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I. TRANSFERABLE SECURITIES ADMITTED TO AN OFFICIAL STOCK EXCHANGE OR DEALT ON ANOTHER REGULATED MARKET

BONDS
BERMUDA
AIRCASTLE LTD 4.625% 12/15/2018 usD 3,145,000 3,260,678.45 3,204,660.75 5.01%
3,260,678.45 3,204,660.75 5.01%
CANADA
TECK RESOURCES LTD 2.5% 02/01/2018 usD 150,000 146,625.00 149,625.00 0.23%
TRANSCANADA PIPELINES LTD 1.875% 01/12/2018 usD 325,000 324,970.75 324,993.50 0.51%
471,595.75 474,618.50 0.74%
FRANCE
CREDIT AGRICOLE SA/LONDON 2.625% 10/03/2018 usD 325,000 326,527.50 326,416.99 0.51%
TOTAL CAPITAL SA 2.125% 08/10/2018 usD 325,000 325,591.50 325,526.51 0.51%
652,119.00 651,943.50 1.02%
LUXEMBOURG
INTELSAT LUXEMBOURG SA 6.75% 06/01/2018 usD 594,000 628,664.09 579,892.50 0.91%
MALLINCKRODT INTERNATIONAL FINANCE SA 3.5% usD 3,081,000 3,042,833.84 3,082,109.26 4.82%
04/15/2018
3,671,497.93 3,662,001.76 5.73%
NETHERLANDS
NXP BV / NXP FUNDING LLC 3.75% 06/01/2018 usD 750,000 772,057.50 754,687.50 1.18%
772,057.50 754,687.50 1.18%
UNITED KINGDOM
ALGECO SCOTSMAN GLOBAL FINANCE PLC 8.5% usD 835,000 896,581.25 837,087.50 1.31%
10/15/2018
CEVA GROUP PLC 4% 05/01/2018 usD 2,606,892 2,436,083.04 2,634,590.23 4.12%
JAGUAR LAND ROVER AUTOMOTIVE PLC 4.125% usD 3,110,000 3,180,372.50 3,153,975.45 4.93%
12/15/2018
6,513,036.79 6,625653.18  10.36%
UNITED STATES OF AMERICA
ALLY FINANCIAL INC 3.25% 11/05/2018 usD 2,300,000 2,287,177.75 2,309,981.96 3.61%
ALLY FINANCIAL INC 3.25% 02/13/2018 usD 250,000 253,750.00 250,377.50 0.38%
ALLY FINANCIAL INC 4.75% 09/10/2018 usD 870,000 909,983.75 882,153.93 1.38%
AMERICAN AIRLINES GROUP INC 6.125% 06/01/2018 usD 3,085,000 3,219,007.20 3,130,997.27 4.89%
ATA&T INC 2.375% 11/27/2018 usD 325,000 326,062.75 325,835.26 0.51%
CABLEVISION SYSTEMS CORP 7.75% 04/15/2018 usD 2,609,000 2,795,929.01 2,640,699.25 4.13%
CONTINENTAL AIRLINES 2012-3 CLASS C PASS usD 1,000,000 1,033,637.50 1,009,450.00 1.58%
THROUGH TRUST 6.125% 04/29/2018
CSC HOLDINGS LLC 7.625% 07/15/2018 usD 750,000 797,500.00 768,082.52 1.20%
DELL INC 5.65% 04/15/2018 usD 50,000 50,625.00 50,371.50 0.08%
DISH DBS CORP 4.25% 04/01/2018 usD 3,200,000 3,248,259.45 3,215,552.00 5.03%
EMC CORP 1.875% 06/01/2018 usD 3,174,000 3,166,288.95 3,157,812.53 4.94%
FLEXI-VAN LEASING INC 7.875% 08/15/2018 usD 1,855,000 2,032,625.00 1,855,000.00 2.90%
FORD MOTOR CREDIT CO LLC 2.551% 10/05/2018 usD 275,000 275,767.25 275,797.50 0.42%
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|. TRANSFERABLE SECURITIES ADMITTED TO AN OFFICIAL STOCK EXCHANGE OR DEALT ON ANOTHER REGULATED MARKET (continued)

UNITED STATES OF AMERICA (continued)

FREEPORT-MCMORAN INC 2.375% 03/15/2018 usbD
FRESENIUS MEDICAL CARE US FINANCE Il INC 6.5% usb
09/15/2018

FRONTIER COMMUNICATIONS CORP 8.125% 10/01/2018 usb
GENWORTH HOLDINGS INC 6.515% 05/22/2018 usb
GIBSON BRANDS INC 8.875% 08/01/2018 usD
QWEST CAPITAL FUNDING INC 6.5% 11/15/2018 usb
SERVICE CORP INTERNATIONAL/US 7.625% 10/01/2018 usb
UNITED CONTINENTAL HOLDINGS INC 6.375% 06/01/2018 usb
YUM! BRANDS INC 6.25% 03/15/2018 usb
TOTAL BONDS

SHARES

UNITED STATES OF AMERICA
IRACORE INVESTMENTS HOLDING A-SHS usbD

TOTAL SHARES

TOTAL I

Il. SECURITIES NOT ADMITTED ON ANY REGULATED MARKET

BONDS

UNITED STATES OF AMERICA

NAI ENTERTAINMENT HOLDINGS / NAI ENTERTAINMENT usb
HOLDINGS FINANCE CORP 5% 08/01/2018

TOTAL Il

TOTAL INVESTMENTS IN SECURITIES
CASH AT BANKS
OTHER NET ASSETS

TOTAL NET ASSETS

3,150,000 3,148,136.75 3,152,173.51 4.93%
360,000 399,565.20 370,155.60 0.58%
3,075,000 3,276,718.55 3,067,189.57 4.79%
3,125,000 3,178,761.25 3,133,156.30 4.90%
1,390,000 1,449,075.00 1,164,125.00 1.82%
2,982,000 3,127,287.78 3,086,056.89 4.82%
2,190,000 2,340,390.00 2,288,550.00 3.58%
2,045,000 2,176,170.77 2,076,779.32 3.25%
3,005,000 3,069,304.29 3,021,647.73 4.72%
42,562,023.20 4123194514  64.44%

57,903,008.62 56,605,510.33  88.48%

1,310 1,173,520.00 195,635.40 0.30%
1,173,520.00 195,635.40 0.30%

1,173,520.00 195,635.40 0.30%

59,076,528.62 56,801,145.73  88.78%

357,000 369,841.09 357,892.50 0.56%
369,841.09 357,892.50 0.56%

369,841.09 357,892.50 0.56%

59,446,369.71 57,159,038.23  89.34%

6,320,431.37 9.88%

496,441.90 0.78%

18 —

63,975,911.50  100.00%
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