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MDC Partners, Inc., 144A 6.5% 01/05/2024 usD 1,250,000 1,269,075 0.86
1,269,075 0.86

FMZEFE - BhE

TransDigm, Inc., 144A 6.25% 15/03/2026 usb 1,000,000 1,066,255 0.73

Triumph Group, Inc., 144A 6.25% 15/09/2024 usb 1,000,000 993,750 0.67
2,060,005 1.40

finz=

Delta Air Lines, Inc., 144A 4.5% 20/10/2025 usb 1,000,000 1,073,066 0.73

Spirit Loyalty Cayman Ltd., 144A 8% 20/09/2025 usD 1,000,000 1,132,479 0.77

United Airlines Holdings, Inc. 4.25% 01/10/2022 usb 400,000 400,500 0.27

United Airlines Holdings, Inc. 4.875% 15/01/2025 usb 500,000 486,563 0.33
3,092,608 2.10

7SI

Levi Strauss & Co. 5% 01/05/2025 usb 500,000 513,125 0.35

Wolverine World Wide, Inc., 144A 6.375% 15/05/2025 usb 500,000 534,688 0.36
1,047,813 0.71

BEEX—H—

Ford Motor Co. 8.5% 21/04/2023 usb 375,000 422,664 0.29

Ford Motor Co. 9% 22/04/2025 usb 1,000,000 1,228,505 0.83

Ford Motor Credit Co. LLC 3.375% 13/11/2025 usb 1,000,000 1,028,610 0.70

JB Poindexter & Co., Inc., 144A 7.125% 15/04/2026 usb 1,000,000 1,060,000 0.72

Mclaren Finance plc, 144A 5.75% 01/08/2022 usD 1,000,000 975,000 0.66
4,714,779 3.20

BEERE - e

Meritor, Inc., 144A 6.25% 01/06/2025 usb 500,000 540,060 0.37

Titan International, Inc. 6.5% 30/11/2023 usb 1,250,000 1,160,806 0.79

Truck Hero, Inc., 144A 8.5% 21/04/2024 usb 1,100,000 1,171,385 0.79
2,872,251 1.95

AT

Freedom Mortgage Corp., 144A 8.25% 15/04/2025 usb 1,250,000 1,309,375 0.89
1,309,375 0.89

fe=a=vv)

US Concrete, Inc. 6.375% 01/06/2024 usb 250,000 256,719 0.17

256,719 0.17

&=

Avient Corp., 144A 5.75% 15/05/2025 usb 500,000 531,875 0.36

Blue Cube Spinco LLC 9.75% 15/10/2023 usb 125,000 128,500 0.09

Kraton Polymers LLC, 144A 4.25% 15/12/2025 usb 250,000 255,938 0.17

Rayonier AM Products, Inc., 144A 7.625% 15/01/2026 usD 1,000,000 1,046,770 0.71
1,963,083 1.33
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Ahern Rentals, Inc., 144A 7.375% 15/05/2023 usb 1,000,000 733,125 0.50
Great Lakes Dredge & Dock Corp. 8% 15/05/2022 usD 740,000 761,530 0.52
Michael Baker International LLC, 144A 8.75% 01/03/2023 usb 1,257,000 1,269,570 0.86
Tms International Holding Corp., 144A 7.25% 15/08/2025 usD 1,250,000 1,275,000 0.86
4,039,225 274
avEa—9—
Diebold Nixdorf, Inc., 144A 9.375% 15/07/2025 usb 750,000 841,406 0.57
Diebold Nixdorf, Inc. 8.5% 15/04/2024 usD 500,000 506,875 0.34
1,348,281 0.91
e/ H7E
Beacon Roofing Supply, Inc., 144A 4.875% 01/11/2025 usb 1,000,000 1,026,814 0.69
G-Il Apparel Group Ltd., 144A 7.875% 15/08/2025 usb 750,000 820,313 0.56
Performance Food Group, Inc., 144A 6.875% 01/05/2025 usD 500,000 538,963 0.37
2,386,090 1.62
LHENERY —EX
Fly Leasing Ltd. 5.25% 15/10/2024 usb 1,250,000 1,192,969 0.81
LD Holdings Group LLC, 144A 6.5% 01/11/2025 usb 1,250,000 1,318,750 0.89
Lions Gate Capital Holdings LLC, 144A 6.375% 01/02/2024 usD 500,000 510,308 0.35
Lions Gate Capital Holdings LLC, 144A 5.875% 01/11/2024 usb 500,000 509,323 0.35
Oxford Finance LLC, 144A 6.375% 15/12/2022 usb 1,250,000 1,251,269 0.85
PennyMac Financial Services, Inc., 144A 5.375% 15/10/2025 usD 1,250,000 1,323,437 0.90
StoneX Group, Inc., 144A 8.625% 15/06/2025 usb 1,249,000 1,360,628 0.92
7,466,684 5.07
BXBbG - s
WESCO Distribution, Inc., 144A 7.125% 15/06/2025 usb 200,000 220,015 0.15
220,015 0.15
EERi
Ingram Micro, Inc. 5.45% 15/12/2024 usD 500,000 575,581 0.39
575,581 0.39
TR - EE
Brand Industrial Services, Inc., 144A 8.5% 15/07/2025 usb 1,250,000 1,279,688 0.86
Tutor Perini Corp., 144A 6.875% 01/05/2025 usb 1,000,000 981,250 0.67
2,260,938 1.53
I2YI—=TAAK
Banijay Entertainment SASU, 144A 5.375% 01/03/2025 usb 1,000,000 1,039,620 0.71
Boyne USA, Inc., 144A 7.25% 01/05/2025 usb 925,000 971,828 0.66
Caesars Entertainment, Inc., 144A 6.25% 01/07/2025 usD 750,000 799,691 0.54
CCM Merger, Inc., 144A 6.375% 01/05/2026 usD 475,000 499,938 0.34
Bounstream Deyslopment, portty of the Quapaw Tribe of ysp 1250000 1273305 036
Powdr Corp., 144A 6% 01/08/2025 usb 750,000 788,438 0.54
Vail Resorts, Inc., 144A 6.25% 15/05/2025 usD 935,000 1,003,330 0.68
6,376,150 4.33
RIFEE
Core & Main LP, 144A 6.125% 15/08/2025 usb 1,250,000 1,294,531 0.88
1,294,531 0.88



B&
Albertsons Cos., Inc. 5.75% 15/03/2025 usb 360,000 372,112 0.25
Chobani LLC, 144A 7.5% 15/04/2025 usb 1,000,000 1,051,715 0.71
H-Food Holdings LLC, 144A 8.5% 01/06/2026 usb 1,000,000 1,039,025 0.71
Safeway, Inc. 4.75% 01/12/2021 usb 750,000 765,844 0.52
Simmons Foods, Inc., 144A 5.75% 01/11/2024 usb 1,250,000 1,278,125 0.86
US Foods, Inc., 144A 6.25% 15/04/2025 usb 1,000,000 1,070,085 0.73
5,576,906 3.78
BET—EX
Aramark Services, Inc., 144A 6.375% 01/05/2025 usb 500,000 537,535 0.36
537,535 0.36
WEY) - 1]
Schweitzer-Mauduit International, Inc., 144A 6.875% 01/10/2026 usb 1,000,000 1,063,560 0.72
1,063,560 0.72
jj\ZC k L ld herland 6.875%
LBC Tank Terminals Holding Netherlands BV, 144A 6.875%
18)05/2023 g usb 1,350,000 1,354,219 0.92
1,354,219 0.92
FIE /TR
Apex Tool Group LLC, 144A 9% 15/02/2023 usb 1,250,000 1,228,125 0.83
1,228,125 0.83
EEHY—EX
Acadia Healthcare Co., Inc. 5.625% 15/02/2023 usb 581,000 583,905 0.40
Akumin, Inc., 144A 7% 01/11/2025 usb 1,250,000 1,317,188 0.89
Providence Service Corp. (The), 144A 5.875% 15/11/2025 usb 1,250,000 1,324,218 0.90
RP Escrow lIssuer LLC, 144A 5.25% 15/12/2025 usb 800,000 837,048 0.57
Tenet Healthcare Corp. 6.75% 15/06/2023 usD 500,000 536,750 0.36
4,599,109 3.12
TR -%%E
PetSmart, Inc., 144A 7.125% 15/03/2023 usb 1,250,000 1,251,563 0.85
1,251,563 0.85
EEEE
Beazer Homes USA, Inc. 6.75% 15/03/2025 usb 1,250,000 1,306,056 0.89
Empire Communities Corp., 144A 7% 15/12/2025 usbD 1,000,000 1,056,250 0.72
New Home Co., Inc. (The), 144A 7.25% 15/10/2025 usbD 1,250,000 1,286,863 0.87
Picasso Finance Sub, Inc., 144A 6.125% 15/06/2025 usb 750,000 806,355 0.55
4,455,524 3.03
REA
Tempur Sealy International, Inc. 5.625% 15/10/2023 usb 417,000 425,296 0.29
425,296 0.29
KEMAG
Spectrum Brands, Inc. 5.75% 15/07/2025 usD 250,000 258,463 0.18
258,463 0.18
£EME
CD&R Smokey Buyer, Inc., 144A 6.75% 15/07/2025 usb 1,000,000 1,070,000 0.73
1,070,000 0.73
RIR
NMI Holdings, Inc., 144A 7.375% 01/06/2025 usb 1,000,000 1,121,445 0.76
Radian Group, Inc. 4.5% 01/10/2024 usb 750,000 793,125 0.54
1,914,570 1.30
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Netflix, Inc. 5.5% 15/02/2022 usb 250,000 262,031 0.18
TripAdvisor, Inc., 144A 7% 15/07/2025 usD 750,000 813,957 0.55
1,075,988 0.73
RERHT
Compass Group Diversified Holdings LLC, 144A 8% 01/05/2026 usD 1,000,000 1,053,560 0.71
1,053,560 0.71
RER
Sabre GLBL, Inc., 144A 9.25% 15/04/2025 usD 600,000 716,298 0.49
716,298 0.49
B8
FelCor Lodging LP, REIT 6% 01/06/2025 usb 1,000,000 1,018,645 0.69
MGM Resorts International 6% 15/03/2023 usDh 750,000 809,250 0.55
Sugarhouse HSP Gaming Prop Mezz LP, 144A 5.875% 15/05/2025 usb 1,207,000 1,191,913 0.81
3,019,808 2.05
A
Clark Equipment Co., 144A 5.875% 01/06/2025 usb 1,000,000 1,058,125 0.72
Cleaver-Brooks, Inc., 144A 7.875% 01/03/2023 usb 1,250,000 1,238,932 0.84
JPW Industries Holding Corp., 144A 9% 01/10/2024 usD 880,000 871,200 0.59
Manitowoc Co., Inc. (The), 144A 9% 01/04/2026 usb 750,000 811,406 0.55
3,979,663 2.70
ATFAT
CCO Holdings LLC, 144A 4% 01/03/2023 usb 750,000 756,094 0.51
Clear Channel Worldwide Holdings, Inc. 9.25% 15/02/2024 usb 1,266,000 1,283,539 0.87
CSC Holdings LLC 5.875% 15/09/2022 usb 450,000 477,281 0.32
CSC Holdings LLC 5.25% 01/06/2024 usb 750,000 813,206 0.55
DISH DBS Corp. 5% 15/03/2023 usb 500,000 516,875 0.35
DISH DBS Corp. 5.875% 15/11/2024 usb 500,000 525,000 0.36
Entercom Media Corp., 144A 7.25% 01/11/2024 usD 1,264,000 1,263,210 0.86
EW Scripps Co. (The), 144A 5.125% 15/05/2025 usb 1,250,000 1,278,263 0.87
Sirius XM Radio, Inc., 144A 4.625% 15/07/2024 usb 750,000 778,125 0.53
TEGNA, Inc., 144A 4.75% 15/03/2026 usb 850,000 902,063 0.61
Townsquare Media, Inc., 144A 6.875% 01/02/2026 usD 1,250,000 1,309,024 0.90
Univision Communications, Inc., 144A 5.125% 15/02/2025 usb 1,250,000 1,261.719 0.86
11,164,399 7.59
TEBEES TR
Grinding Media, Inc., 144A 7.375% 15/12/2023 usD 1,250,000 1,271,875 0.86
1,271,875 0.86
S
Eldorado Gold Corp., 144A 9.5% 01/06/2024 usb 964,000 1,066,323 0.72
FMG Resources August 2006 Pty. Ltd., 144A 4.75% 15/05/2022 usb 500,000 515,313 0.35
Hudbay Minerals, Inc., 144A 7.625% 15/01/2025 usb 1,000,000 1,040,625 0.71
International Wire Group, Inc., 144A 10.75% 01/08/2021 usb 475,000 475,297 0.32
Kaiser Aluminum Corp., 144A 6.5% 01/05/2025 usD 975,000 1,045,688 0.71
4,143,246 2.81
MI
Bombardier, Inc., 144A 6.125% 15/01/2023 usb 1,250,000 1,223,125 0.83
FXI Holdings, Inc., 144A 7.875% 01/11/2024 usb 1,238,000 1,250,380 0.85
Hillenbrand, Inc. 5.75% 15/06/2025 usb 750,000 811,875 0.55
Koppers, Inc., 144A 6% 15/02/2025 usD 1,000,000 1,031,875 0.70
SBA Communications Corp., REIT 4.875% 01/09/2024 usb 500,000 513,490 0.35
4,830,745 3.28



Gl - AR
Baytex Energy Corp., 144A 5.625% 01/06/2024 usb 750,000 518,674 0.35
Continental Resources, Inc. 5% 15/09/2022 usb 1,250,000 1,253,124 0.86
Energy Ventures Gom LLC, 144A 11% 15/02/2023 usb 1,000,000 950,000 0.64
Occidental Petroleum Corp. 5.875% 01/09/2025 usD 2,000,000 2,133,000 1.44
Occidental Petroleum Corp. 3.2% 15/08/2026 usb 1,000,000 936,875 0.63
PBF Holding Co. LLC, 144A 9.25% 15/05/2025 usb 1,000,000 994,310 0.68
Southwestern Energy Co. 4.1% 15/03/2022 usb 325,000 326,142 0.22
Vermilion Energy, Inc., 144A 5.625% 15/03/2025 usb 1,100,000 948,635 0.64
8,060,760 5.46
Mauser Packaging Solutions Holding Co., 144A 7.25% 15/04/2025 usb 1,500,000 1,516,875 1.03
Plastipak Holdings, Inc., 144A 6.25% 15/10/2025 usb 1,000,000 1,031,875 0.70
Reynolds Group lIssuer, Inc., 144A 5.125% 15/07/2023 usb 19,000 19,243 0.01
2,567,993 1.74
EE&H
Bausch Health Cos., Inc., 144A 6.125% 15/04/2025 usb 1,100,000 1,131,350 0.77
Endo Dac, 144A 6% 15/07/2023 usb 890,000 759,272 0.52
P&L Development LLC, 144A 7.75% 15/11/2025 usb 1,250,000 1,346,875 0.91
Teva Pharmaceutical Finance Netherlands Ill BV 2.8% 21/07/2023 usb 500,000 495,970 0.33
Teva Pharmaceutical Finance Netherlands Il BV 3.15% 01/10/2026 usb 500,000 481,568 0.33
4,215,035 2.86
NTTZ51>
American Midstream Partners LP, 144A 9.5% 15/12/2021 usbD 1,150,000 1,142,669 0.77
Blue Racer Midstream LLC, 144A 6.625% 15/07/2026 usb 1,000,000 1,010,000 0.69
Buckeye Partners LP, 144A 4.125% 01/03/2025 usD 750,000 760,313 0.52
Martin Midstream Partners LP, 144A 10% 29/02/2024 usb 189,922 194,195 0.13
Martin Midstream Partners LP, 144A 11.5% 28/02/2025 usD 862,480 834,449 0.57
NuStar Logistics LP 5.75% 01/10/2025 usD 1,000,000 1,056,500 0.72
Rockies Express Pipeline LLC, 144A 3.6% 15/05/2025 usD 1,000,000 1,032,720 0.70
Tallgrass Energy Partners LP, 144A 7.5% 01/10/2025 usb 1,150,000 1,231,219 0.83
7,262,065 4.93
ROFIKIRE
Icahn Enterprises LP 6.375% 15/12/2025 usb 500,000 518,500 0.35
518,500 0.35
AEpE
Hunt Cos., Inc., 144A 6.25% 15/02/2026 usb 1,250,000 1,284,881 0.87
Kennedy-Wilson, Inc. 5.875% 01/04/2024 usb 1,250,000 1,267,188 0.86
2,552,069 1.73
REEREET
AHP Health Partners, Inc., 144A 9.75% 15/07/2026 usb 1,250,000 1,384,138 0.94
iStar, Inc., REIT 4.75% 01/10/2024 usb 725,000 735,349 0.50
: ; ) o
%G/g/égroc%th Properties Operating Partnership LP, 144A 4.625% UsD 500.000 536,000 0.36
Starwood Property Trust, Inc., 144A 5.5% 01/11/2023 usD 1,000,000 1,046,250 0.71
3,701,737 2.51
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1011778 BC ULC, 144A 5.75% 15/04/2025 usb 500,000 535,785 0.36
AAG FH LP, 144A 9.75% 15/07/2024 usb 500,000 476,250 0.32
At Home Holding Ill, Inc., 144A 8.75% 01/09/2025 usb 1,250,000 1,355,468 0.92
Burlington Coat Factory Warehouse Corp., 144A 6.25% 15/04/2025 USD 500,000 531,875 0.36
Carvana Co., 144A 5.625% 01/10/2025 usb 1,250,000 1,284,375 0.87
Ferrellgas LP, 144A 10% 15/04/2025 usb 750,000 831,563 0.56
Macy' s, Inc., 144A 8.375% 15/06/2025 usb 1,250,000 1,379,924 0.95
Nathan’ s Famous, Inc., 144A 6.625% 01/11/2025 usD 1,250,000 1,289,063 0.87
Rite Aid Corp., 144A 6.125% 01/04/2023 usD 925,000 921,531 0.63
Rite Aid Corp., 144A 7.5% 01/07/2025 usb 275,000 287,519 0.20
Sally Holdings LLC 5.5% 01/11/2023 usD 1,250,000 1,260,156 0.86
Yum! Brands, Inc., 144A 7.75% 01/04/2025 usD 250,000 277,188 0.19
10,430,697 7.09
PAVA N4
Boxer Parent Co., Inc., 144A 7.125% 02/10/2025 usb 850,000 923,854 0.63
BY Crown Parent LLC, 144A 7.375% 15/10/2024 usD 1,000,000 1,021,145 0.69
1,944,999 1.32
s
Sprint Corp. 7.875% 15/09/2023 usD 250,000 289,688 0.20
Sprint Corp. 7.125% 15/06/2024 usb 500,000 584,645 0.39
T-Mobile USA, Inc. 4% 15/04/2022 usb 250,000 258,591 0.18
1,132,924 0.77
[peS
Kenan Advantage Group. Inc. (The), 144A 7.875% 31/07/2023 usb 1.000.000 998,855 0.67
Martin Midstream Partners LP 7.25% 15/02/2021 usD 750,000 749,906 0.51
XPO Logistics, Inc., 144A 6.125% 01/09/2023 usD 500,000 509,688 0.35
2,258,449 1.53
HEGE 144,188,883 97.85
AW(DDE%‘%HY%IFﬁl_J:iﬁ‘Yn’Cb\éif (;{mwiﬁaﬁlﬁéﬁﬁ%’éﬁiﬁlén’cm 144.188.883 97.85
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American Gilsonite Co.* usb 72 34,020 0.02
34,020 0.02
Hinx
syncreon Group BV* usb 1,921 88.059 0.06
88,059 0.06
KA GET 122,079 0.08
AN
Hnx
syncreon Group BV 30/11/2020* usb 3,021 46,765 0.03
46,765 0.03
75> NG5t 46.765 0.03
AD,M\ODDE%HEIP)?(‘.J:%**L‘CwaL\it(atfma)ﬁﬁua‘ééﬁi%‘(ﬁiﬂ n< 168.844 0.11
Ve WZDIDFEEMD 5 BRI R0 b ERGET ’ :
ISESET 144,357,727 97.96
RE 1.815.884 1.23
ZDMEE/ (&) 1,194,280 0.81
HEESst 147.367.891 100.00
* FJMEEZHE. BUFREDERO T, REMETITHTSNET,
FUNF1 7
202041283 18R7ED. EERVUEEIFTREISNE T UNT 17 CRNILER)
HERBFHESEI
= == = = . ReBFE 43 =
na na zi T s 2uiaF i REEL
I—-OAYIRIIT7TTR
EUR 10,1770 USD 12,476 04/01/2021 J.P. Morgan 1 0.00
usb 45,249 EUR 36,798 05/01/2021 J.P. Morgan 100 0.00
EUR 8,046,825 USD 9,788,493 08/01/2021 J.P. Morgan 85,269 0.06
THEERER(C DD BRI
Ny YR I 7 IS 2ANERB TG |-EE 85,370 0.06
NEREBFHEG|ICHD DRERIRMNTEET-EE 85,370 0.06
I—-0OAYIRIITISR
usb 12,476  EUR 10,170 04/01/2021 J.P. Morgan (2) 0.00
EUR 36,798 USD 45,253 08/01/2021 J.P. Morgan (100) 0.00
Uusb 182,269 EUR 149,701  08/01/2021 J.P. Morgan (1,420) 0.00
THEERERIC O D BREIRIBK
NY TR I T7ISANERBTFHRE|-aE (1,522) 0.00
NEBBFHEG | ICH D BDRERRIBLRGE-8F (1,522) 0.00
NERBFHIES [[CHH BARRIRIEHHEE-BE 83,848 0.06
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EAFETEORIE. EHRILE.

1—0OM&E.

BEBRIESE5UICCD.
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