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TEEFFESR (96.2%)

TFE (12%)
Rora—y (1.2%)
1011778 B.C. Unlimited Liability Co.

USD 544,533 4.29% due 02/16/24 $ 546,167
Bausch Health Cos., Inc.

USD 713,681 5.04% due 06/02/25 716,286
GFL Environmental, Inc.

USD 296,332 5.04% due 05/30/25 293,686
GW Honos Security Corp.

USD 362,901 5.64% due 05/24/24 362,843
Maxar Technologies, Inc.

USD 64,506 4.85% due 10/04/24 56,720
NorthRiver Midstream Finance LP

USD 64,350 5.57% due 10/01/25 63,773
Panther BF Aggregator 2 LP

USD 100,000 5.54% due 04/30/26 98,938
Telesat Canada

uUsSD 358,624 4.61% due 11/17/23 358,893
Titan Acquisition, Ltd.

USD 89,320 5.04% due 03/28/25 85,626
Noro—r 5t 2,582,932
HFEEH EEFM $2,580,237) 2,582,932

RAY (0.6%)
Nrra—r (0.6%)
Messer Industries GmbH

USD 99,500 4.60% due 03/01/26 99,240
Springer Nature Deutschland GmbH

UsD 122,837 5.54% due 08/15/22 122,883
Noye—rit 222,123
RAVE (ESRAE $222,114) 222,123

NI/ T NG (4.3%)
Nrra—r (4.3%)
Altice Financing S.A.

USD 364,408 4.81% due 01/31/26 354,387
Endo Luxembourg Finance Co. I S.ar.L

UsD 201,902 6.31% due 04/29/24 183,416
Intelsat Jackson Holdings S.A.

USD 275,000 5.80% due 11/27/23 275,602
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JBS USA, LLC

USD 522,375 4.54% due 05/01/26 524,553
Mallinckrodt International Finance S.A.

USD 187,528 4.85% due 09/24/24 140,098
Travelport Finance S.a r.l.

uUsD 80,000 7.10% due 05/29/26 72,115
Nyyn—rEt 1,550,171
NI TNTEH EUEEM $1,626,077) 1,550,171

FFUF (0.4%)
Nrra—r (0.4%)
Stars Group Holdings B.V.

USD 111,759  5.60% due 07/10/25 112,178
Nyru—rit 112,178
F7UFE (AR $111,252) 112,178

AFXVR (2.4%)
Nrra—r (2.4%)
Formula One Management, Ltd.

USD 418,808  4.54% due 02/01/24 412,840
Misy, Ltd.

UsD 348292 5.70% due 06/13/24 338,547

USD 110,714 9.45% due 06/13/25 105,525
Nuora—rt 856,912
AFVRF (BUSRAL $879,237) 856,912

TAVT (81.3%)
Nrra—r (81.3%)
Academy, Ltd.

uUsD 59,341 6.10% due 07/01/22 41,327
Acadia Healthcare Co., Inc.

uUsSD 348,537 4.54% due 02/11/22 348,808
Advantage Sales & Marketing, Inc.

usD 70,715 5.29% due 07/23/21 65,873
Albertson's, LLC

uUsSD 206,279 4.79% due 08/17/26 207,494
Aleris International, Inc.

usD 98,750 6.79% due 02/27/23 98,750
Altra Industrial Motion Corp.

USD 137,687 4.04% due 10/01/25 137,342
AMC Entertainment Holdings, Inc.

uUsD 144,638 5.23% due 04/22/26 145,119
American Airlines, Inc.

usD 247,475 4.03% due 12/14/23 247,210
American Axle & Manufacturing, Inc.

USD 146,895 4.32% due 04/06/24 143,669
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AmWINS Group, Inc.

USD 232,278 4.80% due 01/25/24 232,206
Ascena Retail Group, Inc.

uUsSD 91,696 6.56% due 08/21/22 50,545
Asurion, LLC

USD 188,970 5.04% due 08/04/22 189,645

usD 91,770 5.04% due 11/03/23 92,099

USD 200,000 8.54% due 08/04/25 203,100
Avaya, Inc.

usD 84,356 6.33% due 12/15/24 79,981
Avolon TLB Borrower 1 (U.S.), LLC

usD 153,440 3.79% due 01/15/25 153,913
AVSC Holding Corp.

USD 186,709 5.32% due 03/03/25 180,329
Bass Pro Group, LLC

usD 242,538 7.04% due 09/25/24 233,200
Beacon Roofing Supply, Inc.

usD 144,158 4.29% due 01/02/25 143,698
Belron Finance U.S., LLC

usD 103,921 4.46% due 11/07/24 104,181
Berry Global, Inc.

USD 149,625 4.55% due 07/01/26 150,280
BJ's Wholesale Club, Inc.

USD 104,211 4.79% due 02/03/24 104,482
BMC Software Finance, Inc.

USD 173,688 6.29% due 10/02/25 166,964
Boyd Gaming Corp.

USD 217,168 4.17% due 09/15/23 217,687
Brand Energy & Infrastructure Services, Inc.

USD 203,008 6.51% due 06/21/24 197,933
BWay Holding Co.

USD 392,194 5.59% due 04/03/24 383,589
Cabot Microelectronics Corp.

USD 71,888 4.31% due 11/14/25 72,068
Caesars Resort Collection, LLC

USD 476,513 4.79% due 12/23/24 473,177
Calpine Corp.

USD 293,161 4.61% due 01/15/24 293,724
Camelot U.S. Acquisition 1 Co.

USD 171,211 5.29% due 10/03/23 172,139
Capital Automotive LP

USD 130,573 8.04% due 03/24/25 130,818
CenturyLink, Inc.

USD 508,267 4.79% due 01/31/25 504,597
Change Healthcare Holdings, Inc.

USD 513,271 4.54% due 03/01/24 510,577
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Charter Communications Operating, LLC

USD 248,734 4.05% due 04/30/25 250,102
Chemours Co.

uUsD 99,495 3.80% due 04/03/25 95,789
Clear Channel Outdoor Holdings, Inc.

USD 185,000 0.00% due 08/21/26 185,396
Colorado Buyer, Inc.

USD 38,373 5.04% due 05/01/24 34,481

uUsD 35,000 9.30% due 05/01/25 28,496
Commscope, Inc.

USD 295,000 5.29% due 04/06/26 293,684
Consolidated Communication, Inc.

USD 193,893 5.05% due 10/05/23 186,046
Consolidated Container Co., LLC

uUsD 155,823 4.79% due 05/22/24 154,849
Covia Holdings Corp.

USD 180,425 6.31% due 06/01/25 146,882
CPG International, LLC

uUsD 201,682 5.93% due 05/05/24 200,674
Crown Finance U.S., Inc.

USD 175,000 0.00% due 09/30/26 174,489

USD 225,687 4.29% due 02/28/25 224,080
CSC Holdings, LLC

USD 443,049 4.28% due 07/17/25 442,335

USD 207,831 4.53% due 01/25/26 207,831
Cypress intermediate Holdings III, Inc.

USD 263,323 4.80% due 04/29/24 261,959
DaVita, Inc.

USD 205,000 4.29% due 08/12/26 206,046
Deerfield Dakota Holding, LLC.

USD 84,358 5.29% due 02/13/25 82,839
Dell International, LLC

USD 132,090 4.05% due 09/19/25 132,669
Diebold Nixdorf, Inc.

USD 149,399 4.81% due 11/06/23 141,432
DTZ U.S. Borrower, LLC

USD 232,650 5.29% due 08/21/25 232,766
Dynasty Acquisition Co., Inc.

USD 118,471 6.10% due 04/06/26 118,952
Edelman Financial Center, LLC

USD 59,550 5.31% due 07/21/25 59,592
Eldorade Resorts, Inc.

USD 194,635 4.31% due 04/17/24 194,231
Energizer Holdings, Inc.

USD 66,349 4.38% due 12/17/25 66,308

Envision Healthcare Corp.
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USD 168,401 5.79% due 10/10/25 136,878
EWT Holdings III Corp.

usSD 285,020 5.04% due 12/20/24 285,912
Filtration Group Corp.

USD 272,758 5.04% due 03/29/25 273,293
Fitness International, LLC

usSD 198,831 5.29% due 04/18/25 199,079
Flex Acquisition Co., Inc.

USD 154,442 5.32% due 12/29/23 148,535
Forterra Finance, LLC

USD 46,452 5.04% due 10/25/23 43,872
Frontier Communications Corp.

USD 387,307 5.80% due 06/15/24 386,063
Gardner Denver, Inc.

USD 221,986 4.79% due 07/30/24 222,719
Gates Global, LLC

USD 565,790 4.79% due 04/01/24 556,341
Gentiva Health Services, Inc.

USD 268,485 5.81% due 07/02/25 269,827
Golden Nugget, Inc.

USD 116,142 4.80% due 10/04/23 115,936
Gray Television, Inc.

USD 104,213 4.83% due 01/02/26 104,488
Gulf Finance, LLC

USD 105,328 7.36% due 08/25/23 79,589
Harbor Freight Tools USA, Inc.

USD 50,000 4.54% due 08/18/23 48,473
HCA, Inc.

USD 63,973 4.04% due 03/13/25 64,125
HFOTCO, LLC

USD 200,841 4.80% due 06/26/25 200,215
Horizon Pharma USA, Inc.

USD 138,609 4.63% due 05/22/26 138,825
Hostess Brands, LLC

USD 159,273 4.43% due 08/03/22 159,160
Hub International, Ltd.

USD 468,357 5.27% due 04/25/25 462,569
IAA, Inc.

USD 69,935 4.31% due 06/29/26 70,197
Infor (U.S.), Inc.

USD 362,616 4.85% due 02/01/22 362,898
Ion Media Networks, Inc.

USD 317,616 5.06% due 12/18/24 316,822
Iquiva, Inc.

USD 238,053 4.10% due 01/17/25 238,886

J. Crew Group, Inc.
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USD 71,461 5.31% due 03/05/21 62,171
J.C. Penney Corp., Inc.

uUSD 77,368 6.39% due 06/23/23 67,238
Jeld-Wen, Inc.

USD 191,393 4.10% due 12/14/24 191,249
KAR Auction Services, Inc.

uUsSD 77,062 0.00% due 03/09/23 77,351

uUsSD 30,000 4.31% due 09/19/26 30,113
Kenan Advantage Group Holdings Corp.

USD 315,731 5.04% due 07/29/22 299,417
Kronos, Inc.

USD 330,616 5.25% due 11/01/23 331,141
Lands' End, Inc.

uUsD 35,472 5.29% due 04/02/21 34,129
Level 3 Financing, Inc.

UsSD 205,000 4.29% due 02/22/24 205,299
Lower Cadence Holdings, LLC

usD 119,700 6.05% due 05/22/26 116,484
LPL Holdings, Inc.

USD 301,653 4.30% due 09/23/24 302,974
MA Finance Co., LLC

USD 414,910 4.29% due 11/19/21 414,047

USD 39,963 4.54% due 06/21/24 39,397
McAfee, LLC

USD 94,523 5.79% due 09/30/24 94,695
MGM Growth properties Operating Partnership LP

USD 182,218 4.04% due 03/21/25 182,497
Midas Intermediate Holdco 11, LLC

USD 196,294 4.85% due 08/18/21 189,031
Minerals Technologies, Inc.

USD 220,099 4.31% due 02/14/24 219,962
Mission Broadcasting, Inc.

USD 9,533 4.35% due 01/17/24 9,537
MPH Acquisition Holdings, LLC

USD 136,198 4.85% due 06/07/23 129,530
Nascar Holdings, Inc.

USD 40,000 0.00% due 07/27/26 40,244
Neiman Marcus Group Ltd., LLC

USD 80,981 8.06% due 10/25/23 61,381
NEP Group, Inc.

USD 133,988 5.29% due 10/20/25 131,280
New Arclin U.S. Holding Corp.

USD 77,065 5.54% due 02/14/24 76,391
Nexstar Broadcasting, Inc.

USD 47,854 4.29% due 01/17/24 47,876

Numericable U.S., LLC
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USD 133,941 4.79% due 07/31/25 130,466
Parexel International Corp.

USD 152,222 4.79% due 09/27/24 144,312
Peabody Energy Corp.

USD 209,945 4.79% due 03/31/25 194,462
Peak 10 Holding Corp.

USD 66,457 5.60% due 08/01/24 57,236
Penn National Gaming, Inc.

uUsD 83,575 4.29% due 10/15/25 83,926
Petco Animal Supplies, Inc.

uUsD 118,314 5.51% due 01/26/23 89,285
PetSmart, Inc.

USD 127,873 6.04% due 03/11/22 124,597
Ply Gem Midco, Inc.

usD 64,510 5.79% due 04/12/25 63,059
Prime Security Services Borrower, LLC

USD 130,177 5.21% due 09/23/26 128,734
Quikrete Holding, Inc.

uUsD 212,846 4.79% due 11/15/23 211,942
RBS Global, Inc.

USD 208,191 4.04% due 08/21/24 209,232
Refinitiv U.S. Holdings, Inc.

USD 203,463 5.79% due 10/01/25 204,480
Reynolds Group Holdings, Inc.

USD 729,566 4.79% due 02/05/23 730,478
Riverbed Technology, Inc.

USD 140,303 5.30% due 04/24/22 115,287
SBA Senior Finance 11, LLC

USD 168,719 4.05% due 04/11/25 168,725
Scientific Games International, Inc.

USD 199,372 4.88% due 08/14/24 197,504
Seattle SpinCo, Inc.

USD 269,882 4.54% due 06/21/24 266,058
Sedgwick Claims Management Services, Inc.

USD 119,100 5.29% due 12/31/25 117,016
Serta Simmons Bedding, LLC

USD 65,220 5.54% due 11/08/23 39,898
Sprint Communications, Inc.

USD 483,906 4.56% due 02/02/24 480,127
SRAM, LLC

USD 243,463 4.79% due 03/15/24 243,617
SRS Distribution, Inc.

USD 148,500 5.29% due 05/23/25 144,540
SS&C Technologies Holdings, Inc.

USD 246,236 4.29% due 04/16/25 246,968

Staples, Inc.
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USD 59,850 7.12% due 04/16/26 58,965
Tempo Acquisition, LLC

USD 432,475 5.04% due 05/01/24 433,738
Tenneco, Inc.

USD 182,354 5.04% due 10/01/25 170,957
TKC Holdings, Inc.

USD 147,383 5.80% due 02/01/23 144,540
Transdigm, Inc.

USD 708,081 4.54% due 05/30/25 704,619
Tronox Finance, LLC

UsD 432,384 4.82% due 09/23/24 432,499
U.S. Foods, Inc.

USD 362,873 4.04% due 06/27/23 364,045
U.S. Silica Co.

uUsD 147,750 6.06% due 05/01/25 139,746
Uniti Group Inc.

USD 118,955 7.04% due 10/24/22 115,869
Univar USA, Inc.

UsD 222,220 4.29% due 07/01/24 222,682
Univision Communicationss, Inc.

USD 168,096 4.79% due 03/15/24 163,228
VeriFone Systems, Inc.

USD 218,123 6.14% due 08/20/25 207,981
Verscend Holding Corp.

USD 139,009 6.54% due 08/27/25 139,356
Virgin Media Bristol, LLC

USD 559,553 4.53% due 01/15/26 559,553
Vistra Operations Co., LLC

USD 277,553 4.04% due 12/31/25 278,285
Wand Newco 3, Inc.

USD 104,738 5.54% due 02/05/26 105,229
Weight Watchers International, Inc.

USD 147,033 6.86% due 11/29/24 147,171
Welbilt, Inc.

usD 319,103 4.54% due 10/23/25 319,501
Western Digital Corp.

USD 304,219 3.86% due 04/29/23 303,014
William Morris Endeavor Entertainment, LLC

USD 83,867 4.80% due 05/18/25 81,309
Windstream Services, LLC

USD 48,787 9.25% due 02/17/24 49,045

USD 138,582 10.00% due 03/29/21 140,459
WMG Acquisition Corp.

USD 340,000 4.17% due 11/01/23 340,170

Ziggo Secured Finance Partnership
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USD 300,000  4.53% due 04/15/25 299,238
Nora—r gt 29,149,736
TAUAE (BT $29,383,020) 29,149,736
FEERMMHRESRFT (HUB IR $34,801,937) 34,474,052
%k
A=y Fea=yh (0.0%)
TAVZ (0.0%)
2,220 Answers Finance, LLC 3,663
T AV 3,663
ANnN—yF ooy (BUGRAL $0) 3,663
UFvh (0.0%)
TAVZ (0.0%)
6,166 Answer Holdings, Inc. 0
T AV R 0
U bt BURRAL $0) 0
AR ki) FFAMAE
EHRES 4.8%)
TAVH (4.8%)
EHESE 4.8%)
JPMorgan Chase & Co.
USD 1,716,473 1.15% due 10/01/19 1,716,473
EHREE 1,716,473
T AV E 1,716,473
MR (BUBRAM $1,716,473) 1,716,473
FE R (%) Bkl
BB AF
(EUBFUL $36.518.410) 101.0 36,194,188
BHEeERCZDOMOEERBE
1.0 343,113
Faffk o S
i PERRER 100.0% 35,851,075
FAR 1 2R 00 7 AD AT 2 B S BE L 2K
20194£9 A 30 H Hi7E
B REHHE EEROE wFR Y Wk RERGMR ORISR RESMES
JPY  Citibank N.A. 521,416,536  10/15/2019  USD 4,849,195 $ - $  (22,414) $  (22,414)
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