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FIXED INCOME SECURITIES (98.4%) {continued)
UNLITED STATES {85.5%) (continued)
CORPORATE BONDS & NOTES {85.5%) (continued)
Audatex North America, Inc.

UsD 3,610,000 6.00% due 06/15/21 (a),(b) $ 3,767,179
Avaya, Inc.

USD 3,205,000 7.00% due 04/01/19 (a),(b) 3,205,000
Avis Budget Car Rental LLC / Avis Budget Finance, Inc,

usD 1,300,000 5.50% due 04/01/23 (b) 1,332,500
Axalta Coating Systems US Holdings, Inc. / Axalta Coating Systems Dutch Holding B

USD 1,370,000 7.38% due 05/01/21 (a),(b) 1,486,450
B&G Foods, Inc.

UsSD 1,515,000 4.63% due 06/01/21 (b) 1,513,106
Bank of America Corp.

UsD 4,235,000 8.00% due 07/29/49 (b),(c).(d) 4,510,275
Belden, Inc.

USD 2,910,000 5.50% due 09/01/22 (a},(b) 2,982,750
Berry Petroleum Co. LLG

usb 225,000 6.38% due 08/15/22 (b} 184,500
Blackboard, Inc.

UsD 3,105,000 7.75% due 111518 (a) {b} 2,980,800
Blue Racer Midstream LLC / Blue Racer Finance Corp.

USD 1,225,000 6.13% due 11/15/22 (a),{b) 1,269,100
BreitBurn Energy Partners LP / BreitBurn Finance Corp.

UsSbh 2,617,000 8.63% due 10115/20 {p) 2,320,130
Bumble Bee Holdings, Inc.

USD 3,392,000 9.00% due 12/15/17 (a),(b) 3,561,600
Caesars Entertainment Operating Co., Ing.

UsD 6,140,000 8.50% due 02/15/20 (b).(e) 5,034,800

USD 10,477,000 9.00% due 02/15/20 (b),(e) 8,591,140

UsD 5,435,000 11.25% due 06/01/17 (b).(e) 4,375,175
Caesars Entertainment Resort Properties LLC / Caesars Entertainment Resort Prope

UsSD 2,480,000 8.00% due 10/01/20 {b) 2,511,000
Catifornia Resources Corp.

USD 2,195,000 6.00% due 11/15/24 (b) 2,019,400
CCO Holdings LLG / CCO Holdings Gapital Corp.

UsD 1,110,000 5.13% due 05/01/23 (a),{b) 1,116,937

UsD 1,180,000 5.25% due 03715721 (b) 1,210,825

USD 1,235,000 5.38% due 05/01/25 (a),(b) 1,244,263

USD 2,280,000 7.00% due 01£15119 (b) 2,369,775
Central Garden & Pet Co.

USD 3,086,000 8.25% due 03/0118 (b) 3,161,607
Centurylink, Inc.

uso 5,101,000 5.80% due 03/15/22 5,228,525
Chemours Co.

UsDh 1,410,000 8.63% due 05/15/23 (a),(b} 1,431,150

usp 470,000 7.00% due 05115725 (a),(b} 478,225
Chesapeake Energy Corp.

UsD 1,815,000 6.13% due 02/15/21 1,846,762

usp 440,000 6.63% due 08/15/20 462,000
Chinos Intermediate Holdings A, Inc.

UsD 2,980,000 7.75% due 05/01/19 (a),(b).{H 2,538,200
Chiquita Brands Intemational, Inc. / Chiquita Brands LLG

UsD 493,000 7.88% due 02/01/21 (b) 536,137
Cinemark USA, Inc.

USD 3,300,000 7.38% due 08/15/21 (b) 3,539,250
CIT Group, Inc,

UsD 1,905,000 3.88% due 02/19/19 1,909,762

Usb 3,355,000 5.50% due 02/15/19 (a) 3,543,719
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8,135,000

A

FIXED INCOME SECURITIES (98.4%) {continued)
UNITED STATES {85.5%) (continued)

CORPORATE BONDS & NOTES (85.5%) (continued)
Claire's Stores, Inc.

8.88% dué 0311519 (b)

9.00% due’ 0371519 (a),(b)

Clean Harbors, Inc.
5.25% due 08/01/20 (b)

Clear Channel Worldwide Holdings, Inc.
6.50% due 11115/22 (b)

7.63% due 03/15/20 (b)

Gegent Communications Finance, Inc.
5.63% due 04115/21 (a),(b)

Cegent Communications Group, Inc.
5.38% due 03/01/22 (a),(b)

CommScope, Inc.

5.00% due 06/15/21 (a),(b)

5.50% due 0611524 (a),{5)
Communications Sales & Leasing, Inc.
8.25% due 10/15/23 (a).(p)

CONSOL Energy, Inc.
5.88% due 04/15/22 (b)

Corrections Corp. of America

4.13% due 04/01/20 (b)

4.63% due 05/01/23 (b)

CSI Compressco LP / Compressco Finance, Inc.
7.25% due 08/15/22 (a),(b)

Dana Holding Corp.
6.00% due 09/15/23 (b)

DaVita HealthCare Partners, Inc.

5.00% due 05/01/25 (k)

Denali Borrower LLC / Denali Finance Corp.
5.63% due 10/15/20 {a),(b)

Denbury Resources, Inc.
4.63% due 07/15/23 (b)

5.50% due 05/01/22 (b)

DISH DBS Corp.
5.00% due 03/15/23

5.88% due 07/15/22
5.88% due 11/15/24
6.75% due 06/01/21

DJO Finco, Inc. / DJO Finance LLC / DJO Finance Corp.

8.13% due 06/15/21 (a),(b)

Dynegy, Inc.
7.38% due 11/01/22 (a),(b)

7.63% due 11/01/24 (a),(b)

Eagle Midco, Inc.
9,00% due 06/15/18 (a}, (b}

Edgewell Personal Care Co.

5.50% due 06/15/25 (a),(b)

Entegris, Inc,

6.00% due 04/01/22 (a),(b)

EP Energy LLC / Everest Acquisition Finance, inc.
7.75% due 00/01/22 (b)

9.38% due 05/01/20 (b)

Epicor Software Corp.

8.63% due 05/01/19 (b)

EV Energy Partners LP / EV Energy Finance Corp.
8.00% due 04/15/18 (b)

FCA US LLC f CG Co-lIssuer, Inc.

8.25% due 06/15/21 (b}
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$ 1,482,425
5,063,187

2,990,025

10,442,909
5,452,087

2,555,850
1,170,000

344,137
119,550

2,340,900
126,816

2,334,500
234,412
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1,776,600
1,581,044
2,760,862

456,250
2,915,616

430,537
4,018,800
5,538,813
6,478,178
3,553,500

1,908,350
843,500

1,621,800
1,670,000
830,775

2,530,500
5,143,875

5,465,350
2,402,850

3,462,807
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295,000

1,945,000
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FIXED INGOME SECURITIES (98.4%) {continued)
UNITED STATES (85.5%) (continued)

CORPORATE BONDS & NOTES (85.5%) (continued)

FGI Operating Co. LLC / FGI Finance, Inc,
7.88% due 05/01/20 (b)

First Data Corp.
8.75% due 01/15/22 (a),(b).(f)

8.88% due 08/15/20 {a), (b)
12.63% due 0115/21 {b)

Gannett Co., Inc.
4.88% due 09/15/21 (a),(b)

5.50% due 09/15/24 (a),(b)

Gardner Cenver, Inc.
6.88% due 08/15/21 (a),(b)
GCl, Inc.

6.75% due 06/01/21 (b)
General Cable Com,
5.75% due 10/01/22 (b)

General Motors Co.
4.88% due 10/02/23

Generzal Motors Financial Co., Inc.
4.25% due 05/15/23

Geo Group, [nc.
5.88% due 01/15/22 (b}

6.63% due 02/15/21 (b)

Goodyear Tire & Rubber Co.
6.50% due 03/01/21 (b)

Great Lakes Dredge & Dock Corp.
7.38% due 02/01/19 (b)
Gymboree Com.

9.13% due 12/01/18 (b}

Halcon Rescurces Corp.
8.88% due 05/15/21 (b)

9.25% due 02/15/22 (b}

HCA Holdings, [nc.
7.75% due 0511521 (b}

HCA, Inc.

5.38% due 02/01/25
7.50% due 02/15/22

HD Supply, Inc.

5.25% due 124521 (a),(0)
11.50% due: 07/15/20 (b)
Hertz Corp.

5.88% due 10/15/20 (b)
7.38% due 01/15/21 (b)

Hexion, Inc.
6.63% due 04/15/20 (b)

8.88% due 02/01118 (b)

Hitand Partners LP / Hiland Partners Finance Corp.
7.25% due 10/01/20 (a),(b)

Hillman Group, Inc.

6.38% due 07/15/22 (a) (b}
HJ Heinz Co.

4.88% due 02/15/25 (a) (b}
Hologic, Inc.

6.25% due 08/01/20 (b)
HRG Group, Inc.

7.75% due 01/15/22 (a),(b)
7.88% due 07/15/19 (a).(b)

Huntsman International LLC
4,88% due 11/15/20 (b)
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5 2,816,000

13,659,620
619,695
4,108,745

498,712
503,663

1,061,988
2,039,887
3,431,250
4,489,055
1,915,243

1,220,438
2,804,912

2,050,125
4,078,800
2,059,470

1,821,337
778,400

7,848,597

4,022,150
13,261,950

1,190,800
1,058,850

3,758,200
2,746,406

6,074,412
1,895,563

3,240,750
1,355,850
1,513,887
4,191,631

316,875
312,405

1,974,175



usb
usp

UsD
usD
usp
usD
usD

usD
usp

usb
uso
uso

uso
uso
usp
ust
ust
usp
usp
usb
usp

uso
uso

usp

usp
uso
uso
usp

usbD
usb

usp
usp
uso

usD

AL

2,848,000
1,125,000

3,380,000
1,455,000
2,860,000
3,560,000
1,675,000

1,250,000
2,105,000

4,695,000
2,853,520
1,938,000

585,000
1,800,000
4,065,000
2,170,000
1,410,083
3,295,000
3,280,000
1,019,000
1,220,000

356,000
3,385,000

1,000,000
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1,085,000
2,205,000
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3,365,000
4,630,000
805,000

2,748,000

A

FIXED INCOME SECURITIES (98.4%) (continued}
UNITED STATES (85.5%) (continugd)

CORPORATE BONDS & NOTES (85.5%) (continued)

iHeartCommunications, Inc.
9.00% due 03/01/21 (b}

10.63% due 03/15/23 (a),(b)

IMS Health, Inc.
5.00% due 11/01/20 (a),{b)

infinity Acquisition LLC / Infinity Acquisition Finance Corp.

7.25% due 08/01/22 {a),(b)

Infor Software Parent LLC / Infor Software Parent, Inc.
7.18% due 05/01/21 {a).(b).(H

Infor US, Inc.
6.50% due 05/15/22 (a),(b)

Interline Brands, Inc.
10.00% due 11/15/18 (b) ()

International Lease Finance Corp.
5.88% due 04/01119

6.25% due 05/15/118

inVentiv Health, Inc.
9.00% due 01/15/18 (a), (b)

10.00% due 08/15/18 (a),(b),(}
11.00% due 081518 (a).(b)

Iron Mountain, Inc.
6,00% due 08/15/23 (b)

Isle of Capri Casinos, Inc.
5.88% due 03/15/21 {b)

Jack Cooper Holdings Corp.
10.25% due 06/01/20 (a) (b)

JC Penney Corp., Inc.
6.38% due 10/15/36

JCH Parent, Inc.
10.50% due 03/15/18 (a),(b),(f)

Kinetic Concepts, Ine. / KCI USA, Inc.
10.50% due 11/01/18 (b)

Kratos Defense & Security Solutions, Inc.
7.00% due 05/15/19 (b)

L Brands, [nc.
5.63% due 04/01/21

Larede Petroleum, Inc.
5.63% due 01/15/22 (b)

Legacy Reserves LP / Legacy Reserves Finance Corp,
8,63% due 12/01/21 (b)

8.00% due 12/01/20 (b)

Level 3 Communications, Ing,

5.75% Gue 12/01/22 (b)

Level 3 Financing, Inc.
5.13% due 05/01/23 (a),(b)

5.38% due 05/01/25 (a),(0)
5.63% due 02/04/23 (a),(b)
8.63% clue 07/1520 (b)

Linn Energy LLC / Linn Energy Finance Gorp.
7.75% due 02/04/21 (b}

8.63% due 04/15/20 {b)

LS8 Industries, Inc.

7.75% due 08/01/18 (b)
Magnachip Semiconductor Corp.
6.63% due 07/15/21 (b)
Manitowoc Co., Inc.

8.50% due 11/01/20 (b)

Marina District Finance Co., [nc.
9.88% due 08/15/18 (b)
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$ 2,692,305
1,122,187

3,515,200
1,374,875
2,910,050
3,698,484
1,756,656

1,367,000
2,336,550

4,908,275
2,960,527
1,875,565

620,100
1,863,000
3,561,956
1,638,350
1,043,468
3,543,773
2,919,200
1,151,470
1,223,050

296,425
2,978,800

1,021,250

1,368,413
1,358,175
1,120,262
2,378,644

3,622,500
268,701

3,575,313
3,565,100
865,313

2,851,050
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FIXED INCOME SECURITIES (98.4%) (continued)
UNITED STATES (65.5%) (continued)
CORPORATE BONDS & NOTES (85.5%) (continued)
MarkWest Energy Partners LP f MarkVest Energy Finance Corp.

usD 975,000 4.88% due 12/01/24 (b) $ 984,750

UsD 437,000 5.50% due 02/15/23 (b) 454,480

usD 1,385,000 6.50% due 08/15/21 (b) 1,485,413
McGraw-Hill Global Education Holdings LLC / McGraw-Hill Global Education Finance

UsSh 2,045,000 9.75% due 04/01/21 (b) 2,264,838
Memorial Production Partners LP / Memorial Production Finance Corp.

Usb 755,000 6.88% due 08/01/22 (a),(b) 718,666

usb 1,715,000 7.63% due 05/01/21 (b) 1,680,700
MGM Resorts International

usD 880,000 5,26% due 03/31/20 916,700

usp 530,000 6.00% due 03/15/23 549,213

uUsh 1,993,000 6.75% due 10/01/20 2,162,405

UsD 8,630,000 7.75% due 03/15/22 9,773475
Micron Technology, Inc.

usD 300,000 5.25% due 08/01/23 (a),{b) 300,000

UsD 360,000 5.25% due 01/15/24 (a).(b) 356,400

usb 125,000 5.50% due 02/01/25 (a).(b) 124,050

UsD 1,640,000 5.88% due 02/15/22 () 1,722,000
Neiman Marcus Group LTD, LLC

usD 1,785,000 8.00% due 10/15/21 (a),(b) 1,914,413

UsSD 890,000 8.75% due 10/15/21 (), (b).(0 961,200
Nexeo Solutions LLC / Nexeo Solutions Finance Corp.

UsD 2,530,000 8.38% due 03/01/18 (b) 2,289,650
Nexstar Broadcasting, Inc.

UsD 670,000 6.13% due 02/15/22 (a},(b) 700,150

Usb 3,100,000 6.88% due 11/15/20 {b) 3,283,750
Nielsen Finance LLC / Nielsen Finance Co.

UsSD 1,795,000 5.00% due 04/15/22 {a),(b} 1,801,731
Noranda Aluminum Acquisition Corp.

USD 1,700,000 11.00% due 06/01/19 (b) 1,608,500
NRG Energy, Inc.

USD 1,080,000 7.88% due 05/15/21 (b} 1,135,525

USD 4,165,000 8.25% due 09/01/20 (b} 1,225,114
Oasis Petroleum, Inc.

USD 2,770,000 6.88% due 03/15/22 (b) 2,832,325
Orbital ATK, Inc.

USD 2,245,000 5.25% due 10/01/21 (a),(b) 2,329,187
Oshkosh Corp.

usD 330,000 5.38% due 03/01/22 (b) 344,025

usD 510,000 5.38% due 03/01/25 (2),(b) 527,850
Party City Holdings, Inc.

USD 1,594,000 8.88% due 08/01/20 (b) 1,715,841
Peabody Energy Corp.

USD 2,410,000 6.25% due 11/15/21 1,186,925

UsD 570,000 6.50% due 09/15/20 293,580
Patco Animal Supplies, Inc.

USD 2,595,000 9.25% due 12/01/18 (a), (b) 2,721,506
Plantronics, Inc.

Usb 1,010,000 5.50% due 05/31/23 (a), (b} 1,025,150
Polymer Group, Inc.

USD 3,157,000 7.75% due 02/01/19 (b} 3,279,334
Post Holdings, Inc.

USD 435,000 6.75% due 12/01/21 (a},(b) 430,650

Ust  §,210,000 7.38% due 02/15/22 (b) 6,354,879
Qwest Capital Funding, Inc.

UsSD 2,140,000 7.75% due 02/15/31 2,268,400
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2,500,000
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FIXED INCOME SECURITIES (98.4%) (continued)
UNITED STATES (85.5%} {continued)

CORPORATE BONDS & NOTES (86.5%) (continued)

Radio Systems Corp.
8.38% dué §1/01/19 (a),(b)

Rain Cll Carbon LLC / ClI Carban Corp.
8.00% due 12/01/18 (a),(b)

8.25% due 01/15/21 {a},(b)

Regal Entertainment Group
5.75% due 03/15/22 (b)

Regency Energy Partners LP f Regency Energy Finance Corp.
5.50% dug 04/15/23 (b)

5.75% due 08/01/20 (b)

Reichhold Industries, Inc.
9.00% due 05/08/17 (a), (b),(e)

12.00% due 03/3117

Rentech Nitrogen Partners LP / Rentech Nitrogen Finance Corp.

6.50% due 04/15/21 (a),(b)

Reynolds Group Issuer, Inc. / Reynolds Group Issuer LLC
5.75% due 10/15/20 (b}

9.00% due 04/15/18 (b)

8.88% due 08/15/18 (b)

RHP Hotel Properties LP/ RHP Finance Corp.

5.00% due 04/15/21 (b}

5.00% due 04/15/23 (a).(h)

RKI Exploration & Production LLC / RKI Finance Corp.
8.50% due 08/01/21 (a),(b)

RSP Permian, Inc,

6.63% dug 10/01/22 (a),(b)

Sabine Pass Liquefaction LLC

5.63% due 03/01/25 (a),(0)

5,75% due 05/15/24 (b)

6.25% due 03/15/22 (b)

Sabre GLBL, Inc.
5.38% due 04/15/23 (a),(b}

Sanchez Energy Corp.
6.13% due 01/15/23 (b)

SandRidge Energy, Inc.
7.50% due 03/15/21 (b}

8.13% due 10/15/22 (b}

Scetts Miracle-Gro Co.
6.63% due 12/15/20 {b)

Serta Simmons Holdings LLC
8.13% dug 10/01/20 {a).{b)

Service Corp. Internationat
7.50% due 04/01/27 (b)

ServiceMaster Co.
7.00% due 08/15/20

Sinclair Television Group, Inc.
5.38% due 04/01/21

6.13% due 10/01/22 (b)

Sirius XM Radio, Ine.
5.75% due 08/01/21 (a),(b)

SM Energy Co,
6.13% due 11/15/22 (a).(b)

Spectrum Brands, Inc.
5.75% due 07/15/25 (a),(b)

6.38% due 11/15/20 (b}
6.63% due 11/15/22 (b)
6,75% due 03/15/20 (b)
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$ 4,918,788

1,744,400
242,500

813,700

3,115,350
38,500

3,088,254
1,180,000

955,350
3,527,875
4,751,760
4,780,93%

228,375
715,000

1,681,550
561,600

1,220,000
279,469
3,494,300

1,587,300
1,591,250

328,188
515,850

261,875
6,454,865

637,650
2,566,260

1,795,868
1,703,825

4,288,950
661,988

882,825
1,563,888
10,725
2,631,250
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11,010,000

2,275,000
1,315,000
10,225,000

285,600
2,982,000

660,000

5,000
4,875,000
1,045,000
3,835,000
4,230,000

4,980,000
695,000

4,418,000
27,000
570,000

1,415,000

2,400,000
6,050,000

3,550,000
5,885,000

1,287,000
1,161,000

2,530,000

3,145,000
6,280,000

1,540,000
1,768,000
2,390,000
2,605,000
7,850,000

270,000
996,000

705,000

2,790,000

A

FIXED INCOME SECURITIES (98.4%) (continued)
UNITED STATES (85.5%) (continued)

CORPORATE BONDS & NOTES (85.5%) {continued)
Sprint Capital Corp.

8.75% due 03/15/32

Sprint Corp.

7.25% due 09/15/21

7.63% due 02/15/25

7.88% due 09/15/23 (b)

SunGard Data Systems, Inc.
6.63% due 11701119 (b)

7.63% due 11/15/20 (b)

Targa Resources Partners LP / Targa Rescurces Partners Finance Corp.

4.13% due 11/15/19 (a).{b)

Tenet Healthcare Corp.
4.50% due 04/01/21

6.00% due 10/01/20
6.75% due 02/01/20
8.00% due 08/01/20 (b)
8.13% due 04/01/22

Terex Corp.
6.00% due 05/15/21 (b)

6.50% due 04/01/20 (b)

Tesoro Logistics LP / Tesoro Logistics Finance Corp.
5.88% due 10/01/20 (b)

6.13% due $0/15/21 (b}
6.25% due 10/15/22 (a),{b)
Time, Inc.

5.75% due 04/15/22 (a).(b)

T-Mobile USA, Inc.
6.63% due 04/28/21 (b)

6.73% due 04/28/22 (b)
Triurnph Group, Ine.
4.88% due 04/01/21 (b)

UC! International, Inc.
8.63% due 02/15/19 (b)

United Rentals North America, Inc,
7.63% due 04/15/22 (b)
8.25% due 62/01/21 (b)

United Surgical Partners [nternational, Inc.
9.00% due 04/31/20 {(b)

Valeant Pharmaceuticals International

7.00% due 10/01/20 (a),(b)

7.25% due 07/15/22 (a).(b)

Vanguard Natural Resources LLC / VNR Finance Corp.
7.88% due 04/01/20 (b)

Watco Cos LLG / Watco Finance Corp.
6.38% due 04/01/23 (2),(b)

Whiting Petroleum Cerp.
5.75% due 03/15/21 (b}

Williams Partners LP / ACMP Finance Corp.
6.13% due 07/15/22 (b)

Windstream Services LLC

7.75% due 10/01/21 (b)

WMG Acquisition Corp.

5.53% due 04/15/22 (a), (b)

6.00% due 01/15/21 (a},(b)

WPX Energy, Inc.

5.25% due 09/15/24 {b)

Wynn Las Vegas LLC / Wynn Las Vegas Capital Carp.
5.50% due 03/01/25 (@)

25
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DIEAHifE

$ 11,230,200

2,289,219
1,289,936
10,397,802

1,028,094
3,153,465

660,000

4,950
5,216,250
1,097,250
4,007,575
4,610,700

5,067,150
623,263

4,625,846
28,350
802,775
1,376,088

2,559,120
5,378,250

3,496,750
5,296,500

1,412,483
1,249,526

2,713,425

3,260,456
6,719,600

1,509,200
1,803,360
2,431,825
2,803,631
7,418,250

275,400
1,030,860

669,750

2,790,000



usp

usp

usD
UsD

usp

1,090,000
1,850,000

1,400,000
2,560,000

5,167,291

ARG

FIXED INCOME SECURITIES (98.4%) (continued)
UNITED STATES (85.5%) (continued)

CORPORATE BONDS & NOTES (85.5%) (continued)

Zayo Group LLC / Zayo Capital, Inc.
6.00% due 04/04/23 (a)

Zebra Technologies Corp.
7.25% due 1015122 (3),(b)

ZF North America Capital, Inc.
4.50% due 04/29/22 (a)

4.75% due 04/29/25 (a)

TOTAL CORPORATE BONDS & NOTES

TOTAL UNITED STATES (Cost $671,313,326)

TOTAL FIXED INCOME SECURITIES (Cost $771,422,248)

SHORT-TERM INVESTMENT (0.7%)
SWEDEN (0.7%)
TIME DEPQSIT (0.7%)

ANZ National Bank
0.03% due 06/01115
TOTAL TIME DEPOSIT

TOTAL SWEDEN (Cost $5,167,291)
TOTAL SHORT-TERM INVESTMENT {Cost $5,167,291)

TOTAL INVESTMENTS (Cost $776,589,539)
CASH AND OTHER ASSETS IN EXCESS OF LIABILITIES
NET ASSETS

MEEL R

99.1% $
0.9 6,763,295

US NS -A—JLF-RUF-T72F

(20154 5 A31 BRT)

DIEAHifE

$ 1,097,619
1,790,250

1,424,500

2,563,200
666,785,539
656,785,535

RS- -T1A

$ 756,388,650

5.167.291
5,167,291

5,167,291
5,167,291

761,555,941

100.0% $

768,319,236

All securities in the Schedule of Investments are classified based on management's best assessment of where the country of risk lies rather than the
location of the securities.

{a) 144A Security - Security exempt from registration under Rule 144A of the Securities Act of 1933. These securities may be resold
in transactions exempt from registration, typically to qualified institutional buyers. Unless otherwise indicated, these securities are
not considered illiguid.

(b) Callable security.

{c) Variable or floating rate security as of May 31, 2015.
(d) Perpetual maturity.

(e) Defaulted security.

(f) PIK - Payment in kind security.
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_REH
RER RER BTk
& HEIHF 24948 RER bpkal L& EliEey Rzl (f428)
JPY Citibank N.A. 70,000,000 06/01/2015 LISD 565,571 3$ -3 (1,578) % (1,578)
JPY Citibank N.A. 3,000,000 05/01/2015 USD 24,239 - {68) (68)
JPY Citibank N.A. 400,000 06/01/2015 USD 808 - (2) (2)
JPY Citibank N.A. 10,000,000 06/01/2015 USD 80,796 - {226} {226)
JPY Citibank N.A. 62,000,000 08/01/2015 USD 500,935 - (1,398} {1,398)
JPY Citibank N.A. 100,000,000 06/01/2015 USD 807,859 - {2,255) {2,255)
JPY Citibank N.A, 10,000,000 06/01/2015 USD 80,796 - (228) (226)
JPY Citibank N.A. 46,000,000 06/01/2015 USD 129,273 - (361) (381)
JPY Citibank N.A. 10,000,000 06/02/2015 USD 80,525 456 - 46
JPY Citibank N.A, 19,000,000 06/02/2015  USD 152,997 87 - 87
JPY Citibank N.A. 1,000,000 08/02/2015  USD 8,052 5 - 5
JPY Citibank N.A. 30,000,000 08/02/20158 USD 241,574 138 - 138
JPY Citibank N.A. 62,000,000 06/02/2015 USD 498,252 284 - 284
JPY Citibank N.A. 33,000,000 08/02/2015 Usp 265,731 151 - 151
JPY Citibank N.A. 1,000,000 06/02/2015 usbD 8,052 5 - L3
JPY Citibank N.A. 80,000,000 06/02/2015 usD 644,197 367 - 367
JPY Citibank N.A. 14,000,000 06/03/2015 USD 113,088 - (288) (288)
JPY Citibank N.A. 74,000,000 06/03/2015 usD 597,749 - (1,525) (1,525}
JRY Citibank N.A. 1,000,000 06/03/2015 usD 8,078 - (21) (21)
JPY Citibank N.A. 110,000,000 06/03/2015  USD 888,546 - (2,266} {2,266)
JPY Citibank N.A. 100,000 06/03/2015 UsD 808 - 2) 2)
JPY Citibank N.A. 20,000,000 06/03/2015 usp 161,554 - (412) (412)
JPY Citibank N.A. 30,000 Q6/03/2015 usp 242 - (1) [¢D]
UsD Citibank N.A. 8,888 a6/01/2015  JPY 1,100,000 25 - 25
uso Citibank N.A. 64,637 06/0172015  JPY 8,000,000 180 - 180
usoD Citibank N.A. 13,736 06/01/2015  JPY 1,700,000 38 - 38
usD Citibank N.A. 5,637 06/02/2015  JPY 700,000 - {3) 3)
Ush Citibank N.A. 52,505 06/03/2015  JPY 6,500,000 134 - 134
uso Citibank N.A. 210,020 06/03/2015  JPY 26,000,000 536 — 5368
$ 1,996 $ (10,63_2) E (8,636)
— — '~
USHYF MXNZ S R ICH 1T B 5ETHES]
_REH
REH RER ik Eny
E HEIHF 24948 RER bntall 24948 iy Ealigs] ($4%8)
MXN Citibank N.A. 640,303,613 07/02/2015 UsSD 41,763,691 $ — 5 (275,997) & (275,997)
— — -
USHYF AUDY S RICH T B 5ETHESI
=1
K= RER BIEE
& B5IHF 24948 RiER Etall 24948 Rl EaligsE] (##41%8)
AUD Citibank N.A. 82,085,575 07/02/2015  USD 63,847,466 $ - $  (1,306435) $ (1,306,435)
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USHYF BRLY S R ICH (T2 BEFHES]
REH
HEH RER ST{fiEs
& HEIHF 24948 RER Btall 24948 iy Ealigs] (#4%8)
BRL Citibank N.A. 291,327,259 Q7/02/2015 UsSD 92,209,289 - 3§ {1,777,944) § (1,777,944)
USHYF CNYZ S RICH T2 BEFHESG]
_REH
HEH RER B E
5 HEIHF 2405 RER Entall 24948 iy Ealigs] (#4%8)
CNY Gitibank N.A. 3010630  07/022015  USD 491,037 ) (6.261)6 (6.261)
USHYF IDRZ S RICHIF R BEFHELSI
_RER
REH AEH o=y
g EI8F 24948 RER FEAN 249%E o afiikag Ralif] (#41%8)
IDR Citibank N.A. 54,018,342,130 07/02/2015 usop 4,051,165 11,509 $ - 3 11,508
USHYF JPYZ S RICHIT B BETHELSI
_RER
REH REHR EaikicEny
s WEIH8F 249%8 REB SEH) 249%8 R afiikas Ealip] (#4%8)
JPY Citibank N.A. 3,791,511,752 07/02/2015 USD 30,934,435 — % Q72.737) 5 (372,737)
USHYF Resources CurrencyZ S RICH1F 3 E5EF#ERE]
_RER
REH REH sk
5 BEIH8F 2448 REB Etall 2448 Bl Eaifs] (f41%8)
AUD Citibank N.A. 3,849,708 07102/2045 usb 3,077,707 - % {62,877) 8 {62,877)
BRL Citibank N.A. 8,921,692 Q710212045 usb 2,823,845 - (54,448) {54,448)
ZAR Citibank N.A. 36,041,612 Q71022015 ushD 2,978,251 — (23,628) (23.628)
i ] (140,953) S (140.953)
USHYF TRYZ S RICHIF 3 BEFHELSI
_REH
REH REH o=k
s WEI8F 24958 RER ST 249%8 R afiikas Balif] (#41%8)
TRY Citibank N.A. 388,238,472 07/062/2015 USD 148,180,697 -3 (1,637,701) $ (1,637,701)
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—_ & = =
TUNT 1 TEBRODEE
TYUNT4T  TYNRT1T
EIHEF HEDE ARNE ZHERE EAERE ksl

EBTUNT4T

ABFH Citibank N.A. $ 1350500 $ (5528660) § - § - § (5515155)

RRA=RY T4y

ZHDHREL S $ 13,506 5 (5528,860) § -5 - §  (5515155)

TUNT 1 ITHE
BEM
AUD - Australian Dollar
BRL - Brazilian Real
CNY -  Chinese Yuan
IPR - Indonesian Rupiah
MXN - Mexican Peso
JPY - Japanese Yen
TRY Turkish Lira
USD -  United States Dollar
ZAR - South African Rand
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«SE134P) ;REH20165F 1 B14H

[ET&EHAR - 2015 7 H158~20165 1 A14H]
Yr—-J—)L I¥—=T72F| &, 1 B4BIZEIBHOREEZTVLEL
LT, &% - BRAICEDE, 479 —T7 FOFERYOERRRE SHRERLLITFET,
B A A & | OHAEOAHBICKEL. REL-REOERZBIE L CERZITVET,
FEEHRNZR|ODHEOLHE
T AGR|NEEEE~NOBEITVERA,

O#&if 5 HIDERRER

B o o= |7 i
M % % % "M
9 1 (20144E 1 A14H) 10, 042 0.0 90. 4 — 1,437
1031 (20144 7 H14H) 10, 045 0.0 93.4 — 1,284
1131 (201541 H14H) 10, 047 0.0 84.8 — 1,179
12391 (2015647 H14H) 10, 049 0.0 85. 2 — 821
13341 (20164 1 A14H) 10, 049 0.0 70. 3 — 852
() TEHREWEIR] (X R—FER R,
WY T 7o ROMEE & 2 HTEYRIERNGEE LRV, XU Fv—2%3H 0 FH A,
OZHP D ELEMEE L TRFDHR
® A oo®o BB AN %
W oy o= | MOA o F T/ B
ag ") M % % %
20154 7 A14H 10, 049 — 85. 2 —
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8 AK 10, 049 0.0 73.7 —
9 A K 10, 049 0.0 60.9 —
IUEES 10, 049 0.0 55.9 —
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12A K 10, 049 0.0 76. 4 —
#H %)
20164 1 H14H 10, 049 0.0 70. 3 —
() BT =13 b,

() MERSMIL=R) (TR R — e R,
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W (900, 000)

(%) @ETZERE,  (REFIF2EIEERTEY A, )
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A &5 g E A =2 e N
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TH TH % % % % %
EERES: 596, 500 599, 097 70.3 - — 70.3
(200, 000) (200, 000) (23.5) (=) (—) (—) (23.5)
A 3t 596, 500 599, 097 70.3 — — 70.3
= g (200, 000) (200, 000) (23.5) (—) (—) (—) (23.5)

() () Pk Rl e,

(1) MAMERIT, MEFERERIC S 5 RHmEOEIA,

() FHHZ W TR @M G 3EE . MREREStEL VT =22 AFLTOVET,

(%) BEOMBAND S DA, BUITEEERICE O CRid,

(7£) B BHLUTHMALROHEIZBOTIE, Moody s& S&POKMITD I bbb OEFEMA L TOET,

(B)EWN GRER) ~ttfd  SmBIBER

% s I |\ m o4& | M (M EEAA
EfEiT % % TH T
55566 0] [ AL HIFE SR — 200, 000 200,000 | 2016/2/1
FEOBEIFIFTEMRE (5 47) 0.3 100, 000 100, 143 | 2016/ 6 /20
FE2TTRIFIAFER (104) 1.6 67,900 68,088 | 2016/ 3 /20
FE2TREIFIFHER (104) 2.0 28, 600 28,698 | 2016/ 3 /20
HE280EIFIFFER (104) 1.9 50, 000 50,408 | 2016/ 6 /20
H282EIFIAHEE (104F) 1.7 150, 000 151,759 | 2016/ 9 /20

& 7 596, 500 599, 097
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