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C) 1EFtHRENE A 77, 950 A 18, 744 A 79, 085 A 82,090 A 92, 431 A 15, 749
D) LHEHE(A+B+C) 1,321,520 A 875,262 1,474, 856 A 413,052 58, 402 879, 296
(E) miffigHELRS A 5,082,630 A 3,820,226 A 4,878,625 A 3,601,595 A 4,226,780 A 3,905,833
(F) BmEZ=EEE A17,573, 839 A17,063, 830 A17,519, 332 A20, 056, 764 A20, 470,079 A18, 809, 889
(B 4 25 FH 24 %5) (13,019,651) | ( 12,103,291) | ( 11,790,498) | ( 12,646,210) | ( 12,268,678) | ( 10,658, 149)
(Ona=¢iEAYiEE T ) (A30,593,490) | (A29,167,121) | (A29,309,830) | (A32,702,974) | (A32,738,757) | (A29,468,038)
@) s (D+E+F) A21,334,949 A21,759, 318 A20,923,101 A24,071, 411 A24,638, 457 A21,836, 426
H) mEnike A 574,838 A 547,920 A 550, 164 A 605,507 A 605,997 A 545,298
REAIEHIBEEE (G+H) A21,909, 787 A22,307, 238 A21,473, 265 A24,676,918 A25,244, 454 A22,381,724
BIMEREERE 4 A17,895, 749 A7, 425, 458 AT, 827, 424 20, 444, 289 20,894, 277 A19,115, 256
(B 4 25 FH 24 %5) (12,697,741) | ( 11,741,663) | ( 11,482,406) | ( 12,258,685) | ( 11,844,480) | ( 10,352, 782)
(FE B AR 2 %8) (A30,593,490) | (A29,167,121) | (A29,309,830) | (A32,702,974) | (A32,738,757) | (A29,468,038)
Sy Bl HE(R R ST 4 3,975 5,983 8, 289 6,218 5,900 5,254
AR R A A 4,018,013 A 4,887,763 A 3,654,130 A 4,238,847 A 4,356,077 A 3,271,722
(1) B) FBEEHFT BB IIFWROFMMLZIC L2 bDEERET,
() C)EFEIHMBNE I E It T 2 B BISE YA EZ ZO TR R L TVET,
(F) P EMERIEZBBELLHI01L. EFLOBMREORE, BMREE L% HItAR % 2 LW EZH s 2 VN E T,

<ERFE>

OfEpkdiiE RIERIIAR) JTEAH

VERIYI T IBINRR AE T AR
PRI — B A e A

106, 590, 6951
23, 190, 69511
20,721, 7T17H

Fro, 1 047 0 REREIE. 1ERIYER0. 7948 T,
OMB PFERBEN TARE L TH - TEBY ., ZD2E%1%22, 381, 7241 TT,
@5yl d DFF IR
. H 2019%F 3 126 1~ | 2019474 JJ25  ~ [ 20194 5 125 1 ~ 201947 6 /125 ~ [ 201948 7 125 ~ 201942 8 J12TH ~
- 20194E 4 A24F 201945 H24F 2019466 H24F  |20194E 7 H24F  |20194E 8 26  |20194E 9 A24H
e FPEBRTE DR 4 SN 48 4R 252, 9811 188, 4921 244, 38214 216, 01214 181, 491 239, 8881
BRERG BE RSN ORI AT E SR —H —H —H —H —H —H
A ik e ] 13,019, 6511 12, 103, 2911 11, 790, 498 12, 646, 210[1 12, 268, 678 10, 658, 14919
5y Be (R R N7 3,922H 3, 7831 5,979 8, 188H 6, 2081 5, 297H
M7 7 ROSE RIS EE 13,276,554/ | 12,295,566/ | 12,040,859 | 12,870,410/ | 12,456,377/ | 10,903, 33414
1 5 A 272 0 IES Syt S48 1, 154 1,122H 1, 094 1, 0621 1,027H 9991
177 0% 70 R e% 501 50 501 50 50 50
US4 5y Ficd 4 574, 8381 547, 92014 550, 164 605, 507 4 605, 9971 545, 2981
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US "N/ A4—JLF - KRVK-T7FK

US*Nf A—)LK-RVF-T72F
BREEE. MEELHYHES. REVUMKRIEL. AFAIRELGFinancial Statementsi o4 L.
WESIV—EMBRLI-BOTY,

1. BEHES
(2018 5 A31BI#& T 9 S HiR)
(K FILTZEF)
BERE
WAL (SN EREERE) $ 25,975,593
ZHREELE 181,559
BEREEE 26,157,152
BH
BE R 2,308,919
SNBSS L UEEFHH 415,605
REER 253,730
EMRIREN 61,812
LEEMEHRITFHRH 56,895
AT E SREN 17,863
BHRFHH 3,329
SMEEREX 45
EREH 3,118,198
BEMAE 23,038,954
ERBE &L URERER :
ERMHRE -
BEFMmITS (324,328)
NEBERS ELUVAEFTHRG (20,517,573)
ERMER (20,841,901)
RERBFFMBRSZOHLES)
BEHMIS (8,094,133)
NEBRERSS L UABTHEG (432,017)
AERFHEREDHMIES (8,526,150)
ERESURERERT ($I58) (29.368.051)
EAICLIMEEDER (#%HE) $ (6,329,097)
GE) () NOLREIE. Y1 T RADLETT,



2. MEELDHES

(20184 5 A31AIZ# T ¥ S HAR)

US "N/ A4—JLF - KRVK-T7FK

(R FILTEFR)

A & HMEEDHERE :

BAMFIIE s 23,038,954
EHRAMIAL (20,841,901)
AEBFHEE R DML (8,526,150)
WAIC & B EDMBEE 16,329,097)
S ERRE (45,158,155)
27 Fa=y bOWEIIC &k BB EDEHNE (51,755,466)
WEEDEBLE (103,242,718)
HiEE
#HE 474,607 480
LB s 371,364,762
USHYF USHYF USHYF USHYF USHYF
AUDY 5 R BRLY 5 R CNYZ 5 R IDRY 5 & PYHSR
J7YFazy FEI
R
1T 174,606,277 1,637,229,431 12,802,116 314,443,103 200,175,187
gRL 286,473,630 1,943,920,510 4,189,241 43,624,308 152,466,999
3 (1,577,934,651) (8,100,894,909) (1,430,298) (262,661,980) (1,634,884,210)
azy MEEE (1,116,854,744) (4,519,744,968) 15,561,059 95,405,431 (1,282,242,024)
248
AT $ 1,359,998 $ 8,183,197 $ 119,311 $ 2,121,105 $ 1,446,949
gRL 2,188,434 9,589,528 38,505 287,161 1,099,886
#58 (12,105,179) (39,943,068) (13,080) (1,687,947) (11,894,124)
J7 > Fa=y FIRBIIC & B MEEE $ (8.556,747) S (22,170,343) § 144,736 $ 720319 $ (9,347,289)
e e _ s
MNY 5 R Non-hedge” 5 X Currency® 52 TRYSZ SR UsDy 52
7y R1i=y MG
Bl
24T 408,108,920 3,631,014,157 21,826,816 10,565,943,464 494,405,433
TRl 462,364,448 917,587,898 82,235,104 3,784,215,047 257,801,606
153 (1,689,924,886) (9,445,938,057) (289,638,401) (5,193,794,551) (1,838,093,024)
3=y FEES (819,451,518) (4,897,336,002) (185,576,481) 9,156,363,960 (1,085,885,985)
&%8
17 $ 2,390,691 $ 32,324,618 $ 133,132 $ 53,301,626 S 5,219,578
BRL 2,605,599 8,132,272 487,550 18,033,062 2,696,158
[ (9,569,239) (83,584,861) (1,726,497) (23,767,022) (19,222,809)
27 Fai=v FEII- & B IERE $ (4,572,949) $ (43,127,971) § (1,105,815) $ 47,567,666 $  (11,307,073)

GE) () NOEFERF, Y1 TRADEFETY,



3. REHMER

US-Nf -A4—JLK-KRVK-T7

(20184 5 A31HIRT)
(K FILTHF)
RARHE HAE LIE(H{E
FIXED INCOME SECURITIES (92.9%)
AUSTRALIA (0.0%)
CORPORATE BOND & NOTE (0.0%)
FMG Resources August 2006 Py, Lid.
usp 89,302 9.75% due 03/01/22 (a)(b) 5 98,417
TOTAL CORPORATE BOND & NOTE 98.417
TOTAL AUSTRALIA (Cost $97,287) 98,417
CANADA (5.4%)
CORPORATE BONDS & NOTES (5.4%)
Bombardier, Inc.
usD 963,000 7.50%% due 03/15/25 (a)(b) ¥04,394
MEG Energy Corp.
USD 940,000  6.38% due 01/30/23 (a),(b) 248,350
USD 1065000 6.50% due 01/15/25 (a),(b) 1,067,332
USD 1215000 7.00% due 03/31/24 (a),(b) 1,096,538
NOVA Chemicals Corp.
USD  B45000  4.88% due 06/01/24 (a)(b) 808,031
USD 425000 5.25% due 06/01/27 (a)b) 402,688
Precision Drilling Comp.
usD 95,000 6.50%% due 12/15/21 (a) 96,919
usn 480,000 T.13% due 01/15/726 (a)(b) 489,600
usD 580,000 7.75% due 12/15/23 (a) 613,350
Quebecor Media, Inc.
USD 2,405,000 5.75% due 01/15/23 2,447,087
Valeant Pharmaceuticals International, Inc.
UsD S85,000  5.50% due 11/01/25 (a),(b) 574,031
UsSD 6,325,000 5.88% due 05/15/23 (a)(b) 6,008,750
usD 946,000 6.13% due 04/15/25 (a)(b) 875,050
usD 290,000 6.50%% due 03/15/22 (a)(b) 301,962
USD 825000 7.00% duc 03/15/24 (a),(b) 864,188
USD 1,180,000 7.50% due 07/15/21 {a)(b) 1,202,125
USD 1005000 9.00% due 12/15/25 (a),(b) 1,051 481
Videotron Lid.
usp 415,000 5.13% due 04/15/27 (a)(b) 401,513
TOTAL CORPORATE BONDS & NOTES 20143389
TOTAL CANADA (Cost $19,972,135) 20,143,389
FRANCE (0.7%)
CORPORATE BONDS & NOTES (0.7%)
Altice France S.A,
usD 905,000 600 due 05/15/22 (a)(b) M1 ,606
USD 905000  6.25% due 05/15/24 (a)(b) §77,850
USD  BO0000  7.38% due 05/01/26 (a)(b) THO,000
TOTAL CORPORATE BONDS & NOTES 2559456
TOTAL FRANCE (Cost $2,614,944) 1,559,456
GERMANY (0.3%)
CORPORATE BOND & NOTE (0.3%)
THO Verwaltungs GmbH
usD 930,000 4.50%% due 09/15/23 (a)ib).(c) 896,288
TOTAL CORPORATE BOND & NOTE 896,288
TOTAL GERMANY (Cost $932,408) 896,288
IRELAND (0.8%)
CORPORATE BONDS & NOTES (0.8%)
Ardagh Packaging Finance PLC / Ardagh Holdings USA, Inc.
usD 1,465,000 6.00% due 02/15/25 (a)(b) 1,435,700
USD 1,310,000 7.25% due 05/15/24 (a)(b) 1,367,313




usp

usp

usp
usp

UsD

UsD

usp

usD
UsD
usp

usp
usp

usp

usD
usp

usp

usp
usn
usp

usn
usp

usp

usp

TAEE

580,000
1,005,000

2,140,000
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1,300,000

750,000
810,000

655,000

220,000
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255,000
390,000
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250,000

1,175,000

1,350,000
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FIXED INCOME SECURITIES (92.9%) {continued)
IRELAND {0.8%) (continued)

CORPORATE BONDS & NOTES (0.8%) (continued)
James Hardie International Finance DAC

4.75% due 01/15/25 (a)4b)

TOTAL CORPORATE BOND & NOTE

TOTAL IRELAND (Cost 53,139,788)

ITALY (0.2%)

CORPORATE BOND & NOTE (0.2%)

Wind Tre SpA

5.00% due 01/20/26 (a).(b)

TOTAL CORPORATE BOND & NOTE

TOTAL ITALY (Cost $945,597)

LUXEMBOURG (3.9%)

CORPORATE BONDS & NOTES (3.9%)

Altice Financing S.A.

6,63% due 02/15/23 (a).(b)

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

Altice Luxembourg S.A.
7.75% due 05/1522 (a)(b)

Dana Financing Luxembourg Sarl
6,50% due 06/01/26 (a).(b)
INEQS Group Holdings S.A.
5.63% due 08/01/24 (a)(b)

Intclsat Jackson Holdings S.A.
5.50% due 08/01/23 (a)

7.25% due 10V15/20 (a)
9.75% due 07/15/25 (a)(b)

Mallinckrodt Imternational Finance S.A./ Mallinckrodt CB LLC
5.50% due 04/15/25 (a)(b)
5.63% due 1V15/23 (a)(b)

Trinseo Materials Operating SCA / Trinseo Materials Finance, Inc,

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

TOTAL CORPORATE BONDS & NOTES
TOTAL LUXEMBOURG (Cost $14,774,370)
MULTINATIONAL {0.5%)

CORPORATE BONDS & NOTES (0.5%)
Endo DAC / Endo Finance LLC / Endo Finco, Inc.
5.88% due 10V15/24 (a).(b)

6.00% due 07/15/23 (a).(b)

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

TOTAL CORPORATE BONDS & NOTES
TOTAL MULTINATIONAL (Cost $2,015,000)

NETHERLANDS (1.6%)
CORPORATE BONDS & NOTES (1.6%)

Alcoa Nederland Holding BV
6.13% due 05/15/28 (a)Ab)

6.75% due 0930024 (a)(b)
T.00% due 0973026 (a)(b)
Constellium NV

5.75% due 05/15/24 (a)(b)
6.63% due 03/01/25 (a)(b)
Fiat Chrysler Automobiles NV
5.25% due 04/15/23

NXP BY / NXP Funding LLC
4.63% due 06/01/23 (b)

19 —
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B IEAT{E

5 310,800
3,113,813
3,113,813

792,495

792,495

571,764
961,031

2,054,400
45,900
1,572,825

1,429,603
4,380,420
1,348,750

598,200
669,263

648,450

14,289,606

210,650
965,719

475,300

1,651,669
1,651,669

206,000
269,713
420,225

241,250
249,063

1,183,813

1,417,522



US-NNf - A4—)LK-RVK-T7 K

(20184 5 A1 BERTE)
TAEE HRB B IEAT{E

FIXED INCOME SECURITIES (92.9%) {continued)
NETHERLANDS (1.6%) (continued)
CORPORATE BONDS & NOTES (1.6%) (continued)
Sensata Technologies BY

UsD 150,000 4.88% due 10V15/23 (b) 5 150,000

usD 200,000 5,63% due 11/01/24 {b) 207,750
UPCB Finance IV Ld.

USD 1665000  5.38% due 01/15/25 (a)(b) 1,598,400
TOTAL CORPORATE BONDS & NOTES 5,943,736
TOTAL NETHERLANDS (Cost 55,986,226) 5,943,736
UNITED KINGDOM (1.2%)
CORPORATE BONDS & NOTES (1.2%)
International Game Technology PLC

USD 1,440,000 6.530% due 02/15/25 (a)(b) 1,476,000
Merlin Entertainments PLC

UsD 555,000 5.75% due 06/15/26 (a)b) 538,818
Sensata Technologies UK Financing Co. PLC

UsD 1,560,000 6.25% due 02/15/26 (a)(b) 1,624,350
Virgin Media Secured Finance PLC

usD £85,000 5.50% due 01/15/25 (a)(b) 854,025
TOTAL CORPORATE BONDS & NOTES 4,513,193
TOTAL UNITED KINGDOM (Cost $4,377.666) 4,513,193
UNITED STATES (78.3%)
CONVERTIBLE BONDS & NOTES (0.3%)
Chesapeake Energy Comp,

usD 270,000 5.50% due 09/15/26 260,568
DISH Network Corp.

UsD 735,000 3.38% due DB/15/26 651,813
TOTAL CONVERTIBLE BONDS & NOTES 912,381
CORPORATE BONDS & NOTES (78.0%)
215t Century Oncology, Inc,

usD 1,947 11.00% due 05/01/23 77,880
215t Century Oncology, Inc.

UsD 559,109 10.00% due 04/30/23 {a).(ch 492,016
ACCO Brands Corp.

usD 445,000 5.25% due 12/15/24 (a)(b) 445,000
Adient Global Holdings Ltd.

UsD 775,000 4.88% due 08/15/26 (a).(b) 707,187
ADT Corp.

USD  1,200000  3.50% due 07/15/22 1,104,000

usD 60,000 4.13% due 06/15/23 54,900
AECOM

usD 485,000 5.88% due 101524 (a) 493 487
AES Comp.

UsD 244,000 5.50% due 04/15/25 (a) 246,440

UsD 120,000 6.00% due 05/15/26 (a) 123,750
Air Medical Group Holdings, Inc.

USD 1,245,000 6.38% due 05/15/23 (a)(b) 1,173,412
Albertsons Cos LLC / Safeway, Inc. / New Albertson's, Inc. / Albenson's LLC

UsD 455,000 5.75% due 03/15/25 (a) 400,400

UsD 135,000 6.63% due 06/15/24 (a) 126,940
Allison Transmission, Inc.

USD 295,000 5.00% due 10V01/24 (a)(b) 292,787
Ally Financial, Inc.

UsD 1,175,000 4.13% due 02/13/22 1,164,360

UsD 735,000 4.63% due 05/19/22 737,785

UsD 620,000 5.75% due 11720125 (a) 632,090
AMC Entertainment Holdings, Inc.

UsD 545,000 5.75% due 06/15/25 (a) 532,737

20 —
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(20184 5 A1 BERTE)
AL HRA B IEAT{E

FIXED INCOME SECURITIES (92.9%) {continued)
UNITED STATES (78.3%) (continued)
CORPORATE BONDS & NOTES (78.0%) (continued)

usD 150,000 5.88% due 02/15/22 (a) 5 151,875

UsD 190,000 5.88% due 11/15/26 (a) 185,013
AMC Networks, Inc,

Usp 1,105,000 5,00% due 04/01/24 (a) 1,073,231
American Axle & Manufacturing, Inc.

USD 1,235,000 6,25% due 04/01/25 (a) 1,219,562

UsD 1,470,000 6.25% due 03/15/26 (a) 1,422,519

usD 665,000 6.50% due 04/01/27 (a) 649,639
American Woodmark Corp.

UsD 515,000 4.88% due 03/15/26 (a)(b) 491,825
AmeriGas Pariners LP / AmeriGas Finance Corp.

usD 555,000 5.50% due 05720025 (a) 538,711

UsD 235,000 5.88% due 0820026 (a) 228,537
Amkor Technology, Inc,

usD 985,000 6.38% due 10V01/22 (a) 1,006,030

UsSD 1016100 6.63% due 06/01/21 (a) 1,018,132
Andeavor Logistics LP / Tesoro Logistics Finance Corp.

usD 363,000 5.25% due 01/15725 (a) 375,038

UsD 335,000 6,38% due 05/01/24 (a) 357,867
Antero Midstream Partners LP [ Antero Midstream Finance Corp.

usD 915,000 5.38% due 09/15/24 (a) 296,700
Antero Resources Corp.

Usp 55,000 5.13% due 12/01/22 (a) 55,275

usn 740,000 5.63% due 06/01/23 (a) 751,100
Aramark Services, Inc.

usD 475,000 5.00% due 02/01/28 (a)(b) 457,187
Arconic, Inc.

usD 820,000 5.90% due 02/01/27 826,150
Ascend Learning LLC

USD 360000  6.85% due 08/01/25 (a)(b) 360,000
Ashtead Capital, Inc.

usD 340,000 4.38% due 08/15727 (a)(b) 314,500

usD 245,000 5.63% due 10/01/24 (a)(b) 251,737
Avantor, Inc.

UsD 710,000 6.00% due 1V01/24 (a)(b) 706,450
Avis Budget Car Rental LLC / Avis Budget Finance, Inc.

usD 435,000 5.50% due 04/01/23 (a) 418,687

USD 1,660,000 6.38% due 04/01/24 (a)(b) 1,626,300
Axalta Coating Systems LLC

UsD 390,000 4.88% due 08/15/24 (a)(b) 385,125
Blue Racer Midstream LLC / Blue Racer Finance Corp.

usD 1,315,000 6.13% due 11715722 (a)(b) 1,338,302
Boyd Gaming Corp.

UsD 470,000 6.88% due 05/15/23 (a) 493 500
BWAY Holding Co.

UsD 470,000 5.50% due 04/15/24 (a)(b) 464,125
BWX Technologies, Inc.

UsD 270,000 5.38% due 07/15/26 (a)(b) 272,700
Calpine Corp.

UsD 470,000 5.25% due 06/01/26 (a)(b) 444,150
Carrizo Ol & Gas, Inc.

usD T00,000 6.25% due 04/15/23 (a) 708,750

UsD 16,000 T.50% due 0915720 (a) 16,080

UsD 310,000 8.25% due 07/15/25 (a) 330,150
CBS Radio, Inc.

UsD 595,000 T7.25% due 11101724 (a)(b) 571,200
CCO Holdings LLC / CCO Holdings Capital Corp.

usp 1,215,000 5.00% due 02/01/28 (a)(b) 1,123,875



US-NNf - A4—)LK-RVK-T7 K

(20184 5 A1 BERTE)
AL HRA B IEAT{E

FIXED INCOME SECURITIES (92.9%) {continued)
UNITED STATES (78.3%) (continued)
CORPORATE BONDS & NOTES (78.0%) (continued)

USD 1520000 5.13% due 0501727 (a)(b) H 1,423,100

UsD 585,000 5.38% due 05/01/25 (a)(b) 570,375

USD 1,190,000 5.50% due 05/01/26 (a),(b) 1,148,707

USD 2,850,000 5.75% due 02/15/26 (a)(b) 2,792,145

USD 3,640,000 5.88% due 04/01/24 (a).(b) 3,671,850
CDK Global, Inc.

UsD 210,000 4.88% due 06/01/27 (a) 197,925
CDW LLC / CDW Finance Corp.

UsD 0,000 5.00% due 0901/25 (a) 88,902
Central Garden & Pet Co.

UsD 540,000 5.13% due 02/01/28 (a) 504,900

UsD 735,000 6.13% due 11/15/23 (a) T64,400
CenturyLink, Inc,

UsD 165,000 5.63% due 04/01/25 (a) 154,079

usD #85,000 6.75% due 12/01/23 886,106
Chemours Co.

USD 905,000 6.63% due 05/15/23 (a) 950,503
Cheniere Corpus Christi Holdings LLC

UsD 520,000 5.13% due 063027 (a) 516,750

usD 610,000 5.88% due 03/31/25 (a) 636,687
Chesapeake Energy Corp.

UsD 837,000 8.00% due 12/15/22 (a)(b) 885,127

usD 1,210,000 8.00% due 01/15/25 (a) 1,202,437

UsD 995,000 8.00% due 06/15/27 (a) 987,538
Citigroup, Inc,

UsD 450,000 5.80% due 12/31/49 (a)d).(e) 462,541

USD 480,000  5.88% due 12/31/49 (a)(d)(c) 493,200

UsD 75000 5.95% due 12/31/49 (a) (d) () 75,563
Claire's Stores, Inc.

USD 1,385,000 9.00% due 03/15/19 (a)(b).(f) 806,762
Clear Channel Worldwide Holdings, Inc.

UsD 4,711,000 6.50% due 11/15/22 (a) 4,807,277

UsD 3,515,000 T7.63% due 03/15720 (a) 3499119
Cogent Communications Finance, Inc.

USD 2,335,000 5.63% due 04/1521 (a)(b) 2,335,000
Copgent Communications Group, Inc.

UsD 1,065,000 5.38% due 03/01/22 (a)Ab) 1,080,975
CommScope Technologies LLC

USD 2,465,000 6.00% due 06/15/25 (a)(b) 2,471,162
Constellation Merger Sub, Inc.

UsD 835,000 8.50% due 091525 (a)(b) 801,600
Cooper-Standard Automotive, Inc,

UsD 810,000 5.63% due 1171526 (a)(b) 791,775
Core & Main LP

USD 395000 6.13% due 08/15/25 (a).(b) 379,200
CoreCivic, Inc.

UsD 1,000,000 4.63% due 05/01/23 (a) 982,500
Coty, Inc.

USD 1,065,000 6.50% due 04/15/26 (a)(b) 1,026,394
Covey Park Energy LLC / Covey Park Finance Corp.

USD 715000 7.50% due 05/15725 (a).(b) 707,850
Crestwood Midstream Partners LP / Crestwood Midstream Finance Corp.

USD 670,000 6.25% due 04/01/23 (a) 681,725
CSC Holdings LLC

USD 400,000 6.63% due 10/15/25 (a)(b) 413,000

UsD 655,000 10.13% due 01/15/23 {a).ib) 726,231

UsD 822,000 10.88% due 10/15/25 (a).(b) 952,493
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Dana, Inc.

USD 2200000  6.00% due 09/15/23 (a) s 2,277,000
DaVita, Ine.

UsSD 1,450,000 5.00% due 05/01/25 (a) 1,374,310
Dell International LLC / EMC Corp.

usD 670,000 5.45% due 06/15/23 (a)(b) 704,680

usD 650,000 6.02% due 06/15/26 (a).(b) 685,539
Delphi Technologies PLC

UsD 1,075,000 5.00% due 1001725 (b) 1,026,625
Denbury Resources, Inc,

USD 770,000 9.25% due 03/31/22 (a).(b) 819,187
Diamondback Energy, Inc.

UsD 160,000 5.38% due 05/31/25 (a)(b) 158,000
DISH DBS Corp.

usp 1,710,000 5.00% due 03/15/23 1,477,012

UsD 1,880,000 5.88% due 0715722 1,757,800

UsSD 6,765,000 5.88% due 11/15/24 5,618,332

usD 515,000 7.75% due 07/01/26 444,188
DJO Finance LLC / DIO Finance Corp.

USD 2,140,000 8.13% due 06/15/21 (a) (b) 2,153,375
Encompass Health Corp.

usD 760,000 5.75% due 09/15/25 (a) 775,200
Energizer Holdings, Inc.

USD 1095000 5.50% due 06/15/25 (a)(b) 1,073,100
Entegris, Inc.

USD 835000 4.63% due 0210026 (a)(b) 800,556
EP Energy LLC / Everest Acquisition Finance, Inc.

USD 2,045,000 7.75% due 05/15/26 (a) (b) 2,080,787

UsD 195,000 8.00% due 1112924 (a)(b) 193,050

usD 1,852,000 9.38% due 05/01/24 (a)(b) 1,463,080
Equinix, Inc,

UsD 795,000 5.88% due 01/15/26 (a) 809,906
Fair Isaac Corp.

usD 304,000 5.25% due 05/15/26 (a)(b) 307.040
First Data Corp.

usp - 2,821,000 5.38% due 08/15/723 (a)(b) 2,860,776

USD 4,535,000 5.75% due 01/15/24 (a),(b) 4,552,006
Freeporti-McMoRan, Inc.

USD 1,440,000 3,88% due 03/15/23 (a) 1,384,200
Frontier Communications Corp.

usD 445,000 6,88% due 01/15/25 (a) 310,400

usD 655,000 8.50% due 04/01/26 (a)(b) 634,531

UsSD 2,365,000 11.00% due 09/15/25 (a) 1,892,000
Garner, Inc.

UsD 420,000 5.13% due 04/01/25 (a)(b) 416,850
Gates Global LLC / Gates Global Co.

UsD 628,000 6.00% due 07/15/22 (a)(b) 634,280
GCI, Inc.

UsD 1,050,000 6.75% due 06/01/21 (a) 1,063,125

usD 525,000 6.88% due 04/15/25 (a) 546,656
GCP Applied Technologies, Inc.

UsD 725,000 5.50% due 04/15/26 (a)(b) 706,875
General Cable Corp,

UsD 1,880,000 5.75% due 10V01/22 (a) 1,922,300
Geo Group, Inc.

UsD 45,000 5.13% due 04/01/23 (a) 44,212

UsD 45,000 5.88% due 01/15722 (a) 45,731

USD 1,980,000 5.88% due 10/15/24 (a) 1,955,389
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usD 385,000 6.00% due 04/15/26 (a) 5 376,338
GLP Capital LP / GLP Financing I1, Inc.

Usp 645,000 5.25% due 06/01/25 645,000
GLP Capital LP / GLP Financing 11, Inc.

UsD 645,000 5.75% due 06/01/28 647419
Goodyear Tire & Rubber Co,

usD 275,000 5.00% due 05/31/26 (a) 260,562
Gulfporn Energy Corp.

UsD 230,000 6.00% due 10V15/24 (a) 216,200

UsD 160,000 6.63% due 05/01/23 (a) 160,800
Haleon Resources Corp.

Usp 965,000 6,75% due 02/15/25 (a) 04,688
Hanesbrands, Inc.

usD 250,000 4.63% due 05/15/24 (a),(b) 244,063
HCA, Inc.

UsD 95,000 5.25% due 04/15/25 95,475

USD 680,000 5.25% due 06/15/26 (a) 676,600

UsD 7,260,000 5.38% due 02/01/25 7,132,950

UsD 3,415,000 5.88% due 02/15/26 (a) 3,436,378

UsD 1,400,000 T.50% due 02/15/22 1,526,000
Herc Rentals, Inc.

UsD 36,000 T7.50% due 06/01/22 (a)ib) 38,070

Usp 1,225,000 T7.75% due 06/01/24 (a)(b) 1,313,813
Hertz Corp.

UsD - 2,240,000 5.50% due 1015724 (a)(b) 1,789,200

usD 666,000 6.25% due 101522 (a) 594,405

UsD 1,295,000 T.63% due 06/01/22 (a)Ab) 1,261,006
Hess Infrastructure Pariners LP / Hess Infrastructure Partners Finance Comp.

USD 390000 5.63% due 021526 (a)(b) 391,950
Hexion, Inc.

UsD 1,585,000 6.63% due 04/15/20 (a) 1,495 844
High Ridge Brands Co.

UsD 705,000 8.88% due 03/15/25 (a)(b) 320,775
Hillman Group, Inc.

UsD 1,285,000 6.38% due 07/15/22 (a)Ab) 1236812
Hill-Rom Holdings, Inc.

UsD 150,000 5.00% due 02/15/25 (a)(b) 146,250

UsD 760,000 5.75% due 09/01/23 (a)(b) 779,000
Hilton Domestic Operating Co., Ine.

usD 90,000 4.25% due 09/01/24 (a) 85,725

UsD 948,000 5.13% due 05/01/26 (a)b) 925485
Hilton Grand Vacations Borrower LLC / Hilton Grand Vacations Borrower, Inc.

UsD 210,000 6,13% due 12/01/24 (a) 217,350
Hilton Worldwide Finance LLC / Hilton Worldwide Finance Corp.

Usp 375,000 4.63% due 04/01/25 (a) 361,875

usD 1940,000 4.88% due 04/01/27 (a) 181,925
Hologic, Inc.

USD 550,000 4.38% due 10/15/25 (a)(b) 525,938
HRG Group, Inc.

usp 635,000 7.75% due 01/15/22 (a) 703,632
Hughes Satellite Systems Corp.

usp 290,000 5.25% due 08/01/26 275,862

usD 185,000 6.63% due 08/01/26 179,913
iHeantCommunications, Inc.

USD 1,464,000  9.00% due 03/01/21 (a)(f) 1,149,240

UsD 545,000 10.63% due 03/15/23 (a).(f) 425,100
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Infinity Acquisition LLC / Infinity isition Finance Corp.

USD 1,240,000 7.25% due 08/01/22 (a)(b) 5 1,269,450
Infor Sofiware Paremt LLC / Infor Software Parent, Inc.

USD 1605000  7.13% due 0501721 (a)(b).(c) 1,613,025
Infor US, Tnc.

usD - 2,710,000 6.50% due 05/15/22 (a) 2,754,038
Informatica LLC

USD 1,625,000 T.13% due 07/15/23 (a)(b) 1,649,375
Interval Acquisition Corp.

UsD 870,000 5.63% due 04/15/23 (a) 881,963
inVentiv Group Holdings, Inc. / inVentiv Health, Inc./ inVentiv Health Clinical, Inc,

UsD 732,000 T7.50% due 10V01/24 {a)b) 772,260
IQVIA, Inc.

UsD 835,000 5.00% due 10V15/26 (a).(b) 797,425
Jack Ohio Finance LLC / Jack Ohio Finance | Corp.

USD 1,505,000 6.75% due 11/15/21 (a),(b) 1,550,150
Jagged Peak Energy LLC

UsD 200,000 5.88% due 05/01/26 (a)(b) 197,500
JC Penney Corp., Inc,

UsD 830,000 6.38% due 10V/15/36 464,300
Jeld-Wen, Inc.

UsD 390,000 4.63% due 12/15/25 (a)(b) 368,550

UsD 220,000 4.88% due 12/15727 (a)ub) 204,600
Kindred Healthcare, Inc.

USD 1,560,000 8.75% due 01/15/23 () 1,665,300
Kinetic Concepts, Inc. / KCI USA, Inc.

USD 1,160,000 7.88% due 02/15/21 (a),(b) 1,191,900
Kratos Defense & Security Solutions, Inc.

usD 475,000 6.50% due 11730025 (a)(b) 492,813
Kronos Acquisition Holdings, Inc.

UsD 785,000 2.00% due 08/15/23 (a)(b) 716,313
L Brands, Inc.

usn 740,000 6.75% due 07/01/36 666,000
Laredo Petroleum, Inc.

UsD 565,000 5.63% due 01/15/22 (a) 559,350
Level 3 Financing, Inc.

Usp 620,000 5.38% due 01/15/24 (a) 604,500

UsD 680,000 5.38% due 05/01/25 (a) 657,900

UsD 255,000 5.63% due 02/01/23 (a) 257,155
Level 3 Parem LLC

UsD 1,000,000 5.75% due 1201722 (a) 1,000,000
Live Nation Entertainment, Inc.

UsD 185,000 4.88% due 11101724 (a)(b) 179.913
LSB Industries, Inc.

UsD 581,000 9.63% due 05/01/23 (a)(b) 591,168
LTF Merger Sub, Inc.

UsD 1,255,000 8.50% due 06/15/23 (a)(b) 1,305,200
MagnaChip Semiconductor Corp.

UusD 1,220,000 6.63% due 07/1521 (a) 1,177,300
Mattel, Inc.

USD 1,330,000 6.75% due 12731725 (a)(b) 1297415
Meredith Comp.

USD 620,000 6.88% due 02/01/26 (a)(b) 626,200
MGM Growth Propenties Operating Partnership LP/ MGP Finance Co.-lssuer, Inc.

USD 205,000 4.50% due 09/01/26 (a) 188,600

UsD 165,000 4.530% due 01/15/28 (a) 148,088

usD 290,000 5.63% due 05/01/24 (a) 202,900
MGM Resorts International

UsD 390,000 4.63% due 09/01/26 (a) 360,750
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UsD 2,530,000 6.00% due 03/15/23 5 2,612,225

USD 2,625,000 7.75% due 03/15/22 2874375
Microsemi Corp.

USD 1,515,000 9,13% due 04/15/23 (a),(b) 1,675,969
MPLX LP

usD 937,000 5.50% due 02/15/23 (a) 958,092
MSCI, Inc.

UsD 480,000 5.38% due 05/15727 (a)Ab) 481,200
Nabors Indusiries, Inc.

UsD 695,000 5.75% due 02/01/25 (a)(b) 658,513
Neiman Marcus Group, Lid. LLC

USD 1015000  8.00% due 10/15/21 (a)(b) 725,725

UsD 826,558 8.75% due 1V15721 (a)Ab).(c) 586,856
Netflix, Inc.

usD 120,000 4.38% due 11115726 113,063

usp 850,000 4.88% due 04/15/28 (b) 807,585

usn 764,000 5.88% due 11/15/28 (b) 770,807
Nexstar Broadeasting, Inc.

usD 400,000 6.13% due 02/15/22 (a),(b) 410,500
NGPL PipeCo LLC

UsD 635,000 4.38% due 08/15/22 (a),(b) 634,206

usD 160,000 4.88% due 08/15/27 (a)(b) 155,344
Nielsen Finance LLC / Nielsen Finance Co.

USD 1315000 5.00% due 04/15/22 (a)(b) 1,304,441
Noranda Aluminum Acquisition Comp.

UsD 1,700,000 11.00% due 06/01/19 17
Novelis Corp.

USD 410000  5.85% due 093026 (a)(b) 401,841

UsD 765,000 6.25% due 08/15/24 (a)(b) 774,639
Oasis Petroleum, Inc.

UsD 475,000 6.25% due 05/01/26 (a)(b) 473,813

UsD 909,000 6.88% due 03/15/22 (a) 922,635

UsD 881,000 6.88% due 01/15/723 (a) 8394215
Oshkosh Corp.

usD 90000  5.38% due 03/01/25 (a) 92,970
Parsley Energy LLC / Parsley Finance Corp.

usD 485,000 5,25% due 08/15/25 (a).(b) 470,450

USD 180,000 5.38% due 01/15/25 (a)(b) 177,750

UsD 355,000 5.63% due 115727 (a)(b) 350,563
PetSman, Inc.

UsSD 1,040,000 5.88% due 06/01/25 (a)(b) 717,600

UsD 2,140,000 T.13% due 03/15/23 (a)(b) 1,028,912

usD 735,000 8 .88% due 06/01/25 (a),(b) 350,962
Plantronics, Inc.

Usp 640,000 5.50% due 05/31/23 (a)(b) 636,300
Post Holdings, Inc.

UsD B60,000 5.50% due 03/01/25 (a)(b) 347,100

usD 435,000 5.63% due 01/15/28 (a)(b) 409,988

UsD 50,000 5.75% due 03/01727 (a)(b) 87,047
Prestige Brands, Inc.

USD 320000 6.38% due 03/01/24 (a).(b) 315,200
Qwest Capital Funding, Inc.

usD 515,000 7.75% due 02/15/31 469,938
Rackspace Hosting, Inc.

USD 1,175,000 $.63% due 11/15/24 (a)(b) 1,195,563
Rain CII Carbon LLC / CII Carbon Corp.

USD 955000 7.25% due 04/01/25 (a)(b) 985,445
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Range Resources Corp.

UsD 445,000 4.88% due 05/15/25 (a) 5 418,300

usD 670,000 5.00% due 03/15/23 (a) 649,900
RBS Global, Inc. / Rexnord LLC

UsD 325,000 4.88% due 12/15/25 (a)(b) 312,813
Reichhold Industries, Inc,

USD 4835993 9.00% due 0501718 (a)(b).(F) -
Reynolds Group Issuer, Inc. / Reynolds Group Issuer LLC / Reynolds Group lssuer Lu

UsD 1,773,467 5.75% due 1015720 (a) 1,782,334

UsD 360,000 T.00% due 07/15/24 (a)(b) 360,432
RHP Hotel Propenties LP / RHP Finance Corp.

USD 200,000 5.00% due 04/1521 (a) 201,000
Rite Aid Corp.

USD 1,255,000 6.13% due 04/01/23 (a)(b) 1,286,375
Riverbed Technology, Inc.

UsD 220,000 B.88% due 03/01/23 (a)(b) 206,250
RSP Permian, Inc.

USD 235,000 5.25% due 01/15/25 (a) 241,169

UsD 700,000 6.63% due 10V01/22 (a) 729,750
Sabra Health Care LP

UsD 570,000 5.13% due 08/15/26 (a) 547,116
Sabre GLBL, Inc.

usD 590,000 5.25% due 11/15/23 (a)(b) 591,416

USD 1,050,000 5.38% due 04/15/23 (a)(b) 1,060,710
Sanchez Energy Corp.

UsD 710,000 6.13% due 01/15/23 (a) 466,825
SBA Communications Corp.,

usD 805,000 4.88% due 09/01/24 (a) 752,675
Scotts Miracle-Gro Co.

UsD 155,000 5.25% due 12/15726 (a) 148,025

UsD 1,130,000 6.00% due 10V15/23 (a) 1,170,963
Service Corp. International/US

UsD 1,045,000 7.50% due 04/01727 1,170,400
Sinclair Television Group, Inc.

usnD 290,000 5,13% due 02/15/27 (a)(b) 268,700

UsD 1,920,000 6.13% due 10V01/22 (a) 1,963,200
Sirius XM Radio, Inc.

UsD 165,000 5.00% due 08/01/27 (a)(b) 156,773

USD 1,305,000 5.38% due 04/15/25 (a)(b) 1,290,319

UsD 615,000 5.38% due 07/15/726 (a)(b) 595,012

USD 2,890,000 6.00% due 07/15/24 (a),(b) 2,962,250
Six Flags Entertainment Corp.

UsD 315,000 4.88% due 07/31/24 (a)(b) 303,975
SM Energy Co.

usD 500,000 6,13% due 11/15/22 (a) 507,500

usD 630,000 6.50% due 11/15/21 (a) 641,025

UsD 70,000 6.530% due 01/01/23 (a) 71,050
Southwestern Energy Co.

UsD 520,000 4.10% due 03/15/22 (a) 504,400

USD 1,245,000 6.70% due 01/23/25 (a) 1,226,325

usD 350,000 7.50% due 04/01/26 (a) 362,257

UsD 350,000 7.75% due 1000127 (a) 365,750
Sprint Capital Corp.

USD 3,385,000 8.75% due 03/15/32 4,181,231
Sprint Corp.

UsD 4,775,000 7.63% due 02/15/25 (a) 4,918,250

usD 245,000 7.63% due 03/01/26 (a) 251,738
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USD 4,405,000 7.88% due 09/15/23 $ 4,623,047
SPX FLOW, Inc.

usp 290,000 5.63% due 08/15/24 (a).(b) 286,375

usp 450,000 5.88% due 08/15/26 (a).(b) 443,250
Standard Industries, Inc,

UsD 1,065,000 4.75% due 01/15/28 (a).(b) 977,138
Staples, Inc,

USD 1,755,000 8.50% due 09/15/25 (a).(b) 1,644,435
Summit Midstream Holdings LLC / Summit Midstream Finance Corp.

usp 440,000 5.75% due 04/15/25 (a) 419,100
Tallgrass Energy Partners LP / Tallgrass Energy Finance Corp.

UsD 1,045,000 5,50% due 01/15/28 (a)(b) 1,009,731
Targa Resources Pariners LP / Targa Resources Partners Finance Corp.

usp 95,000 4,25% due 11/1523 (a) 90,487

usp 535,000 5.00% due 01/15/28 (a).(b) 502,740

usp 45,000 5.13% due 02/01/25 (a) 44,438

usp 580,000 5.88% due 04/15/26 (a).(b) 582,720

UsD 1,825,000 6,75% due 03/15/24 (a) 1,920,849
TEGNA, Inc.

USD 495000  5.50% due 09/15/24 (a) (b) 497475

usp 25,000 6.38% due 10/15/23 (a) 25875
Tempur Sealy International, Inc.

usD 725000 5.50% due 06/15/26 (a) 699,625

usD 790,000 5.63% due 10V15/23 (a) 797,900
Tenet Healihcare Corp.

usp £80,000 4.50% due 04/01/21 874,720

USD 1,465,000 6.75% due 06/15/23 1,455,844

usp 375,000 7.50% due 01/01/22 (a).(b) 392,887

UsD 3,210,000 8.13% due 04/01/22 3,354,482
Tenneco, Ine.

usn 460,000 5.00% due 07/15/26 (a) 419,612
Terex Corp.

usp 710,000 5.63% due 02/01/25 (a),(b) 704,675
TI Group Autometive Systems LLC

UsSD 1,000,000 8.75% due 07/15/23 (a).(b) 1,042,500
T-Mobile USA, Inc.

usn 405,000 4.75% due 02/01/28 (a) 378,675

usp 865,000 6.38% due 03/01/25 (a) 903,838

UsD 1,005,000 6.50% due 01/15/24 (a) 1,050,225

USD 1805000 6,50% due 01/15/26 (a) 1,883,969
TransDigm, Inc.

usp 785,000 6,50% due 05/15/25 (a) 796,304
Transocean, Inc.

usp 615,000 7.50% due 01/15/26 (a).(b) 623,456
TrecHouse Foods, Inc,

UsD 1,130,000 6,00% due 02/15/24 (a)(b) 1,157,572
TriMas Corp.

usp 550,000 4.88% due 10V15/25 (a).(b) 528,344
Triumph Group, Inc.

UsD 1,065,000 4.88% due 04/01/21 {a) 1,031,719

usn S80000  7.75% due 08/15/25 (a) 584,350
United Rentals North America, Inc.

UsD 1,040,000 4,88% due 01/15/28 (a) 976,664

USD 1,050,000  5.50% due 05/15/27 (a) 1,039,500

usp 495,000 5.75% due 1171524 (a) 509,850

usp 630,000 5.88% due 09/15/26 (a) 644,175
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FIXED INCOME SECURITIES (92.9%) {continued)
UNITED STATES (78.3%) (continued)
CORPORATE BONDS & NOTES (78.0%) (continued)
United States Cellular Corp.

UsD 1,105,000 6.70% due 12/15/33 H 1,146,438
Uniti Group LP / Uniti Fiber Holdings, Inc. / CSL Capital LLC

USD 250,000 7.13% due 12/15/24 (a)(b) 233,050
Uniti Group LP / Uniti Group Finance, Inc. / CSL Capital LLC

usD 485,000 6.00% due 04/15/23 (a)(b) 473,784

UsD 1,790,000 8.25% due 1V15/23 (a) 1,744,713
Valeant Pharmaceuticals International

UsD 1,815,000 7.25% due 07/15/722 (a)Ab) 1,842 588

usD 383,000 8,50% due 01/31/27 (a)b) 389,224
VICI Properties | LLC / VICI FC, Inc.

usD 1,120,767 8.00% due 101523 (a) 1,244,130
Wista Outdoor, Inc.

UsSD 1,900,000 5.88% due 10VO1/23 (a) 1,786,000
Vistra Energy Corp.

UsD 915,000 7.38% due 11/01/22 (a) 961,116
‘Wabash National Corp.

USD 545,000 5.50% due 10/01/25 (a)(b) 528,650
‘Weatherford International Lid.

UsD 175,000 9.88% due 02/15/24 (a) 172,375
Welbilt, Inc.

usD 725,000 9.50% due 02/15/24 (a) 799,313
‘Whiting Petroleum Corp.

UsD 295,000 5.75% due 03/15/21 (a) 300,900

UsD 770,000 6.25% due 04/01/23 (a) TES 400

UsD 220,000 6.63% due 01/15/26 (a)(b) 225,225
WildHorse Resource Development Corp.

UsD 1,020,000 6.88% due 02/01/25 (a)(b) 1,041,675
Windstream Services LLC / Windstream Finance Corp.

UsD 220,000 T.75% due 1V15720 (a) 190,575

USD 4,461,000 8,75% due 12/15/24 (a)(b) 2,698,905
WMG Acquisition Corp,

UsD 190,000 4.88% due 1101724 (a)(b) 185,250
WPX Energy, Inc.

usD 319,000 5.75% due 06/01/26 (a) 318,397

usD 219,000 6.00% due 01/15/22 (a) 229,950

usD 730,000 8.25% due 08/01/23 (a) 828,550
Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp.

USD 1,830,000 5.50% due 03/01/25 (a)(b) 1,793 400
XPO Logistics, Inc.

UsD 630,000 6.50% due 06/15/22 (a)(b) 645,120
Zayo Group LLC / Zayo Capital, Inc.

UsD 896,000 6.00% due 04/01/23 (a) H08,320

usD 854,000 6.38% due 05/15/25 (a) 865,743
TOTAL CORPORATE BONDS & NOTES 289,709,627
TOTAL UNITED STATES (Cost 5304, 407,666) 290,622,008
EQUITY-LINKED NOTES (0.0%)
UNITED STATES (0.0%)

usD 18,446 FGI Operating Co. LLC / FGI Finance, Inc. 5 151,810
TOTAL UNITED STATES 151,810
TOTAL EQUITY-LINKED NOTES (Cost $1,025,511) 151810
TOTAL FIXED INCOME SECURITIES (Cost 5360,288,598) 344,775,880
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PREFERRED STOCK (0.2%)
UNITED STATES (0.2%)
USD 3018 RTSX New Convertible Preferred Equity s 829,950
TOTAL UNITED STATES
TOTAL PREFERRED STOCK (Cost 5204,000) 5 829,950

COMMON STOCKS (4.5%)
UNITED STATES (4.5%)
70,915 Caesars Entertainment Corp,
99424 Halcon Resources Corp.
7557 Reichhold Cayman Equity
131,984 UCH International Holdings, Inc.
62,200 VICI Properties, Inc.
224,494 VICI Properties, Inc.
TOTAL UNITED STATES
TOTAL COMMON STOCKS (Cost 513,058,519) 3
WARRANTS (0.0%)
UNITED STATES (0.0%)
FGI Operating Co. LLC / FGI Finance, Inc.
UsD 18,601 0.00% due 05/14/22 -
Jack Cooper Enterprises, Inc.
UsD 5,945 0.00% due 04/26/27
UsD 3,353 0.00% due 10V29727 -
TOTAL UNITED STATES

TOTAL WARRANTS (Cost $41,011) 5 E

i$ﬁ§ SHORT-TERM INVESTMENT (5.2%)
UNITED KINGDOM (5.2%)
TIME DEPOSIT (5.2%)
Standard Charter Bank

USD 19,285,826 1.00% due 06/01/18 19,285,826
TOTAL TIME DEPOSIT 19,285,826

TOTAL UNITED KINGDOM (Cost $19,285,826) 19,285,826

TOTAL SHORT-TERM INVESTMENT (Cost $19,285,826) 19,285,826

TOTAL INVESTMENTS (Cost $392,877.964) 102.8% 5 381,661,388
LIABILITIES IN EXCESS OF CASH AND OTHER ASSETS (2.8) (10,296,626)

ASSETS 100.0% S 371,364,762

All itics in the Schedule of are classified based on management’s best assessment of where the country of risk lies rather than the location of the

securities,

(a) Callable security,

{b) 144A Security - Security exempt from regisiration 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 indi 1, these ities are not dered illiquid.

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

(d) Variable rate security as of May 31, 2018,

() Perpetual maturity.

(1) Defaulted security.
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USHYF AUDY S RIZE TS AETHEE]
k=R
*EH *ER SHimEas
mie mEI4EF 2444 REE  FH 2 iz SHimiE (2E)
AUD Citibank N.A. 38,801,939 07/03/2018 usp 29,469,284 £ 5 {120,058)% (120.058)
USHYF BRLY 5 RIZH T 5 AE TS|
k=R
*EH *EH SHmEaS
miE IEI4EF 2444 REE A R S SHfiiA (zE)
BRL Citibank N.A. 225309934 07/03/2018 uUsD 61,360,942 3 5 {1.034.02915 (1 .O]J_E?.r
USHYF CNYY S RIZH 1T 5 AEFHESE]
xEB
*E=H *E=H SHim B
08 H314AF 2448 REE A R Sz SHEE (nza)
CNY Citibank N.A. 3,648,842 07/03/2018 usp 572,818 £ 3 (344008 (3.440)
USHYF IDRY S RIZE TS AETFTHEE]
k=R
*EH *EH SHmEas
miE EI4EF 2444 REE A 0 R SHfiiA (2a)
DR Citibank N.A. 33,633,362 088 07/03/2018 usp 2,364,159 s 48225 § 3 48,225

USHYF JPYZ S RIZE (T 5 AE FHEEI

_REH
REBR RER Bk

mig HBEIH8F 4948 REB  FTAl Z2HNEE ST 4 ERlifis] (#%E)
IPY Citibank N.A. 1,999,989,791 07/03/2018 uUsD 18,090,346 5 3319878 3 331,987

USHYF MXNZ 5 R IZ& (T 5 AB FHEEI

REHR

RER KRER Bk

mig WEIHEF 25988 RFEB FEEl  2HNEE EaliEs Eaaliis] (#1%8)
MXN Citibank N.A. 340,764,009 07032018 USD 17,161,738 S s (166,164)$ (166,164)
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USHYF Resources Currency? S RIZ&+5 AHEFTHEGI

_xEm

P | KEB B R

B WEIH8F 240%8 REB SRRl B240%E EafiEas Eafiigic] ($h%8)
AUD Citibank N.A. 1,804,037 07/03/2018 UsD 1,370,401 s 5 (5,854) § (5,854)
BRL Citibank N.A. 4,865,295 07/03/2018 UsD 1,325,543 5 s (22,858) § (22,858)
ZAR Citibank N A, 16,688 299 07/03/2018 uspD I.324,20| 5 -5$ [IS 507] H (lS,SUT}
s s (47.219) S (47.219)

USHYF TRYZ S RIZE (T 5 A FHEEI

RER

RER RER Bk

miE 54 F 2iEE RFEH  STEl 2% SHilZE At} (#t%E)
TRY Citibank N.A 426,409,642 070032018 USD 90637915  $ 2,463,644 § -3 2,463,644

TYNT 1 THEIDEE

TYNT4T TUNT 4T =A
EIHEF BED%E BiEDE SZEEGFRE" HRE" fingE"
JEBTYUNT 4T
AEFHES Citibank N.AA.  $  2,843856 $ (1,370910) $ - 3 - § 1472946
RE—R YT A T RHDOHRE
BT YUNT 1 TEE $ 2843856 S (1.370910) - 8 - § 1472946

*Actual collateral (received)/pledged 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.

BRI

AUD - Australian Dollar
BRL - Brazilian Real

CNY - Chinese Yuan

IDR - Indonesian Rupiah
MXN - Mexican Peso

JPY - Japanese Yen

TRY - Turkish Lira

USD - United States Dollar
ZAR - South African Rand



Ir—-T—) IHF=TFUF

Tr—--TJ—)l IHF—T7F

(%£2081) RERA201947 A16H
[EtE 2 : 20194 1 A16B~2019% 7 A16H]

[RAE—+T—IL IYP—T72 K] [F. 7B16BICE208DREXTVELT,
LT, &% - BRAICEDE, 4vH—I 7 FOFEW0HOERRRE CHREBRLLETFES,
E B A | OHAEOLAHECKREL. KELEZREOBERZEEL GEREZITVLET,
T EE R & HHAEOAHE

ol A SR

NERBEE~NDREIITVEEA,

” 5 P I S U N % |1 Bl ow
’ L SN R #
i % 2
M % % % ENLE!
1611 (201747 A 14R) 10, 046 A0.0 — 284
17H#1 (201841 A15H) 10, 046 0.0 — 707
1881 (2018427 A17H) 10, 044 A0. 0 — 210
1981 (201942 1 A15H) 10, 043 A0. 0 — 159
20451 (201947 H16H) 10, 042 A0.0 — 147
() %77 > FOMEh& 2 RTEORIEEBGFEIE LRV, XU F~v—7 K 3H 0 A,
() MEFREMIRE) (TE AR — R R,
O&Hh D EEME L TREDHTR
5 H 5 5 ¥ il | 1% I | & I
& % =M AN o | % & K E
g ™\ ! % % %
20194E 1 H15H 10, 043 — — —
1HER 10, 043 0.0 — —
2 AR 10, 043 0.0 — —
3 AR 10, 043 0.0 — —
4 AR 10, 042 AN0.0 — —
5 A K 10, 042 AN0.0 — —
6 AR 10, 042 A0.0 — —
a *
201947 H16H 10, 042 N0.0 — —

(1) BS%=RITH T,
() MRS ) (TR — TR R,



Ir—-T—) IHF=TFUF

OER#ZiE

O LY h DEEMIBAZNHRBIC DT
OE#EMBNEE
HAMAEILHE TR0 01%D FEE LY F LT

EEMBAFOHS

10,044

10,043

10042 ---------------

10,041
2019/1/15

Il Il Il
2019/3/13 2019/5/17 2019/7/12

\ — EEffE (M)

OEEMBOTLEHER

(FHER)
EREEITHT 574 F AEFERLEFTHRMN
ZaX A BEMBICTAFRICEALEL

ORERIEIZTONT
BRI —IILBEAYMEFIL0%ETEISKET
R, EESHIISE (358 OFEYIETS
FR0.1%% TE 5 KETHT
- BERICK 2 ERMBNBROZEEZITT, &H
Ra—ILTVEAYLFIL0%E TEZKETHTRE
L.BTFTIEVYAFTR0.07%FEEETHBLEL-,
- BERICK 2 EHEBOEANLG ENS, EEE
HiEE%: (37 A OFEY <1+ R0.1%%
THEHZKETHBLEL-, HiFic. EHEE
DEHRDSIEHMEYMNSTA T R0. 28%FEEE
TETLTWELEDN, ZORIZBRRICERL
TWE, BFIEYA TR0 15%RBETHEBLE
L=,

Q@ LUZIREBERXDR— LT+ AFIZDNT
cHhHAENI—IIL - O—U B KU CPIREREIE
~ADEEEBELT. RELE-NEOERES LU
BELGRBMEORBEEEY E LI,

OS#&DERAS
EEBOMMIER LT EFBLTVWET
N, BEEOYMBEEZETH S 2%IZIXBEHIENE
BEbhFxEd, LEA-T, SHLESRMBEMEE
NEITDEEESINDZEND, BHERMIF
BLETHBRTHIEFELTLET, UEDRE
LiIzkY. hrAEOEEVEHERE (BERH
fE%) BHERE, O—)I-A—VBKUCPH
EWEIE~DREEZBE LT, RE LB
FOEHEELRBMOREZHSLE-ERE
T5AHETT,



THR—T—I) IF—TFUFK

O1F/AaA=Y DOERABEM

(201941 A16H~20194 7 A168)

B 2]
= H ® W ik & won e |
M %
@ = o M #H H 0 0.000 | () Z DMt =31 0% O A - 101 o PH 32 25 N3k
( = o f ) 0) (0.000) | {EFFHOMIRG TS5 Z OMFEE
& 7t 0 0. 000
I ORI, 10, 0429 T,

(%) HALFTHA I LICPRBIMNERLA L THY £,

(F) HHEFF1 TS0z EnOR e (MARMOMEEET) Y hoFEE I TR L Cl00&R Lz b T, HA I LI

AN 3R IZIME AL TH Y £97,

OFZERUVEGIDIKR (201948 1 H16E~20194E 7 H16R)
| romHmEs
B f+ #H 5t f+ il
e T T
W | av—t gL e eyl 12,099, 991 12,099, 991

(1) @I ERLE,

OFZFEFEANEDEEIRNRE

(201941 A168~2019% 7 A16H)

BUFHITI IS WER A,

| FIFERRA LIE, BEEAROEEENET D EARE IRBIHICHE Sh D RIHERERA T,

OfAAEBEDRH (20194 7 16 B IR
| ENTomAmTS
- T 7 x
< 7 i e %
e %
av— )b e = N— 99, 999 67.7

(T8 HeRid, MU ERERIC T 2 I O EI A,



THR—T—I) IF—TFUFK

OREBIETHEDIERK (20194 7 A16BHE)
i A _ B H x
F il ¢l ke 2
TFH %
& DA A RS 99, 999 65.5
a—)L - m— B ZOM 52, 704 34.5
BB S e AR 152, 703 100. 0




Xfr—+T—JIL IF—T7UFK
OBk, A, TARUVEEMBOKT wiog7aeess OIBBOIT (20194 1 B168~2019%7 A168)
H H ER.ES H H Bl 1
| =
W RE 162, 703, 334 W mu%wE A 17,314
Sl e 52, 703, 391 o
Z O AAT TS GEAAR) 99, 999, 943 PEIALE, 581
® aE 5,088, 743 SHFILE A 17,695
AR & 5,088, 516 B) REER%F A 113
HRALFILE 114 C) L“HEH#E(A+B) A 17,427
T ORI 113 0) WIHEmEES 681, 414
© *ﬂﬁi EHeH(A—B) oo ® EMEEEAES 138,453
It , 998, - -
AT 615, 652 @ ﬁm%#ﬁﬁﬁ A186, 758
D) SELOK 146, 998, 90901 @) E(C+D+E+F) 615, 682
15087 Y HHEfHEE(C/ D) 10, 0429 RAEMIBEL (G) 615, 682
<FREBHE> () EB)EBMEIXEZBR/E L DH D DIL, BB E DB, BN
O e A% 158, 505, 343 T LT O EARZ ZE LW s 2\ 00 ET,
W HRB N E TTAKE 32, 230, 0811 (7B) F)EYHNERREL H5OIE, TR O, JuARD b AERIh%E
i — SRR ST AKE 43,736, 5151 EFE LGN VN ET,
Fiz, 1AM 0 ERIE, HIKL 0042/ T,
QWIRIZBIT D IEAONR CHBIEEETEEENG LT REREET & OTALE)

~F— - S—)L - 77 RVI

KEANA = REA—T7 > GREBRIRE) v 30— 7= 77 RV (F 2 BRERER)
KENA A= REA—T 2 GEEERA) 75200 - LT va—2 (4 HikER)
Hﬁ%gﬁﬁﬁf~f/<ﬁéﬁmw>«z T 7y RN (F 2 BRI
BHUE A A — T (@ERIRAE) 7500 - LT ba—R (FHRER)

MR PG A — 7 GREERIE) Ha—2x (A RER)
%EA%-%~»F%¢~7/<%%@RM>H:~X<ﬂﬂ&%ﬂ>
FEEAEAS—7 Y RERIRE) ~ 30— T —b - 77 0 K (2 [ERER)
E%«%%H&nfﬁxﬁﬁf~f/<%%@mﬂ>«Z~
HR G S A— 7 @RS 7700 - LT ba—2 (A RER)
HEE -« F v L BAKRKA—7 > GREERE) ~5—
%ma&&ﬁﬁ—fy(@ﬂkmm)H:—A(ﬁﬁ%ﬁ@)
KENA A= REA—T Y GRS ERE@E NSRS v ha—2x (FA REA)
IR E A — 7 GRERIRED A > Ry T - L ET a—2 (fHREAR)
PEEAEA— 7 (EEEIRA) ZERra—R (g HRER)
cLyReTmalr—vary-4—7v
KETZFNVF—MLP A= (HHREA) BB~y UL
KETZFNVF—MLP A= (HAREE) BB~y THY

Wﬁ&ﬁﬁ%@j — 7y (BEEFA) R a—2 (HRER)

~xX—+ S —) 77 KV
*UA4 A —)V NEA—T
KENA -« A — L A —T i3

BFHEAHEA— 7 (BEEIE) K Rra—x (fHRER)
KENA - A — L A —T %&#”)*hw: A (4 H YD
T — VU THEA—T Y (BARRRD) A~y TUHY

T =YV THEA— T (BAREAR) Ak~ Vil

19RINAD) 2 R L a— 2 (f§H )

(i
CEEFRINA) A > RRT T - LET a—2 (fgHRER)
PO
(€0

[Egs 727« U—1F - 77/%(@é@ﬂ”)%yF-wEﬁ:~2(ﬁHmﬁ@)
HEE 7V7 - U—hk - 77 K GRERNE) [o—2 (@ RER)
HEE 7V7 - U—h - 77 K GRERIE) A~y D La—2x (A RER)

F—)L - 77 FX (5 2 [

T - 77 FIX (1R

[o2]
3

, 368, 3571
, 516, 9584
, 855, 020
980, 3311
316, 45211
154, 901
, 314, 823H
639, 7521
, 252, 879
234, 005[1]
994, 9071
, 692, 054[1]
608, 5481
,013, 8751
, 008, 738
997, 308
996, 215
996, 215
995, 1611
976, 6731
769, 078
554, 401
200, 000
119, 8571
99, 6821
99, 6821
99, 6021
99, 6021
99, 6021

— =
o oo

il I ACR \CRC N S 2]




Ifr—+T—)L IY—TFUFK

EHig 77 - U—b 77 R (iﬁ‘éi%?ﬁi@) AV RRUT - LET a—2 (fFHRFEA

[EEE - v 2 AARKKA—T
[ERS - F v 40 AARRRA—7
[EEE - ¥y &2 AAKKA—T
[EEE - Fr 2L AARKKA—T
[EEE - ¥y 2L AARKKA—T
[EBE - Fr 40 AARMRA—7

LRI >k RLa—2 (1 4ERER)
W) 5E R a— (1AERET)

%%@ﬁm>ﬁﬂ~1(1$%§@>
BEyU) 2—na—2x (1FRER)
FEEE - ¥ B2V AAMKA—7 > (BERIE) 2—na—2 (A RER)
[EEE - Fr 2L AARKA—T
[EEE - ¥ v B2V ARBAA—T
[EES - Fr 2L AARKKA—T
[EEE - Fr XL AARKKA—T
[EEE - Fr XL AARKKA—T

%%ﬁé?ﬁ"‘”) M=—2 (ARG
RN >k RLa—2 (f A RER)
WU 5 Fra—2 (A RET)

WESERRA) 7590 - LT Aa—R (1ERER)
SRR 7500 - LT Aa—R (fg ] REm)

(i
(
(
G
G
(i
EE - v X0 AARKA—T (@“Q%?}i*”) AFya XY a—2 (fFHRER)
(i
G
G
(i
(
(

WERPUY) AFa - Y a—x (1ERFER)

SRR A2 R T « AT a—2R (A RER)

EREANLEZFT 4 TR QTX— T4 b =TT 7 o A _ZA AV b - =T (A~yY) lER
EHBEANLEZFT 4 T QTX—U 4 by e TAT7 c AU RARMAV K o A—=TF2 (H~v ) Sl

USHEMINA « A=V NEF =T BTV IT Aa—2 (] RER)

EBEANZFT 4 T QTX -4 b s TAT 7 « AU RARMAV K e =T (H~yPhl) KER
AN T FT 4 T QTX U4 by s TAT 7 « AU RARMAV K e =T (H~yPhL) ik

SEHEEEAEHET 7 o K (BB~ THY) 2014-09
SEEEEMEIVHE T 7 F (B~ TYHY) 2014—-12
SedtEEAE D HE T 7 o K BB~y UL - BEEELEAMAN) 2014 —-12
SEEEERMEIHET 7 o N (BB~ TYHY) 2015—-03
SHEERAEY T 7 o R (BB~ y UL - RYERELEMN) 2015-03
SEtEEEAE HE T 7 o K (B~ URL) 2015-03

FRENHEA —7 > (BERRE) 77U 0 - 7 Ra—2 (@H RER)
R EWREA— 7 GRERIRAE) K Rba—2 (A RER)

ARG WEREA— 7 GRERIRE) PETa—2 (A RER)
PrEEAEA— 7 (EEERA) hEDTa—R (A RER)

KEANA - A = RifA—7 > GRERIVE) hExa—2 (A RER)
KEANA - A = RiiA—T7 0 GRERIE) ko - Y Fa—2x (A RER)
KEANA - A= RiiA—7 0 GRERIE) A% oAy a—2x (3 fRE)

EES - F v 40 AAKSA -7 GRERRE) oo T - Lb—T7va—x (A RER)
HEERA) v o7 - —Tba—2 (1ERRAR)
RN A RRYT - LET a—2 (1 4ERER)

[ERE - Fv 7L BAKKA—T
[EEE - Fv 20 AARRA—72 (@

HEE - ¥ x4 AAKRA—7 0 GRERINE) hEGx=—2 (1AFRER)
[ERS - ¥y 7L AAKKA—T
[ERS - Fv 7L AARKKA—T
[ERS - ¥y 2L AARKKA—T
[EES - Fr 2L AARKKA—T
BIFESHFT T A~ =T B~y VY a—R (2 [EREL)
BRESET T A« A= BEFLIT ha—X (U2 [ERER)
WIRESET TR « A—T v B~y THY a—2 (A RER)
BIFESRT T A~ A =T ZHRTVIT Lha—2 (fFHRER)
WIS T TR« A—T v B~y Y La—x (A RRER)
BRFESHFT T A~ =T B~y PVl La—A (2 [EREL)
R CoCosA—7 v B~y DVl La—Z (fgHIREA)

R CoCosA—7>  HEEFVLI T ha—A (f ] RER)

R CoCosA—TF v HFE~vPH Y a—x (fFHRFE)

TIT U — MEEA— T (B PR L) AR 2 EIRER
TYT ) — Mg A—T v (BN y VB D) FHRER

TUT ) — Mg A— T (B~ VL) 5A RRER

TUT U — MNEEIEA—T > (BB~ y UH D) AR 2 IR

WEBRHUY) PESCa— 2 (fFH RE)

(
(
(
HEE - Fx ¥ AAKRKSA -7 GRERINE) E7 700 - 7> Ka—2x (A RE)
(i
(
(
(

WEBRRY) b= - YT a—X (LERFER)

WIGEFY) T 7V H - 7 Fa—x (1HERER)
WEBYUY) fra - U T a—x (A RER)

99,
99,

99

99

99

99

99

99

99

28

19

9

0000000 DODDDDODODODO D000 D

602H
592H

, 5921
99,

592H]

, 5921
99,
99,
, 5921
99,

592H
592H

592H

, 5921
99,
99,
99,
99,

592H
592H
592
5921

, 5621
99,
99,
99,
99,

562H
562H
5621
5611

, 553
99,
99,

533
533

, 5231
99,
99,
63,
49,

5231
5231
6971
966

, 349
19,

989

,977H
19,
19,

5

9611
925[1]
986
986
9861
9601
9601
960H
960H
960H
9601
9561
9561
956
956
956
9561
9531
9531
953H
952H
952H
9521
9521



THR—T—I) IF—TFUFK

BRINT 27 7 4 TR A —T > B~y THY) 4,979H
BRINT 27 7 4 TR A —T > B~y PR L) 4,979H
KEEFEN A7 7 R (FH RERD) 9991
KEEMEIYHAE - 7TV LT AT N (A ) 999
KEEFIEY #EE - 7 7 > K () RER) 999M
KERREA—T 9964
Gt 146, 998, 9094



