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BEAMRES  RITe— A Sotera Health Holdings LLC
98. 9% 0. 2% 5.427% ¥IH 05/15/2022 USD 1,496 USD 1, 487
U7 v — AR 1,487
(R - 1,489 RL)
i g
RS AerCap Holdings NV
88. 4% 5.875% #H 10/10/2079 1, 250 1, 309
Allied Universal Holdco LLC
6.625% HH 07/15/2026 500 535
Ally Financial, Inc.
5.125% #1A 09/30/2024 1, 500 1,653
7.500% 1A 09/15/2020 1, 500 1, 567
8.000% H1H 11/01/2031 1,000 1,380
CIT Group, Inc.
5.000% #H 08/15/2022 2,000 2,131
5.000% ¥I1H 08/01/2023 1, 250 1, 352
6.125% #1H 03/09/2028 500 591
Credit Agricole S.A.
7.875% ¥WIH 01/23/2024 1, 500 1, 695
Equinix, Inc.
5.375% ¥H 05/15/2027 1, 000 1, 087
5.750% #1H 01/01/2025 1, 000 1,036
ESH Hospitality, Inc.
5.250% #1H 05/01/2025 2, 500 2,584
Fairstone Financial, Inc.
7.875% HIA 07/15/2024 1,000 1,056
Freedom Mortgage Corp.
8.250% HIA 04/15/2025 750 711
Greystar Real Estate Partners
LLC
5.750% ¥IH 12/01/2025 1, 000 1, 045
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Howard Hughes Corp.
5.375% ¥IH 03/15/2025 1, 000 1,044
Intesa Sanpaolo SpA
5.017% ¥iH 06/26/2024 2, 500 2,611
Lloyds Banking Group PLC
7.500% #iH 06/27/2024 2, 500 2,744
MGM Growth Properties Operating
Partnership LP
4.500% HA 09/01/2026 1,000 1,068
5.625% 1A 05/01/2024 1,000 1,105
Navient Corp.
5.000% #1H 10/26/2020 500 510
6.125% HIA 03/25/2024 1, 000 1, 050
6.500% #1H 06/15/2022 1, 000 1,073
7.250% ¥IH 01/25/2022 750 816
8.000% #IH 03/25/2020 1, 000 1,024
Quicken Loans, Inc.
5.250% ¥iH 01/15/2028 1, 500 1,553
5.750% ¥iH 05/01/2025 1, 250 1,293
SLM Corp.
5.125% 1 H 04/05/2022 1, 000 1,035
Springleaf Finance Corp.
5.625% #1A 03/15/2023 1,000 1,075
6.125% HIA 03/15/2024 750 822
6.625% HIA 01/15/2028 500 555
6.875% HIA 03/15/2025 1,000 1,135
7.125% HIH 03/15/2026 1, 000 1,142
41, 387
FE3E Acadia Healthcare Co., Inc.
72. 7% 6.500% #1H 03/01/2024 1, 250 1, 300
Adient Global Holdings Ltd.
4.875% H#1H 08/15/2026 1, 250 991
Adient U.S. LLC
7.000% #IH 05/15/2026 125 132
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ADT Security Corp.

4.125% #1H 06/15/2023 1, 000 1,016

4.875% 1 H 07/15/2032 1, 000 870
Advanced Disposal Services, Inc.

5.625% WIH 11/15/2024 1, 500 1, 569
AECOM

5.875% A 10/15/2024 1,000 1,082
Air Medical Group Holdings, Inc.

6.375% HA 05/15/2023 2,000 1,710
Albertsons Cos., Inc.

7.500% 1A 03/15/2026 1, 000 1,116
Alcoa Nederland Holding BV

6.125% #1H 05/15/2028 500 537

6.750% H1H 09/30/2024 500 528

7.000% HIH 09/30/2026 250 273
Allison Transmission, Inc.

5.000% ¥iH 10/01/2024 1, 000 1,026
Altice Financing S.A.

6.625% H1H 02/15/2023 2, 000 2, 059
Altice Finco S.A.

7.625% #1H 02/15/2025 1, 000 1,029
Altice France S.A.

5.500% #1A 01/15/2028 500 511

7.375% 1A 05/01/2026 2, 250 2,415

8.125% HIA 02/01/2027 750 833
AMC Networks, Inc.

4.750% H1H 12/15/2022 500 504

5.000% ¥IH 04/01/2024 1, 500 1,532
American Builders & Contractors
Supply Co., Inc.

5.875% HIH 05/15/2026 1, 000 1,054
Amsted Industries, Inc.

5.375% HIH 09/15/2024 1, 250 1,286
Antero Resources Corp.

5.125% ¥iH 12/01/2022 500 377
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Aramark Services, Inc.
4.750% #1H 06/01/2026 1, 500 1,543
5.000% ¥iH 04/01/2025 1, 000 1,044
5.000% ¥IH 02/01/2028 750 786
Arconic, Inc.
5.125% #1A 10/01/2024 2,000 2, 146
5.900% #1H 02/01/2027 1, 000 1,113
5.950% ¥iH 02/01/2037 500 540
Ardagh Packaging Finance PLC
4.125% #H1H 08/15/2026 500 507
5.250% 1A 08/15/2027 750 771
6.000% HIA 02/15/2025 1,000 1,052
Ascent Resources Utica Holdings
LLC
7.000% ¥iH 11/01/2026 1, 000 770
Ashland LLC
4.750% H1H 08/15/2022 1, 000 1,051
6.875% HIA 05/15/2043 1,125 1,277
Associated Materials LLC
9.000% H1A 01/01/2024 2,000 1, 760
Avantor, Inc.
9.000% #1H 10/01/2025 1, 000 1,120
Avon International Operations,
Inc.
7.875% 1A 08/15/2022 1,250 1,308
Ball Corp.
5.250% 1A 07/01/2025 1, 000 1,115
Bausch Health Americas, Inc.
8.500% #IH 01/31/2027 1, 000 1,125
9.250% H1H 04/01/2026 1, 000 1,134
Bausch Health Cos., Inc.
5.500% #1H 03/01/2023 199 201
5.500% HIH 11/01/2025 2,000 2,098
5.875% ¥iH 05/15/2023 1,545 1,574
6.125% #H 04/15/2025 500 520
6.500% H1H 03/15/2022 1, 000 1,030
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7.000% 1A 03/15/2024 1,250 1,311

7.000% ¥iH 01/15/2028 750 811

7.250% ¥iH 05/30/2029 750 828

9.000% H1H 12/15/2025 1, 000 1,126
BBA U.S. Holdings, Inc.

5.375% #1A 05/01/2026 750 786
BCD Acquisition, Inc.

9.625% #1H 09/15/2023 1,000 1,031
Beacon Roofing Supply, Inc.

4.875% H1H 11/01/2025 3,000 2,959
Berry Global, Inc.

4.500% HA 02/15/2026 1, 500 1,513
Boise Cascade Co.

5.625% HH 09/01/2024 1, 000 1, 045
Bombardier, Inc.

7.500% ¥IH 03/15/2025 2,000 1,918

7.875% #IH 04/15/2027 500 472

8.750% HHA 12/01/2021 2,000 2,125
Boyd Gaming Corp.

6.000% 1 H 08/15/2026 750 796
Bruin E&P Partners LLC

8.875% 1 H 08/01/2023 1,000 665
Builders FirstSource, Inc.

5.625% #IA 09/01/2024 1,742 1,816
Cablevision Systems Corp.

5.875% ¥iH 09/15/2022 1, 500 1,622
Caesars Resort Collection LLC

5.250% ¥IH 10/15/2025 3,000 3,079
Callon Petroleum Co.

6.375% HA 07/01/2026 1, 250 1,172
Camelot Finance S.A.

4.500% #1H 11/01/2026 750 760
Cascades, Inc.

5.500% ¥IH 07/15/2022 1, 000 1,020
CCO Holdings LLC

4.750% HIA 03/01/2030 1, 000 1,022
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5.000% #1H 02/01/2028 1, 250 1,310
5.125% ¥iH 05/01/2023 1, 000 1,026
5.125% ¥IH 05/01/2027 2, 250 2,377
5.250% ¥IH 09/30/2022 1, 000 1,016
5.375% 1A 05/01/2025 2, 000 2, 080
5.375% 1A 06/01/2029 500 535
5.750% #IH 09/01/2023 1, 500 1,534
5.750% ¥iH 02/15/2026 1, 500 1, 588
5.875% HIH 05/01/2027 1, 500 1,594
Cedar Fair LP
5.250% #IH 07/15/2029 1, 000 1,077
Centene Corp.
5.375% #IH 06/01/2026 500 530
6.125% #1H 02/15/2024 750 781
Centennial Resource Production
LLC
5.375% ¥IH 01/15/2026 2, 000 1,885
CF Industries, Inc.
5.150% #1 A 03/15/2034 1, 750 1, 864
Change Healthcare Holdings LLC
5.750% ¥iH 03/01/2025 2, 000 2, 054
Chemours Co.
7.000% ¥IH 05/15/2025 1, 000 967
Cheniere Corpus Christi Holdings
LLC
7.000% #IA 06/30/2024 1, 500 1,729
Cheniere Energy Partners LP
4.500% #1H 10/01/2029 375 383
5.250% ¥IH 10/01/2025 1, 250 1,298
Chesapeake Energy Corp.
7.000% #1H 10/01/2024 1, 000 680
8.000% HIA 01/15/2025 1,000 665
8.000% #AH 06/15/2027 250 157
Clean Harbors, Inc.
4.875% #H 07/15/2027 500 522
5.125% ¥IH 07/15/2029 250 267
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Clear Channel Worldwide
Holdings, Inc.

5.125% ¥iH 08/15/2027 1, 000 1,043

9.250% #1H 02/15/2024 1,171 1,290
Clearwater Paper Corp.

5.375% 1A 02/01/2025 2,000 1,970
Cleveland-Cliffs, Inc.

4.875% #1H 01/15/2024 625 644
CNX Midstream Partners LP

6.500% 1 H 03/15/2026 1, 000 937
CNX Resources Corp.

5.875% 1A 04/15/2022 500 491
Colfax Corp.

6.000% HIA 02/15/2024 500 532

6.375% #1H 02/15/2026 250 271
CommScope Technologies LLC

6.000% H1H 06/15/2025 1, 750 1, 564
CommScope, Inc.

5.500% #1H 03/01/2024 500 509

5.500% #1H 06/15/2024 1, 000 951

6.000% H#1H 03/01/2026 500 516

8.250% #1H 03/01/2027 500 475
Community Health Systems, Inc.

5.125% #1R 08/01/2021 1, 500 1,502

6.250% HIA 03/31/2023 1, 500 1, 467

8.000% HIA 03/15/2026 625 612

8.625% H#IH 01/15/2024 750 765
Connect Finco S.A.R.L.

6.750% H1H 10/01/2026 1, 000 1, 040
Constellium SE

5.750% #IA 05/15/2024 1, 000 1,031

5.875% #1A 02/15/2026 1, 000 1, 045
Cooper—Standard Automotive, Inc.

5.625% HIH 11/15/2026 1, 000 855
Core & Main Holdings LP

8.625% HIA 09/15/2024 375 375
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Core & Main LP

6.125% H#1H 08/15/2025 2, 500 2, 553
Cornerstone Building Brands,
Inc.

8.000% H#1H 04/15/2026 2, 500 2, 468
Coty, Inc.

6.500% #1H 04/15/2026 1, 000 1,027
Covanta Holding Corp.

5.875% #IA 07/01/2025 2,000 2,082
Covey Park Energy LLC

7.500% 1A 05/15/2025 1, 750 1,304
Crown Americas LLC

4.250% HIA 09/30/2026 1, 000 1,047

4.500% #1H 01/15/2023 1, 500 1,571
CSC Holdings LLC

5.250% HIH 06/01/2024 2, 000 2, 160

5.375% HIH 02/01/2028 500 530

5.500% ¥iH 05/15/2026 1, 500 1,584

5.750% ¥iH 01/15/2030 1, 500 1,579

6.625% #1H 10/15/2025 1, 500 1,601
DaVita, Inc.

5.000% #1H 05/01/2025 1, 000 1,014

5.125% #iA 07/15/2024 1,000 1,023
DCP Midstream Operating LP

5.125% #IA 05/15/2029 500 508

5.375% 1A 07/15/2025 750 791
Dell International LLC

5.875% IR 06/15/2021 330 335

7.125% ¥IH 06/15/2024 1, 000 1,061
Dell, Inc.

7.100% ¥IH 04/15/2028 500 581
Diamond Offshore Drilling, Inc.

5.700% ¥iH 10/15/2039 1, 250 675

7.875% ¥H 08/15/2025 500 401
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Diamond Resorts International,
Inc.

7.750% ¥iH 09/01/2023 1, 000 1,039
Diamond Sports Group LLC

5.375% ¥IH 08/15/2026 1, 500 1,571

6.625% HIA 08/15/2027 1, 500 1, 549
Diamondback Energy, Inc.

4.750% #1H 11/01/2024 500 518

5.375% HiH 05/31/2025 750 786
DISH DBS Corp.

5.000% ¥IH 03/15/2023 1, 500 1,517

5.125% 1A 05/01/2020 1, 000 1,012

5.875% #IA 07/15/2022 1, 500 1,574

5.875% HIH 11/15/2024 1, 500 1, 509

7.750% ¥iH 07/01/2026 1, 000 1,011
DKT Finance ApS

9.375% HH 06/17/2023 750 803
Dun & Bradstreet Corp.

6.875% HIA 08/15/2026 1, 250 1, 369
Eagle Holding Co. II LLC

7.750% ¥iH 05/15/2022 1, 000 1,017
eG Global Finance PLC

6.750% H1H 02/07/2025 500 502
Eldorado Resorts, Inc.

6.000% HIA 09/15/2026 1, 000 1,101
Element Solutions, Inc.

5.875% HiH 12/01/2025 1, 500 1,573
Endo Dac

6.000% H1H 07/15/2023 614 409

6.000% HIH 02/01/2025 750 482
Energizer Holdings, Inc.

5.500% #1H 06/15/2025 1, 750 1, 820

6.375% #1H 07/15/2026 1, 000 1, 069
EnLink Midstream Partners LP

4.150% #H1H 06/01/2025 1, 000 906

4.400% HIA 04/01/2024 500 471
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5.450% #1H 06/01/2047 500 385
Entercom Media Corp.

7.250% ¥IH 11/01/2024 1, 500 1,571
EW Scripps Co.

5.125% 1A 05/15/2025 1, 000 1,016
Extraction 0il & Gas, Inc.

5.625% #1H 02/01/2026 750 322
First Quality Finance Co., Inc.

5.000% ¥iH 07/01/2025 750 778
Flex Acquisition Co., Inc.

6.875% HIA 01/15/2025 1,250 1,178
Freeport-McMoRan, Inc.

3.550% #1H 03/01/2022 1,979 2,006

3.875% HiH 03/15/2023 500 509

5.000% ¥iH 09/01/2027 500 512

5.250% ¥IH 09/01/2029 625 638

5.400% 1A 11/14/2034 2, 750 2,698
frontdoor, Inc.

6.750% #H1H 08/15/2026 750 818
GCP Applied Technologies, Inc.

5.500% ¥IH 04/15/2026 1, 500 1, 545
Graphic Packaging International
LLC

4.750% HIA 07/15/2027 1, 750 1, 855
Gray Television, Inc.

5.875% #IA 07/15/2026 1, 000 1,054
Gulfport Energy Corp.

6.000% #1H 10/15/2024 750 486

6.625% H1H 05/01/2023 750 564
Hanesbrands, Inc.

4.625% HIA 05/15/2024 1,000 1, 056

4.875% #1H 05/15/2026 1, 000 1,062
Harsco Corp.

5.750% ¥iH 07/31/2027 750 781
HCA Healthcare, Inc.

6.250% HIA 02/15/2021 1, 000 1, 050
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HCA, Inc.

5.375% HiH 02/01/2025 2, 000 2,202

5.875% HiH 05/01/2023 2, 500 2,749

7.500% ¥iH 02/15/2022 1, 000 1,112
HD Supply, Inc.

5.375% #1A 10/15/2026 750 797
Herc Holdings, Inc.

5.500% #1A 07/15/2027 500 520
H-Food Holdings LLC

8.500% HIA 06/01/2026 1, 750 1,304
Hill-Rom Holdings, Inc.

5.000% 1A 02/15/2025 1, 500 1, 562
Hilton Domestic Operating Co.,
Inc.

4.250% H1H 09/01/2024 750 765

5.125% ¥IH 05/01/2026 1, 000 1,053
Hilton Worldwide Finance LLC

4.625% #1H 04/01/2025 1, 000 1,030

4.875% 1 H 04/01/2027 750 796
Hughes Satellite Systems Corp.

7.625% #WIH 06/15/2021 1, 000 1, 080
TAA, Inc.

5.500% #1A 06/15/2027 500 537
THO Verwaltungs GmbH

4.750% HAA 09/15/2026 2,000 1,990

6.000% HIA 05/15/2027 500 518

6.375% HIA 05/15/2029 500 514
Indigo Natural Resources LLC

6.875% #1H 02/15/2026 1, 000 915
INEOS Group Holdings S.A.

5.625% ¥IH 08/01/2024 2, 000 2, 055
Intelsat Jackson Holdings S.A.

5.500% ¥iH 08/01/2023 1, 000 940

8.000% #iH 02/15/2024 1, 500 1, 545
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International Game Technology
PLC

6.250% #1H 02/15/2022 1, 000 1,058

6.500% #1H 02/15/2025 2,000 2,233
TIQVIA, Inc.

5.000% #1H 10/15/2026 2, 500 2, 647
Jagged Peak Energy LLC

5.875% #1 A 05/01/2026 1, 500 1,523
Jaguar Holding Co. II

6.375% HIA 08/01/2023 3,000 3,113
Jeld-Wen, Inc.

4.625% HIA 12/15/2025 1, 500 1,489

4.875% #IA 12/15/2027 2,500 2, 456
KB Home

7.000% ¥IH 12/15/2021 1, 000 1,080
KFC Holding Co.

4.750% #1H 06/01/2027 750 784

5.000% ¥iH 06/01/2024 1, 000 1, 040

5.250% ¥iH 06/01/2026 1,000 1, 060
LABL Escrow Issuer LLC

6.750% H1H 07/15/2026 1, 000 1,038
Lamb Weston Holdings, Inc.

4.625% #A 11/01/2024 1, 000 1,056

4.875% HIA 11/01/2026 1, 000 1, 056
Lennar Corp.

4.750% HIA 11/29/2027 1,000 1,085

5.000% IR 06/15/2027 1, 250 1,355

5.375% #IH 10/01/2022 1, 500 1,611

6.625% HH 05/01/2020 1, 000 1,023
Level 3 Financing, Inc.

5.250% ¥IH 03/15/2026 2,500 2,616
Live Nation Entertainment, Inc.

4.875% #1H 11/01/2024 1, 000 1,038
Magnolia 0il & Gas Operating LLC

6.000% 1 H 08/01/2026 1, 250 1,256



ZHER - KBNS - M —IVREH - TSPV TIT 7R
K gl I )
iy (AL ) amts (AL )

Marriott Ownership Resorts, Inc.

6.500% 1 H 09/15/2026 500 543
Masonite International Corp.

5.375% HiH 02/01/2028 1, 000 1,061
Matador Resources Co.

5.875% 1A 09/15/2026 500 482
Mauser Packaging Solutions
Holding Co.

5.500% 1A 04/15/2024 2, 500 2, 581
MGM Resorts International

4.625% HIA 09/01/2026 1,000 1,055

5.750% 1A 06/15/2025 1, 000 1,114

6.000% HIH 03/15/2023 1, 500 1,658

6.625% #IH 12/15/2021 1, 500 1,629
Midcontinent Communications

5.375% ¥IH 08/15/2027 1, 500 1,575
MSCI, Inc.

4.750% 1 H 08/01/2026 1, 000 1, 050

5.375% ¥IH 05/15/2027 500 535

5.750% ¥iH 08/15/2025 1, 750 1, 844
Nabors Industries, Inc.

5.500% #IH 01/15/2023 1, 000 850

5.750% #1A 02/01/2025 1,000 750
NCR Corp.

5.750% #1A 09/01/2027 500 514

6.375% HIA 12/15/2023 1,000 1,027
Netflix, Inc.

4.375% #IA 11/15/2026 2, 500 2,551

4.875% #1H 06/15/2030 625 633

5.875% ¥IH 02/15/2025 1, 000 1,103
New Red Finance, Inc.

4.250% #1H 05/15/2024 1, 500 1, 543

5.000% ¥iH 10/15/2025 3,375 3, 468
Nexstar Broadcasting, Inc.

5.625% HH 07/15/2027 1, 000 1, 057
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Nielsen Company Luxembourg
S.A.R. L.

5.000% ¥iH 02/01/2025 1, 000 1, 000
Nielsen Finance LLC

5.000% ¥iH 04/15/2022 1, 500 1,515
Noble Holding International Ltd.

7.875% #IH 02/01/2026 1, 250 831
Novelis Corp.

5.875% #IA 09/30/2026 3,000 3, 158

6.250% HIA 08/15/2024 1, 000 1, 050
Open Text Corp.

5.875% H#IH 06/01/2026 1, 500 1,603
Ortho—Clinical Diagnostics, Inc.

6.625% H1H 05/15/2022 4, 500 4, 354
Outfront Media Capital LLC

5.000% ¥H 08/15/2027 1, 000 1, 050
Pactiv LLC

7.950% HiH 12/15/2025 2,000 2,170
Panther BF Aggregator 2 LP

6.250% #1H 05/15/2026 750 795

8.500% 1 H 05/15/2027 750 758
Parkland Fuel Corp.

5.875% #IA 07/15/2027 1, 500 1,591
Park-Ohio Industries, Inc.

6.625% HIA 04/15/2027 1, 000 965
PDC Energy, Inc.

5.750% #1H 05/15/2026 1, 000 938

6.125% HIA 09/15/2024 1, 250 1,216
Performance Food Group, Inc.

5.500% ¥IH 06/01/2024 1, 000 1,026

5.500% ¥IH 10/15/2027 250 266
PetSmart, Inc.

5.875% HIH 06/01/2025 418 414
PGT Escrow Issuer, Inc.

6.750% H#1H 08/01/2026 750 810
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Pilgrim’s Pride Corp.

5.750% ¥iH 03/15/2025 1, 500 1, 560
Post Holdings, Inc.

5.000% ¥H 08/15/2026 2, 000 2,088

5.500% 1A 03/01/2025 500 526

5.625% 1A 01/15/2028 1, 250 1, 342

5.750% #iH 03/01/2027 1, 500 1,604

8.000% H#H 07/15/2025 1, 000 1,070
Precision Drilling Corp.

6.500% HIH 12/15/2021 638 636
Prime Security Services Borrower
LLC

5.750% 1A 04/15/2026 1,000 1,027

9.250% 1 H 05/15/2023 532 561
Qualitytech LP

4.750% #H 11/15/2025 1, 000 1, 050
Rackspace Hosting, Inc.

8.625% HIA 11/15/2024 1, 000 920
Range Resources Corp.

5.000% #iH 03/15/2023 1, 000 870

5.750% ¥iH 06/01/2021 500 499
RBS Global, Inc.

4.875% #1H 12/15/2025 2, 000 2,073
Refinitiv U.S. Holdings, Inc.

6.250% HIA 05/15/2026 1, 500 1,633

8.250% HIA 11/15/2026 2, 500 2,812
RegionalCare Hospital Partners
Holdings, Inc.

8.250% #1H 05/01/2023 2, 000 2,136
Revlon Consumer Products Corp.

6.250% HIA 08/01/2024 1, 000 505
Reynolds Group Issuer, Inc.

5.125% HIH 07/15/2023 2,000 2,057

5.750% ¥iH 10/15/2020 969 974
Rite Aid Corp.

6.125% H1H 04/01/2023 750 641
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Rowan Cos., Inc.

4.875% H#1H 06/01/2022 250 169

5.850% HIH 01/15/2044 750 289
Sabre GLBL, Inc.

5.250% #IH 11/15/2023 1, 500 1, 541
Scientific Games International,
Inc.

5.000% #IH 10/15/2025 1, 500 1,549

10.000% #1H 12/01/2022 546 563
Sealed Air Corp.

5.250% ¥IH 04/01/2023 1, 750 1,877

5.500% #1H 09/15/2025 1, 000 1,093
Sensata Technologies BV

5.000% #H 10/01/2025 1, 000 1,083

5.625% HiH 11/01/2024 500 551

Sensata Technologies UK

Financing Co. PLC

6.250% #1H 02/15/2026 1, 000 1,074
Sensata Technologies, Inc.

4.375% #A 02/15/2030 500 505
ServiceMaster Co. LLC

5.125% ¥iH 11/15/2024 1, 500 1, 556

7.450% ¥IH 08/15/2027 1, 000 1,126
Sigma Holdco BV

7.875% #IH 05/15/2026 2,500 2,425
Simmons Foods, Inc.

5.750% HIH 11/01/2024 750 737

7.750% ¥iH 01/15/2024 250 272
Sinclair Television Group, Inc.

5.125% ¥1H 02/15/2027 1, 250 1,272
Sirius XM Radio, Inec.

4.625% HIA 07/15/2024 500 524

5.000% #1H 08/01/2027 1, 000 1, 055

5.375% ¥iH 04/15/2025 1, 500 1, 566
Sotera Health Holdings LLC

6.500% #1H 05/15/2023 1, 000 1,021
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Sotera Health Topco, Inc.

8.125% #IH 11/01/2021 1, 000 998
Southwestern Energy Co.

6.200% #1H 01/23/2025 500 443

7.500% #WIH 04/01/2026 1, 500 1,324
Spectrum Brands, Inc.

5.750% #1A 07/15/2025 1, 750 1,833

6.125% HIA 12/15/2024 1, 500 1,558
Speedway Motorsports LLC

4.875% HIA 11/01/2027 1,000 1,000
SPX FLOW, Inc.

5.625% 1A 08/15/2024 1, 250 1,308

5.875% ¥ H 08/15/2026 1, 500 1,579
Standard Industries, Inc.

4.750% #1H 01/15/2028 1, 000 1,041

5.000% ¥H 02/15/2027 1, 000 1, 046

5.375% HIH 11/15/2024 1, 000 1,031

6.000% #1H 10/15/2025 1, 500 1,582
Staples, Inc.

7.500% 1H 04/15/2026 1, 750 1,825
Starfruit Finco BV

8.000% HA 10/01/2026 2,750 2,750
Stars Group Holdings BV

7.000% #IA 07/15/2026 750 811
Station Casinos LLC

5.000% #1H 10/01/2025 1, 000 1,016
Steel Dynamics, Inc.

5.250% #IH 04/15/2023 2, 000 2,043
Sunoco LP

4.875% #1H 01/15/2023 500 514

5.500% ¥IH 02/15/2026 500 518

5.875% HiH 03/15/2028 500 526
TEGNA, Inc.

5.000% ¥iH 09/15/2029 750 761
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Telenet Finance Luxembourg Notes
S.a.r. 1.
5.500% ¥iH 03/01/2028 1, 400 1, 496
Tempo Acquisition LLC
6.750% H1H 06/01/2025 1, 500 1,551
Tempur Sealy International, Inc.
5.500% 1A 06/15/2026 1, 000 1, 050
Tenet Healthcare Corp.
4.625% #1H 07/15/2024 1, 750 1,809
4.875% #H 01/01/2026 1, 000 1,036
5.125% ¥IH 05/01/2025 1, 000 1,026
6.250% HIA 02/01/2027 1, 500 1,591
6.750% HIA 06/15/2023 1, 750 1, 859
8.125% 1 H 04/01/2022 2,500 2,713
Tennant Co.
5.625% HIH 05/01/2025 1, 500 1, 564
Terex Corp.
5.625% H#1H 02/01/2025 1, 000 1,004
Teva Pharmaceutical Finance Co.
BV
2.950% 1A 12/18/2022 1,000 914
Teva Pharmaceutical Finance
Netherlands TIT BV
3.150% ¥iH 10/01/2026 1, 250 944
T-Mobile USA, Inc.
4.500% HIA 02/01/2026 1, 500 776
4.750% #A 02/01/2028 2,000 1,058
5.375% #1A 04/15/2027 2,000 1,079
6.375% H#1H 03/01/2025 3, 000 1, 040
6.500% #H 01/15/2026 1, 250 670
TopBuild Corp.
5.625% #IH 05/01/2026 1,625 1,714
TransDigm, Inc.
5.500% HIH 11/15/2027 1,375 1,374
6.000% #1H 07/15/2022 500 509
6.250% #H 03/15/2026 1, 000 1,074
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6.375% 1 H 06/15/2026 1, 000 1, 050

6.500% #1H 07/15/2024 1, 500 1,554
Transocean, Inc.

6.800% H#1H 03/15/2038 1, 500 932

7.500% #1H 04/15/2031 1, 500 1,013
Trinseo Materials Operating
S.C. A

5.375% #1A 09/01/2025 1, 000 968
Triumph Group, Inc.

6.250% HIA 09/15/2024 375 395

7.750% #IA 08/15/2025 750 752
Trivium Packaging Finance BV

5.500% 1A 08/15/2026 1, 000 1, 050
U.S. Concrete, Inc.

6.375% H1H 06/01/2024 1, 000 1, 046
U.S. Foods, Inc.

5.875% HIH 06/15/2024 2,000 2, 068
United Rentals North America,
Inc.

4.875% #1H 01/15/2028 1,000 1,036

5.500% ¥iH 07/15/2025 1,500 1, 564

5.875% WIH 09/15/2026 1, 000 1,063

6.500% HIA 12/15/2026 750 815
Univision Communications, Inc.

5.125% #1A 05/15/2023 1, 000 1,005

5.125% #IA 02/15/2025 2,500 2,453
UPCB Finance IV Ltd.

5.375% 1A 01/15/2025 2,000 2,073
Valaris PLC

5.750% ¥IH 10/01/2044 750 308
VeriSign, Inc.

4.625% #1H 05/01/2023 1, 000 1,020

5.250% ¥IH 04/01/2025 1, 000 1,099
ViaSat, Inc.

5.625% HIH 09/15/2025 1, 250 1,273
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Virgin Media Finance PLC

5.750% ¥iH 01/15/2025 4,000 4,135
Virgin Media Secured Finance PLC

5.500% ¥IH 05/15/2029 750 799
Welbilt, Inc.

9.500% HIA 02/15/2024 1, 000 1, 069
WellCare Health Plans, Inc.

5.250% ¥iH 04/01/2025 1, 250 1,313

5.375% HIH 08/15/2026 500 533
WESCO Distribution, Inc.

5.375% 1A 06/15/2024 1, 000 1,038
West Street Merger Sub, Inc.

6.375% H1H 09/01/2025 2, 750 2,633
Whiting Petroleum Corp.

6.625% #H 01/15/2026 500 313
WMG Acquisition Corp.

5.000% 1A 08/01/2023 750 772

5.500% #I1H 04/15/2026 750 789
WPX Energy, Inc.

5.250% ¥iH 09/15/2024 750 761

5.250% ¥IH 10/15/2027 500 488
WR Grace & Co.—-Conn

5.125% #IA 10/01/2021 1, 000 1,042

5.625% 1A 10/01/2024 1, 500 1,627
Wynn Las Vegas LLC

4.250% #1H 05/30/2023 500 519

5.250% ¥IH 05/15/2027 1, 000 1,044

5.500% ¥IH 03/01/2025 1, 000 1, 065
Wynn Macau Ltd.

5.500% #1H 10/01/2027 1,000 1,032
Wynn Resorts Finance LLC

5.125% ¥iH 10/01/2029 625 654
XPO Logistics, Inc.

6.500% H1H 06/15/2022 1, 500 1,532
Yum! Brands, Inc.

6.875% HIA 11/15/2037 1,000 1, 145
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Zayo Group LLC
5.750% ¥H 01/15/2027 1, 250 1,274
Ziggo BV
4.875% #H1H 01/15/2030 500 511
5.500% #IH 01/15/2027 2,500 2, 650
461, 202
INFEERNE Antero Midstream Partners LP
9. 2% 5.750% ¥iH 03/01/2027 750 562
Blue Racer Midstream LLC
6.625% HIA 07/15/2026 1, 000 940
Calpine Corp.
5.250% HIH 06/01/2026 1, 000 1,044
5.375% ¥WIH 01/15/2023 1, 500 1,528
5.750% ¥iH 01/15/2025 1, 000 1,030
CenturyLink, Inc.
5.800% HIH 03/15/2022 1, 500 1,592
6.450% H A 06/15/2021 1, 500 1,582
Clearway Energy Operating LLC
5.000% #1H 09/15/2026 1, 000 1, 005
5.375% HIH 08/15/2024 1, 000 1,017
CrownRock LP
5.625% #IH 10/15/2025 2,000 1,963
Embarq Corp.
7.995% #1H 06/01/2036 1, 000 995
Genesis Energy LP
6.000% #1H 05/15/2023 1, 000 980
6.500% H1H 10/01/2025 500 477
Jonah Energy LLC
7.250% #IA 10/15/2025 750 217
NextEra Energy Operating
Partners LP
4.250% H1H 09/15/2024 750 783
4.500% #H 09/15/2027 1, 000 1,024
NGL Energy Partners LP
6.125% HIA 03/01/2025 750 697
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NGPL PipeCo. LLC

4.375% H#1H 08/15/2022 500 519

4.875% 1 H 08/15/2027 1, 000 1,077
NRG Energy, Inc.

6.625% H1H 01/15/2027 1, 500 1,631
NSG Holdings LLC

7.750% #IA 12/15/2025 621 674
Parsley Energy LLC

5.250% #A 08/15/2025 1,000 1,030

5.375% 1A 01/15/2025 2, 000 2, 069

5.625% #IH 10/15/2027 1, 000 1,037
Sprint Capital Corp.

8.750% #1H 03/15/2032 2,000 2,444
Sprint Communications, Inc.

6.000% HIH 11/15/2022 1, 000 1, 060
Sprint Corp.

7.125% ¥IH 06/15/2024 3, 000 3,262

7.250% ¥iH 09/15/2021 1, 750 1,872

7.625% HiH 02/15/2025 1, 500 1,652

7.875% #WIH 09/15/2023 3, 000 3,319
Talen Energy Supply LLC

6.500% HIA 06/01/2025 1, 500 1,133

7.250% #IA 05/15/2027 625 627
Tallgrass Energy Partners LP

5.500% 1A 09/15/2024 500 489

5.500% #1H 01/15/2028 1, 000 945
Targa Resources Partners LP

4.250% #1H 11/15/2023 1, 500 1,513

5.250% HIH 05/01/2023 1, 150 1, 157

5.875% HIH 04/15/2026 750 786

6.500% #1H 07/15/2027 750 804
Telecom Italia Capital S.A.

6.375% #H 11/15/2033 1, 000 1,107
Telecom Italia SpA

5.303% 1B 05/30/2024 2, 000 2,147
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TerraForm Power Operating LLC
4.250% #1H 01/31/2023 1, 000 1,035
4.750% #H 01/15/2030 500 519
5.000% ¥IH 01/31/2028 2, 000 2,119
Transocean Poseidon Ltd.
6.875% HIA 02/01/2027 750 760
Transocean Proteus Ltd.
6.250% HIH 12/01/2024 750 756
Vistra Energy Corp.
7.625% HWIH 11/01/2024 816 849
Vistra Operations Co. LLC
5.500% #1H 09/01/2026 1,250 1,324
5.625% #IH 02/15/2027 1, 000 1,064
58, 216
HEHFEET 560, 805
(5 : 549, 635 K1)
KEMHA TR U.S. Treasury Notes
3.1% 2.250% 1A 11/15/2024 19, 200 19, 854
KEM G RESR AT 19, 854
(UM = 19, 844K K1)
Deutsche Alternative-A
T =k Securities, Inc. Mortgage Loan
Trust
0. 0% 5.500% 1A 12/25/2035 56 56
== VRERAE 56
(5 - 382K R L)
HHIRES: LRG|
7. 2% 7. 0% 44, 400
EWIMETE4  Bank of Nova Scotia
0. 2% 1.330% 1B 11/01/2019 32 32
BNP Paribas Bank
1.330% #1H 11/01/2019 16 16
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Brown Brothers Harriman & Co.
(0.270%) HiH 11/01/2019 JPY 12 0
Citibank N.A.
1.330% #1H 11/01/2019 USD 88 88
DBS Bank Ltd.
1.330% #1H 11/01/2019 176 176
JPMorgan Chase Bank N. A.
1.330% #1H 11/01/2019 176 176
MUFG Bank Ltd.
(0.270%) HiH 11/01/2019 JPY 23,978 222
Sumitomo Mitsui Banking Corp.
1.330% #1H 11/01/2019 USD 3 3
Sumitomo Mitsui Trust Bank Ltd.
(0.270%) HiH 11/01/2019 JPY 10, 990 101
1.330% #1H 11/01/2019 USD 201 201
1,015
FWIRES AR 45,415
(U @ 45, 4155 KoL)
BEAMAESAFE 98. 9% USD 627, 617
(5 : 616, 421K K1)
SRLT Y ST ¢ 7RG 0. 0% 281
(Ut £ 72127 v 2 7 L fliE
(80) K )
D DOEFEFS KOV (BigH) 6. 767
1. 1% ’
R FEL00. 0% USD 634, 665
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(2) PIMCO U.S.NA A —JVE - RA+STP—T 7RI

A g el
Wi (BAL: ) g (AL T)
BaG MG R [HEESIA Federal Home Loan Bank
10. 7% 10. 7% 10. 5% 1.657% HH 01/22/2020 USD 3, 600 3, 587
1.673% #HA 12/10/2019 2,200 2,196
1.685% #H1H 12/18/2019 2,700 2,694
1.874% #H1H 12/06/2019 19, 000 18, 969
1.935% #H1H 11/20/2019 4, 000 3,997
1.951% #1A 12/11/2019 5, 800 5,789
37,232
TE MM TR A Bank of Nova Scotia
0. 2% 1.330% #1H 11/01/2019 25 25
BNP Paribas Bank
1.330% #1H 11/01/2019 12 12
Citibank N.A.
1.330% #1H 11/01/2019 68 68
DBS Bank Ltd.
1.330% #1H 11/01/2019 137 137
JPMorgan Chase & Co.
1.330% #1H 11/01/2019 137 137
MUFG Bank Ltd.
(0.270% #iH 11/01/2019 JPY 1 0
Sumitomo Mitsui Banking Corp.
1.330% #1H 11/01/2019 USD 2 2
Sumitomo Mitsui Trust Bank Ltd.
1.330% #1H 11/01/2019 157 157
538
FORES A5 37,770
(5l - 37, 764K FL)
A MERAR 37,7170

U5l : 37, 764K RL)
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90. 4% 90. 4% (5 : 288, 192K R L) 23, 292 319, 570
7 7 v Ricxrd 2 @65 319, 570
(U : 288, 192K R L)
BEAF 101. 1% USD 357, 340
(5 : 325, 956K R /L)
GRLT U NT ¢ TR 3. 5% 12, 480
UFME 721 L 7L 2 7 A, MIEHOK L)
EOMOEER KO gD (4. 6%) (16, 253)
HIEEEE100. 0% USD 353, 567
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oum |Rpdimar ry
A A % % % BAH
8 #i (20165 4 H13H) 10, 089 0| A0.0 101. 01 0.1 64. 1 437
9Hp (20175 4 B13RH) 10, 080 0| AO0.1 100.97 | AO0.0 76.0 494
1047 (20185 4 A13R) 10, 073 0| AO0.1 100.92| AO0.0 75.0 599
1147 (20195 4 A15R) 10, 066 0| AO0.1 100.85| AO0.1 72.5 707
1287 (20205 4 R13R) 10, 058 0] AO0.1 100.80 | AO0.0 70. 2 789
AR O BT TR I AT A A B,
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8#A (20164F 4 A13A) 10,124 0.0 101. 01 0.1 64. 1 1, 306
9HA (20175 4 B138) 10,115 A0.1 100. 97 A0.0 76.0 1,323
1088 (2018% 4 H13H) 10,108 A0.1 100. 92 A0.0 75.0 2,421
1188 (2019% 4 A15H) 10, 101 A0.1 100. 85 A0.1 72.5 2, 495
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GES 10, 099 0.0 100. 83 A0.0 73.0
8 Bk 10, 098 A0.0 100. 83 A0.0 70.8
CCES 10, 098 A0.0 100. 83 A0.0 65.3
108K 10, 098 A0.0 100. 82 A0.0 69.7
ES 10, 097 A0.0 100. 82 A0.0 68.8
12A% 10, 097 A0.0 100. 82 A0.0 70. 5
20205 1 Bk 10, 096 A0.0 100. 81 A0.0 7.7
CES 10, 095 A0.1 100. 81 A0.0 73.7
CES 10, 092 A0.1 100. 81 A0.0 71.8
(HA x)
20204 4 A13H 10,093 A0.1 100. 80 A0.0 70. 2
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