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N00985106 AERCAP HOLDINGS NV 378,970 $35,320,004 1.34% N/A N/A

00130H105 AES CORP/THE 1,025,228 $18,013,255 0.68% N/A N/A

023771T40 AMERICAN AIRLINES INC 325,000 $337,867 0.01% 8.50% 05/15/29

DDD1356546 AMERICAN AIRLINES INC 25,058,824 $25,049,426 0.95% FLOATER 06/04/29

B1XZS82 ANGLO AMERICAN PLC 600,441 $18,974,977 0.72% N/A N/A

G6095L109 APTIV PLC 101,184 $7,125,377 0.27% N/A N/A

BD9PNF2 ASR NEDERLAND NV 832,528 $39,641,077 1.50% N/A N/A

05368V106 AVIENT CORP 878,789 $38,359,139 1.45% N/A N/A

05722G100 BAKER HUGHES CO 1,165,588 $40,993,729 1.55% N/A N/A

91911XAV6 BAUSCH HEALTH AMERICAS INC 5,459,000 $4,951,667 0.19% 9.25% 04/01/26

91911XAW4 BAUSCH HEALTH AMERICAS INC 10,481,000 $7,300,907 0.28% 8.50% 01/31/27

DDD1186831 BAUSCH HEALTH AMERICAS INC 0 $0 0.00% FLOATER 02/01/27

071734107 BAUSCH HEALTH COMPANIES INC 597,399 $4,163,871 0.16% N/A N/A

071734AF4 BAUSCH HEALTH COS INC 30,000,000 $15,658,950 0.59% 7.25% 05/30/29

7309681 BNP PARIBAS SA 535,343 $34,241,081 1.30% N/A N/A

DDD1068988 BOSGEN LIQUIDATING TRUST C/O
VERDOLINO & LOWEY, P.C 159,827 $0 0.00% N/A N/A

DDD1361595 BP CURRENCY FUT   SEP24 -20 $11,500 0.00% N/A 09/16/24

0798059 BP PLC 7,404,301 $44,581,364 1.69% N/A N/A

0287580 BRITISH AMERICAN TOBACCO PLC 2,124,250 $65,258,810 2.47% N/A N/A

BJ1N1M9 CAPRI HOLDINGS LTD 597,351 $19,760,371 0.75% N/A N/A

16119P108 CHARTER COMMUNICATIONS INC 156,293 $46,725,355 1.77% N/A N/A

BCRWZ18 CIE FINANCIERE RICHEMONT SA 104,894 $16,394,055 0.62% N/A N/A

17275R102 CISCO SYSTEMS INC 572,302 $27,190,068 1.03% N/A N/A

18453H106 CLEAR CHANNEL OUTDOOR HOLDINGS
INC 3,444,116 $4,856,203 0.18% N/A N/A

18453HAD8 CLEAR CHANNEL OUTDOOR HOLDINGS
INC 13,500,000 $11,294,438 0.43% 7.50% 06/01/29

DDD960372 COMMSCOPE LLC 17,973,890 $16,259,900 0.62% FLOATER 04/04/26
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20338HAB9 COMMSCOPE TECHNOLOGIES LLC 15,630,000 $6,493,734 0.25% 5.00% 03/15/27

21871DAD5 CORELOGIC INC 8,200,000 $7,450,053 0.28% 4.50% 05/01/28

DDD1142787 CORELOGIC INC 7,661,068 $7,559,827 0.29% FLOATER 06/02/28

BYTBWY9 COVESTRO AG 512,327 $30,035,213 1.14% N/A N/A

126650100 CVS HEALTH CORP 732,822 $43,280,467 1.64% N/A N/A

B1Y9TB3 DANONE SA 467,338 $28,628,352 1.08% N/A N/A

6640381 DENSO CORP 1,567,059 $24,464,072 0.93% N/A N/A

5842359 DEUTSCHE TELEKOM AG 1,583,366 $39,804,265 1.51% N/A N/A

25470XAW5 DISH DBS CORP 23,000,000 $21,858,806 0.83% 5.88% 11/15/24

25470XBD6 DISH DBS CORP 11,000,000 $4,367,885 0.17% 5.13% 06/01/29

25470MAB5 DISH NETWORK CORP 3,420,000 $2,138,047 0.08% 3.38% 08/15/26

25470MAF6 DISH NETWORK CORP 3,975,000 $2,946,877 0.11% N/A 12/15/25

25470MAG4 DISH NETWORK CORP 2,000,000 $1,962,889 0.07% 11.75% 11/15/27

0822011 DS SMITH PLC 1,432,575 $7,592,900 0.29% N/A N/A

036752103 ELEVANCE HEALTH INC 102,312 $55,438,780 2.10% N/A N/A

29364G103 ENTERGY CORP 265,699 $28,429,793 1.08% N/A N/A

DDD1361591 EURO FX CURR FUT  SEP24 -92 $68,559 0.00% N/A 09/16/24

2556868 EVEREST GROUP LTD 135,635 $51,679,647 1.96% N/A N/A

4352097 FRESENIUS SE & CO KGAA 718,432 $21,465,637 0.81% N/A N/A

37045V100 GENERAL MOTORS CO 257,048 $11,942,450 0.45% N/A N/A

2712013 GLOBAL PAYMENTS INC 423,225 $40,925,857 1.55% N/A N/A

BN7SWP6 GSK PLC 1,678,065 $32,277,544 1.22% N/A N/A

DDD1204530 HALEON PLC 7,698,666 $31,324,933 1.19% N/A N/A

416515104 HARTFORD FINANCIAL SERVICES
GROUP INC/THE 267,308 $26,875,146 1.02% N/A N/A

7792559 HEINEKEN NV 371,365 $35,933,094 1.36% N/A N/A

42809H107 HESS CORP 95,708 $14,118,844 0.54% N/A N/A

444859102 HUMANA INC 124,436 $46,495,511 1.76% N/A N/A

L5217E104 INTELSAT EMERGENCE SA 262,161 $950,333 0.04% N/A 02/17/27

L5217E112 INTELSAT EMERGENCE SA 61,215 $124,970 0.00% N/A 02/17/27

L5217E120 INTELSAT SA/LUXEMBOURG 106,029 $3,986,690 0.15% N/A N/A

460146103 INTERNATIONAL PAPER CO 824,938 $35,596,074 1.35% N/A N/A

BY7QL61 JOHNSON CONTROLS INTERNATIONAL
PLC 358,297 $23,816,001 0.90% N/A N/A

46625H100 JPMORGAN CHASE & CO 109,468 $22,140,997 0.84% N/A N/A

49177J102 KENVUE INC 1,657,110 $30,126,259 1.14% N/A N/A

521865204 LEAR CORP 127,356 $14,545,328 0.55% N/A N/A

DDD1201547 LOYALTY VENTURES INC 26,135,993 $261,359 0.01% FLOATER 11/03/27

G5960L103 MEDTRONIC PLC 502,815 $39,576,568 1.50% N/A N/A

58933Y105 MERCK & CO INC 274,158 $33,940,760 1.29% N/A N/A

DDD1142407 MICHAELS COMPANIES INC 34,640,912 $31,224,106 1.18% FLOATER 04/15/28
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55916AAB0 MICHAELS COS INC/THE 26,000,000 $16,714,743 0.63% 7.88% 05/01/29

DDD1350700 NEPTUNE BIDCO US (10/22) 2ND LIEN 35,000,000 $34,573,525 1.31% FLOATER 03/28/29

DDD1225253 NEPTUNE BIDCO US INC (NIELSEN
FINANCE) 0 $0 0.00% FLOATER 04/11/29

DDD1275405 NEPTUNE BIDCO US INC (NIELSEN
FINANCE) 48,250,038 $45,391,223 1.72% FLOATER 10/11/28

66987V109 NOVARTIS AG 356,884 $37,993,870 1.44% N/A N/A

68389X105 ORACLE CORP 127,336 $17,979,843 0.68% N/A N/A

693475105 PNC FINANCIAL SERVICES GROUP INC/
THE 234,961 $36,531,736 1.38% N/A N/A

69351T106 PPL CORP 1,217,750 $33,670,787 1.28% N/A N/A

DDD1167047 PRIME BROKER CASH BALANCE 0 $0 0.00% N/A 02/20/49

743315103 PROGRESSIVE CORP/THE 164,430 $34,153,755 1.29% N/A N/A

0709954 PRUDENTIAL PLC 4,012,290 $36,380,945 1.38% N/A N/A

DDD1186028 QUEST SOFTWARE US HOLDINGS INC 46,841,437 $23,493,791 0.89% FLOATER 01/20/30

B24CGK7 RECKITT BENCKISER GROUP PLC 785,084 $42,474,100 1.61% N/A N/A

6635677 RENESAS ELECTRONICS CORP 811,246 $15,387,386 0.58% N/A N/A

0718875 RIO TINTO PLC 599,412 $39,333,946 1.49% N/A N/A

7110388 ROCHE HOLDING AG 158,541 $43,927,610 1.66% N/A N/A

6771720 SAMSUNG ELECTRONICS CO LTD 241,372 $14,170,189 0.54% N/A N/A

B135BJ4 SAVILLS PLC 1,380,703 $19,443,930 0.74% N/A N/A

806857108 SCHLUMBERGER NV 899,987 $42,461,386 1.61% N/A N/A

B0FS5D6 SEVEN & I HOLDINGS CO LTD 2,319,525 $28,349,370 1.07% N/A N/A

DDD1189066 SORENSON COMMUNICATIONS LLC 27,328,011 $29,633,328 1.12% FLOATER 03/01/30

DDD1189161 SORENSON COMMUNICATIONS LLC 108,658,667 $101,935,105 3.86% FLOATER 03/01/30

DDD1189187 SORENSON COMMUNICATIONS LLC 106,532 $60,748,798 2.30% N/A N/A

78467J100 SS&C TECHNOLOGIES HOLDINGS INC 687,482 $43,084,496 1.63% N/A N/A

0766937 ST JAMES'S PLACE PLC 4,157,001 $28,567,421 1.08% N/A N/A

DDD1046986 TENERITY INC 1 $27 0.00% N/A N/A

DDD1339398 TRANSDIGM INC 12,987,437 $13,025,620 0.49% FLOATER 08/24/28

DDD1315415 TRAVELPORT FINANCE (LUXEMBOURG)
S.A.R.L 29,933,139 $27,259,511 1.03% FLOATER 02/28/25

911312106 UNITED PARCEL SERVICE INC 278,028 $38,048,131 1.44% N/A N/A

912909108 UNITED STATES STEEL CORP 1,263,551 $47,762,227 1.81% N/A N/A

912797KK2 UNITED STATES TREASURY BILL 10,000,000 $9,894,041 0.37% N/A 09/12/24

91327AAB8 UNITI GROUP LP / UNITI FIBER
HOLDINGS INC / CSL CAPITAL LLC 5,000,000 $3,031,200 0.11% 6.00% 01/15/30

91327BAA8 UNITI GROUP LP / UNITI GROUP
FINANCE INC / CSL CAPITAL LLC 2,000,000 $1,277,532 0.05% 6.50% 02/15/29

91327TAA9 UNITI GROUP LP / UNITI GROUP
FINANCE INC / CSL CAPITAL LLC 8,000,000 $7,842,817 0.30% 10.50% 02/15/28

DDD632083 VARIATION MARGIN-JPMORGAN-USD 89,626 $89,626 0.00% N/A 02/20/49

DDD636934 VARIATION MARGIN-MORGAN
STANLEY-USD 27,388 $27,388 0.00% N/A 02/20/49
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BKWQ2N2 VOYA FINANCIAL INC 385,750 $27,446,112 1.04% N/A N/A

254687106 WALT DISNEY CO/THE 424,385 $42,137,186 1.60% N/A N/A

DDD1003325 WALTER ENERGY INC 7,443,000 $0 0.00% N/A N/A

949746101 WELLS FARGO & CO 610,752 $36,272,561 1.37% N/A N/A

969457100 WILLIAMS COS INC/THE 850,836 $36,160,530 1.37% N/A N/A

971378104 WILLSCOT MOBILE MINI HOLDINGS
CORP 837,992 $31,542,018 1.20% N/A N/A

DDD1108410 WINDSTREAM HOLDINGS II LLC 1,714,983 $22,336,967 0.85% N/A N/A
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•      Holdings are provided for informational purposes only and should not be construed as a recommendation to 
       purchase or sell any security. All data is subject to change.

Important Legal Information

•      Before investing, carefully consider a fund’s investment objectives, risks, charges and expenses. 
       You can find this and other information in each prospectus, or summary prospectus, if available, 
       at www.franklintempleton.com. Please read it carefully.

Franklin Distributors, LLC.

        Not FDIC Insured | No Bank Guarantee | May Lose Value
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