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(3) BEHMIIZ5AME (the Schedule of Investments)

g a—/N\)L

FlLa H4<> FO—nNIb N4 AVhL 772K

(20204 2 A29B /)

ISR B
(B4 F) (B F)

INVESTMENTS IN SECURITIES 99.4%
RALIA 0.2%

Nufarm Australia Ltd.

5.750% due 04/30/2026 $ 1,000_¢ 988
Total Australia 988
(Cost $998)

BELGIUM 0.1%

Sarens Finance Co. NV

5.750% due 02/21/2027 EUR 500 501
Total Belgium 501
(Cost $549)

CANADA 3.3%

Bausch Health Cos., Inc.

4.500% due 05/15/2023 1,250 1,367
5.000% due 01/30/2028 $ 625 619
5.250% due 01/30/2030 625 620
5.500% due 11/01/2025 2,000 2,063
5.875% due 05/15/2023 133 134
7.000% due 03/15/2024 750 774
7.000% due 01/15/2028 750 804
7.250% due 05/30/2029 1,000 1,102
Bombardier, Inc.

7.500% due 12/01/2024 500 505
7.500% due 03/15/2025 2,000 1,980
7.875% due 04/15/2027 500 497
8.750% due 12/01/2021 1,000 1,081
Fairstone Financial, Inc.

7.875% due 07/15/2024 1,000 1,088
Masonite International Corp.

5.375% due 02/01/2028 1,000 1,051
MEG Energy Corp.

7.125% due 02/01/2027 1,000 946
New Red Finance, Inc.

4.250% due 05/15/2024 1,000 1,003
5.000% due 10/15/2025 2,375 2,398
Open Text Corp.

5.875% due 06/01/2026 1,000 1,061
Parkland Fuel Corp.

5.875% due 07/15/2027 1,500 1,544
Total Canada 20,617
(Cost $20,199)

ICAYMAN ISLANDS 0.8%

MGM China Holdings Ltd.

5.875% due 05/15/2026 375 380
Noble Holding International Ltd.

7.875% due 02/01/2026 1,000 619
Transocean Pontus Ltd.

6.125% due 08/01/2025 626 634
Transocean, Inc.

6.800% due 03/15/2038 1,500 822
7.250% due 11/01/2025 500 45
7.500% due 01/15/2026 1,000 797
7.500% due 04/15/2031 1,250 747
UPCB Finance VII Ltd.

3.625% due 06/15/2029 EUR 500 562

BEEEE B
(BAL: F) (B F)

Wynn Macau Ltd.

5.500% due 10/01/2027 $ 750_8 748
Total Cayman Islands 5,724
(Cost $7,156)

[DENMARK 0.3%

DKT Finance ApS

9.375% due 06/17/2023 1,000 1,085
Norican A/S

4.500% due 05/15/2023 EUR 1,000 891
Total Denmark 1,956
(Cost $2,159)

[FRANCE 2.7%

Altice France S.A.

2.125% due 02/15/2025 500 522
5.500% due 01/15/2028 $ 500 501
7.375% due 05/01/2026 2,750 2,889
8.125% due 02/01/2027 750 819
Banijay Entertainment SASU

5.376% due 03/01/2025 1,000 1,000
BNP Paribas S.A.

7.375% due 08/19/2025 (al(b) 1,000 1183
Burger King France SAS

5.250% due 05/01/2023 EUR 500 548
6.000% due 05/01/2024 500 562
Constellium SE

5.750% due 05/15/2024 $ 1,000 1,023
5.876% due 02/15/2026 500 509
Credit Agricole S.A.

7.875% due 01/23/2024 (al(b) 2,000 2,220
Crown European Holdings S.A.

0.750% due 02/15/2023 EUR 500 543
3.375% due 05/15/2025 1,000 1,199
La Financiere Atalian SASU

5.125% due 05/15/2025 500 440
6.625% due 05/15/2025 GBP 500 507
Loxam SAS

3.250% due 01/14/2025 EUR 500 546
3.750% due 07/15/2026 625 699
Quatrim SASU

5.876% due 01/15/2024 1,000 1,104
Total France 16,764
(Cost $16,384)

GERMANY 2.1%

IHO Verwaltungs GmbH (c)

3.625% due 06/15/2025 500 551
3.750% due 09/15/2026 2,000 2,200
3.875% due 05/15/2027 500 551
Nidda BondCo GmbH

5.000% due 09/30/2025 2,000 2,197
Nidda Healthcare Holding GmbH

3.500% due 09/30/2024 4,000 4,398
Platin 1426 GmbH

5.376% due 06/15/2023 1,250 1,258
Techem Verwaltungsgesellschaft 675 mbH

2.000% due 07/15/2025 750 818

BEEE B
(BfZ: F) (B F)

WEPA Hygieneprodukte GmbH

2.875% due 12/15/2027 EUR  1,000_¢ 1,112
Total Germany 13,085
(Cost $13,672)

F-Brasile SpA

7.375% due 08/15/2026 $ 1,000 1,067
Intesa Sanpaolo SpA

5.017% due 06/26/2024 2,000 2,102
6.250% due 05/16/2024 (al(b]  EUR 750 882
7.700% due 09/17/2025 (al(b) $ 1,000 1,088
7.750% due 01/11/2027 (alb) ~ EUR 500 658
Nexi SpA

1.750% due 10/31/2024 1,260 1,364
Telecom Italia SpA

5.303% due 05/30/2024 $ 4,000 4,280
Total Italy 11,441
(Cost $10,559)

ERSEY, CHANNEL ISLANDS 0.2%

Adient Global Holdings Ltd.

3.500% due 08/15/2024 EUR 1,000 939
4.875% due 08/15/2026 $ 375 324
Total Jersey, Channel

Islands 1,263
(Cost $1,491)

LUXEMBOURG 3.1%

Altice Financing S.A.

2.250% due 01/15/2025 EUR 500 522
3.000% due 01/15/2028 500 518
7.500% due 05/15/2026 $ 1,500 1,685
Aramark International Finance Sarl

3.125% due 04/01/2025 EUR 500 565
Camelot Finance S.A.

4.500% due 11/01/2026 $ 750 785
Cirsa Finance International Sarl

4.750% due 06/22/2025 EUR 500 560
6.250% due 12/20/2023 750 854
Corestate Capital Holding S.A.

3.500% due 04/15/2023 1,500 1,676
INEOS Group Holdings S.A.

5.375% due 08/01/2024 1,000 1,106
Intelsat Jackson Holdings S.A.

5.500% due 08/01/2023 $ 750 647
8.000% due 02/15/2024 750 710
Lincoln Financing Sarl

3.625% due 04/01/2024 EUR 1,500 1611
LSF10 Wolverine Investments S.C.A.

5.000% due 03/15/2024 750 840
Nielsen Company Luxembourg Sarl

5.000% due 02/01/2025 $ 1,000 930
Summer BC Holdco B Sarl

5.750% due 10/31/2026 EUR 1,000 1,138
Swissport Financing Sarl

5.250% due 08/15/2024 1,250 1,402

N4 AVhL Tr7Uk
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AR BE WERE BE
(EfL: F) (841 F) (EfL: F) (841 F)
Telecom Italia Capital S.A. Sigma Holdco BV
6.375% due 11/15/2033 $ 150 $ 1741 5.750% due 05/15/2026 EUR 3000 $ 3090
Telenet Finance Luxembourg Notes Sarl Stars Group Holdings BV
3.500% due 03/01/2028 EUR 1,000 1,162 7.000% due 07/15/2026 § 6% 673
5.500% due 03/01/2028 § 400 42 Teva P Finance eV
Total Luxembourg 18,853 2.200% due 07/21/2021 260 253
(Cost $18,918) T 3.150%due 10/01/2026 1,250 1,093
Trivium Packaging Finance BV
3.750% due 08/15/2026 R 500 568
i &N 5.500% due 08/15/2026 $ 500 519
Ardagh Packaging Finance PLC United Group BV
4.125% due 0811512026 750 43 3125% due 0211512026 R 625 661
9:250% due 08152027 750 764 3625% due 021152028 750 790
6.000% due 02/15/2025 500 522 )
UPC Holding BV
Cascades, Inc. 3.875% due 06/16/2029 1,000 1,109
5.125% due 01/15/2026 1,000 1,037 B oaloy
37 1/15/202 1 2
gl il ud 56 G 000t due V1512027 § 1750 1,848
Connect Finco Sarl Ziggo BV
.750% due 10/01 1
ST iR 01206 U 9S00k due 011512007 2,250 232
Endo Dac
6.000% due 07/15/2023 814 iga)  [otalNetherlands
6.000% due 02/01/2025 500 386 (Cost $30,265)
Panther BE Agoregetor2 L
4.375% due 05/15/2026 EUR 500 541 S
6.250% due 05/15/2026 $ 1,000 1,029 -
2 Grifols S.A.
StatfutEincy BY 1.625% due 02/15/2025 R 1000 1,102
6.500% due 10/01/2026 ER 2,500 2,794 2950% due 111152027 525 590
Total Multinational — Tasty Bondco 1S.A.
(Cost $10,045) 6.250% due 05/15/2026 1,000 1,082
NETHERLANDS 4.9% Total Spain 2,883
ICOR i X 49 (Cost $2,912)
fortapHoldngs
5.875% due 10/10/2079 $ 1250 121 BRI ERTRAL :
Alcoa Nederland Holding BV Intrum AB
6.750% due 06/30/2024 315 385 9 750% due 07/15/2022 250 273
7.000% due 09/30/2026 %0 265 3.000% due 09/15/2027 625 631
Ashland Services BV 3.125% due 07/15/2024 1,000 1,083
2.000% due 01/30/2028 ER 1,250 1,330 3.500% due 07/15/2026 625 658
Axalta Coating Systems Dutch Holding B BV Radisson Hotel Holdings AB
3.750% due 01/15/2025 1,500 1,665 6.875% due 07/15/2023 625 707
Darling Global Finance BV Total Sweden 3,322
3.625% due 05/15/2026 750 858 (Cost $3,519)
Diamond BC BV
5.625% due 08/15/2025 2,500 2,604 SWITZERLAND 0.2% .
Energizer Gamma Acquisition BV — -
R 028 o e g;.;.; sdmsE;/Zﬁ;;[‘].;EA(ﬁ(h) § 1,000 1,069
ING Groep NV SIS 0 2 R
5.750% due 11/16/2026 (a)(b) $ 1500 1,566 Total Switzerland — 1068
Intertrust Group BV {Costatiou)
3.375% due 11/15/2025 EUR 2,000 2,256 ONTTED KINGDOM 2T
01 European Group BV ORPO JONDS & 3
2.875% due 02/15/2025 250 281 Argiva Broadcast Finance PLC
0-Park Holding | BV 6.750% due 09/30/2023 GBP 750 1013
y
;Sgg;ﬂ :ue gg;g:ggg? §§’g %g Avon International Capital PLC
il 6.500% due 08/15/2022 s 30 386
Schoeller Packaging BV
Barclays PLC (a)(b)
y
st e 28 i M mmkaeoysno  GeP 70 1008
Sensata Technologies BV 7.875% due 09/15/2022 1,000 1317
4.875% due 10/15/2023 $ 1,080 1,10
5.000% due 10/01/2025 1,000 1,085

g a—/N\)L
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Heathrow Finance PLC

3.875% due 03/01/2027 GBP 1500 § 1931
International Game Technology PLC

6.250% due 02/15/2022 $ 2,000 2,064
Lioyds Banking Group PLC (a)(b)

7.500% due 06/27/2024 1,000 1,088
7.625% due 06/27/2023 GBP 1,500 2,092
Merlin Entertainments Ltd.

5.750% due 06/15/2026 $ 2,000 2,151
Nomad Foods Bondco PLC

3.250% due 05/15/2024 EUR 1,500 1,667
RAC Bond Co. PLC

5.000% due 11/06/2022 GBP 1,000 1,221
Royal Bank of Scotland Group PLC (a)

7.500% due 08/10/2020 (b) $ 1,000 1,01
7.648% due 09/30/2031 1,500 2,190
Sensata Technologies UK Financing Co. PLC

6.250% due 02/15/2026 1,000 1,048
Valaris PLC

5.750% due 10/01/2044 760 232
5.850% due 01/15/2044 500 187
Victoria PLC

5.250% due 07/15/2024 EUR 780 819
Virgin Media Finance PLC

6.000% due 10/15/2024 $ 1,000 1,026
Virgin Media Secured Finance PLC

4.250% due 01/15/2030 GBP 750 964
4.875% due 01/16/2027 1,000 1,308
5.000% due 04/15/2027 1,000 1331
Vodafone Group PLC

7.000% due 04/04/2079 $ 375 433
Total United Kingdom 26,567
(Cost $26,456)

UNITED STATES 64.0%

LifePoint Health, Inc.
8.250% due 11/17/2026 750

Acadia Healthcare Co., Inc.

6.500% due 03/01/2024 1,025
Adient US. LLC

7.000% due 05/15/2026 125
ADT Security Corp.

4.125% due 06/15/2023 1,000
4.875% due 07/15/2032 1,000
6.250% due 10/15/2021 1,000
Albertsons Cos., Inc.

4.625% due 01/15/2027 250
4.875% due 02/15/2030 250
Albertsons Cos., Inc.

7.500% due 03/15/2026 1,000
Allied Universal Holdco LLC

6.625% due 07/15/2026 750

748

1,065

130

1,020
948
1,045

248
251

1113

788



BEEEE Bl
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Ally Financial, Inc.

5.125% due 09/30/2024 $ 1,500
7.500% due 09/15/2020 1,000
8.000% due 03/15/2020 1,000
8.000% due 11/01/2031 845
AMC Networks, Inc.

4.750% due 12/16/2022 50
5.000% due 04/01/2024 1,500
American Builders & Contractors Supply Co., Inc.
4.000% due 01/15/2028 500
5.875% due 05/15/2026 1,000
Antero Midstream Partners LP

5.750% due 03/01/2027 750
Antero Resources Corp.

5.125% due 12/01/2022 500
Aramark Services, Inc.

4.750% due 06/01/2026 1,025
5.000% due 02/01/2028 750
Arconic, Inc.

5.125% due 10/01/2024 1,500
5.950% due 02/01/2037 750
Ashland LLC

4.750% due 08/15/2022 13
Avantor, Inc.

9.000% due 10/01/2025 1,000
Avon International Operations, Inc.

7.875% due 08/15/2022 1,028
Ball Corp.

1.500% due 03/15/2027 EUR 1,500
5.250% due 07/01/2025 $ 1,500
Bausch Health Americas, Inc.

8.500% due 01/31/2027 1,000
9.250% due 04/01/2026 1,000
BCD Acquisition, Inc.

9.625% due 09/15/2023 1,000
Beacon Roofing Supply, Inc.

4.875% due 11/01/2025 3,500
Berry Global, Inc.

1.000% due 01/15/2025 EUR 500
1.500% due 01/15/2027 500
4.500% due 02/15/2026 $ 1,260
4.875% due 07/15/2026 1,000
Boyd Gaming Corp.

6.000% due 08/15/2026 500
6.375% due 04/01/2026 1,060
Buckeye Partners LP

4.125% due 03/01/2025 625
4.500% due 03/01/2028 500
Builders FirstSource, Inc.

5.000% due 03/01/2030 875
Caesars Resort Collection LLC

5.250% due 10/15/2025 2,500
Callon Petroleum Co.

6.375% due 07/01/2026 1,250
Calpine Corp.

5.125% due 03/15/2028 750
5.750% due 01/15/2025 1,500
Catalent Pharma Solutions, Inc.

2.375% due 03/01/2028 (d) EUR 750
4.750% due 12/15/2024 1,000
4.875% due 01/15/2026 $ 625

$

1,662
1,032
1,002
1,178

50
1,511

489
1,037

512

3n

1,058
785

161
833

118

1,093

1,046

1,641
1,638

1,102
1,118

1,037

3,384

543
545
1,234
1,019

515
1,097

627
487

871

2481

975

707
1,608

810
1,126
642
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CCO Holdings LLC

4.750% due 03/01/2030 $ 1,000
5.126% due 05/01/2023 2,000
5.126% due 05/01/2027 2,000
5.250% due 09/30/2022 1,000
5.376% due 06/01/2029 1,000
5.500% due 05/01/2026 250
5.750% due 09/01/2023 250
5.750% due 02/15/2026 3,500
5.876% due 04/01/2024 1,000
Centene Corp.

3.375% due 02/15/2030 500
4.250% due 12/15/2027 500
4.625% due 12/15/2029 1,000
5.250% due 04/01/2025 1,000
5.376% due 06/01/2026 500
5.375% due 08/15/2026 750
6.125% due 02/15/2024 900
Centennial Resource Production LLC
5.376% due 01/15/2026 1,500
Central Garden & Pet Co.

6.125% due 11/15/2023 625
CenturyLink, Inc.

6.450% due 06/15/2021 1,500
CF Industries, Inc.

5.150% due 03/15/2034 1,500
Change Healthcare Holdings LLC

5.750% due 03/01/2025 2,000
Chemours Co.

5.375% due 05/15/2027 500
Cheniere Corpus Christi Holdings LLC
7.000% due 06/30/2024 1,000
Cheniere Energy Partners LP

4.500% due 10/01/2029 375
5.250% due 10/01/2025 1,000
5.626% due 10/01/2026 500
CIT Group, Inc.

5.000% due 08/15/2022 3,150
6.125% due 03/09/2028 250
Clean Harbors, Inc.

4.875% due 07/15/2027 500
5.126% due 07/15/2029 250
Clear Channel Worldwide Holdings, Inc.
5.1256% due 08/15/2027 1,000
Clearwater Paper Corp.

5.376% due 02/01/2025 1,000
Clearway Energy Operating LLC

4.750% due 03/15/2028 375
5.000% due 09/15/2026 1,000
Colfax Corp.

3.250% due 05/15/2025 EUR 500
6.000% due 02/15/2024 $ 500
6.375% due 02/15/2026 250
CommScope Technologies LLC

6.000% due 06/15/2025 1,000
CommScope, Inc.

5.500% due 03/01/2024 500
5.500% due 06/15/2024 1,000
6.000% due 03/01/2026 500
8.250% due 03/01/2027 500

1,030
2,028
2,083
1,013
1,067

260

253
3,645
1,029

501
515
1,072
1,031
526
790
928

1,264

643

1,659

1,720

2,027

430

1,147

360
1,006
503

3,301
301

523
269

1,006

1,087

384
1,027

857
519
265

940

510
953
514
503

g a—/N\)L

N4 AVhL Tr7Uk

BEEEE Bl
(B F) (Bfr: F)

Community Health Systems, Inc.
6.250% due 03/31/2023 $
6.625% due 02/15/2025

8.000% due 03/15/2026

Comstock Resources, Inc.
7.500% due 05/15/2025

Cooper-Standard Automotive, Inc.
5.625% due 11/15/2026

Core & Main Holdings LP
8.625% due 09/15/2024 (c)

Core & Main LP
6.125% due 08/15/2025

Cornerstone Building Brands, Inc.
8.000% due 04/15/2026

Coty, Inc.
4.000% due 04/15/2023 EUR
6.500% due 04/15/2026 $

Covanta Holding Corp.
5.875% due 07/01/2025
Crown Americas LLC
4.250% due 09/30/2026
4.750% due 02/01/2026

CrownRock LP
5.625% due 10/15/2025

CSC Holdings LLC

5.250% due 06/01/2024
5.750% due 01/15/2030
6.500% due 02/01/2029
6.625% due 10/15/2025

DaVita, Inc.
5.000% due 05/01/2025
5.125% due 07/15/2024

Dell International LLC
5.875% due 06/15/2021
7.125% due 06/15/2024

Dell, Inc.
6.500% due 04/15/2038

Diamond Offshore Drilling, Inc.
5.700% due 10/15/2039
7.875% due 08/15/2025

Diamond Resorts International, Inc.
7.750% due 09/01/2023

Diamond Sports Group LLC

5.375% due 08/15/2026

6.625% due 08/15/2027

DISH DBS Corp.

5.000% due 03/15/2023
5.875% due 07/15/2022
5.875% due 11/15/2024
7.750% due 07/01/2026

Dun & Bradstreet Corp.

6.875% due 08/15/2026

Eldorado Resorts, Inc.

6.000% due 09/15/2026

Endeavor Energy Resources LP
5.750% due 01/30/2028
Energizer Holdings, Inc.
5.500% due 06/15/2026

EnLink Midstream Partners LP
4.150% due 06/01/2025

1,500
500
625

1,750

750

500

2,500

2,500

500
750

1,000

1,000
750

1,500

1,000
1,760

750
1,000

1,000
1,000

349
500

750

750
500

1,000

1,500
1,500

1,500

500
1,000
1,025

1,250

750

1,250

1,000

1,500

$

1,492
511
647

1,295

672

520

2,538

2,481

542
773

1,028

1,032
716

1,447

1,082
1,853

830
1,048

1,017
1,016

352
524

819

327
354

1,002

1,386
1,213

1513

523
1,028
1,103

1,837

809

1,224

1,017

121
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ESH Hospitality, Inc.

5.250% due 05/01/2025 $ 2000 $§ 2016
Fortress Transp i LLC
6.500% due 10/01/2025 750 788
Freeport-McMoRan, Inc.

3.550% due 03/01/2022 1,234 1,241
3.875% due 03/15/2023 1,000 1,007
4.125% due 03/01/2028 (d) 750 712
5.000% due 09/01/2027 500 494
5.250% due 09/01/2029 625 629
5.400% due 11/14/2034 2,000 1,956
Front Range BidCo, Inc.

4.000% due 03/01/2027 (d) 1,000 981
GCP Applied Technologies, Inc.

5.500% due 04/15/2026 1,250 1,308
Greystar Real Estate Partners LLC

5.760% due 12/01/2025 750 1
Griffon Corp.

5.750% due 03/01/2028 875 877
Grinding Media, Inc.

7.375% due 12/15/2023 500 435
Gulfport Energy Corp.

6.000% due 10/15/2024 500 167
6.625% due 06/01/2023 500 263
Hanesbrands, Inc.

4.625% due 05/15/2024 500 524
4.875% due 05/15/2026 1,000 1,048
HCA, Inc.

3.500% due 09/01/2030 1,000 981
5.375% due 02/01/2025 1,625 1,800
7.500% due 02/15/2022 1,500 1,660
HD Supply, Inc.

5.375% due 10/15/2026 1,500 1,673
Hill-Rom Holdings, Inc.

5.000% due 02/15/2026 1,000 1,040
Hilton Domestic Operating Co., Inc.

4.250% due 09/01/2024 350 362
4.875% due 01/15/2030 750 719
Hilton Worldwide Finance LLC

4.625% due 04/01/2025 750 785
4.875% due 04/01/2027 500 512
Hologic, Inc.

4.375% due 10/15/2025 1,000 1,021
4.625% due 02/01/2028 1,000 1,045
Howard Hughes Corp.

5.375% due 03/15/2025 1,000 1,016
Hughes Satellite Systems Corp.

7.625% due 06/15/2021 1,500 1,682
iHeartCommunications, Inc.

4.750% due 01/15/2028 1,500 1,495
Indigo Natural Resources LLC

6.875% due 02/15/2026 1,000 855
1QVIA, Inc.

2.250% due 01/15/2028 EUR 1,500 1,639
2.875% due 09/15/2025 500 562
3.500% due 10/15/2024 750 833
5.000% due 10/15/2026 $ 1,000 1,034
Jagged Peak Energy LLC

5.875% due 05/01/2026 1,000 1,000
Jaguar Holding Co. Il

6.375% due 08/01/2023 2,475 2,564

ELa 4%V
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Jeld-Wen, Inc.

4.625% due 12/15/2025 $ 2000 $ 2021
4.875% due 12/15/2027 1,600 1,556
Jonah Energy LLC

7.250% due 10/15/2025 750 184
KAR Auction Services, Inc.

5.126% due 06/01/2025 875 901
KFC Holding Co.

5.000% due 06/01/2024 750 751
5.250% due 06/01/2026 1,300 1,333
Kraft Heinz Foods Co.

4.375% due 06/01/2046 500 466
4.875% due 10/01/2049 500 494
5.000% due 06/04/2042 500 499
5.200% due 07/15/2045 750 172
LABL Escrow Issuer LLC

6.750% due 07/15/2026 1,000 1,060
Lamar Media Corp.

4.000% due 02/15/2030 1,000 1,003
Lamb Weston Holdings, Inc.

4.625% due 11/01/2024 500 521
4.875% due 11/01/2026 1,000 1,039
Lennar Corp.

4.750% due 11/29/2027 750 837
5.250% due 06/01/2026 2,500 2,162
Level 3 Financing, Inc.

5.250% due 03/15/2026 1,500 1,552
LifePoint Health, Inc.

4.375% due 02/15/2027 500 495
Live Nation Entertainment, Inc.

4.750% due 10/15/2027 750 755
Marriott Ownership Resorts, Inc.

6.500% due 09/15/2026 500 538
Mattel, Inc.

5.876% due 12/15/2027 1,000 1,047
Mauser Packaging Solutions Holding Co.

5.500% due 04/15/2024 2,000 1,997
MGM Growth Properties Operating Partnership LP
4.500% due 09/01/2026 500 519
5.626% due 05/01/2024 575 624
MGM Resorts International

4.625% due 09/01/2026 1,000 1,042
5.750% due 06/15/2025 750 823
6.000% due 03/15/2023 1,500 1,618
7.750% due 03/15/2022 1,500 1,641
Moog, Inc.

4.250% due 12/15/2027 1,000 1,020
MSCI, Inc.

4.750% due 08/01/2026 1,000 1,041
5.750% due 08/15/2025 1,000 1,087
Murphy 0il Corp.

6.875% due 08/15/2024 1,000 999
Nabors Industries, Inc.

5.750% due 02/01/2025 750 540
Navient Corp.

5.000% due 10/26/2020 1,000 101
5.876% due 10/25/2024 500 514
6.500% due 06/15/2022 500 523
8.000% due 03/25/2020 658 661
NCR Corp.

6.375% due 12/15/2023 1,750 1,788
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Netflix, Inc.

3.625% due 05/15/2027 EUR 1,500
3.625% due 06/15/2030 1,000
4.375% due 11/15/2026 $ 1,000
5.375% due 11/15/2029 375
Nexstar Broadcasting, Inc.

5.625% due 08/01/2024 500
5.625% due 07/15/2027 750
NextEra Energy Operating Partners LP
4.250% due 07/15/2024 375
4.250% due 09/15/2024 500
4.500% due 09/15/2027 500
NGL Energy Partners LP

6.125% due 03/01/2025 500
Nielsen Finance LLC

5.000% due 04/15/2022 1,500
Novelis Corp.

4.750% due 01/30/2030 1,250
5.875% due 09/30/2026 2,000
NRG Energy, Inc.

6.625% due 01/15/2027 1,000
NSG Holdings LLC

7.750% due 12/15/2025 1,351
Outfront Media Capital LLC

5.000% due 08/15/2027 750
Park-Ohio Industries, Inc.

6.625% due 04/15/2027 750
Parsley Energy LLC

4.125% due 02/15/2028 625
5.250% due 08/15/2025 500
5.625% due 10/15/2027 1,000
PDC Energy, Inc.

5.750% due 05/15/2026 1,000
Performance Food Group, Inc.

5.500% due 10/15/2027 500
PetSmart, Inc.

5.875% due 06/01/2025 48
PGT Innovations, Inc.

6.750% due 08/01/2026 1,000
Pilgrim's Pride Corp.

5.750% due 03/15/2025 2,000
Post Holdings, Inc.

4.625% due 04/15/2030 750
5.000% due 08/15/2026 2,000
5.500% due 03/01/2025 500
5.625% due 01/15/2028 1,000
5.750% due 03/01/2027 1,500
PQ Corp.

6.750% due 11/15/2022 650
Prestige Brands, Inc.

6.375% due 03/01/2024 750
Prime Security Services Borrower LLC
6.250% due 01/15/2028 750
Qualitytech LP

4.750% due 11/15/2025 1,125
Quicken Loans, Inc.

5.750% due 05/01/2025 2,000
Range Resources Corp.

4.875% due 06/15/2025 750

$ 173
1,132
1,049

408

515
778

383
504
523

416

1,498

1,236
2,070

1,044

1,604

774

763

588
436
993

893

529

422

1,083

2,044

M
2,043
522
1,047
1,664

665

775

725

1,158

2,053

478
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RBS Global, Inc. Sprint Corp. TreeHouse Foods, Inc.
4875% due 12/16/2025 § 1750 § 1772 7.125% due 06/15/2024 $ 2000 § 2273 6.000% due 02/15/2024 § 100§ 10%
Refinitiv U.S. Holdings, Inc. 0] 1,000 1,083 U.S. Concrete, Inc.
4,500% due 05/15/2026 EUR 1,250 1471 7.825% due 02/15/2025 1,250 1453 6.375% due 06/01/2024 1,000 1,020
& it e 1006 e i 7.625% due 03/01/2026 1,000 1,182
8.250% due 11/15/2026 s s ‘551 1.875% due 09/1512023 3,000 3434 ;’;5?‘;"’-0';%@4 - -
= . o due 3 i
SPX FLOW, Inc.
Revlon Consumer Products Corp. i . N
£.950% due 08/01/2024 t % 10 5625% due 08/15/2024 1,260 1os)  [inited Restalsorth America. Inc,
5.875% due 08/15/2026 1,500 e <l iy
Reynolds Group Issuer, Inc. ) 4.875% due 01/15/2028 750 m
5.125% due 07/15/2023 1,500 1518 45‘;'5'[']‘:/”: "E‘:'/‘f;/’;;;-s'"c‘ s SO0 dwe 075075 1,000 1033
7 ue i i
BHE Hotal EroperdosiLF 5 0% due 021572027 750 m L L
5.000% due 04/15/2023 1275 U298 5 376% due 11/152024 2075 sy IR e ol a
375% due d ) 6.500% due 12/15/2026 750 801
Sabre GLBL, Inc. 6.000% due 10/15/2025 1,750 1833 o ”
5.250% due 11/15/2023 750 750 i Univision Communications, Inc.
5.375% due 04/15/2023 100 1002 Staples. Inc 5.125% due 05/15/2023 1,000 97
o ) ! ! 7.500% due 04/15/2026 1,750 Il e 3000 20%
Sc:enﬂmﬁc Games International, Inc. Station Casinos LLC VeriSign, Inc.
3.375% due 02/15/2026 ER 1500 UB2 600 due 02152028 w0 i e s i
Sealed Air Corp. 5.000% due 10/01/2025 750 756 5.250% due 04/01/2025 1,000 1,086
5125% due 12/01/2024 § 1800 1613 ‘
5.250% due 04/01/2023 1000 i ViaSat, Inc.
5.500% due 09/15/2025 1,000 e ke DALY x M0 26 due 001652025 750 [
: / . 5.500% due 02/15/2026 500 509 g g2ew dis 04152027 i il
Select Medical Corp. 5.876% due 03/15/2028 500 513 Viciprasse it
£.250% due 08/15/2026 1,500 1,602 roperties
v Talen Energy Supply LLC 3.500% due 02/15/2025 750 753
ServiceMaster Co. LLC 6.500% due 06/01/2025 1,000 0| s die DAER00 e e
5.125% due 11/15/2024 1,500 1550 7.250% due 05/15/2027 750 T 4 on0h due 12012006 o e
7.450% due 08/15/2027 1,000 1,148 Tallgrass Energy Partners LP 4,625% due 12/01/2029 750 776
Signature Aviation U.S. Holdings, Inc. 5.500% due 09/15/2024 1,000 930 Vistra Operations Co. LLC
Pl e Dl 523 63 Targa Resources Partners LP 5.625% due 02/16/2027 500 513
Silgan Holdings, Inc. 5.250% due 05/01/2023 1075 105 welbiliInc.
2.250% due 06/01/2028 R 500 546 g%g:;n gue ggﬂ gggisl 1 [7]33 1 S;}‘ 0.500% dus 021152024 800 o
Sinclair Television Group, Inc. /a0 due / | o
Soh e RO s 20 2051 B.875% due 01157202 625 |  PESLfTiewibfos e
: : . 5.375% due 06/15/2024 1,025 1,059
5875% due 03/15/2026 50 5 TEGNA,Inc. Holes i
Sirius XM Radio, Inc. 4.875% due 09/15/2021 500 501 [N g S ST
o e, o g5 5.000% due 09152029 750 o 5.625% due 01/1612026 500 18
5.000% due 08/01/2027 1000 toa 5500% due 0911512024 1,000 1028 WMG Acquisition Corp.
5.375% due 04/15/2025 1,260 1285 Tenet Healthcare Corp. a0 ally ol a
5.500% due 07/01/2029 500 537 4.625% due 07/152024 750 ) O S 2l
e 4.875% dus 01/01/2026 500 510 5.500% due 04/15/2026 500 524
5.125% dus 04/05/2022 500 511 5.125% due 05/01/2025 1,000 1008 WPXEnergy, Inc.
5.125% due 11/01/2027 1,000 1040 4500% due 01/15/2030 500 478
puuthssiom Frergy Co 6.250% due 02/01/2027 1,000 1049 5250% due 09/15/2024 250 250
Ay i P ol STU .750% due 06/1512023 2000 205 5.250% due 10/15/2027 500 193
7.500% due 04/01/2026 1.000 763 §.125% due 04/01/2022 1,000 1085 5.750% due 06/01/2026 500 197
s"“ﬂ""m Brants lnc. Terex Corp. WR Grace & Co.-Conn
i L L 13T B2 due 02012025 750 762 5125% due 10/01/2021 1,000 1,028
. u ! . .
6.125% due 12/16/2024 1260 187  TemaFom Power Operating LLC e 0 o
R . 4.250% due 01/31/2023 1,000 1,019 Wynn Las Vegas LLC
Springlent Hinancs Corpe 4.750% due 01/15/2030 500 50 5.250% due 05/15/2027 1,000 a7
5.375% due 11/15/2020 750 767 5 000% due 01/31/2028 1,500 1617 5.500% due 03/01/2025 1,500 1475
5.625% due 03/15/2023 1,000 1033 ; !
6.125% due 03/15/2024 750 792 T-Mobile USA, Inc. Wynn Resorts Finance LLC
.875% dus 03/15/2025 o g 4500% due 0200112026 1375 761 5.125% due 10/01/2029 625 605
7.125% due 03/15/2026 1,000 1112 2;322? 3”9 Eﬁfglggﬁ‘é ;[7][513 :g;‘g Yum! Brands, Inc.
e -375% due : / 6.875% due 11/15/2037 500 592
Spriat Capital Carp. 6.500% due 01/15/2026 3000 1318
8.750% due 03/15/2032 1,750 7 Zayo Group LLC
Sprint Communications, Inc. ey S Jugp STV due 0115027 1,250 1282
6.000% due 11/15/2022 1,000 1,074 X . : 362041
TransDigm, Inc. < T
5.500% due 11/15/2027 1,500 1,501 e
;
6250 due 03157025 500 ) . "
6.375% due 06/15/2026 1,000 iy [ - Ak
6.500% due 07/15/2024 1,000 1025 selivile



HEEHE B i
(B F) (Bfr: F)
Asset-Backed Funding Certificates Trust

2.327% due 06/25/2034 $ 129 $ 128
Banc of America Funding Trust

3.669% due 12/20/2034 (e) 2 1
4.071% due 03/20/2036 7 76
Bear Stearns Adjustable Rate Mortgage Trust

4.212% due 05/25/2047 (e) 98 96
Bear Stearns Alternative-A Trust

3.740% due 08/25/2036 (e) 729 702
3.876% due 11/25/2036 1,488 1,399
Citigroup Mortgage Loan Trust, Inc.

3.569% due 12/25/2035 (e) 101 74
CSAB Mortgage-Backed Trust

5.720% due 09/25/2036 (e) 235 125
GSR Mortgage Loan Trust

4.461% due 04/25/2035 3 3
HarborView Mortgage Loan Trust

3.187% due 02/19/2036 345 303
4.305% due 08/19/2036 (e) 4 4

HomeBanc Mortgage Trust (e)

3.591% due 04/25/2037 45 43

4.135% due 04/25/2037 408 385

HSI Asset Securitization Corp. Trust

1.677% due 10/25/2036 32 17

IndyMac INDX Mortgage Loan Trust

1.827% due 11/25/2046 (e) 399 384

Morgan Stanley Mortgage Loan Trust

3.013% due 11/25/2036 (e) 346 167

5.701% due 02/25/2047 249 159

Residential Accredit Loans, Inc. Trust (e)

1.827% due 12/25/2046 M 254

5.418% due 02/25/2036 142 123

Structured Adjustable Rate Mortgage Loan Trust

3.954% due 03/25/2036 (e) 93 87

WaMu Mortgage Pass-Through Certificates Trust (e)

3.349% due 12/25/2036 28 27

3.444% due 05/25/2037 51 44

3.863% due 02/25/2037 148 147
5432

U.S. Treasury Notes

2.250% due 11/15/2024 23,000 24,405
Total United States 392,626
(Cost $384,532)
SHORT-TERM INSTRUMENTS 8.6%

' 51,700
Australia and New Zealand Banking Group Ltd.
1.100% due 03/02/2020 $ 2 2
Bank of Nova Scotia
1.100% due 03/02/2020 48 46
Citibank N.A.
1.100% due 03/02/2020 97 97
Credit Suisse AG
(1.470%) due 03/02/2020 CHF 1 1
DBS Bank Ltd.
1.100% due 03/02/2020 $ 2 2

ELa 4%V

BEEEE Bl
(B F) (Bfr: F)

HSBC Bank PLC
(0.680%) due 03/02/2020 EUR 18 1
JPMorgan Chase Bank N.A.
1.100% due 03/02/2020 $ 195 195
Sumitomo Mitsui Banking Corp.
(0.260%) due 03/02/2020 ¥ 2 0
1.100% due 03/02/2020 $ 333 333
Sumitomo Mitsui Trust Bank Ltd.
(0.260%) due 03/02/2020 ¥ 5 0
1.100% due 03/02/2020 $ 154 154
872

Total Short-Term 52,512
(Cost $52,572)
Total Investments in Securities 99.4% $ 609,895
(Cost $603,386)
Financial Derivative

Instruments (g)(i) 0.0% 37
(Cost or Premiums, net $(108))
Other Assets and Liabilities, net 0.6% 3,489
Net Assets 100.0% $ 613,421

g a—/N\)L

N4 AVhL Tr7Uk
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NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSAN

XCEPT NUMBER OF CONTRACTS):

*

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

(a) Perpetual maturity; date shown, if if P! next call date.
(b) Contingent convertible security.

(c) Payment in-kind security.

(d) When-Issued security.

(e) Security is in default.

BORROWINGS AND OTHER FINANCING TRANSACTIONS

f) REPURCHASE AGREEMENTS:
B8R LRI

HmE5IHEF HHEF RFEB mHE BEeEE 8 ZER il LR il ZH;O
RDR 1.640% 02/28/2020 03022020 §  K1,700 U1.S. Treasury Notes 1.625% - 1.750% due

11/15/2022 - 05/15/2023 $ (62,934) $ 51,700 $ 51,707
Total Repurchase Agreements $ (652,934)  § 51,700 § 51,707
BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY
The following is a summary by counterparty of the market value of Borrowings and Other Financing Ti ions and collateral ived) as of February 29, 2020:

LREH YN=ZLKR FHRER EFZYD HEHEA $BRD ®v hIIR
mEIHEF DEE DX L EI0F %N X ZOihEFEEE| (RE)/EAN R—Dr—2
Global/Master Repurchase Agreement
ROR $ 51,707 % 0 3 0 0 s 51,7001 % (62,934 § 1,221)

Total Borrowings and Other Financing { $ 51,707 $ 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 February 29, 2020 was $4,095 at a weighted average interest rate of (1.758%1. Average borrowings may include sale-buyback transactions
and reverse repurchase agreements, if held during the period.

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

[SWAP AGREEMENTS:
FHEMS
BRIER EEZIEF HHA BETA 5 fifi 1% © T ($8) 4% EE i
CDX.HY-31 Index 5.000% 12/20/2023 ¢ 4,800 $ 299 $ il $ 0 $ 13
CDX.HY-32 Index 5.000% 06/20/2024 9,800 658 (33) 0 (1
CDX.HY-33 Index 5.000% 12120/2024 9,900 607 (323) 0 (14
Total Swap Agreements $ 1,564 $ (335) $ 0 § (28

INANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of February 29, 2020:

(h) Cash of $1,629 has been pledged as for traded and cleared fil i ivative if as of February 29, 2020. See
Note 8, Master Netting Arrangements, in the Notes to Financial for more i i ling master netting arrangements.
SRR REE 2 IR 4 75
35 i EHINEEE i itk EaErIS A E
BhFTvay bt} A0y T &it ®YATvay %4 A9 T &t
Total Exchange-Traded or Centrally Cleared $ 0§ 0 ¢ 0 $ 0 0§ 0§ (28) $ (28)
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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 will either (i) pay to the buyer of protection an amount equal to the notional amount of the swap and
1ake delivery of the referenced obligation or underlying securities comprising the referenced index or (ii) 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.

‘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.

(i) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

JFORWARD FOREIGN CURRENCY CONTRACTS:

KRB () 5
HE =1

HBIHEF RFA i LBE SHNE K
BOA 05/2020 EUR 500 $ 542 0 $ 9
BPS 03/2020 $ 814 JPY 90,000 2 0
BRC 05/2020 EUR 749 $ 830 4 0
CBK 05/2020 1,149 1,252 0 (18)
HUS 05/2020 1,561 1,703 0 (L]
JPM 03/2020 CAD 998 743 0 0
JPM 03/2020 $ 927 JPY 100,000 0 0
M| 03/2020 364 40,000 7 0
My| 05/2020 46,861 EUR 42,691 238 0
SCX 05/2020 3719 CAD 4,933 0 (45)
S0G 05/2020 3,707 GBP 2,848 0 (62)
$ 269 $ (139)

JPY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS:
KRRREF( (18) &
afi

BEIEF RFA 2 LBE SZHGEE HRE
BOA 03/2020 CAD 87 $ 66 $ 1 $ 0
BOA 03/2020 EUR 2,001 2,209 12 0
BOA 03/2020 $ 293 GBP 227 0 8
BOA 04/2020 GBP 21 $ 293 2
BPS 03/2020 $ 12 EUR " 0 0
BPS 03/2020 314 JPY 404,056 32 0
BRC 03/2020 JPY 400,033 $ 3,634 0 (75)
BRC 03/2020 $ 3,708 JPY 403,463 32 0
BRC 04/2020 3,639 400,033 76 0
CBK 03/2020 JPY 402,351 $ 3,700 0 (30)
CBK 03/2020 $ 2,326 EUR 2126 9 0
CBK 03/2020 36 GBP 28 0 0
CBK 03/2020 43 JPY 4,707 0 0
CBK 04/2020 EUR 2126 $ 2,331 0 9
CBK 04/2020 $ 3,627 JPY 393,641 2 0
MYl 03/2020 EUR 136 $ 151 1 0
Myl 03/2020 JPY 400,033 3,630 0 (79)
Myl 04/2020 $ 3,636 JPY 400,033 7 0
SCX 03/2020 GBP 255 $ 332 7 0
SCX 03/2020 JPY 6,462 59 0 m
TOR 03/2020 $ 3,708 JPY 403,757 35 0
$ 315 $ (197)
Total Forward Foreign Currency Contracts $ 584 $ (336)

WAP AGREEMENTS:

yE=20 vx7/ ILIFL Bl ADvIOffE
mEIHEF Xi/RE  BERES 1=y b EHEH BETA HHE X (ZH) (18) 2 HE fafE
BRC Receive  iBoxx USD Liquid
High Yield Index N/A~ 3-Month USD-LIBOR  $ 13,900 03/2012020  $ (50 $ @ U (59)
GST Receive  iBoxx USD Liquid
High Yield Index N/A - 3-Month USD-LIBOR 12,100 06/22/2020 (58) (66) 0 (124)
Total Swap Agreements $ (108)_$ 75§ 0 3 (183)
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