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(3) BEAHMIIZHAME (the Schedule of Investments)

FLa 4wy FO—nNIb N4 AVhL 772K

(20245 2 A298 {R#E)

BEEE B
(HAL: F) (B F)
INVESTMENTS IN SECURITIES 101.5%
AUSTRIA 0.5%

ams-0SRAM AG

2.125% due 11/03/2027 (a) EUR 900 $ 725

ams-0SRAM AG

10.500% due 03/30/2029 500 547

12.250% due 03/30/2029 $ 700 m
1,258

Total Austria 1,983

(Cost $2,028)

BELGIUM 0.3%

Ontex Group NV

3.500% due 07/16/2026 EUR 1,000 1,067

Total Belgium 1,057

(Cost $1,023)

BERMUDA 0.8% _

NCL Corp. Ltd.

5.875% due 02/15/2027 $ 100 99

8.126% due 01/15/2029 1,200 1,263

8.375% due 02/01/2028 300 315

Seadrill Finance Ltd.

8.375% due 08/01/2030 575 591

Valaris Ltd.

8.375% due 04/30/2030 1125 1,185

Total Bermuda 3423

(Cost $3,308)

CANADA 4.9% _

Garda World Security Corp.

9.626% due 02/01/2029 985 987

Air Canada

3.875% due 08/15/2026 4,400 4172

Bausch + Lomb Corp.

8.375% due 10/01/2028 1,225 1,282

Bombardier, Inc.

7.500% due 02/01/2029 1,200 1,218

7.875% due 04/15/2027 435 436

Garda World Security Corp.

7.750% due 02/15/2028 100 102

GFL Environmental, Inc.

6.750% due 01/15/2031 1,150 1178

goeasy Ltd.

7.625% due 07/01/2029 625 625

9.250% due 12/01/2028 1,400 1,487

Intelligent Packaging Ltd. Finco, Inc.

6.000% due 09/15/2028 700 662

New Red Finance, Inc.

3.875% due 01/15/2028 4,400 4,108

Northriver Midstream Finance LP

5.626% due 02/16/2026 3,000 2,944

BEEEE B
(BAL: F) (B F)

Parkland Corp.

4.625% due 05/01/2030 $ 900 $ 823
19,027

Total Canada 20,014

(Cost $20,432)

[CAYMAN ISLANDS 0.5%

AAdvantage Loyality IP Ltd.

10.329% due 04/20/2028 255 260

Diamond Foreign Asset Co.

8.500% due 10/01/2030 100 102

Hawaiian Brand Intellectual Property Ltd.

5.750% due 01/20/2026 300 284

Seagate HDD Cayman

4.750% due 01/01/2025 325 3

Spirit Loyalty Cayman Ltd.

8.000% due 09/20/2025 1,275 923

1,630

Total Cayman Islands 1,890

(Cost $1,874)

[CZECH REPUBLIC 0.4%

EP Infrastructure A/S

1.816% due 03/02/2031 EUR 1,800 1,535

Total Czech Republic 1,535

(Cost $1,461)

SBB Treasury 0YJ

0.750% due 12/14/2028 400 210

1.125% due 11/26/2029 100 67

Total Finland 337

(Cost $348)

[FRANCE 4.8% _

Altice France S.A.

2.126% due 02/15/2025 1,400 1,468

5.126% due 01/15/2029 $ 2900 2,19

11.500% due 02/01/2027 (e}~ EUR 2,200 2,426

BNP Paribas S.A.

7.750% due 08/16/2029 (al(b] $ 1,100 1,11

CAB SELAS

3.376% due 02/01/2028 EUR 1,500 1479

Cerba Healthcare SACA

3.500% due 05/31/2028 2,500 2,364

Electricite de France S.A.

9.126% due 03/15/2033 (b} $ 4800 5,338

Eramet S.A.

7.000% due 05/22/2028 EUR 1,000 1,078

Vallourec SACA

8.500% due 06/30/2026 2,300 2,602

Total France 19,961

(Cost $19,365)

gO—nN\)L N4 A2AL
BEEEE B
(B4 F) (B F)

GERMANY 5.1%

BK LC Lux SPV Sarl

6.905% due 04/28/2028 EUR 1,000 § 1,081

CTEC Il GmbH

7.452% due 03/16/2029 1,000 1,088

Nidda Healthcare Holding GmbH

7.446% due 08/21/2026 1,000 1,077

3,226

Bayer AG

7.000% due 09/26/2083 3,000 3,266

Cheplapharm Arzneimittel GmbH

3.500% due 02/11/2027 2,800 2,939

7.500% due 05/15/2030 300 344

CT Investment GmbH

5.500% due 04/15/2026 1,200 1,296

Deutsche Bank AG

4.000% due 06/24/2032 900 929

6.750% due 10/30/2028 (al(b) 200 199

IHO Verwaltungs GmbH (c)

3.750% due 09/15/2026 200 23

8.750% due 05/15/2028 1,400 1,646

Nidda Healthcare Holding GmbH

7.500% due 08/21/2026 3,243 3,637

Schaeffler AG

3.375% due 10/12/2028 1,400 1,459

4.500% due 08/14/2026 100 109

4.750% due 08/14/2029 200 219

TUIAG

5.875% due 03/15/2029 500 537

ZF Finance GmbH

3.750% due 09/21/2028 800 831
17,623

Total Germany 20,849

(Cost $20,749)

GUERNSEY 0.3%

Al Silk Midco Ltd.

8.932% due 02/20/2031 1,200 1,265

Total Guernsey 1,265

(Cost $1,221)

IRELAND 0.0% :

Jazz Securities DAC

4.375% due 01/15/2029 $ 200 184

Total Ireland 184

(Cost $185)

ITALY 5.8%

Banca Monte dei Paschi di Siena SpA

2.625% due 04/28/2026 EUR 2,200 2,326

6.750% due 03/02/2026 900 992

Cerved Group SpA

6.000% due 02/15/2029 900 890

FIS Fabbrica Italiana Sintetici SpA

5.626% due 08/01/2027 900 942

727

~

~

ke



BEEEE Bl
(B F) (Bfr: F)

Inter Media & Communication SpA

6.750% due 02/09/2027 EUR 1,000 $ 1,067
Intesa Sanpaolo SpA
4.198% due 06/01/2032 $ 2450 20m
7.700% due 09/17/2025 (al(b) 500 496
7.750% due 01/11/2027 (alb) ~ EUR 250 218
Italmatch Chemicals SpA
9.393% due 02/06/2028 800 869
10.000% due 02/06/2028 100 114
Mundys SpA
4.750% due 01/24/2029 1,600 1,743
Nexi SpA
1.625% due 04/30/2026 733 761
2.125% due 04/30/2028 (g) 4,000 3,838
Telecom Italia SpA
1.825% due 01/18/2029 1,200 1122
6.875% due 02/15/2028 2,900 3,337
7.875% due 07/31/2028 500 597
UniCredit SpA
5.375% due 04/16/2034 200 219
5.459% due 06/30/2035 $ 2400 2,220
7.296% due 04/02/2034 200 204
Total Italy 24,012
(Cost $23,434)

APAN 0.1% .
Rakuten Group, Inc.
11.250% due 02/15/2027 500 532
Total Japan 532

(Cost $488)

ERSEY, CHANNEL ISLANDS 1.4%

Adient Global Holdings Ltd.

7.000% due 04/15/2028 100 102
8.250% due 04/15/2031 (g) 500 521
G City Europe Ltd.

4.250% due 09/11/2025 EUR 300 306
Kennedy Wilson Europe Real Estate Ltd.

3.250% due 11/12/2025 (g) 4,700 4,765
Total Jersey, Channel

Islands 5,700
(Cost $5,586)

LIBERIA 1.3% _

Royal Caribbean Cruises Ltd.

5.500% due 08/31/2026 $ 5,200 5,146
Total Liberia 5,146
(Cost $4,700)

LUXEMEDUK 5.1% _

Albion Financing 3 Sarl

9.208% due 08/17/2026 550 536

Albion Financing 1 SARL
6.125% due 10/15/2026 400 396

ELa 4%

BEEEE Bl
(B F) (Bfr: F)

Albion Financing 2 Sarl

8.750% due 04/15/2027 $ 600 $ 603

Altice Financing S.A.

2.250% due 01/15/2026 EUR 850 894

3.000% due 01/15/2028 1,200 1,148

5.750% due 08/15/2029 $ 550 474

Camelot Finance S.A.

4.500% due 11/01/2028 750 m

Cidron Aida Finco Sarl

5.000% due 04/01/2028 EUR 2,600 2,732

6.250% due 04/01/2028 GBP 100 122

Cirsa Finance International Sarl

4.500% due 03/15/2027 EUR 2400 2,543

6.500% due 03/15/2029 200 220

8.412% due 07/31/2028 160 166

CPI Property Group S.A.

1.760% due 01/14/2030 200 151

Cullinan Holdco Scsp

4.625% due 10/15/2026 1,200 1,162

Ephios Subco 3 Sarl

7.875% due 01/31/2031 700 809

Intelsat Jackson Holdings S.A.

6.500% due 03/15/2030 $ 1,080 979

Loarre Investments Sarl

6.500% due 05/15/2029 EUR 2300 2492

Logicor Financing Sarl

0.625% due 11/17/2025 2,300 2332

2.250% due 05/13/2025 1,900 2,004

Summer BC Holdco B SARL

5.750% due 10/31/2026 400 48
—

Total Luxembourg 20,967

(Cost $20,447)

ULTI]\IATINAI. 1.4

American Airlines, Inc.

5.500% due 04/20/2026 $ 656 651

5.750% due 04/20/2029 3,500 3,426

Ardagh Packaging Finance PLC

2.125% due 08/15/2026 EUR 700 685

4.125% due 08/15/2026 $ 1,260 1,155

Total Multinational 5917

(Cost $6,299)

NETHERLANDS

AerCap Holdings NV

5.875% due 10/10/2079 1,250 1,239

Ashland Services BV

2.000% due 01/30/2028 EUR 1,700 1,684

Axalta Coating Systems Dutch Holding B BV

7.250% due 02/15/2031 $ 1400 1,454

Boels Topholding BV

6.250% due 02/15/2029 EUR 100 13

Citycon Treasury BV

6.500% due 03/06/2029 (d) 200 218

Dufry One BV

2.000% due 02/15/2027 2,600 2621

gO0—mnNJ)L N4 AHhHL

BEEEE Bl
(B F) (Bfr: F)

Energizer Gamma Acquisition BV

3.500% due 08/30/2029 EUR 800 $ 770
GTCR W-2 Merger Sub LLC

8.500% due 01/16/2031 GBP 200 273
LeasePlan Corp. NV

7.375% due 05/29/2024 (alb) ~ EUR 1,000 1,084
01 European Group BV

6.250% due 05/15/2028 200 225
0-Park Holding | BV

3.500% due 02/01/2026 1,100 1,164
Sunrise HoldCo IV BV

3.875% due 06/15/2029 600 627
Teva Pharmaceutical Finance Netherlands Il BV

1.875% due 03/31/2027 200 198
4.375% due 05/09/2030 1,000 1,026
7.375% due 09/15/2029 700 832
United Group BV

3.126% due 02/15/2026 1,200 1,262
4.000% due 11/15/2027 1,000 1,036
Wintershall Dea Finance 2 BV

2.499% due 04/20/2026 (b) 1,600 1,597
ZF Europe Finance BV

6.125% due 03/13/2029 1,200 1,365
Ziggo BV

4.875% due 01/15/2030 $ 225 201
Total Netherlands 18,995
(Cost $18,452)

Variable Energi ASA

7.862% due 11/15/2083 EUR 300 342
Total Norway 342
(Cost $321)

Carnival Corp.

4.000% due 08/01/2028 $ 3200 2,954
Total Panama 2954
(Cost $3,098)

[SPAIN 3.2%

Aedas Homes Opco SL

4.000% due 08/15/2026 EUR 3,200 3,398
Grifols S.A.

3.200% due 05/01/2025 1,200 1,253
Grupo Antolin-Irausa S.A.

3.375% due 04/30/2026 300 296
3.500% due 04/30/2028 1,100 918
Lorca Telecom Bondco S.A.

4.000% due 09/18/2027 4,400 4,676
Via Celere Desarrollos Inmobiliarios S.A.

5.250% due 04/01/2026 2,400 2,565
Total Spain 13,106
(Cost $13,533)
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[SWEDEN 0.6%

Castellum AB

3.126% due 12/02/2026 (b) EUR 2,600 $ 2,408

Samhallshyggnadsholaget i Norden AB

2.250% due 08/12/2027 300 m

Total Sweden 2,629

(Cost $2,486)

SWITZERLAND 0.0%

UBS Group AG

9.250% due 11/13/2028 (al(b) $ 100 107

Total Switzerland 107

(Cost $100)

UNITED KINGDOM 4.8%

BCP V Modular Services Holdings IV Ltd.

8.350% due 12/15/2028 100 108

Market Bidco Ltd.

8.651% due 11/04/2027 1,000 1,069
1,165

BCP V Modular Services Finance Il PLC

4.750% due 11/30/2028 EUR 1,300 1,333

Bellis Acquisition Co. PLC

3.250% due 02/16/2026 GBP 1,550 1,860

Deuce Finco PLC

5.500% due 06/15/2027 1,000 1191

Heathrow Finance PLC

3.875% due 03/01/2027 400 478

4.125% due 09/01/2029 1,000 1,187

INEOS Finance PLC

6.375% due 04/16/2029 EUR 400 433

7.500% due 04/15/2029 $ 1,200 1,193

INEOS Quattro Finance 2 PLC

8.500% due 03/15/2029 EUR 200 227

9.625% due 03/16/2029 $ 800 843

Market Bidco Finco PLC

5.500% due 11/04/2027 GBP 400 462

Marks & Spencer PLC

3.750% due 05/19/2026 100 122

Pinnacle Bidco PLC

8.250% due 10/11/2028 EUR 1,200 1,362

10.000% due 10/11/2028 GBP 800 1,085

Thames Water Kemble Finance PLC

4.625% due 05/19/2026 400 187

Virgin Media Secured Finance PLC

5.000% due 04/16/2027 1,000 1,235

Vmed 02 UK Financing | PLC

3.250% due 01/31/2031 EUR 1,800 1,736

4.000% due 01/31/2028 GBP 1,700 1871

4.250% due 01/31/2031 $ 1,500 1,214

Zenith Finco PLC

6.500% due 06/30/2027 GBP 400 399
18,458

Total United Kingdom
(Cost $19,829)

19,623
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UNITED STATES 52.9%

BK LC Lux SPV Sarl

8.827% due 04/28/2028 $ 350 $ 351

Boost Newco Borrower LLC

8.326% due 01/31/2031 300 301

Caesars Entertainment, Inc.

8.040% due 02/06/2031 1,900 1,801

Carnival Corp.

7.606% due 06/30/2025 EUR 985 1,048

Cotiviti Holdings, Inc.

7.750% due 02/21/2031 $ 400 402

8.671% due 02/21/2031 700 698

DIRECTV Financing LLC

10.830% due 08/02/2029 352 362

Discovery Energy Corp.

9.083% due 01/30/2031 400 393

Embecta Corp.

8.326% due 03/30/2029 81 74

LifePoint Health, Inc.

11.087% due 11/16/2028 200 200

Mauser Packaging Solutions Holding Co.

9.328% due 08/14/2026 99 100

Polaris Newco LLC

9.674% due 06/02/2028 98 9%

TransDigm, Inc.

8.598% due 02/22/2027 566 568

Triton Water Holdings, Inc.

9.320% due 03/31/2028 100 9

United AirLines, Inc.

8.076% due 02/15/2031 400 400
6,983

AAR Escrow Issuer LLC

6.750% due 03/16/2029 (d) 300 303

ADT Security Corp.

4.125% due 08/01/2029 2,000 1,809

Albertsons Cos., Inc.

4.625% due 01/15/2027 400 386

5.876% due 02/15/2028 600 592

Allegiant Travel Co.

7.250% due 08/15/2027 1,400 1,365

Alliant Holdings Intermediate LLC

7.000% due 01/16/2031 725 23

Amer Sports Co.

6.750% due 02/16/2031 325 324

AmWINS Group, Inc.

6.376% due 02/15/2029 825 826

Antero Midstream Partners LP

5.750% due 03/01/2027 700 685

AT&T, Inc.

2.875% due 03/02/2025 (b} EUR 1,000 1,083

Beacon Roofing Supply, Inc.

6.500% due 08/01/2030 $ 225 226

Berry Global, Inc.

4.500% due 02/15/2028 892 866

Block, Inc.

2.750% due 06/01/2026 900 L
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Blue Racer Midstream LLC
7.625% due 12/15/2026 $

Booz Allen Hamilton, Inc.
4.000% due 07/01/2029

Brandywine Operating Partnership LP
7.800% due 03/15/2028

Buckeye Partners LP
4.500% due 03/01/2028

Builders FirstSource, Inc.
4.250% due 02/01/2032
6.375% due 03/01/2034

Burford Capital Global Finance LLC
6.250% due 04/15/2028
9.250% due 07/01/2031

Cable One, Inc.
4.000% due 11/15/2030

Caesars Entertainment, Inc.
6.500% due 02/15/2032

Calpine Corp.
3.750% due 03/01/2031
4.625% due 02/01/2029

Cantor Fitzgerald LP
7.200% due 12/12/2028

Capstone Borrower, Inc.
8.000% due 06/15/2030

Cargo Aircraft Management, Inc.
4.750% due 02/01/2028

Catalent Pharma Solutions, Inc.
2.375% due 03/01/2028 EUR

CCO Holdings LLC

4.250% due 02/01/2031 $
4.500% due 08/15/2030

4.750% due 03/01/2030

5.125% due 06/01/2027

5.375% due 06/01/2029

CD&R Smokey Buyer, Inc.
6.750% due 07/15/2025

Central Parent LLC
8.000% due 06/15/2029

Champions Financing, Inc.
8.750% due 02/15/2029

Chesapeake Energy Corp.
5.500% due 02/01/2026
5.875% due 02/01/2029
6.750% due 04/15/2029

Churchill Downs, Inc.

6.750% due 05/01/2031

Cinemark USA, Inc.

5.875% due 03/15/2026

CITGO Petroleum Corp.

8.375% due 01/15/2029

Civitas Resources, Inc.

8.750% due 07/01/2031

Clarivate Science Holdings Corp.
3.875% due 07/01/2028

Clearway Energy Operating LLC
3.750% due 01/15/2032

Cloud Software Group, Inc.
6.500% due 03/31/2029
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Clydesdale Acquisition Holdings, Inc.

6.625% due 04/15/2029 $ 200 §
CNX Resources Corp.

7.250% due 03/01/2032 325
Coherent Corp.

5.000% due 12/15/2029 200
Community Health Systems, Inc.

4.750% due 02/15/2031 1,000
5.626% due 03/15/2027 1,625
6.000% due 01/15/2029 350
8.000% due 03/15/2026 223
Credit Acceptance Corp.

9.250% due 12/15/2028 226
CSC Holdings LLC

11.760% due 01/31/2029 400

Cushman & Wakefield U.S. Borrower LLC
8.875% due 09/01/2031 250

DaVita, Inc.

3.750% due 02/15/2031 1,675
Delek Logistics Partners LP

8.625% due 03/15/2029 (d) 200
Directv Financing LLC

5.875% due 08/15/2027 900
DISH DBS Corp.

5.250% due 12/01/2026 1,500
5.750% due 12/01/2028 1,400
Embecta Corp.

5.000% due 02/15/2030 (g) 1,200
EMRLD Borrower LP

6.626% due 12/15/2030 875
EnLink Midstream LLC

6.500% due 09/01/2030 1,200
EQM Midstream Partners LP

4.500% due 01/15/2029 1,260
4.750% due 01/15/2031 2,560
6.500% due 07/01/2027 600
6.500% due 07/15/2048 100
Fiesta Purchaser, Inc.

7.875% due 03/01/2031 225
First Student Bidco, Inc.

4.000% due 07/31/2029 2,000
Fortrea Holdings, Inc.

7.500% due 07/01/2030 200
Fortress Transp ion & I
6.500% due 10/01/2025 573
Freedom Mortgage Corp.

12.000% due 10/01/2028 1,525
Frontier Communications Holdings LLC
6.000% due 01/15/2030 750
Gap, Inc.

3.625% due 10/01/2029 1,700
3.875% due 10/01/2031 300
Genesis Energy LP

7.750% due 02/01/2028 400
GN Bondco LLC

9.500% due 10/15/2031 950
Graphic Packaging International LLC
3.750% due 02/01/2030 2,500
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Gray Television, Inc.

7.000% due 05/15/2027 $ 100 $
Greystar Real Estate Partners LLC

7.750% due 09/01/2030 175
GTCR W-2 Merger Sub LLC

7.500% due 01/15/2031 700
GYP Holdings Il Corp.

4.625% due 05/01/2029 400
HAT Holdings | LLC

3.376% due 06/15/2026 650
3.750% due 09/15/2030 700
8.000% due 06/15/2027 2,025
HealthEquity, Inc.

4.500% due 10/01/2029 300
Hertz Corp.

4.625% due 12/01/2026 300
Hilcorp Energy | LP

5.750% due 02/01/2029 175
6.000% due 02/01/2031 100
6.250% due 11/01/2028 300
6.250% due 04/15/2032 500
8.375% due 11/01/2033 275
Hilton Grand Vacations Borrower Escrow LLC
5.000% due 06/01/2029 1,400
Howard Hughes Corp.

4.125% due 02/01/2029 600
4.375% due 02/01/2031 540
Howard Midstream Energy Partners LLC
8.875% due 07/15/2028 850
HUB International Ltd.

7.250% due 06/15/2030 600
Hudson Pacific Properties LP

5.950% due 02/15/2028 100
Icahn Enterprises LP

5.250% due 05/15/2027 100
6.250% due 05/15/2026 500
Imola Merger Corp.

4.750% due 05/15/2029 2,675
Jefferson Capital Holdings LLC

9.500% due 02/15/2029 300
Kinetik Holdings LP

6.626% due 12/15/2028 600
Kodiak Gas Services LLC

7.250% due 02/15/2029 300
Kronos International, Inc.

3.750% due 09/15/2026 EUR 284
9.500% due 03/15/2029 1,713
LABL, Inc.

5.876% due 11/01/2028 $ 1725
Ladder Capital Finance Holdings LLLP
4.750% due 06/15/2029 2,700
Las Vegas Sands Corp.

3.900% due 08/08/2029 3,000
Legacy LifePoint Health LLC

4.375% due 02/15/2027 525
LFS Topco LLC

5.875% due 10/15/2026 100
Life Time, Inc.

5.750% due 01/15/2026 25
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LifePoint Health, Inc.

11.000% due 10/15/2030 $§ 1208
Light & Wonder International, Inc.

7.500% due 09/01/2031 375
Lindblad Expeditions Holdings, Inc.

9.000% due 05/15/2028 650
Lindblad Expeditions LLC

6.750% due 02/15/2027 500
Live Nation Entertainment, Inc.

3.750% due 01/15/2028 200
Match Group Holdings Il LLC

5.000% due 12/15/2027 100
Medline Borrower LP

3.875% due 04/01/2029 3,600
Merlin Entertainments Group U.S. Holdings, Inc.
7.375% due 02/15/2031

Midcap Financial Issuer Trust

5.626% due 01/15/2030 200
6.500% due 05/01/2028 400
Moog, Inc.

4.250% due 12/15/2027 100
MPH Acquisition Holdings LLC

5.500% due 09/01/2028 2,000
Murphy 0il USA, Inc.

3.750% due 02/16/2031 100
Nabors Industries, Inc.

9.125% due 01/31/2030 200
Nationstar Mortgage Holdings, Inc.

7.125% due 02/01/2032 1,500
Navient Corp.

5.000% due 03/15/2027 126
NCR Atleos Corp.

9.500% due 04/01/2029 1,725
Neptune Bidco U.S., Inc.

9.290% due 04/15/2029 700
New Fortress Energy, Inc.

6.500% due 09/30/2026 400
6.750% due 09/15/2026 200
Newell Brands, Inc.

6.375% due 04/01/2036 150
Newfold Digital Holdings Group, Inc.
11.750% due 10/15/2028 1,275
Newmark Group, Inc.

7.500% due 01/12/2029 1,400
NextEra Energy Operating Partners LP
3.875% due 10/15/2026 50
4.500% due 09/15/2027 650
7.250% due 01/15/2029 900
NGL Energy Operating LLC

8.126% due 02/15/2029 400
Noble Finance Il LLC

8.000% due 04/15/2030 1,100
Novelis Corp.

3.250% due 11/15/2026 1,100
NSG Holdings LLC

7.750% due 12/15/2025 82
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Olympus Water U.S. Holding Corp.

3.875% due 10/01/2028 EUR 2,600 $
4.250% due 10/01/2028 $ 350
7.125% due 10/01/2027 400
OneMain Finance Corp.

3.500% due 01/15/2027 3,525
Organon & Co.

2.875% due 04/30/2028 EUR 4,200
5.125% due 04/30/2031 (g) $ 900
Owens-Brockway Glass Container, Inc.
7.250% due 05/15/2031 450
Oxford Finance LLC

6.375% due 02/01/2027 410
Pactiv Evergreen Group Issuer LLC

4.375% due 10/15/2028 600
PBF Holding Co. LLC

7.875% due 09/15/2030 100
PDC Energy, Inc.

5.750% due 05/15/2026 1,000
PennyMac Financial Services, Inc.

4.250% due 02/15/2029 2,600
5.750% due 09/15/2031 900
Permian Resources Operating LLC

7.000% due 01/15/2032 1,300
7.750% due 02/15/2026 50
PetSmart, Inc.

4.750% due 02/15/2028 600
Post Holdings, Inc.

4.625% due 04/15/2030 2,400
PRA Group, Inc.

7.375% due 09/01/2025 3,000
8.375% due 02/01/2028 850
Prime Healthcare Services, Inc.

7.250% due 11/01/2025 100
Prime Security Services Borrower LLC
3.375% due 08/31/2027 2,000
PTC, Inc.

4.000% due 02/15/2028 300
Raising Cane's Restaurants LLC

9.376% due 05/01/2029 125
Rand Parent LLC

8.500% due 02/15/2030 (g) 1,500
Range Resources Corp.

4.750% due 02/15/2030 100
Resorts World Las Vegas LLC

8.450% due 07/27/2030 300
Ritchie Bros Holdings, Inc.

7.750% due 03/15/2031 500
RLJ Lodging Trust LP

3.750% due 07/01/2026 300
ROBLOX Corp.

3.876% due 05/01/2030 300
Rockeliff Energy Il LLC

5.500% due 10/15/2029 200
Rocket Mortgage LLC

3.625% due 03/01/2029 700
Sabre GLBL, Inc.

8.626% due 06/01/2027 1,685
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SCILIVLLC
9.500% due 07/15/2028 (g) EUR

Sealed Air Corp.
6.126% due 02/01/2028 $

Sirius XM Radio, Inc.
3.875% due 09/01/2031
4.000% due 07/15/2028
5.000% due 08/01/2027

Southwestern Energy Co.
4.750% due 02/01/2032
5.376% due 02/01/2029

Spirit AeroSystems, Inc.
9.750% due 11/15/2030

Standard Industries, Inc.
2.250% due 11/21/2026 EUR
4.375% due 07/15/2030 $

Star Parent, Inc.
9.000% due 10/01/2030

Starwood Property Trust, Inc.
3.626% due 07/15/2026

Station Casinos LLC
4.625% due 12/01/2031

Tallgrass Energy Partners LP
6.000% due 12/31/2030
7.375% due 02/15/2028

Tapestry, Inc.
7.700% due 11/27/2030

TEGNA, Inc.
5.000% due 09/15/2029

TerraForm Power Operating LLC
4.750% due 01/15/2030

TopBuild Corp.
4.125% due 02/15/2032

TransDigm, Inc.

4.625% due 01/15/2029
6.375% due 03/01/2029
6.626% due 03/01/2032
7.125% due 12/01/2031
Travel + Leisure Co.
4.500% due 12/01/2029 (g)
TriNet Group, Inc.
7.125% due 08/15/2031
Triumph Group, Inc.
9.000% due 03/15/2028
U.S. Acute Care Solutions LLC
6.376% due 03/01/2026
U.S. Foods, Inc.

4.625% due 06/01/2030
4.750% due 02/15/2029

Uber Technologies, Inc.

4.500% due 08/15/2029

UGl International LLC

2.500% due 12/01/2029 EUR
UKG, Inc.

6.875% due 02/01/2031 $
United Airlines, Inc.

4.625% due 04/15/2029

Univision Communications, Inc.
8.000% due 08/15/2028

32 §

800

225
1,000
600

200
845

1,425

1,900
1,375

800

250

300

800
1,600

625

750

500

400

1,100
400
500
325

2,750

600

500

1,376

600
600

4,575

1,600

1,200

2,500

1,675

383

798

186
902
572

182
817

1,628

1921
1221

845

233

267

745
1,698

663

661

453

351

1,010
402
504
334

2,521

612

523

1,246

550
564

4,292

1,645

1213

2,308

1,685

JA—nN)L N A hL Tr7rFR

BEEEE Bl
(B F) (Bfr: F)

Venture Global Calcasieu Pass LLC

3.875% due 08/15/2029 $ 500 $ 449

3.875% due 11/01/2033 1,800 1,611

4.125% due 08/16/2031 360 307

Venture Global LNG, Inc.

8.125% due 06/01/2028 1,200 1,220

8.375% due 06/01/2031 1,300 1316

9.500% due 02/01/2029 500 533

9.875% due 02/01/2032 360 369

Viavi Solutions, Inc.

3.750% due 10/01/2029 275 239

Vistra Operations Co. LLC

7.750% due 10/15/2031 900 932

Wand NewCo 3, Inc.

7.625% due 01/30/2032 700 720

WESCO Distribution, Inc. (d)

6.375% due 03/15/2029 600 601

6.625% due 03/15/2032 560 561

Williams Scotsman, Inc.

7.375% due 10/01/2031 900 934

Wynn Las Vegas LLC

5.250% due 06/15/2027 1,000 980

Wynn Resorts Finance LLC

7.125% due 02/15/2031 660 672

XPO, Inc.

7.125% due 06/01/2031 400 409

ZF North America Capital, Inc.

6.875% due 04/14/2028 250 255

7.125% due 04/14/2030 250 261

ZipRecruiter, Inc.

5.000% due 01/15/2030 400 363
188,371

U.S. Treasury Notes

2.250% due 11/15/2024 (i) 23000 22,634
Total United States 217,888
(Cost $224,185)
[SHORT-TERM INSTRUMENTS 1.8%

6,100
Bank of Nova Scotia
4.080% due 03/01/2024 CAD 1 0
4.830% due 03/01/2024 $ 20 20
BNP Paribas Bank
4.400% due 03/01/2024 GBP 3 4
Brown Brothers Harriman & Co.
(0.420%) due 03/01/2024 ¥ 1 0
0.520% due 03/01/2024 CHF i 1
4.400% due 03/01/2024 GBP 1 1
4.830% due 03/01/2024 $ 2 2
Citibank N.A.
4.830% due 03/01/2024 98 98
DBS Bank Ltd.
4.830% due 03/01/2024 51 51
HSBC Bank PLC
3.070% due 03/01/2024 EUR 243 263
4.400% due 03/01/2024 GBP n 14
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JPMorgan Chase Bank N.A.
4.830% due 03/01/2024 $ 58 ¢ 58
MUFG Bank Ltd.
(0.420%) due 03/01/2024 ¥ 24 0
Royal Bank of Canada
3.070% due 03/01/2024 EUR 1 1
Sumitomo Mitsui Banking Corp.
(0.420%) due 03/01/2024 ¥ 196 1
3.070% due 03/01/2024 EUR 12 13
4.400% due 03/01/2024 GBP 3 4
4.830% due 03/01/2024 $ 213 213
Sumitomo Mitsui Trust Bank Ltd.
(0.420%) due 03/01/2024 ¥ 9 0
3.070% due 03/01/2024 EUR 175 189
4.400% due 03/01/2024 GBP 31 40
4.830% due 03/01/2024 $ 376 316
1349

Total Short-Term Instruments 7,449
(Cost $7,449)
Total Investments in Securities 101.5%  § 417,865
(Cost $422,412)
Financial Derivative

Instruments (h)(j) (0.0%) (45)
(Cost or Premiums, net $(15))
Other Assets and Liabilities, net (1.5%) (6,116)
Net Assets 100.0% $  M1,704

NOTES TO SCHEDULE OF INVESTMENTS:

A zero balance may reflect actual amounts rounding to less than one thousand.
(a) Contingent convertible security.

(b) Perpetual maturity; date shown, if P! next call date.

(c) Payment in-kind security.

(d) When-Issued security.

i) -y wmHE WigH =P 5 i RHE L E
Altice France S.A. 11.500% 02/01/2027 12/20/2023 $ 234 $ 242 0.59%

[BORROWINGS AND OTHER FINANCING TRANSACTIONS

B 5 LRZHID
WEIHEF HHEF REH bizh: 1S I o FiEkz 2 W fifi & LR fiE ZHO
SAL 5.330% 02/29/2024 03/01/2024 $ 6,100 U.S. Treasury Notes 0.875% due 09/30/2026 $ (6,243) ¢ 6100 ¢ 6,101
Total Repurchase Agreements $ (6,249) § 6,100 $ 6,101

YN—=R LR
mEIHEF EAEF RFEAR wmH A BALEE? D3Hh
BOS 5.300% 02/02/2024 03/22/2024 $ 1899 (1,907)
BOS 5.100% 02/02/2024 03/22/2024 (589 (592)
BOS 5.050% 02/02/2024 03/22/2024 (406) (407)
BOS 4.750% 02/02/2024 03/22/2024 (1,159) (1,163)
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REVERSE REPURCHASE AGREEMENTS (Cont.):

YNR—=Z LK
vEiLiE EAEH RFB bt 1= BALEE? D3
BOS 4.750% 02/14/2024 03/06/2024 $ 642§ (643)
BRC 2.500% 09/22/2023 T80Y EUR (507) (555
BRC 2.500% 01/11/2024 T8DY 1436) (473)
JML 2.750% 08/24/2023 TBDY (598) (857)
ML 2.250% 11/14/2023 T80Y (179) (195)
JML 1.000% 03/01/2024 T80% (275 (297)
Myl 2.750% 08/02/2023 TB0Y (333) (366)
Total Reverse Repurchase Agreements $ (7,255)
CERTAIN TRANSFERS ACCOUNTED FOR AS SECURED BORROWINGS
HHE TORFHMM
F—"—F 4 +EE| 308 LN 31-908 90HE Ait
Reverse Repurchase Agreements
Non - U.S. Corporate Debt $ 0 $ (407) $ 0 $ (1,880 $ (2,287)
U.S. Corporate Debt 0 (4,306) 0 (3661 (4,671
Total Reverse Repurchase Agreements $ 0 $ (4,712) $ 0 $ (2,246) $ (6,958)
Total Borrowings $ 0 $ (4,712) $ 0 $ (2,246) $ (6,958)
Payable for Reverse Repurchase Agreements $ (6,958)
BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY
The following is a summary by counterparty of the market value of Borrowings and Other Financing Tr ions and collateral pledge ived) as of February 29, 2024:

(9) Securities with an aggregate market value of $8,390 have been pledged as collateral under the terms of the following master agreements as of February

29, 2024.
LARZH  YA—RALKR ST ER EEYD SEEA $BERED E AN
REIHEF D D3 5| D3k Xh ZOMMEFEIE| (RE)/EAh HK—Dvr—06

Global/Master Repurchase Agreement

$ [UR “na % 0 3 (U @na % 6072 % 1,360
BRC 0 (1,028) 0 0 (1,028) 1,056 27
JML 0 (1,149) 0 0 (1,149) 698 (451)
MYI 0 (366) 0 0 (366) 383 7
SAL 6,101 0 0 0 6,101 (6,249) (148)
Total Borrowings and Other Financing T i $ 6,101 $ (7,255)  $ 0 0

Includes accrued interest.

The average amount of borrowings outstanding during the period ended February 29, 2024 was $8,425 at a weighted average interest rate of 2.920%. Average borrowings may include sale-buyback transactions and reverse repurchase
agreements, if held during the period.

Open maturity repurchase agreement.

Unsettled reverse repurchase agreements liability of $(297) is outstanding at period end.

Net exposure represents the net receivable/(payable] that would be due from/to the counterparty in the event of default. Exposure from borrowings and other financing transactions can only be netted across transactions governed under the
same master agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

(h) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TR OR CENTRALLY CLEARED
FUTURES CONTRACTS:

REBEFE 13154

#1A 155 BRA R (8) & i

Euro-Bobl 5-Year Note March Futures Short 03/2024 86 $ 261 $ (U 12)
Euro-Bund 10-Year Bond June Futures Short 06/2024 10 9 0 9
Euro-Buxl 30-Year Bond March Futures Short 03/2024 1 3 0 2
Euro-Schatz 2-Year Note June Futures Short 06/2024 7 0 0 0
Euro-Schatz 2-Year Note March Futures Short 03/2024 244 139 0 (22)
U.S. Treasury 2-Year Note June Futures Long 06/2024 96 26 5 0
U.S. Treasury 5-Year Note June Futures Long 06/2024 63 14 15 0
U.S. Treasury 10-Year Note June Futures Long 06/2024 28 10 4 0

.
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FUTURES CONTRACTS (Cont.):

REBREFT 2
ki) 135 BRA 2HI% (& & aff
U.S. Treasury Ultra 10-Year Note June Futures Long 06/2024 n $ $ 3 s 0
U.S. Treasury Ultra 30-Year Bond June Futures Long 06/2024 8 3 8 0
United Kingdom Treasury 10-Year Gilt June Futures Short 06/2024 1 ] 0 i}
Total Futures Contracts $ 448 $ 35 $ (46)

o 4?@%3?2923#&? r _ REREFE 00— ERIERE
YIFLYVAR-TVTATA EEZBREFH BB 2TLy k@ BETEA® i i (8) & HE faff
Cellnex Telecom S.A. 5.000% 12/20/2030 1.7168%  EUR 3,600 $ 796 $ 229 $ 19 % 0
Jaguar Land Rover Automotive PLC 5.000% 06/20/2028 2.256% 300 38 37 0 n
Newell Brands, Inc. 1.000% 06/20/2028 0.000% $ 300 (27) 17 0 0

$ 807 $ 283 $ 18 8

Iiﬁﬂﬂﬁ
AVTFIIR/ bS5 EEZREH  HHE BEXAO 35 fi & *%Eﬂ i E)ﬁ
CDX.HY-41 Index 5.000% 121202028 § 7,425 $ 545 12 $ 0
EHLF EHRF RERTME 2 EBEEE
Xih/ 2 AVTIIR B &7 A BETE 5 it (5) & KE afit
Receive®! 6-Month EURIBOR 3.500% 03/20/2026 EUR 900 $ 6) $ 4 $ 0§ 0
Pay Secured Overnight Financing Rate 3.750% 06/21/2026 $ 4,700 9 (110) 0 0
Pay Secured Overnight Financing Rate 4.250% 12/20/2025 4,600 (40 (52) 1 0
Pay Secured Overnight Financing Rate 3.250% 06/21/2028 2,000 (92) 71 1 0
Pay Secured Overnight Financing Rate 1.750% 06/15/2052 500 (178) (69) 3 0
Pay®! Sterling Uvernight Interbank Average
Rate 5.500% 03/20/2026 GBP 2,500 57 2 2

$ (378) $ (3001 $ 7%

Total Swap Agreements $ 974 $ 76 $ 38 ¢ 1)

FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of February 29, 2024:

[0} Securities with an aggregate market value of $4,889 and cash of $1,032 have been pledged as for traded and ly cleared
financial derivative instruments as of February 29, 2024. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more
information regarding master netting arrangements.

BRREE R AR £ BT 7 & B4
i i KIS EE i it EEENS G
A P EP] piv/] 299T At FY+Ivay Pk 299 T it
Total Exchange-Traded or Centrally Cleared $ 0 $ 35 § 38 $ 73§ 0 $ (46) $§ 1 s (47)

" If the Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) pay to the buyer of protection an amount equal to the notional amount of the swap and
take delivery of the referenced obligation or underlying securities comprising the referenced index or (ii) pay a net settlement amount in the form of cash or securities equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

Implied credit spreads, represented in absolute terms, utilized in determining the market value of credit default swap agreements on corporate issues, U.S. Municipal issues or sovereign issues as of period end serve as indicators of the
current status of the payment/performance risk and represent the likelihood o risk of default for the credit derivative. The implied credit spread of a particular referenced entity reflects the cost of buying/selling protection and may include
upfront payments required to be made to enter into the agreement. Wider credit spreads represent a deterioration of the referenced entity's credit soundness and a greater likelihood or risk of default or other credit event occurring as
defined under the terms of the agreement.

‘The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined under the terms of that particular swap agreement.

‘The prices and resulting values for credit default swap agreements serve as indicators of the current status of the payment/performance risk and represent the likelihood of an expected liability (or profit] for the credit derivative should the
notional amount of the swap agreement be closed/sold as of the period end. Increasing market values, in absolute terms when compared to the notional amount of the swap, represent a deterioration of the referenced underlying's credit
soundness and a greater likelinood or risk of default or other credit event occurring as defined under the terms of the agreement.

This instrument has a forward starting effective date. See Note 2, Securities Transactions and Investment Income, in the Notes to Financial Statements for Further information.
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(j) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
[FORWARD FOREIGN CURRENCY CONTRACTS:

REHF (18) &

HBIHEF RER 2k LAR SZHE HE &
BOA 03/2024 $ 986 EUR 915 $ 4 $ 0
BPS 03/2024 EUR 929 $ 995 0 (10)
BPS 03/2024 GBP 1,663 211 7 0
BPS 03/2024 $ 3,681 EUR 3,303 0 m
BPS 03/2024 499 JPY 75,000 2 0
BPS 04/2024 2m GBP 1,663 0 m
CBK 03/2024 GBP 181 $ 229 0 0
CBK 03/2024 $ 316 EUR 294 2 0
DUB 03/2024 36,248 33,390 0 (115)
DuB 04/2024 EUR 33,390 $ 36,292 115 0
MBC 03/2024 37,961 41,064 0 (16)
MBC 03/2024 $ 3,801 CAD 5,102 0 (39)
MBC 03/2024 1,064 EUR 988 5 0
MBC 03/2024 3,540 GBP 2,790 0 (0
MYl 03/2024 CAD 5,103 $ 3,787 0 (5)
MYl 03/2024 $ 267 JPY 40,000 0 0
MYl 04/2024 3,787 CAD 5,101 5 0
TOR 03/2024 GBP 459 $ 585 3 0
UAG 03/2024 GBP 487 $ 618 3 0
$ 146 $ (209)

ST (18) #F

mEIHEF RFEA 2 LAE ZEREE A b=1
BOA 03/2024 EUR " $ 12 $ 0 $ 0
BOA 04/2024 $ 30 EUR 28 0 0
BPS 03/2024 EUR 995 $ 1,080 3 0
BPS 03/2024 GBP 17 148 1 0
BPS 03/2024 $ 8 EUR 7 0 0
BPS 03/2024 148 GBP mn7 0 n
BPS 04/2024 GBP 18 $ 147 0 0
CBK 03/2024 1 1 0 0
CBK 03/2024 $ 94 JPY 13,913 0 1}
FAR 03/2024 1,085 EUR 999 0 L}
FAR 03/2024 328 JPY 48,206 0 (6)
FAR 04/2024 EUR 999 $ 1,086 4 0
GLM 03/2024 CAD 4 3 0 0
GLM 03/2024 $ 1 GBP 1 0 0
MYl 03/2024 CAD 53 $ 40 1 0
MYI 03/2024 JPY 231,597 1,637 0 (101
Myl 03/2024 $ 42 CAD 57 0 0
MY! 03/2024 22 EUR 2 0 0
MYl 03/2024 5 GBP 4 0 0
MYl 03/2024 1,426 JPY 208,602 0 (24)
Myl 04/2024 CAD 57 $ 4 0 0
MY! 04/2024 $ 1,607 JPY 226,048 10 0
RBC 03/2024 JPY 2183 $ 15 0 0
RBC 04/2024 $ 15 JPY 2173 0 0
SCX 03/2024 JPY 224,873 $ 1,502 0 0
SCX 03/2024 $ 1418 JPY 206,329 0 (40)
SCX 04/2024 1,502 223,850 0 0
TOR 03/2024 JPY 226,066 $ 1,506 0 (8)
TOR 03/2024 $ 1418 JPY 207,915 0 128)
TOR 04/2024 1,506 225,033 5 0
$ 24 $ (119
Total Forward Foreign Currency Contracts $ 170 $ (328)
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SWAP AGREEMENTS:

20244 2 A29RBF - 27y TD
_ SREIREED.  Slsra smmpm—— 22200
HEIHEF UIFLVR-IVTATA EERREH A 2JLyfe BETAY X/ (RE) (18) 2 HE =i
GST EP Infrastructure A/S 5.000%  06/20/2028 2.294% EUR 700 $ (15) $ 102 8 87 $ 0
Total Swap Agreements $ (15) $ 102 ¢ 87 $ 0
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