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Hh+5 (3.2%)
#11&E (3.2%)
First Quantum Minerals Ltd.
7.25% due 04/01/23 (a), (b)
#ESE
HFoEst (Eif $201, 774)
SEFERE (3.2%)
#11& (3.2%)
CANPACK S. A. / Eastern PA Land Investment Holding LLC
3.13% due 11/01/25 (a), (b)
#ESE
SEEECESET (Hifi $202, 848)
7S JEREEF (0.6%)
118 (0.6%)
Shelf Drilling Holdings Ltd.
8.88% due 11/15/24 (a), (b)
HEEE
7S JEBREE SE (Ef $34, 364)
KE (89.9%)
NroO—* (13.3%)
Ascent Resources Utica Holdings LLC / Aru Finance Corp
10.00% due 11/01/25
BellRing Brands, LLC
4.75% due 10/21/24
CCM Merger, Inc.
4.50% due 11/04/25
Golden Nugget, Inc.
3.25% due 10/04/23
IRB Holding Corp.
4.25% due 12/15/27
LifePoint Health, Inc.
3.85% due 11/16/25
Navistar, Inc.
3.60% due 11/06/24
Russell Investments US Institutional Holdco, Inc.
4.50% due 05/30/25
Nroo—-r&st
1115 (76.6%)
Acrisure LLC / Acrisure Finance, Inc.
7.00% due 11/15/25 (a), (b)
Aethon United BR LP / Aethon United Finance Corp.
8.25% due 02/15/26 (a), (b)
Albertsons Cos, Inc. / Safeway. Inc. / New Albertsons LP / Albertsons LLC
4.63% due 01/15/27 (a), (b)
AMC Networks, Inc.
4.75% due 08/01/25 (a)
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Antero Resources Corp.
5.00% due 03/01/25 (a)

Ascent Resources Utica Holdings LLC / ARU Finance Corp.

7.00% due 11/01/26 (a), (b)

Bausch Health Americas, Inc.

8.50% due 01/31/27 (a), (b)

Beazer Homes USA. Inc.

6.75% due 03/15/25 (a)

Caesars Entertainment, Inc.

6.25% due 07/01/25 (a), (b)

Centene Corp.

4.25% due 12/15/27 (a)
CHS/Community Health Systems, Inc.
8.00% due 03/15/26 (a), (b)

8.00% due 12/15/27 (a), (b)
CommScope, Inc.

8.25% due 03/01/27 (a), (b)

Credit Acceptance Corp.

5.13% due 12/31/24 (a), (b)

6.63% due 03/15/26 (a)

CrownRock LP / CrownRock Finance, Inc.
5.63% due 10/15/25 (a), (b)

CSC Holdings LLC

6.75% due 11/15/21

Devon Energy Corp.

5.25% due 09/15/24 (a), (b)

DISH DBS Corp.

5.88% due 11/15/24

7.38% due 07/01/28 (a)

Endeavor Energy Resources LP / EER Finance, Inc.
5.50% due 01/30/26 (a), (b)

EQM Midstream Partners LP

6.00% due 07/01/25 (a), (b)

Ford Motor Credit Co. LLC

3.38% due 11/13/25 (a)

Fresh Market, Inc.

9.75% due 05/01/23 (a), (b)

Gap. Inc.

8.38% due 05/15/23 (b)

HAT Holdings | LLC / HAT Holdings Il LLC
6.00% due 04/15/25 (a), (b)

HCA, Inc.

5.88% due 05/01/23

Icahn Enterprises LP / Icahn Enterprises Finance Corp.
4.75% due 09/15/24 (a)

ILFC E-Capital Trust Il

3.91% due 12/21/65 (@), (b), ()
Ingles Markets, Inc.

MEEC
GH3EE

Falit

66, 526
36,617
32,607
113,575
201, 486
216,018

59, 263
83, 441

133,600

31,088
52,625

98,325
96, 872
72,444

91,269
80.710

67,519
103, 313
352,324
138,422

85,629

94, 870

92,370

73,150

85,330
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pavz:y
66, 000
35,000
60, 000
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65,000
60, 000
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90, 000
80,000
60, 000
60, 000
45,000

60, 000

155, 000
35,000

185, 000
60, 000
55,000
35,000
80,000
65,000
90, 000
60, 000
65,000

70,000

MEEC
GH3EE
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5.75% due 06/15/23 (a)

Legacy LifePoint Health LLC
6.75% due 04/15/25 (a), (b)

Life Time, Inc.

5.75% due 01/15/26 (a), (b)
Macy's Retail Holdings LLC
2.88% due 02/15/23 (a)

Marriott Ownership Resorts, Inc.
6.13% due 09/15/25 (a), (b)
Maxim Crane Works Holdings Capital LLC
10. 13% due 08/01/24 (a), (b)
Mesquite Energy. Inc.

7.25% due 02/15/23 (a), (d)
MGM Resorts International
6.00% due 03/15/23

NCL Corp. Ltd.

3.63% due 12/15/24 (a), (b)
NextEra Energy Operating Partners LP
4.25% due 07/15/24 (a), (b)
NRG Energy. Inc.

7.25% due 05/15/26 (a)

NuStar Logistics LP

5.75% due 10/01/25 (a)

Oasis Petroleum, Inc.

6.38% due 06/01/26 (a), (b)
Occidental Petroleum Corp.
2.90% due 08/15/24 (a)

3.40% due 04/15/26 (a)

OneMain Finance Corp.

5.63% due 03/15/23

Patrick Industries, Inc.

7.50% due 10/15/27 (a). (b)
Picasso Finance Sub, Inc.

6.13% due 06/15/25 (a), (b)
Popular, Inc.

6. 13% due 09/14/23 (a)

RLJ Lodging Trust LP

3.75% due 07/01/26 (a). (b)
Scientific Games International. Inc.
8.63% due 07/01/25 (a), (b)
Tenet Healthcare Corp.

6.25% due 02/01/27 (a), (b)
TransDigm. Inc.

8.00% due 12/15/25 (a), (b)
Tronox, Inc

6.50% due 05/01/25 (a), (b)
VICI Properties LP / VICI Note Co., Inc.
3.50% due 02/15/25 (a), (b)

Bl
66, 099
37,231
62,183
37,370
69, 124
61,875

960
96, 273
77,208
63,300
62,19
48,938
62, 564

158, 487
35,788

198, 108
64,873
58, 149
37,765
80,800
71,175
93,938
64,830
68,789

71,382
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WESCO Distribution, Inc.
7.13% due 06/15/25 (a), (b)
Xerox Corp.

4.38% due 03/15/23 (a)

XPO Logistics, Inc.

6.25% due 05/01/25 (a), (b)
HESE

KEGE (E(f $5. 614, 968)
&S5t (&l $6. 053, 954)

EiErt (1.7%)

KE (1.7%)

il - AR (1.7%)

EP Energy Corp.

KESE (Hi $101, 004)
EiEkaEt (Efii $101, 004)

FEHARE (2.2%)
B# (0.1%)
EHIFES (0.1%)

Mitsubishi UFJ Financial Group, Inc

(0.31) % ** due 07/01/21
EHIFEESET

BA&Et (B $2. 889)

HE (2.1%)

EHIFEE (2.1%)

ANZ National Bank

0.01% due 07/01/21
EHFEESET

HESE (E(f $131, 364)
ERIRESET (Hif $134, 253)

wEast (il 36, 289, 211)

RESLUZOMOEEZERY 281H

MEEC
GH3EE

100. 8%
(0.8)

&Y/ F 1 ERERY)

Falit

102, 667
73,104

31,989
4, 838, 596
5, 675, 394
6,118,908

107, 800
107. 800
107, 800

2,889
2,889
2, 889

131,364
131, 364
131, 364
134,253

$ 6, 360, 961
(47, 607)

100. 0%

$ 6,313, 354

REPERD T N TOEMEES S ERARHORROHMICE IV THMEESOER TIER <. URITDHERICKI > THEINTNET,

*NYOO—VIEEBEFES T, 7Ry U— MIBARERODDZERRLTBIFT.
* BRRITICKDFAZRASIE TIFDI,. BAMRCORBREDESHEEO%RE CHDUREMEN GBI ET,

(a) HARIEERIAN S35,
(D) 144A 55 - 1933EEEE ADRAI144A DT TS E CADEROBERABRMNCE > TVDEEE. TNSOiESE, SRETICEE U TEBEHERERNDETNTEET

To MICECHDRVBRY . TNSDIESFIFREPEN BN EIFIHFINEE Ao

(c) 20214F 6 B30BFRDEEEFIFESS.

(d) T kS
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20214F 6 A30BIREDHANY I 7 5 ZADHERBTENG| (HEED -0.7%)

B0\ EEIHEF LS REE b)) TS E ity B it} izt
JPY Barclays Bank Plc 603,731,043 09/16/2021 USD 5,488,225 $ - $ (45,081) $  (45,081)
20214F 6 A30BIREDHEA Y I/ N1J S ZADHESEBFCENG| (HEED -0.1%)

B\ EEIHEF TS REE 554 TEEE ity it} Eedliiti=tay
J PY Barclays Bank Plc 82,514,709  09/16/2021 UsD 750, 101 $ - $ (6,162 $ (6,162

FEEDESHR

JPY-BX-H

USD -kRJL
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