961,000 6.88% duc 01/15/23 (a) 965,805
Oshkosh Corp.

usn 330,000 5.38% due 03/01/22 (a) 343613

USD 510000 5.38% due 03/01/25 (a) 532,950
Parsley Energy LLC / Parsley Finance Comp.

USD 265000 5.25% due 08/15/25 (a)(b) 266,988
PetSmart, Inc.

usp 565,000 5.88% due 06/01/25 (a)(b) 367,825

USD 2,875,000 7.13% due 03/15/23 (a)(b) 2,680,937
Plantronics, Inc.

UsD 700,000 550 due 05/31/23 (a),(b) 726,250
Post Holdings, Inc.

USD 465000 5.50% due 03/01/25 (a)(b) 488,250
Quintiles IMS, Inc.

USD  B3S000  5.00% due 10/15/26 (a) (b) 861,954
Qwest Capital Funding, Inc.

USD 2,140,000 7.75% duc 02/15/31 2,043,700
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CORPORATE BONDS & NOTES (77.8%) (continued)
Rackspace Hosting, Inc.

USD 1100000 8.63% due 11/15/24 (a)(b) 5 1,174,250
Radio Systems Corp.

USD 4,565,000 5.38% due 11/01/19 (a){b) 4755817
Rain CII Carbon LLC / CIl Carbon Corp,

UsD 935,000 7.25% due 04/01/25 (a)(b) 970,063
Range Resources Corp.

USD 670000 5.00% due 03/15/23 (a)(b) 653,250
Regal Entertainment Group

UsD 790,000 5.75% due 03/15/22 (a) £26,538

UsD 250,000 5.75% due 06/15/23 (a) 260,625
Regency Energy Partners LP / Regency Energy Finance Corp.

UsD - 3,010,000 5.50% due 04/15/23 (a) 3,127,390
Reichhold Industries, Inc.

USD 4835993 9.00%% due 05/01/18 (a),(b).(d)
Reynolds Group Issuer, Inc. / Reynolds Group Issuer LLC / Reynolds Group Issuer Lu

USD 1,145,000 5.75% due 10/15/20 (a) 1176488

UsD 360,000 7.00% due 07/15/24 (a)(b) 3BT A48
Riverbed Technology, Inc.

UsD TE0,000 8.88% due 03/01/23 (a)(b) 781,950
RS Home Products, Inc.

USD 1725000 6.50% due 03/15/23 (a),(b) 1,819,875
RSP Permian, Inc.

UsD 235,000 5.25% due 01/15/25 (a){b) 238,525

UsD 540,000 6.63% due 10/01/22 (a) 569,025
Sabine Pass Liquefaction LLC

UsD 100,000 5.63% due 04/15/23 (a) 111,465

Usn 70,000 5.75% due 05/15/24 (a) 78,195

USD 2,695,000 6.25% due 03/15/22 (a) 3,056,565
Sabre GLBL, Inc.

UsD 590,000 5.25% due 11/15/23 (a){b) 613,600

UsD 1,050,000 5.38% due 04/15/23 (a)(b) 1,101,188
Sanchez Energy Corp.

UsD 710,000 6.13% due 01/15/23 (a) 624,800

UsD 135,000 7.75% due 06/15/21 (a) 127,575
SBA Communications Corp.

Usn BOS5,000 4.88% due 09/01/24 (a)(b) 816,673
Scientific Games Intemational, Inc.

UsD 1L 135,000 700 due 01/01/22 (a)(b) 1211613
Scotts Miracle-Grro Co.

Usn 305,000 5.25% due 12/15/26 (a) 316438

Usn B50,000 6.00% due 10/15/23 (a) 911,625
Service Corp. International/US

uUsD 1,045,000 7.50%% due 04/01/27 1,225,263
Sinclair Television Group, Inc.

Usn 290,000 5.13% due 02/15/27 (a)(b) 282,025

UsD 1,920,000 6.13% due 10/01/22 (a) 2,004,000
Sirius XM Radio, Inc.

USD 1305000 5.38% due 04/15/25 (a) () 1,340,888

UsD 615,000 5.38% due 07/15/26 (a),(b) 630,375

UsD 375,000 5.75% due 08/01/21 (a){b) 388,125

USD 2,240,000 6.00% due 07/15/24 (a),(b) 2377200
Six Flags Entertainment Corp.

UsD 305,000 4.88% due 07/31/24 (a),(b) 306,906
SM Energy Co.

usn 500,000 6.13% due 11/15/22 (a) 492,500

usn 630,000 6.50% due 11/15/21 (a) 636,300
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FIXED INCOME SECURITIES (90.6%) (continued)
UNITED STATES (77.9%) (continued)
CORPORATE BONDS & NOTES (77.8%) (continued)

Southwestern Energy Co.
4.10% due 03/15/22 (a)
6.70% due 01/23/25 (a)
Sprint Capital Corp.
8.75% due 03/15/32
Sprint Com.

7.25% due 09/15/21
7.63% due 02/15/25 (a)
7.88% due 09/15/23

SPX FLOW, Inc.
5.63% duc 08/15/24 (a),(b)

5.88% due 08/15/26 (a),(b)

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

Targa Resources Parmers LP / Targa Resources Partners Finance Corp.
4.25% due 11/15/23 (a)

5.13% due 02/01/25 (a)(b)

6.75% due 03/15/24 (a)

TEGNA, Inc.
4.88% duc 09/15/21 (a),(b)

5.50% due 09/15/24 (a)(b)
6.38% due 10/15/23 (a)

Tempur Sealy Intemnational, Inc.
5.50% due 06/15/26 (a)

5.63% due 10/15/23 (a)

Tenet Healtheare Corp.
4.50%% due 04/01/21

6.75% due 06/15/23
7.50% due 01/01/22 (a).(b)
B.00%% duc 08/01/20 (a)
8.13% due 04/01/22
Tenneco, Inc.

5.00% due 07/15/26 (a)

Terex Corp,

5.63% due 02/01/25 (a)(b)

Tesoro Logistics LP/ Tesoro Logistics Finance Corp.
5.25% due 01/15/25 (a)

5.88% due 10/01/20 (a)

6.13% due 1011521 (a)

6.38% due 05/01/24 ()

TI Group Automotive Systems LLC

8.75% due 07/15/23 (a)(b)

Time, Inc.
5.75% due 04/15/22 (a)(b)

T-Maohbile USA, Inc.
6.38% due 03/01/25 (a)
6.50% due 01/15/24 (a)
6.50% due 01/15/26 (a)
TransDigm, Inc,

6.50% due 05/15/25 (a)
TreeHouse Foods, Inc,
6.00%% due 02/15/24 (a)(b)
Triumph Group, Inc.
4.88% due 04/01/21 (a)

UCH International LLC
8.63% due 02/15/19 (a)(d)

26 —
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B IEAT{E

5 504,125
671,500

5,029,894

351,946
2,702,500
9,174,844

297,250
464,904

451,000
94,050
227,700

1,047,025

509,850
510,468
26,469

728,045
968,200

923,670
1,437,775
250,384
1,882,375
4,362,312
465,175
451,000
385988
1,891,125

99,394
364,312

1,423,750
889,025
850,744
822,890

1,368,650
994,800
939,400

1,458,554

294,250
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FIXED INCOME SECURITIES (90.6%) (continued)
UNITED STATES (77.9%) (continued)
CORPORATE BONDS & NOTES (77.8%) (continued)
United Rentals North America, Inc.

UsD 495,000 5.50% due 07/15/25 (a) - 521,730

Usn 555,000 5.50%% due 05/15/27 (a) 570,263

Usy 495,000 5.75% duc 11/15/24 (a) 523,467

UsD 630,000 5.88% due 09/15/26 (a) 667,794

UsD 205,000 6.13% due 06/15/23 (a) 216,380

UsD 374,000 7.63% due 04/15/22 (a) 390,362
Uniti Group, Inc. / CSL Capital LLC

UsD 485,000 6.00% due 04/15/23 (a)(b) 508,037

s 250,000 T.13% due 12/15/24 (a)(b) 250,625

UsD 2,325,000 8.25% due 10/15/23 (a) 2,447,063
Valeant Pharmaceuticals Intemational, Inc.

USD 2,180,000 7.25% due 07/15/22 (a),(b) 1,934,750
Veritas US, Inc. / Veritas Bermuda Lid.

uUsD 370,000 7.50% due 02/01/23 (a),(b) 395,900
Vista Outdoor, Inc.

uUsD 1,710,000 5.88% due 10/01/23 (a) 1,729,238
Weatherford International Lid,

usD 175,000 9.88% due 02/15/24 (a)(b) 196,875
Welbilt, Inc.

UsD 520,000 9.50% due 02/15/24 (a) 603,200
Western Digital Corp,

USD 1L 135,000 7.38% due 04/01/23 (a)(b) 1,242,257

USD 2,635,000 10.50% due 04/01/24 (a) 3,089,538
Whiting Petroleum Corp.

UsD 1,170,000 5.75% duc 03/15/21 (a) 1,149,525

USD 1,390,000 6.25% due 04/01/23 (a) 1,379,575
WildHorse Resource Development Corp.

USD 445000 6.88% duc 02/01/25 (a)(b) 431,650
Windstream Services LLC

USD 3,200,000 7.50%% due 06/01/22 (a) 2,960,000

USD 1,845,000 7.75% due 10/01/21 (a) 1,785,038
WMG Acquisition Corp.

usD 190,000 4.88% due 11/01/24 {a),{b) 191,900

UsD 242,000 5.63% due 04/15/22 (a)b) 251,680
WPX Energy, Inc.

UsD 655,000 6.00% due 01/15/22 (a) 661,550

Usy 1,565,000 8.25% duc 08/01/23 (a) 1,713,675
Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp.

uUsD 1,730,000 5.50% due 03/01/25 (a)(b) 1,829,475
XPO Logistics, Inc.

UsD 280,000 6.13% due 09/01/23 (a)(b) 295,400

USD 1630000 6.50% due 06/15/22 (a) (b) 1,730,571
Zayo Group LLC / Zayo Capital, Inc.

USD 1,090,000 6.00% due 04/01/23 (a) 1,152,675

UsD 500,000 6.38% due 05/15/25 (a) 537,500
Zebra Technologies Corp.

USD - 2.080,000 7.25% due 10/15/22 (a) 2,232 880
ZF North America Capital, Inc.

UsD 465,000 4.50%% due 042922 (b) 488,831

USD 1,665,000 4.75% due 042925 (b) 1,749,332
TOTAL CORPORATE BONDS & NOTES T IA9.069
TOTAL UNITED STATES (Cost $376,273,217) 369,752,450
TOTAL FIXED INCOME SECURITIES {Cost 5437,381,850) 3 430,107,485
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COMMON STOCKS (1.3%)
UNITED STATES (1.3%)
usD 99424 Halcon Resources Corp. s
usD 7,557 Reichhold Cayman Equity
TOTAL UNITED STATES
TOTAL COMMON STOCKS (Cost $1,946,631) s 6,151,336
WARRANT (0.0%)

UNITED STATES (0.0%)
Jack Cooper Enterprises, Inc,

usD 5,945 0.00%% expiration date 042627
TOTAL UNITED STATES
TOTAL WARRANT (Cost $52,783) b3 -

AL

SHORT-TERM INVESTMENT (8.0%)
NORWAY (8.0%)
TIME DEPOSIT (8.0%)
B NORBank ASA

usp 37912910 0.42% due 06/01/17 37912910
TOTAL TIME DEPOSIT 37912910
TOTAL NORWAY (Cost $37,912,910) 37912910
TOTAL SHORT-TERM INVESTMENT (Cost $37,912.910) 37.912.910
TOTAL INVESTMENTS (Cost $477,294,174) 99.9% H 474,171,731
CASH AND OTHER ASSETS IN EXCESS OF LIABILITIES 0.1 435,749
NET ASSETS 100.0% S 474,607,480

All securitics in the Schedule of are ified based on 2 "s best of where the country of risk lics rather than the location of the

securities.

(a) Callable Security.

{b) 144 A 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 instituti buyers. Unless otherwise indicated, these securities are not considered illiquid.

{c) PIK - Payment-in kind security. Income may be paid in cash or additional notes, at the discretion of the issuer.

(d) Defaulted security

() Variable rate security as of May 31, 2017,

(1) Perpetual maturity.
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N k=R
, ‘ N *ER *E i
RS LGRS 9% RFH  FEE LA STl &% SR (#%8)
TPy Citibank N.A, 4,000,000 06012017 UsnD 35971 % 146 § - 5 146
Py Citibank N_A. T4000,000  06/01/2017 USD 665 468 2,703 2,703
Iy Citibank N.A. 10,000 061012017 usD 90 o* - o*
Iy Citibank N.A, 23,000,000 06/012017 UsnD 206,835 840 840
Py 100,000 06012017 UsD 899 4 4
1Py Citibank N_A. 35,000,000  06/01/2017 usD 314,748 1,279 - 1,279
Iy Citibank N.A, 9,000,000 06022017 UsD 81,075 189 - 189
IPY Citibank N.A. 30,000,000 06022017 usD 270,251 629 629
1Py Citibank N_A. 19,000,000 06/0272017 UsD 171,159 3 399
Iy N 6,500,000  06/022017 UsD 58,554 136 - 136
PY S00.000 060572017 uUsp 7,234 . (10) (10)
Py 5,000,000 06/052017 UsD 45211 (59) (59)
1Py Citibank N_A. 200,000 06/052017 usD 1,808 - (2) (2
Iy Citibank N.A, 64,000,000 06/052017 UsD STE.697 - (762) (762)
USD Citibank N_A. ! 060172017 Py 1,000,000 (37 (37)
UsD N f Py 8,700,000 - (318) (318)
UsD d JPY 25,000,000 - (913) (913)
UsD Citibank N.A. 936870 06/022017 Py 104,000,000 (2,182) (2,182)
UsD Citibank N_A. 157,646 06022017 Py 17,500,000 (367) (367)
UsD Citibank N.A. 432402 06/0272017 JPY 48,000,000 - {1,007} (1,007
LS Citibank N.A. 18,084  06/052017 Py 2,000,000 24 24
USD 904 D6/052017 Py 100,000 1 1
UsD 795,709 06052017 Py 88,000,000 1,048 - 1,048
UsD Citibank N.A. 90,421 067052017 JPY 10,000,000 19 = 19
UsD Citibank N.A. 9042 06/052017 Py 1,000,000 12 12
UsD Citibank N_A. 217,012 067052017 Py 24.000,000 286 286
3 7815 § (5,657) S 2,158
*Amount is less than *0.50
USHYF AUDY S RIZE(T 5 ABFHERSI
X%
- ‘ N %3 £%B  #@hs
BiG BR5IHEF Linga RFH  FEE A il 7 Ealiikis] (#i%8)
AUD Citibank N.A. 51,341,370 07052007 UsD 38521514 5 -3 (392,850) § (3928500
USHYF BRLY S RIZE(T 5 A FHESI
= L=
- ) N *EH P SPimE L
RE LGRS %R REBH  FEEl BHNEE STl & S8 (#i%8)
BRL Citibank N.A. 304,656,355 07/05/2017 usn 92,264,972 H 1,190,738 § ] 1,190,738
USHYF CNYZ S RIZE(T 5 ABFHEEI
LR
- ~ N ARB %R SR
wig HREIHEF 2inEE RFH  FEEI LA il 2 S48 (#iE%8)
CNY Citibank N A, 2,769,025 07052017 ush 401,524 3 37428 -5 3,742
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USHYF IDRZ S RIZEITBE5EFFHESEI
_xEm
P | KEB BT
B EIH8F 240%8 RiER Pkl 249%8 EoafiEas Eoafigi] (f4%8)
IDR Citibank N.A. 26,192 453,616 07052017 USD 1,964,195 % 5 (50408 (5,044)
USHYF JPYZ S RIZE TR E5EFHESEI]
E
P | KEB BT
BiE HEIH8F 40%8 RiER bkl 29%8 EoafiEas Eoafiigic] (f41%8)
Py Citibank N.A. 3,102,749 305 07/05/2017 USD 27,967,167 5 91,580 § 5 01,580
USHYF MXN© S RIZE 1T B 5 FHESEI]
E
P | KEB BT
R HEIHEE R RFEE EBH R2E iz iiE (%8)
MXN Citibank N A, 437424971 07052017 UsD 23352376 3 S {26,755) % {26,755)
USHYF Resources Currency? S RIZ#E+5 AHEFTHEGI
E
P | P | BTN
R HEIHEE R RFEE EBH RE il SPiiE (%8)
AUD Citihank N.A. 2,409.903 07052017 UsD 1,807,691 % 5 (17976)% (17.976)
BRL Citibank N A. 5747811 07052017 UsD 1,741,009 2175 - 22175
ZAR Citibank N.A, 23,191,682 07052017 UsD 1,744,137 13467 13,467
£ 356425 (17976) % 17,666
USHYF TRYZ S RIZH T AEFTHEEI
Es:)
RER RER i Eas
i 314 E R REE BN RE il A (#i%8)
TRY Citibank N.A. 276,004 259 07052017 UsD 76,592,000 3 869,644 5 s R69 644
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TYINT 1 THEIDE
TYNRT4T  TYNRT4T
E5IM8F BEDE BEDE ZHIEFRE" EAEFRS” fEE"

JEBTUNT 4T

ERZ )] Citibank N.A. $ 2,199,161  $ (448282) $ -8 - S 1750879
YRE—HX YT TRADHRE
BRTUNT 1 TaE $ 2199161 _$ (448282) S . s -8 1750879

*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.

**Actual collateral pledged/(received) may be more than disclosed in the tables above.

BER
AUD - Australian Dollar
BRL - Brazilian Real
CNY - Chinese Yuan
IDR - Indonesian Rupiah
MXN - Mexican Peso
Py - Japanese Yen
TRY - Turkish Lira
USD - United States Dollar
ZAR - South African Rand
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