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FEEFIIES (94.8%)
F—RFV7 (0.6%)
Roa—yr (0.6%)
Aristocrat Leisure Ltd.

UsD 152,161 4.75% due 10/19/24 $ 151,162
Ny ru— 5 151,162
F—ARFVT R (AR $149,362) 151,162
HFF (6.0%)
Nrra—r (6.0%)
1011778 B.C. Unlimited Liability Company (New Red
Finance, Inc.) (aka Burger King/Tim Hortons)

uUsSD 125,105 1.90% due 11/19/26 119,736
Bausch Health Companies, Inc. (fka Valeant
Pharmaceuticals International, Inc.)

USD 634,905 3.15% due 06/02/25 621,547
Clarios Global LP

USD 223,372 3.65% due 04/30/26 217,298
Garda World Security Corp.

UsSD 130,542 4.90% due 10/30/26 129,531
GFL Environmental, Inc.

UsD 235,669 4.00% due 05/30/25 234,373
Maxar Technologies, Inc.

USD 47,520 2.90% due 10/04/24 45,579
NorthRiver Midstream Finance LP

USD 63,700 3.55% due 10/01/25 61,460
Telesat Canada

USD 51,595 2.90% due 12/07/26 49,746
Titan Acquisition Ltd. (aka Husky IMS International Ltd.)

USD 132,199 3.36% due 03/28/25 124,557
N ra—4t 1,603,827
HFFE @EEM $1,620,127) 1,603,827
FAY (0.5%)
Nrra—r (0.5%)
Springer Nature Deutschland GmbH

USD 120,938 4.50% due 08/14/24 119,854
Ny rm— 5 119,854
FAYE BASEM $121,119) 119,854
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TANVFGR (0.2%)
Rora—r (0.2%)
Flutter Entertainment PLC

USD 61,596 3.72% due 07/10/25 61,387
o pa—y 61,387
TANGARE (BASEA $61,365) 61,387

NIRRTV (3.9%)
Rora—r (3.9%)
Altice Financing S.A.

USD 360,699 2.89% due 01/31/26 339,959
Endo Luxembourg Finance Company I S.a r.l.

USD 199,836 5.00% due 04/29/24 189,844
JBS USA Lux S.A. (fka JBS USA, LLC)

USD 248,737 2.15% due 05/01/26 241,648
Mallinckrodt International Finance S.A.

UsSD 185,604 3.50% due 09/24/24 155,329
Surf Holdings S.a r.l. (aka Sophos)

USD 42,893 3.75% due 03/05/27 41,874
Travelport Finance (Luxembourg) S.a r.l.

USD 13,573 0.00% due 02/28/25 13,022

USD 79,282 0.00% due 05/29/26 59,462
Noya—rEt 1,041,138
NIRRT NTE (BARRAT $1,119,290) 1,041,138

FIF (1.6%)
Nrra—r (1.6%)
Nouryon Finance B.V. (aka AkzoNobel)

USD 447668  3.15% due 10/01/25 432,801
N ya— 5t 432,801
FIUHE (BGEAT $411,452) 432,801

AFVZ (2.8%)
Rora—r (2.8%)
Formula One Management Ltd.

USD 268,808  3.50% due 02/01/24 260,185
INEOS Enterprises Holdings Ltd.

USD 59,699  4.50% due 08/28/26 59,202
Nora—gt 319,387
AXYRE (EUSFEM $326,490) 319,387

TAVT (79.2%)
Nvrya—r (79.2%)
Acadia Healthcare Co., Inc.
USD 80,917 2.65% due 02/11/22 80,108
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Acrisure, LLC

uUSD 49,750 3.65% due 02/15/27 47,947
Adient US, LLC

uUSD 59,698 4.49% due 05/06/24 58,939
Advantage Sales & Marketing, Inc.

uUSD 69,970 4.25% due 07/23/21 68,690
Advisor Group Holdings, Inc.

USD 149,398 5.15% due 07/31/26 144,335
Alchemy Copyrights, LLC

USD 70,552 4.00% due 08/05/27 70,376
Alera Group Intermediate Holdings, Inc.

USD 41,379 0.00% due 08/01/25 40,551
Allegiant Travel Co.

USD 99,495 3.25% due 02/05/24 91,535
Altium Packaging, LLC

USD 76,423 3.15% due 06/14/26 75,013

USD 154,237 3.75% due 05/22/24 152,502

AMC Entertainment Holdings, Inc. (fka AMC
Entertainment, Inc.)

USD 142,825 3.22% due 04/22/26 91,185
Amentum Government Services Holdings, LLC

USD 101,745 3.65% due 01/29/27 100,007
American Airlines, Inc.

USD 129,180 1.90% due 10/10/21 93,737
American Axle & Manufacturing, Inc.

USD 146,895 3.00% due 04/06/24 139,827
AmeriLife Holdings, LLC

USD 94,425 4.16% due 02/05/27 93,009
Amneal Pharmaceuticals, LLC

USD 124,364 3.69% due 05/04/25 116,902
AmWINS Group, Inc.

uUsSD 30,000 0.00% due 01/25/24 29,781

USD 265,231 3.75% due 01/25/24 262,517
AqGen Ascensus, Inc.

USD 227,398 5.00% due 12/15/26 225,551
AssuredPartners, Inc.

uUsD 69,649 3.65% due 02/12/27 67,535
Asurion, LLC (fka Asurion Corp.)

USD 186,576 3.15% due 08/04/22 184,204

USD 90,807 3.15% due 11/03/23 89,370

USD 93,939 6.65% due 08/04/25 93,959
Avaya, Inc.

USD 157,018 4.40% due 12/15/24 155,988
AVSC Holding Corp. (aka PSAV, Inc.)

USD 184,813 4.25% due 03/03/25 137,224
Bass Pro Group, LLC

USD 240,063 5.75% due 09/25/24 237,513
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Boxer Parent Company, Inc. (aka BMC Software, Inc.)

USD 171,938 4.40% due 10/02/25 166,506
Boyd Gaming Corp.

USD 74,386 2.36% due 09/15/23 72,237
Brand Energy & Infrastructure Services, Inc. (fka FR Brand
Acquisition Corp.)

USD 200,931 5.25% due 06/21/24 186,583
Broadstreet Partners, Inc.

USD 39,800 3.40% due 01/27/27 38,666
BWay Holding Co.

USD 388,182 3.52% due 04/03/24 363,680
Caesars Resort Collection, LLC

UsSD 471,663 2.90% due 12/23/24 440,731
Calpine Corp.

USD 180,389 2.40% due 01/15/24 175,300

Camelot U.S. Acquisition 1 Co. (aka Thomson Reuters
Intellectual Property & Science)

USD 40,693 3.15% due 10/30/26 39,866
Cardtronics USA, Inc.
uSD 83,125 5.00% due 06/24/27 82,709

CCC Information Services, Inc. (fka Cypress Intermediate
Holdings I1I, Inc.)

uUsD 340,013 4.00% due 04/29/24 337,110
Change Healthcare Holdings, LLC

USD 483,066 3.50% due 03/01/24 472,274
Chemours Co.

USD 98,485 1.90% due 04/03/25 94,792
Clear Channel Outdoor Holdings, Inc.

USD 183,150 3.76% due 08/21/26 166,254
Cogeco Communications (USA) II LP

USD 208,387 2.15% due 01/03/25 202,460
Commscope, Inc.

USD 292,050 3.40% due 04/06/26 284,071
CPG International, LLC (fka CPG International, Inc.)

uUsD 116,816 4.75% due 05/05/24 116,320
Crown Finance US, Inc. (aka Cineworld Group PLC)

USD 222,933 2.77% due 02/28/25 147,383

USD 173,250 3.02% due 09/30/26 113,825
CSC Holdings, LLC (fka CSC Holdings, Inc. (Cablevision))

USD 119,545 2.40% due 07/17/25 115,445
Cushman & Wakefield U.S. Borrower, LLC

USD 230,902 2.90% due 08/21/25 222,160
Cyxtera DC Holdings, Inc. (fka Colorado Buyer, Inc.)

USD 37,981 4.00% due 05/01/24 32,548

USD 35,000 8.25% due 05/01/25 17,976
Deerfield Dakota Holding, LLC (aka Duff & Phelps)

uUsD 88,014 4.75% due 04/09/27 87,373
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Delta Air Lines, Inc.

uUSD 99,750 5.75% due 04/27/23 99,501
Diamond Sports Group, LLC

uUSD 64,836 0.00% due 08/24/26 50,032
DiscoverOrg, LLC

USD 36,121 3.90% due 02/02/26 35,730
Dynasty Acquisition Co., Inc.

USD 276,754 3.72% due 04/06/26 243,347
Eastern Power, LLC (Eastern Covert Midco, LLC) (aka TPF
IILC, LLC)

USD 144,452 4.75% due 10/02/25 143,098
ECi Macola/MAX Holding, LLC (ECi Software Solution,
Inc.)

USD 34,946 0.00% due 09/16/27 34,629

Edelman Financial Center, LLC, The (fka Flight Debt
Merger Sub, Inc.)

USD 58,950 3.14% due 07/21/25 56,822
EFS Cogen Holdings I, LLC

USD 150,000 0.00% due 09/24/27 149,362
Emerald Performance Materials, LLC

USD 75,758 5.00% due 08/06/25 75,427
Entercom Media Corp.

USD 64,765 2.64% due 11/18/24 60,798
Envision Healthcare Corp.

USD 97,234 3.90% due 10/10/25 69,922
EWT Holdings III Corp. (fka WTG Holdings III Corp.)

USD 251,423 2.90% due 12/20/24 247,101
Filtration Group Corp.

USD 269,880 3.15% due 03/29/25 264,189
First Brands Group, LLC

USD 99,375 8.50% due 02/02/24 97,760
Fitness International, LLC

uUSD 114,584 4.25% due 04/18/25 70,183
Flex Acquisition Co., Inc. (aka Novolex)

USD 137,410 4.00% due 12/29/23 134,146
Forterra Finance, LLC

USD 30,205 4.00% due 10/25/23 29,858
Gates Global, LLC

USD 285,723 3.75% due 04/01/24 281,080
GCI Holdings, Inc.

USD 50,000 0.00% due 09/23/25 49,625
Gentiva Health Services, Inc.

USD 266,468 3.44% due 07/02/25 260,640
Go Daddy Operating Co., LLC (GD Finance Co., Inc.)

USD 58,677 2.65% due 08/07/27 57,736
Golden Nugget, Inc. (aka Landry's, Inc.)

USD 169,049 3.25% due 10/04/23 150,274
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Graham Packaging Co., Inc.

USD 83,333 4.50% due 07/22/27 82,743
Granite Generation, LLC

USD 173,854 4.75% due 11/09/26 172,660
Gulf Finance, LLC

USD 104,269 6.25% due 08/25/23 73,249
Harbor Freight Tools USA, Inc.

UsD 49,491 3.25% due 08/18/23 48,725
Hilton Worldwide Finance, LLC

UsD 70,000 1.90% due 06/22/26 67,454
Hostess Brands, LLC

UsD 197,379 3.00% due 08/03/25 193,815
Hub International Ltd.

USD 463,615 3.26% due 04/25/25 447,476
Illuminate Buyer, LLC

USD 100,000 4.15% due 06/16/27 99,063
Informatica, LLC (fka Informatica Corp.)

USD 189,050 3.40% due 02/25/27 184,649
Inmar, Inc.

USD 69,820 5.00% due 05/01/24 65,967
Innophos Holdings, Inc.

USD 35,820 3.65% due 02/05/27 35,462
Ton Media Networks, Inc.

USD 174,440 3.19% due 12/18/24 173,605
IRB Holding Corp. (aka Arby's/Buffalo Wild Wings)

USD 134,311 3.75% due 02/05/25 128,024
Jeld-Wen, Inc.

USD 55,478 2.15% due 12/14/24 53,841
JetBlue Airways Corp.

USD 148,125 6.25% due 06/12/24 146,860
Kenan Advantage Group Holdings Corp.

USD 312,445 4.00% due 07/29/22 299,782
Kindred Healthcare, LLC

USD 79,392 5.19% due 07/02/25 77,805

LifePoint Health, Inc. (fka Regionalcare Hospital Partners
Holdings, Inc.)

USD 210,000 3.90% due 11/16/25 203,700
LogMeln, Inc.

USD 85,000 0.00% due 08/13/27 81,999
Lonestar II Generation Holdings, LLC

USD 36,062 5.15% due 04/20/26 35,375
Lower Cadence Holdings, LLC

UsSD 118,500 4.15% due 05/22/26 109,198
MA FinanceCo., LLC (aka Micro Focus International PLC)

USD 39,963 2.65% due 06/21/24 37,865

UsD 50,000 5.25% due 05/29/25 49,666
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McAfee, LLC

usD 93,568 3.90% due 09/30/24 92,775
MH Sub I, LLC (Micro Holding Corp.) (aka Internet
Brands)

usD 84,788 4.75% due 09/13/24 83,648
Midas Intermediate Holdco II, LLC

UsD 194,276 3.75% due 08/18/21 181,053
Milano Acquisition Corp.

UsD 145,299 0.00% due 08/17/27 143,483

Mileage Plus Holdings, LLC (Mileage Plus Intellectual
Property Assets, Ltd.)

USD 73,170 6.25% due 06/26/27 74,309
Mister Car Wash Holdings, Inc.

uUsSD 72,179 4.38% due 05/14/26 68,093
Misys Ltd. (aka Almonde/Tahoe, Finastra USA)

USD 344,552 4.50% due 06/13/24 321,380

uUsSD 110,714 8.25% due 06/13/25 103,684
Mitchell International, Inc.

USD 68,966 4.75% due 11/29/24 67,544
MPH Acquisition Holdings, LLC

USD 136,198 3.75% due 06/07/23 133,864
NASCAR Holdings, LLC

USD 37,545 2.89% due 10/19/26 36,575
Navistar, Inc.

uUsD 84,783 3.66% due 11/06/24 83,935
NEP Group, Inc.

uUsD 132,638 3.40% due 10/20/25 113,703
Nexstar Broadcasting, Inc.

USD 36,775 2.39% due 01/17/24 35,810
Nielsen Finance, LLC

usD 36,234 4.75% due 06/06/25 36,162
Numericable U.S., LLC

UsSD 222,338 2.90% due 07/31/25 211,764

usD 79,591 3.84% due 01/31/26 76,507
Ortho-Clinical Diagnostics, Inc.

USD 98,696 3.41% due 06/30/25 94,304
Pactiv Evergreen, Inc.

USD 133,333 0.00% due 02/16/26 130,800

USD 159,128 5.00% due 02/05/23 157,001
Parexel International Corp.

USD 70,000 2.90% due 09/27/24 67,069
Peak 10 Holding Corp.

UsD 65,779 3.72% due 08/01/24 56,097
Petco Animal Supplies, Inc.

USD 117,088 4.25% due 01/26/23 107,318
PetSmart, Inc.

USD 96,854 4.50% due 03/11/22 96,560
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PG&E Corp.
uUSD 68,794 5.50% due 06/18/25 67,303
Ply Gem Midco, Inc.
uUSD 63,857 3.90% due 04/12/25 62,560
Presidio Holdings, Inc.
USD 41,895 3.77% due 01/22/27 41,293

Prime Security Services Borrower, LLC (aka Protection 1
Security Solutions)

USD 128,876 4.25% due 09/23/26 127,564
ProAmpac PG Borrower, LLC

USD 89,535 4.50% due 11/20/23 88,281
Pug, LLC

UsD 151,238 3.65% due 01/29/27 132,837
QUIKRETE Holdings, Inc.

USD 304,839 2.65% due 01/31/27 296,328
Rackspace Technology Global, Inc.

UsSD 69,640 4.00% due 11/03/23 68,239
Redstone Holdco 2 LP

USD 90,000 0.00% due 09/01/27 89,550

Refinitiv US Holdings, Inc. (fka Financial & Risk US
Holdings, Inc.)

UsD 351,032 3.40% due 10/01/25 347,209
Ryan Specialty Group, LLC

USD 75,000 4.00% due 09/01/27 74,203
Scientific Games International, Inc.

USD 232,169 3.61% due 08/14/24 217916
Seattle SpinCo, Inc. (aka Micro Focus International PLC)

USD 269,882 2.65% due 06/21/24 255,713
Seaworld Parks & Entertainment, Inc. (fka SW Acquisitions
Co., Inc.)

USD 35,000 0.00% due 04/01/24 32,492

Sedgwick Claims Management Services, Inc. (Lightning
Cayman Merger Sub, Ltd.)

uUSD 167,647 3.40% due 12/31/25 161,466
Shearer's Foods, LLC
USD 145,299 0.00% due 09/23/27 144,119

Spirit Aerosystems, Inc. (fka Mid-Western Aircraft
Systems, Inc. and Onex Wind Finance LP)

USD 25,000 0.00% due 01/30/25 24,937
SRS Distribution, Inc.

USD 147,000 3.15% due 05/23/25 142,843
Staples, Inc.

uUSD 59,250 5.25% due 04/16/26 54,973
Surgery Center Holdings, Inc.

USD 208,923 4.25% due 09/02/24 196,388
Tempo Acquisition, LLC

USD 376,846 3.75% due 11/02/26 364,953
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Tenneco, Inc.

USD 180,517 3.15% due 10/01/25 162,353
TKC Holdings, Inc.

USD 145,854 4.75% due 02/01/23 136,579
TransDigm, Inc.

USD 238,318 2.40% due 05/30/25 224,384

USD 197,175 2.40% due 12/09/25 186,084
Tronox Finance, LLC

USD 409,170 3.22% due 09/23/24 402,157
U.S. Silica Co.

USD 81,403 5.00% due 05/01/25 67,793
Uber Technologies, Inc.

USD 129,662 3.65% due 07/13/23 127,299
UFC Holdings, LLC

uUsSD 59,689 4.25% due 04/29/26 58,570
Ultimate Software Group Inc.

uUsD 71,429 4.75% due 05/04/26 71,170
Univision Communications, Inc.

USD 273,145 4.75% due 03/15/26 265,439
US Foods, Inc. (aka U.S. Foodservice, Inc.)

USD 198,995 2.15% due 09/13/26 189,668
VeriFone Systems, Inc.

USD 215,925 4.25% due 08/20/25 192,938
Veritas US, Inc.

USD 50,000 6.50% due 08/13/25 48,875
Verscend Holding Corp.

USD 137,604 4.65% due 08/27/25 136,056
Virgin Media Bristol, LLC

USD 409,553 2.65% due 01/31/28 396,926
VS Buyer, LLC

USD 38,566 3.40% due 02/19/27 37,827
Wand Newco 3, Inc. (aka Caliber Collision)

USD 103,691 3.15% due 02/05/26 99,900
Weight Watchers International, Inc.

USD 133,255 5.50% due 11/29/24 132,622
Welbilt, Inc. (fka Manitowoc Foodservice, Inc.)

USD 319,103 2.65% due 10/23/25 289,684

William Morris Endeavor Entertainment, LLC (IMG
Worldwide Holdings, LLC)

USD 108,775 2.90% due 05/18/25 92,595
Windstream Services, LLC

UsSD 17,174 0.00% due 03/29/21 10,339

USD 5,552 0.00% due 02/17/24 3,331
Xperi Holding Corp.

UusSD 77,960 4.15% due 06/01/25 75,849
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Xplornet Communications, Inc.
USD 78,750  4.90% due 05/29/27 77,125
Nora— 21,505,485
TAVHE (BUAERA $22,434,503) 21,505,485
FeBFIMRES 2 (EUSIRAE $26,243,708) 25,235,041
%5
A=y Fea2=yh (0.0%)
TAVZ (0.0%)
USD 2,220 Answers Finance, LLC 1,415
T AV &t 1,415
A=y o=yt BUSRA $0) 1,415
TS5k (0.0%)
TAVZ (0.0%)
USD 6,166 Answer Holdings, Inc. 0
T AV 0
U EUEERAE $0) 0
FHIAA A B4 FFAEE
EHRES (5.2%)
TAVH (5.2%)
EHEE 5.2%)
JPMorgan Chase & Co.
USD 1,387,843  0.01% due 10/01/20 1,387,843
EHTEAE 1,387,843
T AV 1,387,843
SEHRESFH (BT $1,387,843) 1,387,843
P& R (%) AT
BEARERE
EVEEAE $27.631.551) 100.0 26,624,299
BE&ERVEOMOEEEBE
gy 0.0 9,937)
i ERRER 100.0% $ 26,614,362
FAR P 2 8 0075 A DD AL 2 8 S LS
202049 A 30 H BifE
UM GIEES EE k- HHH Ry W RERFME  REREMGR  RERIGRS
JPY  Citibank N.A. 378,668,032  10/29/2020 uUSD 3,627,635 $ - $  (41,169) $  (41,169)
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