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ARANE FE A 521, 130 563, 985 560, 345 517, 394 565, 879 480, 614
REILFE 1 - 3 2 - -
T DAL 910 982 981 904 988 840
) fEEMRE(A—B) 353,927, 841 357, 829, 869 342,732, 457 334,337, 849 335, 795, 785 336, 174, 808
JEAR 509, 858, 219 508, 734, 532 497,307, 446 486, 448, 586 485, 872, 884 485, 872, 884
TR A5 4 155,930,378 | A150,904,663 | A154,574,989 | A152,110,737 | A150,077,099 | /149,698, 076
(D) ZIEHRAK 509, 858, 2190 508, 734, 5320 497,307, 4460 486, 448, 58601 485,872, 8840 485,872, 8840
1AO%:YEEMBE(C/D) 6, 942M 7,034M 6,892M 6,873M 6,911H 6,919M
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EL3 NIa—4% nNron—r 7J7

(3) BEE(MEEZAME (the Schedule of Investments)
(A) ELa NZa—4 nNvHyo—y 727Kk D

(202010A31B{RH)

A B
(Bif : F) (B F)
INVESTMENTS IN SECURITIES 6.3%
SHORT-TERM INSTRUMENTS 6.3%

Australia and New Zealand Banking Group Ltd.

0.010% due 11/02/2020 $ mn s "
Bank of Nova Scotia
0.010% due 11/02/2020 1 1
BNP Paribas Bank
0.010% due 11/02/2020 il 1
Citibank N.A.
0.010% due 11/02/2020 6 6
DBS Bank Ltd.
0.010% due 11/02/2020 16 16
JPMorgan Chase Bank N.A.
0.010% due 11/02/2020 12 12
Sumitomo Mitsui Banking Corp.
0.010% due 11/02/2020 1 1
Sumitomo Mitsui Trust Bank Ltd.
0.010% due 11/02/2020 4 4
62

0.093% due 11/27/2020 100 100
0.093% due 01/21/2021 100 100

200
Total Short-Term Instruments 262
(Cost $262)
Total Investments in Securities 262
(Cost $262)

0%
(B F)

INVESTMENTS IN AFFILIATES 94.
MUTUAL FUNDS 94.2%

PIMCO Bermuda Bank Loan Fund (M)

(Cost $3,704) n 3,951
Total Investments in Affiliates 3,951
(Cost $3,704)
Total Investments 100.5% $ 4213
(Cost $3,966)
Financial Derivative

Instruments (b) (0.5%) 19)

(Cost or Premiums, net $0)

Net Assets 100.0% $ 4194

NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*):

*  Azero balance may reflect actual amounts rounding to less than one thousand.

(a) Coupon represents a yield to maturity.

(b) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

REBEE ($8)
RE

HEIHEF RER ZELBE SZHRE &
BOA 11/2020 $ 69 CAD 92 $ 0 $ 0
BOA 1112020 352 MXN 7,807 20 0
BOA 12/2020 23 TRY 181 0 (3)
BPS 1112020 AUD 239 $ 170 2 0



HBIHEF RER ZELBE ZHGEE

BPS 11/2020 CAD 52 $ 39 $ 0 $
BPS 11/2020 EUR 2 2 0
BPS 1212020 KRW 5,666 5 0
BPS 12/2020 MXN 380 18 0
BPS 12/2020 $ 170 AUD 239 0
BPS 12/2020 39 CAD 52 0
BPS 12/2020 7 TRY 52 0
CBK 11/2020 BRL 39 $ 7 0
CBK 11/2020 EUR 1 1 0
CBK 11/2020 GBP 275 358 2
CBK 11/2020 INR 148 2 0
CBK 11/2020 TRY 100 12 0
CBK 11/2020 $ 7 BRL 39 0
CBK 11/2020 160 CAD 214 1
CBK 11/2020 2 INR 148 0
CBK 11/2020 3N TRY 242 0
CBK 12/2020 358 GBP 275 0
CBK 1212020 42 TRY 317 0
CBK 02/2021 12 105 0
GLM 11/2020 TRY 144 $ 17 0
GLM 11/2020 $ 9 TRY 69 0
GLM 12/2020 2% 181 0
GLM 01/2021 17 149 0
HUS 11/2020 AUD 72 $ 51 0
HUS 11/2020 CAD 66 49 0
HUS 11/2020 EUR 1 1 0
HUS 11/2020 IDR 5,679,772 386 0
HUS 11/2020 INR 27,841 376 1
HUS 11/2020 KRW 459,042 408 2
HUS 11/2020 RUB 21,243 342 0
HUS 11/2020 $ 363 GBP 282 2
HUS 11/2020 383 IDR 5,679,772 5
HUS 11/2020 3n INR 27,841 0
HUS 11/2020 395 KRW 459,042 10
HUS 11/2020 351 RUB 21,1718 0
HUS 1212020 KRW 14,769 $ 13 0
HUS 1212020 $ 48 AUD 65 0
HUS 12/2020 49 CAD 66 0
HUS 1212020 365 IDR 5,391,768 0
HUS 1212020 34 RUB 27,243 0
HUS 01/2021 7 TRY 59 0
JPM 11/2020 CAD 49 $ 36 0
JPM 11/2020 EUR 4 5 0
JPM 11/2020 INR 146 2 0
JPM 11/2020 TRY 223 27 1
JPM 11/2020 $ 2 INR 146 0
JPM 11/2020 15 TRY 116 0
JPM 11/2020 12 94 0
JPM 11/2020 29 230 0
JPM 11/2020 32 251 0
JPM 11/2020 2 228 0
JPM 1212020 36 CAD 49 0
JPM 1212020 2 TRY 21 0
JPM 1212020 16 124 0
MY 11/2020 AUD 38 $ 27 0
MY 11/2020 GBP 1 1 0
MY 11/2020 KRW 2,286 2 0
MyI 11/2020 $ 63 AUD 89 0
Myl 11/2020 2 KRW 2,286 0
MYl 1212020 IDR 73,683 $ 5 0
MyI 1212020 $ 27 AUD 38 0
RBC 11/2020 CAD 7 $ 5 0
RBC 11/2020 MXN 1,864 310 0
RBC 12/2020 $ 369 MXN 7,864 0
RYL 11/2020 TRY 149 $ 18 0
RYL 1212020 INR n 5 0
RYL 1212020 $ 17 TRY 149 0



HEIHEF RER ZELEBE ZHGEE

SCX 11/2020 CAD 209 $ 158 $ 1 $ 0
SCX 11/2020 EUR 300 349 0 0
SCX 11/2020 GBP 6 8 0 0
SCX 11/2020 KRW 421,319 370 0 2
SCX 11/2020 TRY 166 20 0 0
SCX 11/2020 214 2% 0 0
SCX 11/2020 $ 79 AUD m 0 m
SCX 11/2020 361 EUR 308 0 3)
SCX 11/2020 373 KRW 421,318 0 2)
SCX 11/2020 33 TRY 267 0 2
SCX 11/2020 ) 253 0 (4)
SCX 1212020 168 CAD 208 0 1}
SCX 12/2020 350 EUR 300 0 0
SCX 12/2020 368 KRW 419,144 i 0
SCX 1212020 20 TRY 159 0 2
SCX 12/2020 6 46 0 0
SCX 12/2020 25 27 0 0
SCX 01/2021 20 172 0 0
S06 11/2020 INR 1,108 $ 15 0 0
S06 11/2020 RUB 382 5 0 0
S0G 11/2020 TRY 207 2% 0 0
S0G 11/2020 $ 15 INR 1,108 0 0
S0G 12/2020 2% TRY m 0 0
SSB 11/2020 BRL 2,021 $ 359 9 0
SSB 11/2020 CAD 3 2 0 0
$SB 11/2020 MXN 42 2 0 0
SSB 11/2020 $ 363 BRL 2,021 0 (13)
SSB 11/2020 133 CAD 178 i| 0
SSB 12/2020 359 BRL 2,021 0 (9)
TOR 11/2020 BRL 28 $ 5 0 0
TOR 11/2020 $ 5 BRL 28 0 0
TOR 12/2020 BRL 28 $ 5 0 0
UAG 11/2020 AUD 102 72 1 0
UAG 11/2020 BRL 81 14 0 0
UAG 11/2020 CAD 99 75 0 0
UAG 11/2020 IDR 29,726 2 0 0
UAG 11/2020 INR 26,439 360 4 0
UAG 11/2020 KRW 35,437 30 0 i}
UAG 11/2020 RUB 164 2 0 0
UAG 11/2020 TRY 40 5 0 0
UAG 11/2020 9 1 0 0
UAG 11/2020 $ 212 AUD 301 0 U]
UAG 11/2020 14 BRL 81 0 0
UAG 11/2020 2 IDR 29,726 0 0
UAG 11/2020 367 INR 26,439 0 n
UAG 11/2020 3 KRW 35,437 0 0
UAG 11/2020 12 TRY 92 0 n
UAG 12/2020 7 AUD 102 0 0
UAG 12/2020 75 CAD 99 0 0
UAG 12/2020 360 INR 26,509 0 (6]
Total Forward Foreign Currency Contracts $ 63 $ (82)




ELa N2a—4 nNvyo—>r 272K (M)

o S > >
(B) ELa NI:a—4 Nrvoo—r IJ7rEM)
(2020&10A31BIR7E)
HEEEEE B (i HEEE B (i ]

(B F) (B F) (B F) (B F) (g%ﬁé&) (Eg{?ﬁ?)
INVESTMENTS IN SECURITIES 101.6% Cablevision Lightpath LLC Flex Acquisition Co., Inc.
4.000% due 09/15/2027 $ 1080 § 1,03 3.475% due 06/29/2025 $ 522 % 503
1011778 B.C. Unlimited Liability Co. Caesars Resort Collection LLC 4.000% due 12/29/2023 3,581 3,501
1.898% due 11/19/2026 $ 4109 § 395 2.898% due 12/23/2024 6,336 5,958 Forest City Enterprises LP
Acadia Healthcare Co., Inc. 4.648-4.651% due 07/21/2025 5,850 5,673 3.648% due 12/08/2025 1,326 1,289
2.648% due 02/16/2023 837 832 Calpine Construction Finance Co. LP Formula One Management Ltd.
Adevinta ASA 2.148% due 01/15/2025 497 484 3.500% due 02/01/2024 6,092 5877
3.750% due 10/23/2027 2,400 2,391 Calpine Corp. Foundation Building Materials Holding Co. LLC
Adient U.S. LLC 2.148% due 08/12/2026 398 388 3.148% due 08/13/2025 967
4.398-4.492% due 05/06/2024 1,307 1,292 2.400% due 01/15/2024 497 486 Franklin Square Holdings LP
Advantage Sales & Marketing, Inc. 2.400% due 04/05/2026 1,094 1,068 2.438% due 08/01/2025 1,470 1,455
6.000% due 10/22/2027 4,650 4,538 Camelot U.S. Acquisition 1 Co. Froneri International Ltd.
Alliant Holdings Intermediate LLC 3.148% due 10/30/2026 1,688 1,654 2.398% due 01/31/2027 3,292 3,182
2.898% due 05/09/2025 2,535 2,445 Canada Goose, Inc. Frontdoor, Inc.
Allied Universal Holdco LLC 5.000% due 10/01/2027 1,875 1,865 2.686% due 08/16/2025 735 31
4.398% due 07/10/2026 1,492 1,464 Carnival Corp. Frontier Communications Corp.
Alpha 3 BV 8.500% due 06/30/2025 3,092 3115 5.750% due 10/01/2027 2,050 2,030
4.000% due 01/31/2024 2,284 2,250 Casino, Guichard-Perrachon S.A. Gardner Denver, Inc.
Attice Financing S.A. 5.500% due 01/31/2024 EUR 3,000 3,361 2.898% due 03/01/2027 2,319 2,297
2.902% due 01/31/2026 2970 2,833 Catalent Pharma Solutions, Inc. Gentiva Health Services, Inc.
Altice France S.A. 3.250% due 05/18/2026 $ 1,231 1,228 3.438% due 07/02/2025 1121 1,106
4.237% due 08/14/2026 2,693 2,621 CenturyLink, Inc. Global Medical Response, Inc.
American Builders & Contractors Supply Co., Inc. 2.398% due 03/15/2027 10,925 10,538 5.750% due 09/24/2025 2,457 2,385
2.148% due 01/15/2027 1,979 1,924 Charter Communications Operating LLC Globallogic Holdings, Inc.
Ancestry.com Operations, Inc. 1.900% due 02/01/2027 2,143 2,092 2.898% due 08/01/2025 1,370 1,329
4.400% due 08/27/2026 1,442 1,40 Chobani LLC Golden Entertainment, Inc.
APi Group DE, Inc. 4.500% due 10/20/2027 2,475 2,461 3.750% due 10/21/2024 2,152 2,085
2.648-2.897% due 10/01/2026 1,764 1,730 CityCenter Holdings LLC Golden Nugget, Inc.
Array Technologies, Inc. 3.000% due 04/18/2024 3,305 3,116 3.250% due 10/04/2023 2,598 2,302
5.000% due 10/08/2027 3,699 3,652 Clarios Global LP Graham Packaging Co., Inc.
Asurion LLC 3.648% due 04/30/2026 1,458 1,416 4.500% due 08/04/2027 6,200 6,151
3.148% due 08/04/2022 1,480 1,459 CNT Holdings I Corp. Granite Acquisition, Inc.
3.148% due 11/03/2023 2,622 2,576 4.500% due 10/16/2027 1,000 990 4.750% due 09/19/2022 1,902 1,902
3.148% due 11/03/2024 1,466 144 Cogeco Communications (USA) Il LP Gray Television, Inc.
Avantor Funding, Inc. 2.148% due 01/03/2025 3,119 3,061 2.649% due 01/02/2026 1,444 1,416
3.250% due 11/21/2024 1,495 1,486 Cohu, Inc. Greeneden U.S. Holdings | LLC
Avast Software BV 3.148% due 10/01/2025 2,499 2416 4.750% due 10/08/2027 1,625 1,610
3.250% due 09/29/2023 289 288 Commscope, Inc. Greenhill & Co., Inc.
Avolon TLB Borrower 1 (U.S.) LLC 3.398% due 04/06/2026 4,158 4,020 3.399% due 04/12/2024 879 870
2.250% due 02/12/2027 3483 3,338 Core & Main LP GYP Holdings Ill Corp.
Axalta Coating Systems Dutch Holding B B! 3.750% due 08/01/2024 1,566 1,627 2.898% due 06/01/2025 1487 1,467
1.970% due 06/01/2024 1,593 1,549 Coty, Inc. HB Fuller Co.
Azalea TopCo, Inc. 2.390% due 04/07/2025 2,975 2,607 2.151% due 10/20/2024 2172 2,139
3.648-3.714% due 07/24/2026 1,484 1,434 CPG International LLC H-Food Holdings LLC
Banijay Entertainment SAS 4.750% due 05/05/2024 2,104 2,104 3.835-6.000% due 05/23/2025 3,602 3,486
3.890% due 03/01/2025 2,125 2,067 CSC Holdings LLC Hilton Worldwide Finance LLC
Barracuda Networks, Inc. 2.648% due 04/15/2027 1492 1,448 1.899% due 06/22/2026 2,235 2,125
4.250% due 02/12/2025 1,600 1,578 CTC AcquiCo GmbH iHeartCommunications, Inc.
Bausch Health Cos., Inc. 2.750% due 03/07/2025 EUR 4,600 5,134 3.148% due 05/01/2026 3,184 2,996
3.149% due 06/02/2025 2,881 2,818 Delos Finance Sarl Illuminate Buyer LLC
Beacon Roofing Supply, Inc. 1.970% due 10/06/2023 $ 252 2,443 4.148% due 06/16/2027 3,700 3,646
2.398% due 01/02/2025 2713 2,633 Delta Air Lines, Inc. INEOS Enterprises Holdings Ltd.
Belron Finance 2019 LLC 5.750% due 04/29/2023 3,267 3,262 4.500% due 08/268/2026 1,342 1323
2.464% due 10/30/2026 620 605 Diamond (BC) BV Ineos U.S. Finance LLC
Belron Finance U.S. LLC 3.250% due 09/06/2024 EUR 2,992 3,356 2.148% due 04/01/2024 3,953 3,856
2.492% due 11/07/2024 1,606 1,580 Diamond Sports Group LLC Informatica LLC
Berry Global, Inc. 3.400% due 08/24/2026 $ 234 1,455 3.398% due 02/25/2027 3,516 3,405
2.147% due 10/01/2022 2,967 2,942 E.W. Scripps Co. Innophos Holdings, Inc.
2.147% due 01/19/2024 799 789 2.648% due 05/01/2026 1,773 1,721 3.648% due 02/07/2027 498 490
2.147% due 07/01/2026 2,759 2,671 Elanco Animal Health, Inc. Intelsat Jackson Holdings S.A.
Blackhawk Network Holdings, Inc. 1.899% due 08/01/2027 3,931 3,852 3.600-6.500% due 07/13/2022 373 376
3.148% due 06/15/2025 1,993 1,874 Entercom Media Corp. 8.000% due 11/27/2023 1,707 1,121
Blackstone COP Holdco LP 2.652% due 11/18/2024 1,000 966 lon Media Networks, Inc.
3.725% due 09/30/2024 1,329 1,303 ESH Hospitality, Inc. 3.188% due 12/18/2024 1,602 1,588
Boels Topholding BV 2.148% due 09/18/2026 773 750 Iquia, Inc.
4.000% due 01/14/2027 EUR 3,200 3,622 EyeCare Partners LLC 1.898% due 03/07/2024 1,085 1,069
Boyd Gaming Corp. 3.750-3.898% due 02/18/2027 1,867 1,769 IRB Holding Corp.
9.344% due 09/15/2023 $ 1,699 1,656 Fleet Midco | Ltd. 3.750% due 02/05/2025 3,268 3118
BWay Holding Co. 3.398% due 10/07/2026 1,386 1,358 Jefferies Finance LLC
3.480% due 04/03/2024 3,540 3321 3.188% due 06/03/2026 2,469 2,404

22 —
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Jeld-Wen, Inc.
2.148% due 12/14/2024 $ 1413
KAR Auction Services, Inc.
2.438% due 09/19/2026 1,904
LABL, Inc.
4.648% due 07/01/2026 3,935
Level 3 Financing, Inc.
1.898% due 03/01/2027 1,822
Life Time Fitness, Inc.
3.750% due 06/10/2022 3,015
LS Group Opco Acquisition
4.250% due 10/28/2027 3,475
Maravai Intermediate Holdings LLC
6.250% due 10/19/2027 600
Marriott Ownership Resorts, Inc.
1.898% due 08/29/2025 591
McAfee LLC
3.895% due 09/30/2024 3,491
Messer Industries GmbH
2.720% due 03/01/2026 3,726
MH Sub I LLC
3.648% due 09/13/2024 5,082
Milano Acquisition Corp.
4.750% due 10/01/2027 2,575
MPH Acquisition Holdings LLC
3.750% due 06/07/2023 1,953
MTN Infrastructure TopCo, Inc.
4.000% due 11/15/2024 2,503
NASCAR Holdings LLC
2.902% due 10/19/2026 1,584
National Mentor Holdings, Inc.
4.400% due 03/09/2026 1,725
Navicure, Inc.
4.148% due 10/22/2026 1,294
NCR Corp.
2.650% due 08/28/2026 1,980
NEP Group, Inc.
3.398% due 10/20/2025 3,369
Nexstar Broadcasting, Inc.
2.402% due 01/17/2024 1,662
2.899% due 09/18/2026 4,368
Nouryon Finance BV
3.145% due 10/01/2025 5,497
Novelis, Inc.
1.902% due 04/15/2025 5,100
Numericable U.S. LLC
2.898% due 07/31/2025 3,781
Ortho-Clinical Diagnostics, Inc.
3.390% due 06/30/2025 3,248
Pactiv Evergreen, Inc.
3.398% due 02/05/2026 2175
Parexel International Corp.
2.898% due 09/27/2024 4,064
Penn National Gaming, Inc.
3.000% due 10/15/2025 540
Petco Animal Supplies, Inc.
4.250% due 01/26/2023 1,000
Phoenix Guarantor, Inc.
3.397% due 03/05/2026 2,864
Ply Gem Midco, Inc.
3.895% due 04/12/2025 2126
PQ Corp.
4.000% due 02/07/2027 536
Presidio Holdings, Inc.
3.720% due 01/22/2027 599
Prime Security Services Borrower LLC
4.250% due 09/23/2026 3,960
Pug LLC
3.648% due 02/12/2027 3,176

B
(B F)

$

1,383
1,840
3,878
1,856
2,191
3,449

599

564
3,465
3,637
4,880
2,536
1,931
2,445
1,545
1,699
1,263
1,923
3,061

1,514
4,266

5,343
5,036
3,620
3,148
2126
3,908
523
933
2,774
2,092
533
587
3,913

2,781
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Rackspace Technology Global, Inc.
4.000% due 11/03/2023 $
Red Ventures LLC

2.648% due 11/08/2024

3212 %

1,432

Regionalcare Hospital Partners Holdings, Inc.

3.898% due 11/16/2025

RPI Intermediate Finance Trust
1.898% due 02/11/2027

Ryan Specialty Group LLC
4.000% due 09/01/2027

Sabre GLBL, Inc.

2.750% due 02/22/2024

SBA Senior Finance Il LLC
1.900% due 04/11/2025
Scientific Games International, Inc.
2.898% due 08/14/2024

Select Medical Corp.

2.780% due 03/06/2025

Sequa Mezzanine Holdings LLC
7.750% due 11/28/2023
10.500% due 07/23/2025

Sigma Holdco BV

3.369% due 07/02/2025
Sinclair Television Group, Inc.
2.400% due 01/03/2024

Six Flags Theme Parks, Inc.
1.900% due 04/17/2026
SkyMiles IP Ltd.

4.750% due 10/20/2027
SolarWinds Holdings, Inc.
2.898% due 02/05/2024

Sophia LP

4.500% due 10/07/2027

Sotera Health Holdings LLC
5.500% due 12/11/2026

Spirit Aerosystems, Inc.
6.000% due 01/30/2025

SS&C Technologies Holdings, Inc.
1.898% due 04/16/2025
Staples, Inc.

4.751% due 09/12/2024

5.251% due 04/16/2026

Station Casinos LLC

2.500% due 02/08/2027
Sunshine Investments BV
3.515% due 03/28/2025
Sunshine Luxembourg VII SARL
3.750% due 10/01/2026 EUR
5.250% due 10/01/2026 $
Telenet Financing USD LLC
2.148% due 04/30/2028

Telesat Canada

2.900% due 12/07/2026

Tempo Acquisition LLC

3.750% due 05/01/2024

Terrier Media Buyer, Inc.
4.398% due 12/17/2026

TIBCO Software, Inc.

3.900% due 06/30/2026

Trans Union LLC

1.898% due 11/16/2026
TransDigm, Inc.

2.398% due 08/22/2024

2.398% due 05/30/2025

2.398% due 12/09/2025

Tronox Finance LLC
3.148-3.220% due 09/23/2024
U.S. Foods, Inc.

1.898% due 06/27/2023

3,187

726
4575
1492
1,629
3,830

535

2213
3,162

3421
1071

299
1,150
2,938
2,000
3,234
2,650
2,687

593
2,568

2871
980

1,325
2,204

2,325
3,474
2,809
1191
1,99
4,135
2,634

298

489
1,818

3,082

23 —

3,206
1,382
3,100

723
4,544
1413
1,583
3,572

523

2112
3,002

3,310
1,043

279
1,148
2,890
1,970
3,231
2,663
2,616

550
2,365

2,862
965

1,513
2,185

2,249
3,363
27121
1,164
1941
4,042
2,481

282

461
1,784

2,962
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U.S. Renal Care, Inc.

5.188% due 06/26/2026 $
Uber Technologies, Inc.
5.000% due 04/04/2025
Ultimate Software Group, Inc.
4.750% due 05/04/2026
Univision Communications, Inc.
3.750% due 03/15/2024

USI, Inc.

3.220% due 05/16/2024

USS Ultimate Holdings, Inc.
4.750% due 08/25/2024
VeriFone Systems, Inc.
4.253% due 08/20/2025
Verscend Holding Corp.
4.648% due 08/27/2025
Vertical Midco GmbH

4.570% due 07/30/2027
Virgin Media Bristol LLC
2.648% due 01/31/2028
Vizient, Inc.

2.148% due 05/06/2026

VS Buyer LLC

3.398% due 02/28/2027

Wand Newco 3, Inc.

3.148% due 02/05/2026

WCG Purchaser Corp.
5.000% due 01/08/2027
Weber-Stephen Products LLC
4.000% due 10/20/2027
Welbilt, Inc.

2.648% due 10/23/2025

WEX, Inc.

2.398% due 05/15/2026
Whatabrands LLC

2.897% due 07/31/2026
White Cap Buyer LLC

4.500% due 10/19/2027
Wyndham Destinations, Inc.
2.464% due 05/30/2025
Xplornet Communications, Inc.
4.898% due 06/10/2027

Zayo Group Holdings, Inc.
3.148% due 03/09/2027

Ziggo Financing Partnership
2.648% due 04/30/2028

Total Bank Loan Obligations
(Cost $483,380)

CORPORATE BONDS & NOTES 5.8%

Freedom Mortgage Corp.
7.625% due 05/01/2026

5079
1,646
3,800
3,892
3,028
4,366
3,626
3,364
3,075
1,600
1,133
1,617
4,825
1,796
3,060
2,502
2,378
1,337
4,800
1,470
2,249
4,154

3,327

476,659

500

$

MGM Growth Properties Operating Partnership LP

4.625% due 06/15/2025

Acadia Healthcare Co., Inc.
5.000% due 04/15/2029
AdaptHealth LLC

6.126% due 08/01/2028
Advantage Sales & Marketing, Inc.
6.500% due 11/15/2028
AMN Healthcare, Inc.
4.000% due 04/15/2029
Cablevision Lightpath LLC
3.876% due 09/15/2027
5.625% due 09/15/2028
Chobani LLC

4.625% due 11/15/2028

2,850

3,506

1,600
225
325
175

400
400

4,875

4,887
1,628
3,783
3,771
2,924
4,286
3,328
3,308
3,038
1,451
1,108
1,590
4,668
1,778
3,022
2,302
2,300
1,305
4,738
1418
2,209
4014

3,199

499

3,007

1,662
234
318
175

398
405

4,903

(M)
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Community Health Systems, Inc.

8.625% due 01/15/2024 $ 576§ 585

Cornerstone Building Brands, Inc.

8.000% due 04/15/2026 500 521

DaVita, Inc.

3.750% due 02/15/2031 1,150 1,108

4.626% due 06/01/2030 4,525 4,605

Diamond Sports Group LLC

5.376% due 08/15/2026 100 59

Melco Resorts Finance Ltd.

5.375% due 12/04/2029 425 410

Northriver Midstream Finance LP

5.626% due 02/15/2026 2,975 2,952

Picasso Finance Sub, Inc.

6.126% due 06/15/2025 900 950

Sabre GLBL, Inc.

7.378% due 09/01/2025 400 409

Sensata Technologies, Inc.

4.375% due 02/15/2030 550 576

Shift4 Payments LLC

4.626% due 11/01/2026 250 254

Standard Industries, Inc.

3.375% due 01/15/2031 2,826 2,753

T-Mobile USA, Inc.

4.000% due 04/15/2022 500 517

U.S. Foods, Inc.

6.250% due 04/15/2025 1,825 1,910

Univision Communications, Inc.

6.626% due 06/01/2027 1,000 1,013

White Cap Buyer LLC

6.876% due 10/15/2028 225 231
26,938

Frnntiev l:nrﬁmunicaﬁnns Corp.

5.876% due 10/15/2027 225 231
Total Corporate Bonds & Notes 30,675
(Cost $30,404)

' 17,700

Australia and New Zealand Banking Group Ltd.

0.010% due 11/02/2020 166 166
Bank of Nova Scotia

0.010% due 11/02/2020 10 10
BNP Paribas Bank

(0.700%) due 11/02/2020 EUR 12 14
0.010% due 11/02/2020 $ 174 174
Brown Brothers Harriman & Co.

(0.270%) due 11/02/2020 ¥ 19 0
Citibank N.A.

0.010% due 11/02/2020 $ 91 9
DBS Bank Ltd.

0.010% due 11/02/2020 241 Pzl
HSBC Bank PLC

(0.700%) due 11/02/2020 EUR 6 7
JPMorgan Chase Bank N.A.

0.010% due 11/02/2020 $ 181 181
MUFG Bank Ltd.

(0.270%) due 11/02/2020 ¥ 26937 258
Sumitomo Mitsui Banking Corp.

(0.700%) due 11/02/2020 EUR 6 7
10.270%) due 11/02/2020 ¥ 17 0
0.010% due 11/02/2020 $ 10 10

ELa /N
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Sumitomo Mitsui Trust Bank Ltd.
(0.700%) due 11/02/2020 EUR m o8 13

(0.270%) due 11/02/2020 ¥ 4529 43
0.010% due 11/02/2020 $ 59 59
1,274

0.113% due 12/10/2020 ‘ 16,400 16,399
Total Short-Term Instruments 35,373
(Cost $35,372)
Total Investments in Securities (a) 101.6% $ 542,707
(Cost $549,156)
Financial Derivative

Instruments (d)(f) 0.0% 84
(Cost or Premiums, net $0)
Other Assets and Liabilities, net (1.6%) (8,374)
Net Assets 100.0% _$ 534417

m
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NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*):

* A zero balance may reflect actual amounts roundlng to less than one thousand.

(@) The of Total by geographic region as of October 31, 2020 is 88.7% of Net Assets in the United States and other countries comprising
of 12.9% of Net Assets in aggregate
(b) Coupon repi ge yield to

IBORROWINGS AND OTHER FINANCING TRANSACTIONS

8 R LREZHID
HEIHEF HHEH ®RFEAR A BESEE 1BRMEE SZEHifiE L AR i ZE (1)
JPS 0.110% 10/30/2020 11/02/2020 ¢ 17,700 U.S. Treasury Bonds 3.375% due 11/15/2048  $ (18,008 $ 17,700 § 17,700
Total Repurchase Agreements $ (18,0060 $ 17,700 $ 17,700

The following is a summary by counterparty of the market value of Borrowings and Other Financing Transactions and collateral pledged/(received) as of October 31, 2020:

LRZHD YNR=Z LK SEfTER EEYD SEHEA #HR0(ZW Ry FTHR
HRE5I1HEF 2 D3 5| D3 Xih Z O ERE EZAn A=Y r—(2)
Global/Master Repurchase Agreement
JPS $ 17,700 % [ 03 0 17,70 % (18,008)  $ (306)
Total Borrowings and Other Financing Ti i $ 17,700 $ 0 $ 0 0

""" Includes accrued interest.
" Net exposure represents the net receivable/(payable) that would be due from/to the counterparty in the event of default. Exposure from borrowings and other financing transactions can only be netted across transactions governed under the
same master agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

The average amount of borrowings outstanding during the period ended October 31, 2020 was $957 at a weighted average interest rate of 1.788%. Average borrowings may include sale-buyback transactions and
reverse repurchase agreements, if held during the period

(d) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

EEEEHLE
SRIER B2 S AR F et BETA () 5 it (3) KRBTl KE ffi
CDX.HY-35 Index 5.000% 1212012026 % 16,700 $ 629 $ (272) $ 0 $ B0
Total Swap Agreements $ 629 $ (272) $ 0 $ (30
The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of October 31, 2020:
(e) Securities with an aggregate market value of $1,964 have been pledged as for traded and cleared ial derivative

instruments as of October 31, 2020. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding
master netting arrangements.

B4 R ERURERE R AR
5 i EMEIEEE Gkl EHEENSAE
BWAJvay £ 27v7 &it FEYATLay £ 29vT ait
Total Exchange-Traded or Centrally Cleared $ 0 3 0 $ 0 $ 03 0 3 [ (30) § (30)

" If the Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund wil either (i} pay to the buyer of protection an amount equal to the notional amount of the swap and
take delivery of the referenced obligation or underlying securities comprising the referenced index or (iil pay a net settlement amount in the form of cash or securities equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

(M)
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 The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined under the terms of that particular swap agreement.

" The prices and resulting values for credit default swap agreements serve as indicators of the current status of the payment/performance risk and represent the likelihood of an expected liability (or profit) for the credit derivative should the
notional amount of the swap agreement be closed/sold as of the period end. Increasing market values, in absolute terms when compared to the notional amount of the swap, represent a deterioration of the referenced underlying's credit
soundness and a greater likelihood or risk of default or other credit event occurring as defined under the terms of the agreement.

(f) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
[FORWARD FOREIGN CURRENCY CONTRACTS:

KRB (8 &

WmEIHEF REA ZEEE ZHAER BE aff

BOA 11/2020 JPY 31,637 $ 296 $ 0 $ (6)
CBK 11/2020 $ 1,485 EUR 1,263 0 (14)
HUS 11/2020 2371 2017 0 21
MYl 11/2020 EUR 4,342 $ 5125 67 0
SCX 11/2020 10,275 12,057 88 0
SCX 12/2020 11,337 13,214 0 0
Total Forward Foreign Currency Contracts $ 155 $ (41)
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