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®
2021 28

CONSUMER, CYCLICAL
AMC Entertainment Holdings Inc 750 6,214 0.02

6,214 .02

o

BASIC MATERIALS
Cleveland-Cliffs Inc 6.25% USD 01/10/2040 50,000 48,715
Cleveland-Cliffs Inc 144A 9.875% USD

17/10/2025 116,000 136,010
Commercial Metals Co 3.875% USD 15/02/2031 280,000 281,050
First Quantum Minerals Ltd 7.5% USD

01/04/9025 230,000 238,337
Freeport-McMoRan Inc 5.4% USD 14/11/2034 294,000 363,274
Mercer International Inc 144A 5.125% USD

01/02/2029 187,000 190,740
Rayonier AM Products Inc 144A 5.5% USD
01/06/2024

.13
.37
.76
.64
.98
.52

O O O O O O

72,000 68,940 0.19
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Rayonier AM Products Inc 144A 7.625% USD

15/01/2026 175,000 187,469 0.51

Schweitzer-Mauduit International Inc 144A

6.875% USD 01/10/2026 250,000 265,890 0.72

United States Steel Corp 6.875% USD

01/03/2029 41,000 40,641 0.11
1,821,066 4.93

COMMUNICATIONS

Altice France SA/France 7.375% USD

01/05/2026 400,000 418,044 1.13

CCO Holdings LLC / CCO Holdings Capital

Corp 144A 4.5% USD 15/08/2030 140,000 145,424 0.39

CCO Holdings LLC / CCO Holdings Capital

Corp 144A 5% USD 01/02/2028 _ 69,000 72,384 0.20

CCO Holdings LLC / CCO Holdings Capital 340,000 356,673 0.97

Corp 5% USD 01/02/2028
CCO Holdings LLC / CCO Holdings Capital

Corp 144A 5.75% USD 15/02/2026 325,000 335,887 0.91

CSC Holdings LLC 5.75% USD 15/01/2030 215,000 230,320 0.62

CSC Holdings LLC 6.75% USD 15/11/2021 185,000 191,591 0.52

Diamond Sports Group LLC / Diamond Sports

Finance Co 5.375% USD 15/08/2026 182,000 135,978 0.37

DISH DBS Corp 5.875% USD 15/11/2024 120,000 126,326 0.34

DISH DBS Corp 7.75% USD 01/07/2026 104,000 114,855 0.31

DISH Network Corp 3.375% USD 15/08/2026 147,000 138,404 0.38

Embarg Corp 7.995% USD 01/06/2036 123,000 146,831 0.40

Expedia Group Inc 144A 2.95% USD 15/03/2031 38,000 37,231 0.10

Frontier Communications Corp 10.5% USD

15/09/2022 110,000 62,494 0.17

Frontier Communications Corp 11% USD

15/09/2025 57,000 32,811 0.09

Gray Television Inc 144A 7% USD 15/05/2027 163,000 178,485 0.48

Intelsat Jackson Holdings SA 5.5% USD

01/08/2023 134,000 85,425 0.23

Level 3 Financing Inc 144A 3.75% USD

15/07/2029 276,000 277,035 0.75

Meredith Corp 6.875% USD 01/02/2026 269,000 274,884 0.74

Netflix Inc 144A 5.375% USD 15/11/2029 92,000 109,595 0.30

Netflix Inc 5.875% USD 15/02/2025 169,000 194,054 0.53

Scripps Escrow 11 Inc 144A 3.875% USD

15/01/2029 184,000 182,505 0.49

Sprint Corp 7.625% USD 15/02/2025 28,000 33,425 0.09

Sprint Corp 7.875% USD 15/09/2023 282,000 323,595 0.88

Telecom Italia Capital SA 7.2% USD

18/07/2036 61,000 78,882 0.21
4,283,138 11.60

CONSUMER, CYCLICAL

1011778 BC ULC / New Red Finance Inc 144A

4% USD 15/10/2030 228,000 223,155 0.60

Allison Transmission Inc 144A 3.75% USD

30/01/2031 276,000 267,175 0.72

Ashton Woods USA LLC / Ashton Woods Finance

Co 144A 9.875% USD 01/04/2027 157,000 177,969 0.48

Avient Corp 5.25% USD 15/03/2023 118,000 127,218 0.34

Carnival Corp 144A 10.5% USD 01/02/2026 153,000 178,819 0.48

CCM Merger Inc 144A 6.375% USD 01/05/2026 175,000 186,812 0.51

Cedar Fair LP / Canada™s Wonderland Co /

Magnum Management Corp 5.375% USD 209,000 210,611 0.57

01/06/2024

Clarios Global LP 144A 6.75% USD 15/05/2025 45,000 48,137 0.13
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Clarios Global LP / Clarios US Finance Co

8.5% USD 15/05/2027 124,000 134,645 0.37

Core & Main LP 6.125% USD 15/08/2025 266,000 270,821 0.73

CPUK Finance Ltd 6.5% GBP 28/08/2026 100,000 145,895 0.40

Dana Inc 5.375% USD 15/11/2027 57,000 59,737 0.16

Dana Inc 5.5% USD 15/12/2024 112,000 114,580 0.31

Dana Inc 5.625% USD 15/06/2028 19,000 20,228 0.06

Delta Air Lines Inc 144A 7% USD 01/05/2025 239,000 278,944 0.76

Delta Air Lines Inc 7.375% USD 15/01/2026 170,000 198,902 0.54

Eagle Intermediate Global Holding BV/Ruyi

US Finance LLC 7.5% USD 01/05/2025 300,000 261,375 0.71

eG Global Finance Plc 6.25% EUR 30/10/2025 100,000 124,617 0.34

Ford Motor Co 4.75% USD 15/01/2043 88,000 89,870 0.24

Ford Motor Co 8.5% USD 21/04/2023 155,000 173,503 0.47

Ford Motor Co 9% USD 22/04/2025 257,000 313,223 0.85

Ford Motor Co 9.625% USD 22/04/2030 31,000 44,302 0.12

Ford Motor Credit Co LLC 4.389% USD

08/01/2026 200,000 212,282 0.58

Group 1 Automotive Inc 144A 4% USD

15/08/2028 118,000 119,918 0.33

Hanesbrands Inc 144A 5.375% USD 15/05/2025 112,000 118,945 0.32

IRB Holding Corp 144A 6.75% USD 15/02/2026 233,000 240,864 0.65

IRB Holding Corp 144A 7% USD 15/06/2025 31,000 33,690 0.09

JB Poindexter & Co Inc 7.125% USD

15/04/2026 233,000 246,688 0.67

L Brands Inc 6.75% USD 01/07/2036 31,000 37,491 0.10

L Brands Inc 6.875% USD 01/11/2035 274,000 334,006 0.90

Lennar Corp 5.375% USD 01/10/2022 105,000 112,436 0.30

Lithia Motors Inc 144A 4.375% USD

15/01/2031 39,000 41,267 0.11

Macy®s Inc 144A 8.375% USD 15/06/2025 501,000 554,883 1.50

Maxeda DIY Holding BV 144A 5.875% EUR

01/10/2026 100,000 125,295 0.34

Meritor Inc 6.25% USD 15/02/2024 98,000 99,761 0.27

MGM Resorts International 4.625% USD

01/09/2026 82,000 86,383 0.23

MGM Resorts International 5.5% USD

15/04/2027 70,000 76,676 0.21

MGM Resorts International 6% USD 15/03/2023 210,000 224,116 0.61

Mohegan Gaming & Entertainment 144A 8% USD

01/02/2026 187,000 185,364 0.50

Penske Automotive Group Inc 5.5% USD

15/05/2026 180,000 185,561 0.50

Sally Holdings LLC / Sally Capital Inc 144A

8.75% USD 30/04/2025 68,000 75,692 0.21

Scientific Games International Inc 144A 7%

USD 15/05/2028 90,000 95,831 0.26

Scientific Games International Inc 144A

8.25% USD 15/03/2026 38,000 40,559 0.1

Scientific Games International Inc 144A

8.625% USD 01/07/2025 48,000 51,877 0.14

Taylor Morrison Communities Inc 5.75% USD

15/01/2028 105,000 117,666 0.32

Taylor Morrison Communities Inc 144A 6.625%

USD 15/07/2027 150,000 162,187 0.44

Titan International Inc 6.5% USD 30/11/2023 293,000 291,577 0.79
7,521,553 20.37

CONSUMER, NON-CYCLICAL

Acadia Healthcare Co Inc 144A 5% USD 173,000 181,650 0.49

15/04/2029
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Acadia Healthcare Co Inc 6.5% USD

01/03/2024 143,000 145,324 0.39

AdaptHealth LLC 144A 4.625% USD 01/08/2029 107,000 107,936 0.29

Akumin Inc 144A 7% USD 01/11/2025 347,000 365,218 0.99

Bausch Health Cos Inc 6.125% USD 15/04/2025 371,000 380,646 1.03

Bausch Health Cos Inc 7% USD 15/03/2024 250,000 255,250 0.69

Brink"s Co/The 144A 5.5% USD 15/07/2025 19,000 20,033 0.05

Cardtronics Inc / Cardtronics USA Inc 144A

5.5% USD 01/05/2025 259,000 268,065 0.73

Centene Corp 2.5% USD 01/03/2031 313,000 305,566 0.83

Centene Corp 3% USD 15/10/2030 318,000 325,552 0.88

Centene Corp 5.375% USD 01/06/2026 90,000 94,388 0.26

CHS/Community Health Systems Inc 144A

6.625% USD 15/02/2025 204,000 214,955 0.58

CHS/Community Health Systems Inc 144A 8%

USD 15/03/2026 58,000 62,043 0.17

CHS/Community Health Systems Inc 144A 8%

USD 15/12/2027 86,000 94,402 0.26

DaVita Inc 144A 3.75% USD 15/02/2031 379,000 363,129 0.98

DaVita Inc 144A 4.625% USD 01/06/2030 81,000 82,620 0.22

Encompass Health Corp 4.75% USD 01/02/2030 166,000 176,656 0.48

Gartner Inc 144A 3.75% USD 01/10/2030 79,000 80,399 0.22

Gartner Inc 144A 4.5% USD 01/07/2028 106,000 111,830 0.30

Global Medical Response Inc 144A 6.5% USD

01/10/2025 266,000 277,970 0.75

Hadrian Merger Sub Inc 144A 8.5% USD

01/05/2026 200,000 208,712 0.57

HCA Inc 5.25% USD 15/04/2025 254,000 292,197 0.79

HCA Inc 5.375% USD 01/02/2025 112,000 125,886 0.34

HCA Inc 5.375% USD 01/09/2026 59,000 67,674 0.18

HCA Inc 5.875% USD 15/02/2026 101,000 117,160 0.32

Iceland Bondco Plc 144A 4.625% GBP

15/03/2025 139,000 193,550 0.52

JBS USA LUX SA / JBS USA Food Co / JBS USA

Finance Inc 5.5% USD 15/01/2030 181,000 202,134 0.55

Kraft Heinz Foods Co 4.875% USD 01/10/2049 125,000 146,875 0.40

Kraft Heinz Foods Co 5% USD 04/06/2042 100,000 116,290 0.31

Kraft Heinz Foods Co 5.5% USD 01/06/2050 380,000 483,902 1.31

MEDNAX Inc 144A 6.25% USD 15/01/2027 175,000 184,184 0.50

Par Pharmaceutical Inc 144A 7.5% USD

01/04/2027 332,000 356,110 0.96

Post Holdings Inc 144A 4.625% USD

15/04/2030 87,000 88,631 0.24

Post Holdings Inc 5.625% USD 15/01/2028 237,000 249,739 0.68

Prestige Brands Inc 144A 3.75% USD

01/04/2031 217,000 213,474 0.58

RP Escrow lIssuer LLC 144A 5.25% USD

15/12/2025 177,000 183,416 0.50

SEG Holding LLC / SEG Finance Corp 144A

5.625% USD 15/10/2028 108,000 115,560 0.31

ServiceMaster Co LLC/The 7.45% USD

15/08/2027 216,000 258,323 0.70

Simmons Foods Inc 144A 5.75% USD 01/11/2024 217,000 224,270 0.61

Simmons Foods Inc/Simmons Prepared Foods

Inc/Simmons Pet Food Inc/Simmons Feed 144A 260,000 262,996 0.71

4.625% USD 01/03/2029

Teleflex Inc 4.875% USD 01/06/2026 33,000 33,942 0.09
8,038,657 21.76

ENERGY ) ) )

Aethon United BR LP / Aethon United Finance 465,000 485,739 1.32

Corp 144A 8.25% USD 15/02/2026
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Antero Midstream Partners LP / Antero

Midstream Finance Corp 5.375% USD 144,000 145,830 0.39
15/09/2024

Antero Midstream Partners LP / Antero

Midstream Finance Corp 144A 5.75% USD 18,000 18,259 0.05
01/03/2027

Antero Midstream Partners LP / Antero

Midstream Finance Corp 144A 5.75% USD 34,000 34,489 0.09
15/01/2028

Ascent Resources Utica Holdings LLC / ARU

Finance Corp 144A 8.25% USD 31/12/2028 24,000 25,305 0.07
Ascent Resources Utica Holdings LLC / ARU

Finance Corp 144A 9% USD 01/11/2027 195,000 249,600 0.68
Blue Racer Midstream LLC / Blue Racer

Finance Corp 144A 7.625% USD 15/12/2025 158,000 169,901 0.46
Bristow Group Inc 144A 6.875% USD

01/03/2028 202,000 204,273 0.55
Calumet Specialty Products Partners LP /

Calumet Finance Corp 7.625% USD 15/01/2022 71,000 70,895 0.19
Calumet Specialty Products Partners LP /

Calumet Finance Corp 144A 9.25% USD 129,000 141,255 0.38
15/07/2024

CNX Resources Corp 144A 7.25% USD

14/03/2027 175,000 187,689 0.51
Comstock Resources Inc 9.75% USD 15/08/2026 170,000 186,363 0.50
EQM Midstream Partners LP 5.5% USD

15/07/2028 96,000 100,044 0.27
Genesis Energy LP / Genesis Energy Finance

Corp 6.25% USD 15/05/2026 82,000 78,669 0.21
Genesis Energy LP / Genesis Energy Finance

Corp 7.75% USD 01/02/2028 122,000 121,579 0.33
Global Partners LP / GLP Finance Corp

6.875% USD 15/01/2029 178,000 193,464 0.52
Hilcorp Energy | LP / Hilcorp Finance Co

144A 5.75% USD 01/02/2029 62,000 63,821 0.17
Hilcorp Energy 1 LP / Hilcorp Finance Co

144A 6.25% USD 01/11/2028 173,000 182,083 0.49
Holly Energy Partners LP / Holly Energy 186,000 188,216 0.51

Finance Corp 144A 5% USD 01/02/2028
Nabors Industries Inc 5.75% USD 01/02/2025 240,000 190,950 0.52
NGL Energy Operating LLC / NGL Energy

Finance Corp 144A 7.5% USD 01/02/2026 145,000 150,528 0.41
gg;ggsggzgil and Gas Inc 144A 8.125% USD 287.000 283,951 0.77
2;583328;2 Petroleum Corp 2.9% USD 92,000 90,505 0.24
2;38g§282; Petroleum Corp 4.1% USD 136,000 116,535 0.3
8;38?328;{ Petroleum Corp 6.125% USD 205,000 231,009 0.63
2;35352825 Petroleum Corp 6.2% USD 90,000 98,100 0.97
giiggsgggé Petroleum Corp 6.375% USD 94,000 105,926 0.29
2;3583283& Petroleum Corp 6.45% USD 20,000 23,038 0.06
Occidental Petroleum Corp 8.5% USD 59.000 70,971 0.19

15/07/2027
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Precision Drilling Corp 5.25% USD

15/11/2024 121,000 113,387 0.31

QEP Resources Inc 5.25% USD 01/05/2023 70,000 74,375 0.20

QEP Resources Inc 5.625% USD 01/03/2026 144,000 163,165 0.44

Range Resources Corp 144A 8.25% USD

15/01/2029 279,000 302,546 0.82

Rockies Express Pipeline LLC 144A 4.8% USD

15/05/2030 165,000 171,806 0.47

Rockies Express Pipeline LLC 144A 6.875%

USD 1570472040 125,000 138,431 0.37

SM Energy Co 6.625% USD 15/01/2027 78,000 73,320 0.20

SM Energy Co 6.75% USD 15/09/2026 70,000 66,194 0.18

SM Energy Co 144A 10% USD 15/01/2025 132,000 149,078 0.40

SunCoke Energy Partners LP / SunCoke Energy

Partners Finance Corp 7.5% USD 15/06/2025 266,000 276,554 0.75

Targa Resources Partners LP / Targa

Resources Partners Finance Corp 144A 4.875% 229,000 235,346 0.64

USD 01/02/2031

TechnipFMC Plc 144A 6.5% USD 01/02/2026 201,000 210,641 0.57

USA Compression Partners LP / USA

Compression Finance Corp 6.875% USD 180,000 191,700 0.52

01/09/2027

Valaris plc 7.75% USD 01/02/2026 163,000 16,096 0.04
6,492,389 17.57

FINANCIAL

Colony Capital Inc 5% USD 15/04/2023 80,000 80,734 0.22

Credit Agricole SA FRN 8.125% USD Perpetual 201,000 244,762 0.66

Credit Suisse Group AG FRN 7.5% USD 200,000 219,722 0.60

Perpetual

Diversified Healthcare Trust 4.375% USD

01/03/2031 185,000 184,075 0.50

Erste Group Bank AG FRN 6.5% EUR Perpetual 200,000 268,138 0.73

Intrum AB 2.75% EUR 15/07/2022 25,000 30,517 0.08

iStar Inc 4.75% USD 01/10/2024 180,000 184,594 0.50

JPMorgan Chase & Co FRN 3.682% USD 112,000 111,781 0.30

Perpetual

MPT Operating Partnership LP / MPT Finance

Corp 5.25% USD 01/08/2026 90,000 93,600 0.25

Natwest Group PIc FRN 6% USD Perpetual 200,000 222,000 0.60

Navient Corp 5% USD 15/03/2027 104,000 101,421 0.28

Navient Corp 5.625% USD 01/08/2033 178,000 164,094 0.44

Navient Corp 7.25% USD 25/01/2022 112,000 116,324 0.32

Navient Corp 7.25% USD 25/09/2023 140,000 152,687 0.41

NFP Corp 144A 6.875% USD 15/08/2028 183,000 189,866 0.51

NMI Holdings Inc 144A 7.375% USD 01/06/2025 87,000 98,871 0.27

OneMain Finance Corp 4% USD 15/09/2030 205,000 202,376 0.55

OneMain Finance Corp 5.375% USD 15/11/2029 333,000 351,315 0.95
3,016,877 8.17

INDUSTRIAL

AECOM 5.875% USD 15/10/2024 159,000 176,092 0.48

Bombardier Inc 5.75% USD 15/03/2022 176,000 179,307 0.49

Bombardier Inc 144A 6% USD 15/10/2022 126,000 123,952 0.34

Bombardier Inc 6% USD 15/10/2022 186,000 182,978 0.50

Cleaver-Brooks Inc 144A 7.875% USD

01/03/2023 232,000 228,786 0.62

Energizer Holdings Inc 144A 4.375% USD

31/03/2029 250,000 251,175 0.68

Energizer Holdings Inc 144A 4.75% USD

15/06/2028 19,000 19,401 0.05

EnerSys 144A 4_.375% USD 15/12/2027 131,000 137,877 0.37

EnPro Industries Inc 5.75% USD 15/10/2026 212,000 224,415 0.61

66/122



EDINETCI I
OOooooooooooooooooooOn(eosar)
O000oOoOddooooooooOoOaOon
GFL Environmental Inc 144A 3.5% USD

01/09/2028 119,000 117,409 0.32
Kenan Advantage Group Inc/The 144A 7.875%
USD 31/07/2023 193,000 193,703 0.52
Mueller Industries Inc 6% USD 01/03/2027 236,000 241,900 0.65
New Enterprise Stone & Lime Co Inc 144A
6.25% USD 15/03/2026 90,000 92,869 0.25
New Enterprise Stone & Lime Co Inc 144A
9.75% USD 15/07/2028 76,000 85,880 0.23
Sensata Technologies BV 144A 4.875% USD
15/10/2023 145,000 155,150 0.42
Sensata Technologies Inc 144A 3.75% USD
15/02/2031 29,000 29,243 0.08
Waste Pro USA Inc 144A 5.5% USD 15/02/2026 177,000 181,497 0.49
2,621,634 7.10
TECHNOLOGY
Boxer Parent Co Inc 144A 9.125% USD
01/03/2026 147,000 157,474 0.42
Camelot Finance SA 144A 4.5% USD 01/11/2026 318,000 328,931 0.89
Crowdstrike Holdings Inc 3% USD 15/02/2029 188,000 187,765 0.51
Dell International LLC / EMC Corp 7.125%
USD 15/06/2024 202,000 209,525 0.57
Dun & Bradstreet Corp/The 144A 6.875% USD
15/08/2026 56,000 60,165 0.16
Dun & Bradstreet Corp/The 144A 10.25% USD
15/02/2027 46,000 51,626 0.14
995,486 2.69
UTILITIES
Calpine Corp 144A 3.75% USD 01/03/2031 281,000 271,924 0.74
Clearway Energy Operating LLC 144A 4.75%
USD 15/03/2028 170,000 182,485 0.49
NextEra Energy Operating Partners LP 144A
3.875% USD 15/10/2026 115,000 124,128 0.34
NextEra Energy Operating Partners LP 144A
4.5% USD 15/09/2027 44,000 48,950 0.13
Southern Co/The FRN 5.5% USD 15/03/2057 84,000 86,763 0.23
714,250 1.93
35,505,050 96.12
35,511,264 96.14
Invesco Liquidity Funds plc - Invesco US
Dollar Liquidity Portfolio 1,018,733 1,018,733 2.76
1,018,733 2.76

36,529,997 98.90
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