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ARALFILE 76 198 325 90 68 147
T DAL 25,963 27,178 24, 296 25,719 26,027 19,817
(C) #MEEMRIE(A—B) 7,226, 730,092 6,972, 852, 565 6,829, 636, 567 6,818, 580, 088 6, 745,437,923 4,831,312, 475
JLAR 24,677,988, 869 23,829,894, 412 23, 589, 676, 467 23, 438, 755, 695 23,183,912, 840 23,023, 200, 575
WA EE A 4 ALT,451,258, 777 | A16,857,041,847 | A16,760,039,900 | Al6,620,175,607 | A16,438,474,917 | A18,191,888, 100
(D) ZIEHLOK 24,677,988, 8690 23,829,894, 4120 23,589, 676, 46700 23,438,755, 69501 23,183,912, 8400 23,023,200, 5750
1/HO%YEEMEE(C/D) 2,928H 2,926M 2,895M 2,909 2,910 2,098




KENA - A =L FEF—T 2 EEBRE) bLa-YS3—X (BARER)

OEEDIK;
59814 5991 510034 10130 5102340 #1033
H H 20194E 9 A25H~ [20194E10 25 H ~ [20194E11 4 26 H ~ |20194E12 725 H ~ [20204F 1 25 H ~ [20204 2 H 26 H ~
20194E10 A 24 [20194E11 250 [20194E12 24 [20204E 1 A24F  [20204:2 A25H  [20204F 3 A24H
A A A A A A

(A) ERHZEIE 114,549,035 102, 682, 036 82, 886, 705 84,693, 352 81,213,734 68, 313, 436
2 Hc 4 4 114,551, 753 102, 686, 758 82,889, 537 84,698, 023 81,215,709 68,317,558
ZHUFE 245 - 185 - 76 -
IR A 2,963 A 4,722 A 3,017 A 4,671 A 2,051 A 4,122

(B) FiEEHTEER 35,413,824 A 41,899,752 A 90,865, 711 12,457, 062 A 15,845,269 A 1,873,018,029
TEE A 49,989,977 2, 744, 964 963,519 132, 886, 621 114,616,613 9,529,157
FEEH A 13,876,153 A 44,644,716 A 91,829,230 A 120,429,559 A 130,461,882 | A 1,882,540, 186

©) ExHENE A 6,389, 396 A 6,688, 585 A 5,979, 448 A 6,328, 945 A 6,405, 213 A 4,871,733
(D) HHEHEE(A+B+C) 143,573, 463 54,093, 699 A 13,958,454 90,821, 469 58,963, 252 A 1,809,582, 326
(E) RIffRHERE A 5,401,658, 460 A 5,118,891, 802 A 5,054,603, 006 A 5,063, 503, 655 A 4,958, 611,090 A 4,898,721,914
(F) EBmEEEEES A12,131, 478,808 A11,732, 669, 008 A11,632, 504, 249 A11,588, 896, 532 A11,480, 867, 297 A11,426,019, 859
(Ficd 24 S 4H 24 %8) (1 2,052,372,855) | ( 1,985,836,060) | (1,969,943,783) | ( 1,964,649,336) | (1,947,482,295) | ( 1,939,801,216)

Fe B RS FH 2 4H) (A14,183,851,663) | (A13,718,505,068) | (A13,602,448,032) | (AI3,553,545,868) | (A13,428,349,592) | (A13,365,821,075)

@) §F(D+E+F) A17,389, 563, 805 A16,797, 467,111 16,701,065, 709 A16,561,578, 718 A16, 380,515, 135 A18,134,330, 099
H IEEHEE A 61,694,972 A 59,574,736 A 58,974,191 A 58, 596, 889 A 57,959,782 A 57,558,001
RERHERE (G+H) A17,451,258, 717 A16,857,041, 847 A16,760, 039, 900 A16,620, 175, 607 A16,438, 474,917 A18,191, 888, 100
ENNEFEEHEIE A A12, 131,478,808 A1, 732,669, 008 A1, 632, 504, 249 Al1, 588,896, 532 AlL, 480, 867,297 Al1, 426,019, 859
(Ficd 24 S 4H 24 %8) (1 2,052,372,855) | ( 1,985,836,060) | (1,969,943,783) | ( 1,964,649,336) | (1,947,482,295) | ( 1,939,801,216)

Fe B RS FH 24 4H) (A14,183,851,663) | (A13,718,505,068) | (A13,602,448,032) | (AI3,553,545,868) | (A13,428,349,592) | (A13,365,821,075)

Sy Bl HE(R R AL 4 1,173,544, 182 1,165, 646, 940 1,167,709, 381 1,173,706, 064 1,173,602, 682 1,165,541, 933
MREHAE 4 A 6,493,324, 151 A 6,290,019, 779 A 6,295,245, 032 A 6,204, 985,139 A 6,131,210,302 | A 7,931,410,174

() B)FBEHFTREEBIIAWROTIMZIC LD bDEEHRET,

()

(%)

(O EEEHBMZF I ILEFEHRMIC T 2 HBABFMAEZz E 0 TERR L TVET,

F)EMERERBE L HD 0L, FIEOBMBREDEE, BIMREZ LIl DAz A LW RS 20 WET,

<ERBE>

Ot e FIERINR) JeAH
VR BN E e A
PERCI b — B A e A

25,241,617, 6081
661, 280, 844
2,879, 697, 877H

Fiz. 1 HY 0 RIEFERIL, TERIAR0. 2098 T3,
QWG PERED TTAR R Tlal> TR Y | T OZEFIL18, 191, 888, 100M TY,
@5yl 4 D FF B
i H 20194E 9 A 25 F ~ [20194£10 7 25 F ~ [ 2019411 H 26 [ ~ [ 2019412 F 25 F ~ [ 20204 1 H 25 0 ~ [ 20204 2 A 26 F ~
= 20194610 4240 |20194E11 /250  [20194:12 4240 |20204E 1 A24H  |20204E 2 A25H  [20204 3 H 24 H
e FIPERR % O BC X4 ST 25 AE 109, 668, 814/ | 95,993, 45119 76, 907, 25711 79, 175, 77814 74,808, 52111 | 63, 435, 7031
BAERG RURBAREROR AT SRAH —M —M - —M —M —M
gy Eegiy ol 2,052, 372, 8559 | 1, 985, 836, 06014 | 1, 969, 943, 78314 | 1, 964, 649, 33614 | 1, 947, 482, 295[4 | 1, 939, 801, 2164

Pt v ]

1,125,570, 3401

1,129, 228, 225H]

1,149,776, 315/

1,153,127, 175H

1, 156, 753, 9431

1, 159, 664, 2311

B 7 7 v FOSRLRRIARER

3,287,612, 009M

3,211,057, 736

3,196, 627, 355

3,196, 952, 289H

3,179, 044, 759H

3,162,901, 150

177 1Y 72 0 U2 oy ic k58 1,332/ 1, 347H 1, 3554 1,363M 1,371H 1,373H
15 A7 Sl ek 25M 25M 25M 25M 25M 25M
U2y i 4 E 61, 694, 9724 59, 574, 7364 58,974, 1911 58, 596, 889 57, 959, 782 57, 558, 001
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* Sl % O FHEEEDMA R TEA & [RIAE £ 7213 BRI A 5613, RFES S OEA &7 0 £97, itk o RAEMAEMER TAZ T 285461213,
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B, ZOHROME % DZREOMRTAL 720 £,
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US: N\ A—J)LR-RVFK-T7> K (TRYVSR)

(2%) RETHSRAEGRIABB LV EOHME

L7 RIE, KBNS - A= REA—TY BERIRE) kLo - 1)5a—X (BARERD) AEE
W& ETHABRDINEREERLESHTY .

WL D70 FOEBAIRDBEY TY,

% mIUS N A=K KRVK-T7VF (TRYSYPFR)
1. KFELE 'ONS - A—ILFESH 2ZHhDICREEZITVEYS,
* 1 KELUSNORITEENKFLBTRITTIHEEZEHFET,
. *2 NA - A—LFEHEF. RAE LT, BAEEICK K41, BBRELUTOREZVWLET,
B R A o mAILLT. KFLBEEEZEEMICALI - USBEEDESICABMIETVET.
3. BE€FgmMYrHiRen. REEXIHRFOERFEICEI > T, FIEOLSERNTEHNGEEN
HYET,
BEBEMBMESH|JI P ELHY - AURRMAVR - IR—=CA DA UH%
f§ & # B |&EHR
B E B | 201148 B12H
S i & E X|EBESAX
IR % 9 B|EAELT. BASEEFTVET,
I P ELHY A URR AV R - RR—T AU b - A5 (FifEt : KE=2—3—%) &, 19884 4 AICKEIH VN THRII NI
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SN -A—J)LKk-RVF-TF7UF

SN A—ILF-KRVF-T72F

BREEE. MEELHHES. REWMRIEL. AFAIAELGFinancial Statementsh o 4R# L.
WESLUVU—HBRLE=LDTT,

1. BEHESE
(20195 A31BIZ#R T 9 S HIM)
(K FILTZEFR)
BEINE
SZHFR (SAERIEERE) $ 18,717,781
ZMESE 158,184
BEREEE 18,875,965
EmA
AR 1,538,248
SEHLE S K UVEEF N 279,000
REEHR 134,163
% %%@%ﬁﬁﬁ%%&ﬂ 65,890
E=ISES | 60,034
ZETE AN 15,327
ERFHH 2,838
MEBEBREXL 201
ZTDMER 886
ERSHE 2,096,587
BEHFIE 16,779,378
ERELVURERER :
SRS
BERMIS (2,605,412)
SNEEERSIS LUAEFHNERE (12,520.894)
SRR (15,126.306)
FRERFFMETOMEED
BEAMIS 2,985,075
NEBERGIE SV AEFHIRE 2.259.994
AERFAEEOHED 5,245,069
ERELURERBE ($i58) (9.881.237)
EBERICKSMEEDET, (#i%E) $ 6,898,141
GE) () NOEEEIE, YA T RADEEETT .



2. MEEEDIHRE

(2019 5 A31BIZ# T ¥ S HAR)

US NS -A—JILF-RUF-T72F

(K FILTZEF)

EAIC & HPEE QR :
BRI 16,779,378
ERMEL (15,126,306)
RERFHEBHEDOHEE) 5,245,069
MRS & MR EQHEE 6,898 141
4 ECER (37,926,823)
Z7rFazy FOESIIC & BHIEEDIBIFEE (53,112,644)
#E E DR (84.,141.326)
MmEE
e 371,364,762
FIES 287,223,436
USHYF USHYF USHYF USHYF USHYF
AUDY 5 R BRLZ 5 X NYS SR IDRY 5 & JPYS SR
J7vFaiz=y rEEI
1=y b
17 103,833,383 288,257,039 3,980,284 11,676,086 83,319,303
BRL 225,387,370 1,248,321,590 5,073,964 39,846,653 93,041,461
2 (927,906,620) (4,351,990,479) (9,037,953) (143,980,877) (685.,625,307)
1=y FERH (598,685,867) (2,815,411,850) 16,295 (92,458,138) (509,264,543)
&%
AT $ 704,336 1,160348  $ 34,038 71,150 584,089
BERL 1,557,920 5,003,424 43,509 237,256 645,713
s (6,457,965) (17,464,643) (77,532) (857,539) (4,759,882)
7Y Ra1zy MRS L BHEE S (4,195,709) (11,300,871) 15 (549,133) (3,530,080)
USHYF USHYF _ RoSHIE USHYF USHYF
WNS 5 R Non-hedge% 5 R currencys = 2. TRYY 5 R usDy 5 &
J7vFaz=y rEEI
=y b
47 - 2,412,589,697 8,209,459 246,840,775 48,888,045
BRL 353,597,579 742,181,484 60,800,054 6,319,326,039 212,157,961
b (1,143,707,762) (5,151,705,320) (169.,452,488) (8,045,366,397) (840,554,116)
1z v MEEE (790,110,183) (1.996.934,139) (100.442,975) (1,479.199,583) (579.508.,110)
*%8
47 S - 20,825305 44,040 800,611 493,073
BERL 1,829,074 6,377,185 314,788 19,765,457 2,152,497
185 (6,063,179) (44,450,001) (881,430) (26,156,156) (8,588,130)
7Y R1=y FREIIkZHEE S (4,234,105) (17,247,511) _§ (522,602) (5,590,088) (5.942,560)

GE) () NOEFERF, Y1 FRADEFHETY,



3. REHMER

US /A - A4—JLF 7K

(20194 5 A31HIRTE)
(K FIL TZF)
TAEE  HHE AIEfE
FIXED INCOME SECURITIES (90.8%)
CANADA (4.8%)
CORPORATE BONDS & NOTES (4.8%)
Bausch Health Cos, Inc.
usn 585,000 5.50% due 1 1/01/25 (a)b) s 587,194
UsD 449,000 5.88% due 05/15/23 {a)(b) 450,024
USD 3,881,000 6.13% due 04/15/25 (a)(b) 3,795,618
uUsD 825,000 7.00% due 03/15/24 (a)(b) 861,609
usD 345,000 7.00% due 01/15/28 (a)b) 340,905
USD 1,065,000 9.00% due 12/15/25 {a)ib) 1,146,206
Bombardier, I
UsD 763,000 7.50% due 03, 5 (a){b) 739,881
MEG Energy Corp.
Usn 370,000 6,38% due 01/30/23 (a),(b) 326,525
usp 880,000 6.50% due 01/15/25 (a)(b) 846,736
USD 1,060,000 7.00% due 03/31/24 (a)(b) 946,050
NOVA Chemicals Corp.
uUsD 845,000 4.88% due 06/01/24 (a)(b) 792,187
usD 425,000 5.25% due 06/01/27 (a)4b) 387,813
Precision Drilling Corp,
Usp 44 858 6.50% due 12/15/21 {a) 44970
usD 480,000 7.13% due 0171526 (a)(b) 456,000
usD 580,000 7.75% due 12/15/23 (a) 587,250
Duebecor Media, Inc,
usD 740,000 5.75% due 0171523 772,153
Videotron Lid,
usD 415,000 5.13% due 04/15/27 (a)db) 417.075
usD 165,000 5.38% due 06/15/24 (a)(b) 171,658
TOTAL CORPORATE BONDS & NOTES 13,669,854
TOTAL CANADA (Cost $13,554,311) 13,669,854
FRANCE {0.6%)
CORPORATE BONDS & NOTES (0.6%)
Altice France 8. A,
usp 905,000 6.25% due 05 4 (a)db) 917444
Usp 400,000 7.38% due 05/ 6 (a).(b) 390,750
usD 510,000 8.13% due 02/01/27 (a)(b) 509,362

TOTAL CORPORATE BONDS & NOTES
TOTAL FRANCE (Cost S1,815,000)
GERMANY (0.3%)

CORPORATE BOND & NOTE (0.3%)

IHO Verwalungs GmbH
usD 930,000 4.50% due 09/15/23 (a)b)Ac)

TOTAL CORPORATE BOND & NOTE
TOTAL GERMANY (Cost $931,719)
TRELAND (0.1%0)

CORPORATE BOND & NOTE (0.1%)

James Hardie International Finance DAC
UsD 320,000 4.75% due 01/15/25 (a)(b)

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

953715
953,715

317.600
317,600
317.600

~

~

K27



usp

usD

usD
usD

usD
Usp

usp

UsD

usp
UsD
usD

UsD
usD

usD
usp

UsD

UsD
usD

UsD

usD

usD

UsD

usD
usp

usp

TAEE HRA

235,000

900,000

230,000
1,005,000

1,440,000
810,000

20,000
1,765,000
1,000,000
1,345,000

1,000,000

T50,000
£10,000

325,000
365,000

715,000

1,945,000
830,000

1,072,000

255,000

550,000

485,000

255,000
590,000

500,000

FIXED INCOME SECURITIES (90.8%) (continued)
ITALY (0.4%)

CORPORATE BONDS & NOTES (0.4%)

Telecom lalia SpA..'Milsm

5.30% due 05/30/24 (b)

Wind Tre $pA

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

TOTAL CORPORATE BONDS & NOTES

TOTAL ITALY (Cost $1,168,928)

LUXEMBOURG (4.1%)

CORPORATE BONDS & NOTES (4.1%)
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/

10.50% due 05/13
Dana Financing Luxembourg Sarl
6.50% due 06/01/26 (a)(b)

INEOS Group Holdings S.A.
5.63% due 08/01/24 (a)(b)
Intelsat Jackson Holdings S.A.
5.50%% due 08/01/23 (a)
B.50% due 10715724 {a)(b)
9,75% due 07/15/25 (2)(b)

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

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

Telecom lalia Capital S.A.
6.00% due 093034

6.38% due 11/15/33

Trinseo Materials Operating SCA / Trinseo Materials Finance, Inc.

5.38% due 09/01/25 (a)(b)
TOTAL CORPORATE BONDS & NOTES
TOTAL LUXEMBOURG (Cost $12.272,776)

MULTINATIONAL (1.7%)

CORPORATE BONDS & NOTES (1.7%)

Ardagh Packaging Finance PLC / Ardagh Holdings USA, Inc.
6,00% due 02/15/25 (a),(b)

7.25% due 05/15/24 (a)(b)

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

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

Starfruit Finco BV / Starfruit US Holdeo LLC

£.00% due 10/01/26 (a)(b)

Venator Finance Sarl / Venator Materials LLC

5.75% due 07/15/25 (a),(b)

TOTAL CORPORATE BONDS & NOTES
TOTAL MULTINATIONAL (Cost 55,138,284)
NETHERLANDS {1.1%%)

CORPORATE BONDS & NOTES (1.1%)
Alcoa Nederland Holding BV

6.75% due 0930724 (a)(b)

T.00% due 0930026 (a)(b)

Constellium NV

6.63% due 03/01/25 (a)ib)

20 —

US /A - A4—JLF 7K

(20194 5 A1 BRA)

A IEfHE

5 232,345

937,827
1,170,172
1,170,172

233,770
987412

1,465,200
£10,154

949,900
1,716,462

£07 500
1,308,013

1,015,000

477,656
554,850

303,003
351312

663,163
11,733,455
11,733,455

1,925,939
864,238

770,264

260,100

260,100
618,025

507,500



usp

usp

uUsD

UsD
usD

usD

usD

Usp

UsD

Usp
usD

usp

usp

usD

usD

usp

usp

usD

usp

UsD

UsD

usD
usD

usD
usD

TAEE HRA

200,000

332,000

1,085,000

354,000
TS, 000

1,560,000

885,000

170,000

T35,000

1,947
629,280

730,000
536,000
990,000
385,000
379,000
600,000
590,000
205 000
260,000

925,000
325,000

475,000
33,000

FIXED INCOME SECURITIES (90.8%) (continued)
NETHERLANDS (1.1%) (continued)

CORPORATE BONDS & NOTES (1.1%) (continued)
Sensata Technologies BV

5.63% due 11/01/24 (b)

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

UPCB Finance IV Ltd.

5.38% due 01/15/25 (a)(b)

TOTAL CORPORATE BONDS & NOTES
TOTAL NETHERLANDS (Cost $3,000,450)
UNITED KINGDOM (1.3%)
CORPORATE BONDS & NOTES (1.3%)
International Game Technology PLC

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

6.50% due 02/15/25 (a),(b)

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

Virgin Media Secured Finance PLC

5.25% due 01/15/26 (a),(b)

TOTAL CORPORATE BONDS & NOTES
TOTAL UNITED KINGDOM (Cost $3,47T8.678)

UNITED STATES (76.4%)
CONVERTIBLE BONDS & NOTES (0.3%)

Chesapeake Energy Comp.

5.50% due 09/15/26

DISH Network Corp.

3.38% due 08/15/26

TOTAL CONVERTIBLE BONDS & NOTES

CORPORATE BONDS & NOTES (76.1%)

215t Century Oncology, Ing.

11.00% due 05/01/23

10,00 duwe 04730023 (a),(c)

ACCO Brands Corp.

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

ACI Worldwide, Inc,

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

Adient Global Holdings Lid,

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

Adient US LLC

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

AES Corp,

5.50% due 04/15/25 (a)

Air Medical Group Holdings, Inc.

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

Albertsons Cos LLC / Safeway, Inc. / New Albertsons LP / Albertson's LLC
5.75% due 03/15/25 (a)

Allison Transmission, Inc.

4.75% due 10701727 (a)(b)
5.00% due 10001/24 (a)(b)
5.88% duc 06/01/29 () (b)
Ally Finaneial, Inc.

4.13% due 02/13/22
5.75% due 11/20/25 (a)

AMC Entertainment Holdings, Inc.
5.75% due 06/15/25 (a)

5.88% due 11/15/26 (a)
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3 210,750
341,545

1,098,562

3,036,482

3,036,482

365,063
828175

1,622,400

880,575
3,696,213
3,696,213

137,700

675,376
813,076

74,356
497,131

724,784
550,740
735075
382,112
391,393
559,500
569,468
191,750
292,994
262,275

930,920
347,750

431,656
28,899
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717,000

340,000
245,000
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270,000
1,660,000

390,000
648,000

670,000
235,000

1,075,000
T60,000
470,000
270,000
395,000
215,000

540,000
310,000

2,455,000

190,000
1,210,000
2,850,000
1,990,000

e

FIXED INCOME SECURITIES (90.8%) (continued)
UNITED STATES (76.4%) (continued)
CORPORATE BONDS & NOTES (76.1%) (continued)

AMC Networks, Inc.

5.00% due 04/01/24 (a)

American Axle & Manufacturing, Inc.
6.25% due 04/01/25 (a)

6.25% due 03/15/26 (a)

American Woodmark Corp.

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

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

5 88% due 08/20/26 (a)

Anixter, Inc.

6.00% due 12/01/25 {a)ib)

Antero Midstream Partners LP / Antero Midstream Finance Corp.
5.38% due 09/15/24 (a)

Antero Resources Corp.
5.63% due 06/01/23 {a)

Aramark Services, Inc.
5.00% due 02/01/28 (a)(b)

Arconic, Inc.
5.90% due 02/0127

Ascend Leaming LLC
6.88% due 08/01/25 (a)(b)
Ashtead Capital, Inc.

4.38% due 08/15/27 (a)(b)
5.63% due 10/01/24 (a)(b)
Avantor, Inc.

6.00% due 10/01/24 (a),(b)
Avis Budget Car Rental LLC / Avis Budget Finance, Inc.
5.25% due 03/15/25 (a)(b)
6.38% due 04/01/24 {a)b)
Axalta Coating Systems LLC
4.88% due 08/15/24 {a)(b)
Bausch Health Americas, Inc.
8.50% due 01/31/27 (a),(b)
Berry Global Escrow Corp.
4.88% due 07/15/26 (a)(b)
5.63% due 07/15/27 (a),(b)
Blue Racer Midstream LLC / Blue Racer Finance Corp.
6.13% due 11/15/22 (a)(b)

Brazos Valley Longhom LLC / Brazos Valley Longhom Finance Corp.

6.88% due 02/01/25 (a)

BWAY Holding Co.
5.50% due 04/15/24 (ah(b)
BWX Technologies, Inc.
5.38% due 07/15/26 (ah(b)
Calfrac Holdings LP
B.50% due 06/15/26 {a)(b)

Calpine Corp.

5.25% due 06/01/26 (a),(b)
Carrizo Oil & Gas, Inc.
6.25% due 04/15/23 (a)
£.25% due 07/15/25 (a)
CCO Holdings LLC / CCO Holdings Capital Corp.
5.13% due 05/01/27 (a)(b)
5.38% due 05/01/25 (a),(b)
5.50%% due 05/01/26 (a)(b)
5.75% due 02/15/26 (a),(b)
5.88% due 04/01/24 (a) (b}
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3 567,760

1,189,935
978,500

568,912

564,046
455,400

311,962
513,266
1,002,569
469,953
865,100
717,907

329,800
252,350

T68, 490

259,875
1,709,800

388,050
6E0,199

666,460
236,763

1,068,625
742,900
459,472
275,400
286,375
210,446

498 825
302,250

2,456,534

193,981
1,239,185
2,956,875
2,057,163
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45,000
110,000

1,585,000
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560,000

£35,000
1,165,000
580,000
715,000

325,000
670,000

e

FIXED INCOME SECURITIES (90.8%) (continued)
UNITED STATES (76.4%) (continued)
CORPORATE BONDS & NOTES (76.1%) (continued)

CDK Global. Inc.

5.25% due 05/1529 (a)(b)
CDW LLC / CDW Finance Corp,
5.00% due 09/01/25 (a)

Central Garden & Pet Co.
5.13% due 02/01/28 (a)

6.13% due 11/15/23 (a)
CenturyLink, Inc.
5.63% due 04/01/25 (a)
6.75% due 12/01/23
7.50% due 04/01/24 (a)
Chemours Co.

6.63% due 05/15/23 (a)

Cheniere Corpus Christi Holdings LLC
5.13% due 06/30/27 (a)

5.88% due 03/31/25 (1)

Chesapeake Energy Corp.
B.00%% due 01/15/25 (a)

8.00% due 06/15/27 (a)
CHS/Community Health Systems, Inc.
8.63% due 01/15/24 (a)b)

Cincinnati Bell, Inc,

7.00% due 07/15/24 (a),(b)

B.00% due 10/15/25 (a)(b)

Citigroup, Inc.

5.80% due 12/31/49 (a)(d),(¢)

5.88% due 12/31/49 (a)(d)ie)

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

Clear Channel Worldwide Holdings, Inc.
6.50% due 11/15/22 (a)

9.25% due 02/15/24 (a)(b)

Clear Channel, Inc.
9.00%% due 03/01/21

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

Colfax Corp.

6.00% due 02/15/24 (a)(b)

6.38% due 02/15/26 (a),(b)
CommScope Technologies LLC
6.00% due 06/15/25 (a), (b}

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

8.25% due 03/01727 (a)(b)

Constellation Merger Sub, Inc.
B.50% due 0915725 (a)(b)

Cooper-Standard Automotive, Ing.
5.63% due 11/15/26 {a)ib)

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

Covey Park Energy LLC / Covey Park Finance Corp.

7.50%% due 05/15/25 (a)(b)

(& i Partners LP/ Ci d Mi Finance Corp.
5.63% due 05/01/27 (a)(b)

6.25% due 04/01/23 (a)
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3 222,164
91,012

528,000
758,887

159,225
533,740
560,438
901,606

279,456
654,731

515,200
438,075

455,000

214,375
835,750

40,300
485,400
77,531

4,804,331
1,722,217

2,346,675

46,500
114,950

1,438,387

545,000
554,400

786,804
1,001,900
556,730
636,350

318,500
675,561
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485,000
495,000
655,000

1,465,000

e

FIXED INCOME SECURITIES (90.8%) (continued)
UNITED STATES (76.4%) (continued)
CORPORATE BONDS & NOTES (76.1%) (continued)
CSC Holdings LLC

6.50% due 02/01/29 {a)(b)

6.63% due 10V15/25 (a)(b)

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

Dana, Inc.

6.00% due 09/15/23 (a)

DaVita, Inc.

5.00% due 05/01/25 (a)

Dell International LLC / EMC Comp.
6.02% due 06/15/26 (a),(b)

Delphi Technologies PLC

5,00% due 10/01/25 (b)

Denbury Resources, Inc.

9.25% due 03/31/22 (a),(b)

DISH DBS Corp.

5.00% due 03/1523

5.88% due 11/15724
7.75% due 07/01/26

Encompass Health Corp.

5.75% due 09/15/25 (a)

Energizer Holdings, Inc.

5.50% due 06/15/25 (a)(b)

7.75% due 01/15/27 (a)(b)

EnLink Midstream LLC

5.38% due 06/01/29 (a)

EnLink Midstream Pariners LP
4.40% due 04/01/24 (a)
4.85% due 07/15/26 (a)

EnPro Industries, Inc.

5.75% due 10/15/26 (a)

Entegris, Inc.

4.63% due 02/10/26 (a),(b)

Entercom Media Corp.
6.50% due 05/01/27 (a),(b)

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

5.88% due 01/15/26 (a)
ESH Hospitality, Inc.
5.25% due 05/01/25 (a),(b)
First Data Corp.

5.38% duc 08/15/23 (a)(b)
5.75% due 01/15/24 (a)(b)
Ford Motor Credit Co. LLC
4.69% due 06/09/25 (a)

Freeport-MeMoRan, Inc.
3.88% due 03/15/23 (a)

£.00% due 0401727 (a),(b)
8.50% due 04/01/26 (a)(b)
11.00% due 09/15/25 (a)
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3 317,160
419,380
933,011
747,862

1,275,750
699,936
1,011,500
744,015
1,228,125
5,273,214
471,482
771,400

893,416
740,175

144,456

505,987
264,600

395,970
830,825

243,600
608,387

964,662
1,733,137
176,700
394,384
832834

460,000

1,393 888
3,980,442

1,459,511
1,386,691

275237
513,563
628,800
922,950
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FIXED INCOME SECURITIES (90.8%) (continued)
UNITED STATES (76.4%) (continued)
CORPORATE BONDS & NOTES (76.1%) (continued)
Gates Global LLC / Gates Global Co,
6.00% due 07/15/22 (a)(b) 3 624,075
GCILLC
6.75% due 06/01/21 (a) 445,000
6.88% due 04/15/25 (a) 237475
GCP Applied Technologies, Inc.
5.50% due 04/15/26 (a)(b) T26,812
Gieo CGroup, Inc.
5.88% due 1V15/24 {a) 1,604,575
GLP Capital LP/ GLP Financing 11, Inc.
5.75% due 06/01/28 (a) 01,115
Giray Television, Inc,
7.00% due 05/15/27 (a)(b) 404,630
Greif, Inc.
6.50% due 03/01/27 (a)(b) 437,175
Gulfport Energy Corp,
6.00% due 10/15/24 {a) 189,750
6.38% due 05/15/25 (a) 24,900
6.38% due 01/15/26 (a) 256,725
6.63% due 05/01/23 (a) 147,200
Halcon Resources Corp.
6.75% due 02/15/25 (a) 417,362
Hanesbrands, Inc.
4.88% due 05/15/26 (a),(b) 333 887
HCA, Tnc.
5.38% due 02101725 4,254,046
5.38% due 09/01/26 (a) 864,329
5.63% due 0901/28 (a) 757,679
5.88% due 02/15/26 (a) 3,747,135
5.88% due 02/01/29 (a) 168,739
Herc Rentals, Inc.
7.50% due 06/01/22 (a)(b) 33256
7.75% due 06/01/24 (a)(b) 1,052,500
Hertz Corp.
5.50% due 10/15/24 (a)(b) 1,572,244
7.63% due 06/01/22 (a),(b) 745,106
Hess Infrastructure Partners LP / Hess Infrastructure Pariners Finance Corp.
5.63% due 02/15/26 (a)(b) 401,700
High Ridge Brands Co.
B.88% due 03/1525 (a)(b) 66,975
Hillman Group, Inc.
6.38% due 07/15/22 (a),(b) §57,750
Hill-Rom Holdings, Inc.
5.00% due 02/15/25 (a)(b) 150,750
5.75% due 09/01/23 (a),(b) 573,300
Hilton Domestic Operating Co., Inc.
4.25% due 09/01/24 (a) £8,832
5.13% due 05/01/26 95T AR0
Hilton Grand Vacations Borrower LLC / Hilton Grand Vacations Borrower, Inc.
6.13% due 12/01/24 (a) 218,662
Hilton Worldwide Finance LLC / Hilton Worldwide Finance Corp.
4.63% due 04 95,356
4.88% due 04 95,550
Hologic, Inc.
4.38% due 10/15/25 (a),(b) 543,812
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A% A IEfHE
FIXED INCOME SECURITIES (90.8%) (continued)
UNITED STATES (76.4%) (continued)
CORPORATE BONDS & NOTES (76.1%) (continued)
Hughes Satellite Systems Corp.
5.25% due 08/01/26 3 288,631
6.63% due 08/0126 184,538
Ideare, Ine.
10.63% due 03/15/23
iHeanCommunications, Inc.
6.38% due 05/01/26 (a) 106,077
8.38% due 05/01/27 (a) 193,653
Infor US, Inc.
6.50% due 05/15/22 (a) 3,005,315
Informatica LLC
7.13% due 07/15/23 {a)ib) 1,140,712
IQVIA, Ine.
5.00% due 10/15/26 (a)(b) 849612
Jack Ohio Finance LLC / Jack Ohio Finance 1 Corp.
6.75% due 11/15/21 (a),(b} 1,233,257
Jagged Peak Energy LLC
5.88% due 05/01/26 (a) 195,500
JC Penney Corp., Inc.
6.38% due 10V15/36 224,100
Jeld-Wen, Inc.
4.63% due 12/15/25 (a),(b) 372,450
4.88% due 12/15/27 (a)(b) 206,800
Kinetic Concepts, Inc. / KCIL USA, Inc.
7.88% due 02/15/21 (a)(b) 802,425
Kronos Acquisition Holdings, Inc.
9.00% due 08/15/23 (a),(b) 160,025
L Brands, Inc.
6.75% due 07/01/36 629,000
Level 3 Financing, Inc.
5.38% duc 01/15/24 (a) 335838
5.38% due 05/01/25 (a) 6RO, 850
Level 3 Parent LLC
5.75% due 12/01/22 (a) 1,002,500
Live Nation Entertainment, Inc.
4.88% due 11/01/24 (a)(b) 467,325
LTF Merger Sub, Inc.
8.50% due 06/15/23 (a),(b) 1,283,238
MagnaChip Semiconductor Comp.
6.63% due 07/15/21 (a) 432,000
Marmiott Ownership Resorts, Inc. / ILG LLC
6.50% due 09/15/26 (a),(b} 724,500
Mattel, Inc.
6.75% due 12/31/25 (a),(b) 1,309,664
Meredith Corp.
6.88% due 02/01/26 (a) 638,538
MGM Growth Properties Operating Parinership LP / MGP Finance Co.-lssuer, Inc.
4.50%% due 09/01/26 (a) 199,313
4.50%% due 01/15/28 (a) 155513
5.63% due 05/01/24 (a) 160,038
5.75% due 02/01/27 (a),(b) 268,830
MGM Resorts International
4.63% due 09/01/26 (a) 378,300
5.50% due 04/15/27 (a) 736,844
5.75% due 06/15/25 (a) 1,719,950
6.00% due 03/15/23 2,400,125
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e A IEfHE
FIXED INCOME SECURITIES (90.8%) (continued)
UNITED STATES (76.4%) (continued)
CORPORATE BONDS & NOTES (76.1%) (continued)
MSCI, Inc.
5.38% due 05/15/27 (a)(b) 3 504,600
Nabaors Industries, Inc.
5.75% due 02/01/25 (a) 536,877
Neiman Marcus Group, Lid. LLC
B.00% due V15721 (a)(b) 499 500
£.75% due 10/15/21 (a)(b)ic) 793,324
Netflix, Inc,
4.88% due 04/1528 1,096,358
5.38% due 11/1529 (b) 248,675
5.88% due 11/15/28 655,200
Nexstar Broadeasting, Inc.
5.63% due 08/01/24 () (b) 287,138
NGPL PipeCo LLC
4.88% due 08/15/27 (a),(b) 164,400
Nielsen Finance LLC / Nielsen Finance Co.
5.00%% due 04/15/22 (a),(b) 1,055,979
Novelis Corp.
6.25% due 08/15/24 (a),(b) 782,213
Oasis Petroleum, Inc.
6.25% due 05/01/26 (a)(b) 202,050
6.88% due 03/15/22 (a) 236,197
6.88% due 01/15/23 (a) 845,760
Par Pharmaceutical, Inc.
7.50%% due 04/01/27 (a)(b) 691,763
Parsley Energy LLC / Parsley Finance Corp.
5.25% due 08/15/25 (a)(b) 475,300
5.63% due 10/15/27 (a)(b) 351,450
PetSmart, Inc.
5,88% due 06/01/25 (a)(b) 976,300
7.13% due 03/15/23 (a)(b) 1,320,125
£.88% due 06/01/25 (a),(b) 674,362
PGT Escrow Issuer, Inc.
6.75% due D8/01/26 (a),(b) 435,750
Plantronics, Inc.
5.50% due 05/31/23 (a)(b) 634,400
Post Holdings, Inc.
5.50% due 03/01/25 (a)(b) 665,775
5.63% due 01/15/28 (a)(b) 431,194
5.75% due 03/01/27 (a)(b) 90,225
Prestige Brands, Inc,
6.38% due 03/01/24 (2)(b) 549,713
Rain CIl Carbon LLC / ClI Carbon Corp.
7.25% due 04/01/25 (a)(b) 873,825
Range Resources Comp.
4.88% due 05/15/25 (a) 932,238
RBS Global, Inc. / Rexnord LLC
4.88% due 12/15/25 (aM(b) 319,313
Refinitiv US Holdings, Inc.
6.25% due 05/15/26 (a)(b) 282218
Reichhold Industries, Ine.
9.00% due 0501718 (a)(bhif
Reynolds Group Issuer, Inc. / Reynolds Group Issuer LLC / Reynolds Group Issuer Lu
5.75% due 10/15/20 (a) 1,776,216
Rite Aid Corp.
6.13% due 04/01/23 (a)(b) LI, 100
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FIXED INCOME SECURITIES (90.8%) (continued)
UNITED STATES (76.4%) (continued)
CORPORATE BONDS & NOTES (76.1%) (continued)
Scotts Miracle-Gro Co.

5.25% due 12/15/26 (a)

6.00% due 10/15/23 (a)

Service Corp. Intemational US

5.13% due 06/01/29 (a)

7.50% due 04/01/27

Sinclair Television Group, Inc.

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

6.13% due 10001/22 (a)

Sirius XM Radio, Inc.

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

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

6,00% due 07/15/24 (a)(b)

Six Flags Entertamment Corp,

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

SM Energy Co,

6.13% due 11/15/22 (a)

6.63% due 01/15/27 (a)

Southwestern Energy Co.

6.20% due 01/23/25 (a)

7.50% due 04/01/26 (a)

7.75% due 10/01/27 (a)

Spectrum Brands, Inc.
5.75% due 07/15/25 (a)

Springleaf Finance Corp.
6.63% due 01/15/28 (a)
7.13% due 03/1526

Sprint Capital Corp.
B.75% due 03/15/32

Sprint Corp,

7.63% due 02/15/25 (a)
7.88% due 091523

SPX FLOW, Inc.

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

7.50%% due 04/15/26 (a)(b)
10.75% due 04/15/27 (a),ib)

Stevens Holding Co., Inc.
6.13% due 10/01726 (a)(b)

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

Syneos Health, Inc. / inVentiv Healih, Inc. / inVentiv Health Clinical, Inc.
7.50% due 10/01/24 (a) (b

Targa Resources Partners LP / Targa Resources Pariners Finance Comp.
5.00% due 01/15/28 (a)

5.88% due 04/15/26 (a)

6.50% due 07/15/27 (a)(b)

6.75% due 03/15/24 (a)

6.88% due 01/15/29 (a)(b)

Tempur Sealy International, Inc.

5.50% due 06/15/26 (a)

5.63% due 10/15/23 (a)

US /A - A4—JLF 7K

(20194 5 A1 BRA)

AIEfTfE

3 640,163
1,168,137

342,820
1,214,290

276,254
1,035,300

1,032,196
166,188
2,147,893

330,880

361 845
322,080

192,446
336,000
334,250

405,980

204,529
161,986

3,568,725

4,277,587
3,013,147

206,525
463,500

1,018,406

654,175
668,500

265,200
390,500
761,280

514,777
599,575
281,192

1,530,312
399,728

726,813
601,009
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usD

USD
usnD
UsD
UsD
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USD
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usp

UsD
usD

usD
UsD
UsD
usD
usD

usD

usD
UsD

Usp

Usp

Usp

UsD

usD
usD

TAEEE

365,000
235,000
702,000
2,715,000
765,000

704,000
710,000

810,000
1,505,000
2,010,000
3,635,000

785,000

3BT AS0

164,430

380,000
615,000

810,000
550,000

435,000
550,000

380,000
450,000
1,050,000
630,000
785,000

815,000

485,000
1,440,000

1,120,767
1.610,000
545,000
725,000

385,000
525,000

e

FIXED INCOME SECURITIES (90.8%) (continued)
UNITED STATES (76.4%) {continued)
CORPORATE BONDS & NOTES (76.1%) (continued)

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

4.63% due 07/15/24 (a)
6.25% due 02/01/27 (a),(b)
6.75% due 06/15/23
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)

T-Maobile USA, Inc.
4.75% due 02/01/28 (a)

6.38% due 03/01/25 (a)
6.50% due 01/15/24 (a)
6.50% due 01/15/26 (a)

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

Transocean Guardian Ltd.
5.88% due 01/15/24 (a)(b)

Transocean Pontus Lid.
6.13% due 08/01/25 (a)(b)

Transocean, Inc.
7.25% due 11/01/25 (a)(b)

7.50% due 01/15/26 (a),(b)

TreeHouse Foods, Inc.
6.00% due 02/15/24 (a)(b)

TriMas Corp.
4.88% due 10/15/25 (a)(b)

Triumph Group, Inc.
4.88% due 04/01/21 (a)

7.75% due 08/15/25 (a)

United Rentals North America, Inc.
4.63% due 10/15/25 (a)

4.88% duc 01/15/28 (a)
5.50% due 05/15/27 (a)
5.88% due 09/15/26 (a)
6.50% due 12/15/26 (a)

United States Cellular Corp.
6.70% due 1271533

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

8.25% due 10/15/23 (a)

VICI Properties | LLC / VICI FC, Inc,
8.00% due 10/15/23 (a)

WVista Outdoor, Inc,

5.88% due 10/01/23 (a)

‘Wabash National Corp,

5.50% due 10/01/25 (a)b)

Welbilt, Inc.

9.50% due 02/15/24 (a)

Whiting Petroleum Corp,

6.25% due 04/01/23 (a)

6.63% due 01/15/26 (a)

US /A - A4—JLF 7K

(20194 5 A1 BRA)

AIEfTfE

5 366,825
233,284
716,040

2,704,602
797,291
534,160
694,913
401,331
662,253

1,037,662

1,930,650
800,700
388419
166,280

353,400
574,256

825,601
543,125

426,300
561,150
375,250
436,320

1,059,188
652,050
832,100

855,750

453475
1,284,300

1,216,032
1,515,461
513,663
779,375

371,525
479,719
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usD

usD

UsD
UsD
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250,000

2,982 000

219,000
730,000

1,830,000

854,000

474
18,446

49,675
’O3
44,070
99,424
2,122
7557
[
62,200
98,064

308

18,601

15938

5,945
3,353

FIXED INCOME SECURITIES (90.8%) (continued)
UNITED STATES (76.4%) (continued)
CORPORATE BONDS & NOTES (76.1%) (continued)

William Canter Co.

5.63% due 03/15/27 (a)(b)

‘Windstream Services LLC / Windstream Finance Corp.
9.00% due 06/30/25 (a).(b)i )

WPX Energy, Inc.
6.00% due 01/15/22 {a)

8.25% due 08/01/23 {a)

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

Zayo Grou, “ayo Capital, Inc,

6.38% due 05/15/25 (a)

TOTAL CORPORATE BONDS & NOTES

TOTAL UNITED STATES (Cost $230,868,940)

TOTAL FIXED INCOME SECURITIES (Cost $272,549,086)
EQUITY-LINKED NOTES (0.3%)

UNITED STATES {0.3%)

Claire’s Stores, Inc.
Remington Outdoor Co., Inc.

TOTAL UNITED STATES
TOTAL EQUITY-LINKED NO/|

(Cost $1,291,761)

COMMON STOCKS {4.3%)
UNITED STATES {4.3%)

Caesars Entenainment Corp.

Claire’s Stores, Inc,

Clear Channel Outdoor Holdings, Inc. Class A
Haleon Resources Corp.

iHeartMedia, Inc. Class A

Reichhold Cayman Equity

UCT Intemational Holdings, Inc,

VICI Properties, Inc.

VICI Properties, Inc.

TOTAL UNITED STATES

TOTAL COMMON STOCKS (Cost S8,660,780)
PREFERRED STOCK (0.2%)

UNITED STATES (0.2 %)

RTSX New Convertible Preferred Equity

TOTAL UNITED STATES

TOTAL PREFERRED STOUK (Cost 5204,000)
WARRANTS (0.1%%)
UNITED STATES (0.
FG1 Operating Co
0.00% due 05/14/22

iHeartMedia, Inc.
0.00% due 05/01/39

Jack Cooper Enterprises, Inc.

0.00% due 04/26/27

0.00% due 10V29/27

TOTAL UNITED STATES

TOTAL WARRANTS (Cost $326,302)

Fa)
* 1 FGI Finance, Inc,

US /A - A4—JLF 7K

(20194 5 A1 BRA)

A IEfHE

5 255313
1,994,213

222219
804,825

1,793,400

878,553
218,565,897
219,378,973
260,565,211

770,250
40,581

81 1
810,831

436,643
562,100
223876
21,257
34,482
6,053,157
1,603,491
1,379,596
2,175,060

12,489,662

12,489,662

667,763

667,763
667,763

266,961

266,961
266,961

~
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US NS -A4—J)LKk-RVK-T7

(20194 5 A31BEE)
AL HEB MEELE A IEffi{E
SHORT-TERM INVESTMENT (2.4%)
UNITED STATES (2.4%)
TIME DEPOSIT (2.4%)
JPMorgan Chase & Co.
UsD 6,362,280 1.64% due 06/03/19 5 6,862,280
TOTAL TIME DEPOSIT 6,862,280
TOTAL UNITED STATES (Cost $6,861,280) 6,862,280
TOTAL SHORT-TERM INVESTMENT (Cost $6,862,280) 6,862,280
TOTAL INVESTMENTS (Cost $289,894,209) 98.1% s 281,662,708
CASH AND OTHER ASSETS IN EXCESS OF LIABILITIES 1.9 5,560,728
NET ASSETS 100.0% s 287,223,436
All ities in the Schedule of I tments are classified based on 's best as: ent of where the country of risk lies rather than the location of the

seeurities,

(a) Callable security.

(b) 1444 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 imstitutional buyers, Unless otherwise indicated, these securities are not considered illiquid,

(e} 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, 2019,

{e) Perpetual maturity.

(f)  Defaulted security.

Cash in the amount of $310,000 has been received as collateral for the following forward foreign currency contracts as of May 31, 2019.

USHYF AUD% 5 RIZ& (T 5 A FHIEEI

*EH

*EB | A

I8 WEIEF DI RFA KN 2E Sl SifiiE (38)

AUD  Citibank N.A. 33,131,295 077022019 USD 22965728 5 37708 § 5 37,708
USHYF BRLY 5 RIZH 1T 5 A& T FIEE]

_kEH

*EH REE HimiE L

Hi8 WEI4EE D8 RFA KN R2E Sl il (38

BRL  Citibank N.A. 178,893 986 07022019 USD 44,100,080 § 1,375308 S 1 1,375,308
USHYF CNY4 S RIZH 1T 5 A5EFHES]

kER

KEH *EH Fimia s

I8 WEI4EF DI AFA RN DHE s HimiE (f%8)

CNY  Citibank N.A, 3585154 07022019  USD 518,042 § 1,34 8 - 8 1,304




US-N\AM A4—JLFK-RVK-T7 R

(20194 5 A31 BE7E)
USHYF IDRZ S RIZEIT B 5EFHEEI
%%
RER RER Bk i=E
S WEI4#F %8 REFH A LH9%E EafiiEas Eafiigic] ($hi%8)
IDR  Citibank N.A. 25320159861 07022019 USD 1,750,966 § 16519 % £ 16,519
USHYF JPYH S RIZEIT B 5EFHEEI]
k%
P ] KEH SPifiiA 2%
w8 MaEE 205 RFHE BN R0 DiEn e (%8
JPY  Citibank N.A. 1.578,529.077 07022019  USD 14461479 § 139240 % s 139 240
USHYF MXN© S RIZE 1T 5 5EFHEEI]
%%
RER RER Bk i=E
B WEI4#F %8 REFH A LH9%E EafiiEas Eafiigic] ($4i%8)
MXN  Citibank N.A. 256,152,801 07022019 USD 13358946 § b 1356,32‘3) 1 (356,366)
USHYF Resources Currency” 5 RI(Z&H 1+ 5 AEFTHEEI
k=
] ] ETNEES
1§ EEI#F %8 RFH A LH9%E EafiEas FHlE ($hi%8)
AUD  Citibank N.A. 1,521,489 07/022019 USD 1,054,656 § 1,732 § s 1,732
BRL Citibank N.A. 4,084 579 07022019 USD 1,006,911 31,401 31,401
ZAR  Citbank N.A, 14937406 077022019 USD 1,018,867 2971 - 2971
5 36,104 S S 36,104
USHYF TRYY S RIZH T B AEFTHEEI
k=EH
REH RER Ealifi=Ens
wE MaEE P05 RFE BN RM0E FEn e (41%8)
TRY  Citibank N.A. 393,504,309 07022019 USD 63977923 § 2,500,256 5 s 2,500,256




US-N\AM A4—JLFK-RVK-T7 R

(201948 5 A31 BIRTE)
TUNT 4« TEREIDE
TUNRT4T TUNT4T =A

BEIRF EEDE BiR0%E ZHERE" HEE EE"

[EBET UNT 4T
BTG

Citibank NA.  § 4106439 §  (356,366) $ 310,000 - § 4060073
RRAEL—RYT A VT EHADHRE
BBTYNT 1 TER $ 4106439 § (356,366) § 310,000 8 - $ 4060073

*  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.

BREBETR

AUD - Australian Dollar
BRL - Brazilian Real

CNY - Chinese Yuan

IDR - Indonesian Rupiah
JPY - Japanese Yen

MXN - Mexican Peso

TRY - Turkish Lira

USD - United States Dollar
ZAR - South African Rand
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