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7,870,000

4,495,000
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6,720,000
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2,635,000
3,645,000

345,000
345,000
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FIXED INCOME SECURITIES {36.0%) {continued)
UNITED STATES (85.3%) (continued)

CORPORATE BONDS & NOTES (85.3%) {continued)
Caesars Entertainment Resort Properties LLC

8.00% due 10/01/20 (a)

Calpine Corp.

7.50% due 02/15/21 (a)

7.88% due 07/31/20 (a)

CBS Outdoor Americas Capital LLC / CBS Qutdoor Americas Capital Corp.
5.25% due 02/15/22 (a)

CCO Hotdings LLC / CCO Holdings Capital Corp.
6.25% due 03/15/21
7.00% due 01/15/19
7.38% due 06/01/20

CDWLLC / CDW Finance Corp.
8.50% due 04/01/19

Central Garden & Pet Co.
8.25% due 03/01/18

CenturyLink, Inc.
5.80% due 03/15/22

Chesapeake Energy Corp,

3.48% due 04/15/19 (b)

4.88% due 04/15/22

6.13% due 02/15/21

6.63% due 08/15/20

6.88% due 11/15/20

Chinos Intermediate Holdings A, Inc,
7.75% due 05/01/119 (a)

Chiquita Brands International, Inc. 7 Chiquita Brands LLC
7.88% due 02/01/21

Chrysler Group LLC / CG Co.-lssuer, Inc.
8.00% due 08/15/19

8.25% due 06/15/21

CHS/Community Health Systems, Inc.
5.13% due 08/01/21 (a)

Cinemark USA, Inc.
4.88% due 06/01/23

7.38% due 06/15/21

CIT Group, Inc.
3.88% due 02/19/19

5.25% due 03/15/18
5.50% due 02/15/19 (a)

Claires Stores, Inc.
8.88% due 03/15/18

9.00% due 03/15/19 (a)

Clean Harbors, Ing,
5.26% due 08/01/20

Clear Channel Communications, Ine.
9.00% due 03/01/21

Clear Channel Worldwide Holdings, Inc.
6.50% due 11/15/22

7.63% due 03/15/20

CNH Industrial Capital LLC
3.63% due 04/15/18

Cogent Communications Finance, Inc.
5.63% due 04/15/21 (&)

Cogent Communications Holdings, Inc:
8.38% due 02/15/18 (a)

CommScope, Inc.
5.00% due 06/15/21 (a}

5,50% due 08/15/24 (a}

(201455331 HERFE)
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$ 4,967,169

1,350,875
3,695,910

230,625

3,642,487
9,730,575
1,527,525

7,866,219
7,326,212
11,160,240

1,299,200
2,217,575
2,196,931
2,696,850

842,513

3,048,800
3,646,562

1,873,637
17,077,200

908,425

2,181,775
3,650,625
1,926,431
5,245,260
7,149,600

3,222 450
8,086,425

4,607,375
7,973,157

17,273,114
7,220,400

410,000
2,595,475
3,009,262

346,725
346,725
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2,520,000
1,735,000

4,035,000
1,050,000

786,000
3,930,000
4,930,000

945,000
1,990,000

1,426,000
4,197,000

6,200,000

1,585,000
3,405,000

170,000
11,350,000

7,315,000
6,065,000

6,245,000
2,310,000
1,195,000

2,145,000

795,000
7,830,000
1,330,000
7,415,000
7,005,000
3,645,000

5,095,000
16,311,000
11,560,000

8,493,000

2,740,060
1,660,000

2,940,000

AL

FIXED INCOME SECURITIES {96.0%) (continued)
UNITED STATES (85.3%) (continued)

CORPORATE BONDS & NOTES {85.3%) (continued)

CommScope, In¢.
8,25% due 01/15/19 (a)

CONSOL Energy, Inc.
5.88% due 04/15/22 (a}

Corrections Corp. of America

4.13% due 04/01/20

4.63% due 05/01/23

Crosstex Energy LP / Crosstex Energy Finance Corp.
7.13% due 06/01/22

Crown Caslle International Corp.

5.25% due 01/15/23

CSC Holdings LLGC
8.63% due 02115119

Dana Holding Corp.
5.38% due 09/15/21

6.00% due 09/15/23

DaVita HealthCare Partners, Inc.
6,38% due 11/01/18

6.63% due 11/01/20

Denali Borrower LLG / Denali Finance Corp.
5.63% due 10/15/20 (a)

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

5.50% due 05/01/22

DISH DBS Corp.
5.13% due 05/01/20

5.88% due 07/15/22
6.75% due 06/01/21
7.88% due 08/01/18

DJO Finance LLC / DJO Finance Corp.
7.75% due 04/15/18

8.75% due 03/15/18
9.88% due 04/15/18
Eagle Midco, Inc.
9.00% due-06/15/18 (a)
Entegris, Inc.

6.00% due 04/01/22 (a)

EP Energy LLG / EP Energy Finance, Inc.
9.38% due 05/01/20

EP Energy LLC / Everest Acquisition Finance, Inc.
7.75% due 08/01/22

Epicor Software Corp.
8.63% due 05/0119

EV Energy Partners LP / EV Energy Finance Corp.
8.00% due 04115119

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

First Data Corp.

7.38% due 06/15/19 (a)
8.75% due 01/15/22 (a)
8.88% due 08/15/20 (a}
12.63% due 01/15/21
Fresenius Medical Care US Finance I, Inc.
5.63% due 07/31/19 (a)
Gardner Denver, Inc.
6.88% due 08/15/21 (a)
GCl, Inc.

6.75% due 06/01/21

(201455331 HERFE)
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$ 2,736,720
1,800,062

4,024,912
1,039,500

912,742
4,087,200
5,879,025

1,032,312
2,104,425

1,497,300
4,469,805

6,471,250

1,506,312
3,507,150

178,500
12,172,875
8,275,004
7,217,350

6,526,025
2,483,250
1,287,612

2,238,844
798,975
8,994,712
1,491,262
8,054,544
7,320,225
3,881,925
5,464,388
17,860,545

12,831,600
10,212,832

2,890,025
1,730,550

2,984,100
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5,105,000
7,308,000
4,150,000
5,250,000
1,870,000

3,720,000
3,045,000

2,475,000
3,725,000
1,765,000
6,420,000
5,305,000

5,250,000
1,705,000

4,040,000
17,060,000

4,795,000
20,215,000

2,875,000
2,985,000
3,975,000

6,320,000
605,000

5,130,000
1,175,000

7,445,000

5,100,000
2,835,000

2,980,000
4,340,000
2,630,000
7,355,000
6,640,000

4,610,000
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FIXED INCOME SECURITIES (96.0%) (continued)
UNITED STATES (85.3%) (continued)

CORPORATE BONDS & NOTES (85.3%) (continued)

GClI, Inc.
8.63% due 11/15/19

GenCorp, Inc.
7.13% due 03/15/21

General Cable Corp.
6.50% Gue 10/01/22 (a)

General Motors Co.

4.88% due 10/02/23 {a)

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

Geo Group, Inc.
5.88% due 01/16/22

6.63% due 02/15/21

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

8.25% due 08/15/20
8.75% due 08/15/20

Greal Lakes Dredge & Dock Corp.
7.38% due 02/01/19

Gymboree Corp.

9.13% due 12/01/18

Halcon Resources Corp.
8.88% due 05/15/21

9.25% due 02/15/22

Hanesbrands; Inc.
6.38% due 12/15/20

HCA Holdings, Inc.
7.75% due 05115/21

HCA, Inc.
6.50% due 02/15/20

7.50% due 02/15/22

HD Supply, Inc.
8.13% due 04/15/19

11.00% due 04/15/20

11.50% due 07/15/20

HealthSouth Corp.

7.75% due 09/15/22

Hearthside Group Holdings LLC/Hearthside Finance Co.
6.50% due 05/01/22 (a)

Hertz Corp.

5.88% due 10/15/20

7.38% due 01/15/21

Hexion US Finance Corp.

6.63% due 04/15/20

Hexion US Finance Corp. / Hexion Nova Scotia Finance ULC
8.88% due 02/01118

9.00% due 11/15/20

Hiland Partners LP/ Hiland Partners Finance Corp.
7.25% due 10/01/20 ()

Hillman Group, Inc.

10.88% due 06/01/18

Hiiton Worldwide Finance LLC / Hilton Worldwide Finarice Corp.
5.63% due 10/15/21 (a)

HJ Heinz Co.

4.25% due 10/15/20 (a)

Hologic, Inc.

6.25% due 08/01/20

Hughes Satellite Systems Corp,

6.50% due 06/15/19

(201455331 HERFE)
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$ 5,436,825
7,948,537
4,175,937
5,499,375
1,853,637

3,850,200
3,265,762

2,607,750
4,118,125
2,091,525

6,724,950
3,358,387

5,591,250
1,824,350

4,378,350
18,787,325

5,448,319
23,207,787

3,279,037
3,529,763
4,770,000
6,920,400

609,537

5,424,975
1,289,562

7,835,863

5,316,750
2,835,000

3,255,650
4,604,740
2,781,225
7,355,000
7,065,000

6,122,863
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2,780,000
3,840,000
2,020,000

4,455,000
2,860,000

5,875,000
1,465,000

2,145,000
1,735,000
4,145,000
12,870,000

4,605,000
4,630,000

4,210,000
2,235,000
4,065,000

820,000
3,410,000
920,000

6,835,000
3,280,000
5,894,000
1,220,000

1,785,000
4,190,000

3,805,000
3,320,000

5,510,000

860,000
5,675,000
4,630,000
6,220,000
5,653,000

1,365,000
2,000,000

AL

FIXED INCOME SECURITIES (96.0%) (continued)
UNITED STATES (85.3%) (continued)

CORPORATE BONDS & NOTES (85.3%) (continued)

Huntsman International LLC
4.88% due 11/15/20

8.63% due 03/15/120

8.63% due 03/15/21

IMS Health, Inc.

6.00% due 11/01/20 (a)
Infor Software Parent LLG f Infor Software Parent, Inc.
7.13% due 05/01/21 (a}
Infor US, Inc.

9.38% due 04/01/19
11.50% due 07/15/18

Interline Brands, Inc.
10.00% due 11/15118

International Lease Finance Corp.
4.63% due 04/15/21

5.88% due 04/01/19
6.25% due 05/15/19

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

11.00% due 08/15/18 (a}

Iron Mouritain, Inc.
6.00% due 08/15/23

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

Jack Cooper Haldings Corp,
9,25% due 06/01/20 (a)

JC Penney Corp., Inc.
5.75% due 02/16/18

6.38% due 10/15/36

7.95% due 04/01/17

Kinetic Concepts, inc. / KCI USA, Inc.
10.50% due 11/01/18

Kratos Defense & Security Solutions, Inc.
7.00% due 05/1519 (2)

L Brands, Inc.
6.63% due 04/01/21

Laredo Petroleum, [nc.

5.63% due 01/15/22

Legacy Reserves LP / Legacy Reserves Finance Corp.
6.63% due 12/01/21 (a)

8.00% due 12/01/20

Level 3 Financing, Inc.
8.13% due 07/01/19

B8.63% due 07/15/20

Linn-Energy LLC / Linn Enargy Finance Corp.
7.75% due 02/01/21

Live Nation Entertainment, Inc.

5.38% due 06/15/22 (a)

LSB Industries, Inc.
7.75% due 08/01/19 (a)

Magnachip Semiconducior Corp.
6.63% due 07/15/21

Manitowoc Co., Inc.
8.50% due 11/01/20

Marina District Finance Co., Inc.
9.88% due 08/15/18

MarkWest Energy Partners LP / MarkWest Energy Finance Corp.
5.50% due 02/15/23
6.50% due 08/15/21

(201455331 HERFE)
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3 2,863,400
4,185,600
2,252,300

4,700,025
2,917,200

6,572,656
1,684,750

2,318,600
1,765,363
4528413
14,301,787

5,023,650
4,364,038

4473125
2,268,525
4,441,013

740,050
2,693,900

915,400
7,754,923
3,357,900
6,630,750
1,250,500

1,811,775
4,472,825

4,156,963
3,726,700

5,943,913

866,450
6,058,063
4,548,975
6,935,300
5,978,048

1,426,425
2,160,000
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FIXED INCOME SECURITIES (96.0%) (continued)
UNITED STATES (85.3%) {continued}
CORPORATE BONDS & NOTES (85.3%) {(continued)
McGraw-Hill Global Education Holdings LLC / McGraw-Hill Global Education Finance

USD 2,045,000 10.00% due 04/01/21 (a) 3 2,336,413
Memorial Production Partners LP / Memarial Production Finance Corp.

Usb 3,290,000 7.63% due 05/01/21 3,405,150
MGM Resorts International

USD 6,480,000 §.25% due 03/31/20 6,731,100

USD 4,905,000 6.75% due 10/01/20 5,438,419

USD 10,535,600 7.76% due 03/15/22 12,365,456

usD 1,360,000 8.63% due 02/01/19 1,621,800
Michaels FinCo Holdings LLC / Michaels FinCo, Inc.

uUsD 760,000 7.50% due 08/01/18 (a) 779,000
Michaels Stores, Inc.

UsD 4,486,000 7.75% due 110118 4,743,945
Micron Technology, Inc.

USD 845,000 5.88% due 02/15/22 (a) 1,008,788
Midstates Petroleum Co:, Inc. f Midstates Petroleum Co. LLC

USD 2,240,000 9.25% due 06/01/21 2,515,500

UsSD 1,680,000 10.75% due 10/01/20 1,873,200
Mueller Water Products, Inc.

USD 2,643,738 8.75% due 08/01/20 2,934,549
Neiman Marcus Group LTD LLC

usD 1,785,000 8.00% due 10/15/21 (a) 1,963,500

usD 800,000 8.75% due 10/15/21 (a) 981,225
Nexeo Solutions LLC / Nexeo Solutions Finance Corp.

USD 4,160,000 8.38% due 03/01/18 4,201,600
Nexstar Broadcasting, Inc.

USD 4,800,000 6.88% due 11/15/20 5,124,000
Nielsen Finance LLC/ Nielsen Finance Co,

USD 1,435,000 4.50% dite 10/01/20 1,452,937

USD 1,365,000 5.00% due D4/15/22 (a) 1,375,238
Noranda Aluminum Acquisition Corp.

USD 2,000,000 11.00% due 05/01/19 1,800,000
NRG Energy, Inc.

uUsD 85,000 6.26% due 07/15/22 () £0,100

UsD 1,060,000 7.88% due 05/15/21 1,179,250

USD 3,460,000 8.25% due 09/01/20 3,823,300
Nuveen Investments, Inc.

uUsb 5,170,000 9.50% due 10/15/20 (a) 6,138,375
Oasis Petroleum, Inc.

USD 2,955,000 6.88% due 03/15/22 (a) 3,213,563
Oshkosh Corp.

Usb 330,000 5.38% due 03/01/22 (a) 338,663

usD 1,802,000 8.50% due 03/01/20 1,738,170
Packaging Dynamics Corp.

usD 3,315,000 8.75% due 02/01/16 (a) 3,408,163
Party City Holdings, Inc.

USD 7,084,000 8.88% due 08/01/20 7,874,340
PC Nexico Holdings LEG / PC Nextco Finance, nc.

UsD 2,060,000 8.75% due 08/15/19 {a) 2,121,800
Peabody Energy Corp.

UsD- 4,035,000 6.25% due 11/15/21 4,035,000
Petco Animal Supplies, Inc.

USD. 4,870,000 9.25% due 12/01/18 {(a) 5,229,211
Plains Exploration & Production Co.

UsD' 3,185,000 6.50% due 11/15/20 3,535,350

USD 4,655,000 6.88% due 02/15/23 5,289,244
Polymer Group, inc.

USD 5,814,000 7.75% due 0210419 6,184,643
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FIXED INCOME SECURITIES (95.0%) {continued)
UNITED STATES (85.3%) (continued)
CORPORATE BONDS & NOTES (85.3%) (continued)
PolyOne Corp.

usp 835,000 7.38% due 09/15/20 $ 911,194
Post Holdings, Inc.

usb 1,010,600 6.00% due 12/15/22 (a) 1,018,838

usD 1,965,000 6.75% due 12/01/21 (a) 2,082,900

usD 6,555,000 7.38% due 02/15/22 (a) 7,112,175
QR Energy LP/ QRE Finance Corp.

usD 3,375,000 9.25% due 08/01/20 3,611,250
Qwest Capital Funding, Inc.

usD 1,855,000 7.75% due 02/15/31 1,919,925
Radio Systems Corp.

USD " 4,565,000 8.38% due 11/01/19 (a) 4,987,263
Rain Cll Carbon LLC / Cll Carbon Corp.

UsD 1,780,000 8.00% due 12/01/18 (a) 1,864,550

usD 1,370,000 8.25% due 01/15/21 (a) 1,421,375
Rayonier AM Products, Inc.

usD 1,230,000 5.50% due 06/01/24 (a) 1,245,375
Realogy Group LLC

uso 7,510,000 7.88% due 02/15/19 (a) 8,110,800
Regal Entertainment Group

usD 790,000 5.75% due 03/15/22 815,675
Regency Energy Pariners LP / Regency Energy Finance Corp.

USD 3,010,000 5.50% due 04/15/23 3077725

usp 35,000 5.75% due 09/01/20 36,750

USD 725,000 5.88% due 03/01/22 770,313
Reichhold Industries, lnc.

UsD 7,720,635 9.00% due 05/08/17 (a) 5,134,222
Rentech Nitrogen Partners LP / Rentech Nitrogen Finance Corp.

USD 2,495,000 6.50% due 04/15/21 (a) 2,495,000
Reynolds Group Issuer, Inc. / Reynolds Group [ssuer LLC

USD 6,875,000 5.75% due 10/15/20 7,150,000

USD 15,184,000 9.00% due 04/15/19 16,095,040

USD 10,815,000 9.88% due 08/15/19 ’ 11,910,019
RHP Hotel Properties LP / RHP Finance Corp.

Usb 1,775,000 5.00% due 04/15/21 1,770,563
Rite Aid Gorp.

usD 1,755,000 9.25% due 03/15/20 2,000,700
RK) Exploration & Production LLC / RKI Finance Corp.

UsSD 3,575,000 8.50% due 08/01/21 {a) 3,878,875
Rockwood Specialties Group, Inc.

UsD 1,200,000 4.63% due 10/156/20 1,948,875
RSI Home Products, Inc.

uspD 1,785,000 6.88% due 03/01/18 (a) 1,916,644
Sabine Pass Liquefaction LLC

usD 100,000 5.63% due 04/15/23 102,750

UsD 2,175,000 5.75% due 05/15/24.(2) 2,234,812

USD 3,985,000 6.25% due 03/15/22 (a) 4,278,894
Sabre GLBL, Inc.

USD 4,365,000 8.50% due 05/15M19 (a} 4,861,737
Sally Holdings LLC / Sally Capital, Inc.

UsD: 1,175,000 5.50% due 11/01/23 1,204,375

USD 2,445,000 5,75% due 06/01/22 2,610,038

USD 2,385,000 6.88% due 11/15/19 2,599,650
SandRidge Energy, Inc.

UsD' 3,360,000 7.50% due 03/15/21 3,578,400

USD 3,030,000 8.15% due 10/115/22 3,287,560
SBA Telecommunications, inc.

uUsD 1,197,000 8.25% due 08/15/19 1,259,843
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1,250,000

1,865,000
5,374,000

8,911,000

1,705,000
545,000
2,250,000

3,730,000

2,500,000
2,195,000

3,790,000
4,120,000
1,780,000

1,465,000
1,040,000
2,500,000

18,275,000
2,365,000

3,740,000
12,490,000

3,845,000

3,375,000
2,982,000

1,265,000

1,195,000
4,185,000
4,875,000
1,045,000
10,620,000
4,530,000

6,025,000
2,515,000

5,624,000
2,115,000

1,415,000
310,000

2,400,000
6,440,000

AL

FIXED INCOME SECURITIES (96.0%) {continued)
UNITED STATES (85.3%) (continued)

CORPORATE BONDS & NOTES (85.3%) (continued)

Scotts Miracle-Gro Co.
6.63% due 12/15/20

Sealed Air Corp.

6.50% due 12/01/20 {(a)
8.38% due 09/15/21 (a)
Serta Simmons Holdings LLC
8.13% due 10/01/20 {a)
Service Corp, International
5.38% due 05/15/24 (a)
7.50% due 04/01/27

7.63% due 10/01/18

ServiceMaster Co.
7.00% due 08/15/20

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

6.13% due 10/01/22
Sirius XM Radio, Inc.
4.25% due 05/15/20 (a)
5.75% due 08/01721 (3)
6.00% due 07/15/24 (a)

Spectrum Brands, Inc.
6.38% due 11/15/20
6.63% due 11/15/22
6.75% due 03/15/20
Sprint Capital Corp.
8.75% due 03/15/32

Sprint Communications, Inc.
8.00% due 11/15/18 (a)
Sprint Corp.

7.25% due 09/15/21 (a)
7.88% due 09/15/23 {a}

881 Investments Il Ltd. / SS! Co.-Issuer LLC
11.13% due 08/01/18

SunGard Data Systems, Inc.
6.63% due 11/01/19

7.63% due 11/15/20

Tempur Sealy International, Inc.
6.88% due 12M15/20

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

4.75% due 06/01/20
6.00% due 10/01/20
6.75% due 02/01/20
8.00% due 08/01/20
B.13% due 04/01/22

Terex Corp.
6.00% due 05/15/21

6.50% due 04/01/20

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

6.13% due 10/15/21

Time, Inc.

5.75% due 04/15/22 {a)

T-Mobite USA, Inc.

6.25% due 04/01/21

6.63% due 04/28/21
6.73% due 04/28/22

(201455331 HERFE)

A IE ffifE

$ 1,350,000

2,190,975
6,153,230

9,735,268

1,728,529
591,325
2,618,550

3,935,150

2,490,625
2,255,363

3,733,150
4,336,300
1,828,950

1,587,694
1,138,800
2,687,500

21,153,313
3,480,975

4,142,050
14,143,700

4,058,897

3,569,063
3,260,017

1,385,175

1,186,038
4,237,312
5,240,625
1,118,150
11,575,800
5,152,875

6,431,688
2,725,631

5,877,080
2,231,325

1,415,000
329,375

2,586,000
5,955,200
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FIXED INCOME SECURITIES (96.0%) (continued)
UNITED STATES (85.3%) {continued)
CORPORATE BONDS & NOTES (85.3%) (continued)
TransDigm, Inc.

usbp 575,000 6.00% due 07/15/22 {2) $ 570,313

USD 410,000 8.50% due 07/15/24 () 416,150
Triumph Group, Inc.

USD 3,550,000 4.88% due 04/01/21 3,532,250
tw telecom holdings inc

usD 2,115,000 6.38% due 10/01/22 2,159,944
UCI International, Inc.

USD 8,420,000 8.63% due 02/15/19 8,082,150
United Rentals North- America, inc.

USD 2,005,000 7.38% due 05/15/20 2,335,925

UsSD 4,307,000 7.63% due 04/15/22 4,883,061

UsD 8,455,000 8.25% due 02/01/21 2,469,600
United Surgical Partners International, inc.

USD 3,860,000 9.00% due 04/01/20 4,274,850
Vail Resorts, Inc.

uUsD 6,625,000 6.50% due 05/0119 6,964,531
‘Valeant Pharmaceuticals International

USD 635,000 B.75% due 08/15/21 (a) 674,688

USD 5,960,000 7.00% due 10/01/2C {a) 6,347,400

Usb 7,530,000 7.25% due 07/15122 (a) 8,151,225
Vanguard Natural Resources LLC / VNR Finance Corp,

UsSD 1,540,000 7.88% due 04/01/20 1,663,200
‘Watco Cos LLC / Watco Finance Gorp.

USD 3,143,000 6.38% due 04/01/23 (&) 3,205,860
Whiting Petroleum Corp.

UsSD 6,190,000 5.75% due 03/15/21 6,685,200
William Carter Co.

USD 445,000 5.25% due 08/15/21 (a) 463,912
Windstream Corp.

USD 3,160,000 6,38% due 08/01/23 3,136,300

usp 1,500,000 7.50% due 04/01/23 1,593,750

uso 65,000 7.76% due 10/15/20 70525

USD 14,490,000 7.75% due 10/01/21 15,721,650
WMG Acquisition Corp.

uUsD 270,000 5.63% due 04/15/22 (a) 270,675

UsD 886,000 6,00% due 01/15/21 (a} 1,030,860

Ush 1,170,000 8.75% due 04/15/22 {a) 1,170,000
Zayo Group LLC / Zayo Capital, Inc.

UsD 1,915,000 8.13% due 01/01/20 2,092,138
TOTAL CORPORATE BONDS & NOTES 1,383,538,634
TOTAL UNITED STATES {Cost $1,327,656,768) 1,383,538,634
TOTAL FIXED INCOME SECURITIES (Cost $1,493,920,139) $ 1,557,053,005
SHORT TERM INVESTMENT {1.6%)
SWEDEN (1.6%)
TIME DEPOSIT (1.6%)
Skandinaviska Enskilda Banken AB

USD' 25,996,510 0.03% due 06/02/14 25,996,510
TOTAL TIME DEPOSIT 25,996,510
TOTAL SWEDEN (Cost $25,996,510) 25,996,510
TOTAL SHORT TERM INVESTMENT (Cost $25,996,510) 25,996,510
TOTAL INVESTMENTS (Cost $1,519,916,649) 976 $ 1,583,049,515
CASH AND OTHER ASSETS IN EXCESS OF LIABILITIES 24 39,271,882
NET ASSETS 100.0%, § 1,622,321,397

Al ities in the of are ified based on 's best 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 of ise indi i, these ities are not i flliquid.

(p) Floating rate security as of May 31, 2014.

(c) Perpetual maturity.
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_kEH
REH AR Btk
niF ElkES 24958 RER 5 2958 SRl EafigE] (fu%8)
JpPY Gitibank N.A, 4,000,000  06/02/2014 USD 39310 § -3 (17)$ (1)
JPY Citibank N.A. 5,000,000 06/02/2014 USD 49,138 - (22) 22)
pY Citibank N.A, 40,000,000 08/02/2014 USD 303,103 - (175) {175)
JPY Citibank N.A. 240,000,000 06/02/2014 USD 2,358,617 - {1,063} (1,053)
JPY Citibank N.A. 60,000,000  08/02/2014 USD 589,854 - (263} (263)
JPY Citibank N.A. 13,000,000  06/02/2014 USD 127,758 - (57) 57
JPY Citibank N.A_ 70,000,000 06/03/2014 USD 689,602 - (1,979) (1,979)
IPY Citibank N.A. 4,100,000  0&/03/2014 USD 10,837 - (31} 1)
JPY Citibank N.A. 599,999  06/03/2014 USD 6,396 - (20} (20)
JPY Citibank N.A. 11,700,000 06/03/2014 USD 115262 - (331} (331
JPY Citibank N.A. 50,000,000  06/03/2014 USD 492,573 - (1,413) (1,413)
JPY Citibank N.A_ 11,000,000 06/03/2014 USD 108,366 - {311} {311}
JPY Citibank N.A. 120,000,000  06/03/2014 USD 1,182,174 - (3,392) (3,302)
JPY Citibank N.A. 1,000,000  06/03/2014 USD 9,851 - (28) (28)
JPY Citibank N.A. 80,000,000  06/03/2014 USD 788,116 - (2,261) (2.281)
JPY Citibank N.A. 20,000,000  06/04/2014 USD 196,565 - (100) (100}
JPY Citibank N.A. 30,000,000  06/04/2014 USD 294,847 - (150) (150)
IPY Citibank N.A. 10,000  06/04/2014 USD o8 - = 0
JPY Citibank N.A, 50,000,000  06/04/2014 USD 580,694 - (209) (200)
JPY Citibank N.A. 3,000,000  08/04/2014 USD 29,485 - (15) (15)
usb Citibanik N.A. 393,103 06/02/2014 JPY 40,000,000 175 - 175
usD Citibank N.A. 983  06/02/2014 JPY 100,000 - - 0
usb Citibank N.A. 11,793 06/02/2014 JPY 1,200,000 5 - 5
usb Citibank N.A. 39,310 06/02/2014 JPY 4,000,000 18 - 18
usD Citibank N.A, 98,276 06/02/2014 JPY 10,000,000 44 - 44
usD Citibank N.A. 197,028 06/03/2014 JPY 20,000,000 565 - 565
usD Citibank N.A. 216,782  06/03/2014 JPY 22,000,000 622 - 622
usp Citibank N.A. 13760  05/04/2014 JPY 1,400,000 7 - 7
usb Citibank N.A. 687,976  06/04/2014 JPY 70,000,000 349 - 349
usD Citibank N.A. 196,565  05/04/2014 JPY 20,000,000 100 - 100
usD Citibank N.A, 186,736 060472014 JPY 19,000,000 95 - 95
usD Citibank N.A. 3,931 06/04/2014 JPY 400,000 2 - 2
usp Citibank N.A. 19,656 06/04/2014 JPY 2,000,000 10 - 10

3 1992 5 (11917)8 {8,925)

USHYF MXNZ S5 R ICH 1T 5 5EFHERE]

REH

REH AEH EeafiipisEe

e B5148F LR REBR  FTH 24958 B BXiifis] (f4%8)
MXN Citibank N.A. 1,381,215,644 07/02/2014 USD 106,863,632 $ 322,268 $ -8 322,268

USHYF AUDZ S RICHIT B BETHESI

_REH
RE REH EoalikicEny

Wi WEIH8F 224958 RFER A H9%8 Eoafiifas ikl (f1%8)
AUD Cifibank N.A: 118,668,106 07/02/2014 USD 109,227,573 $ 991,468 § - % 991,468
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RER
REH XREH EaliticEny
S WEIHEF 22958 RFEBR A 4958 Rafifas o] (F#i%8)
BRL Citibank N.A. 361,566,517 07/02/2014 USD 161,289,460 5 - § (1,230,604)% (1.230,604)
USHYF CNYZ S RICH T B BETHERS]
_REH
REH XREH EalikicEny
e WEIH8F 225958 RFEBR A H9%8 Rafifas o] (F4i%8)
CNY Citibank N.A. 3,868,039 07/02/2014 USD 625,679 3 -3 (7,638) $ (7,638)
USHYF IDRZ S RICH T2 5EFHERS]
_REH
REH REH i sEay
i H5IH8F R RFER  FEH & i Ealifis] (f4%8)
IDR Citibank N.A. 54,343,225,788 Q7/02/2014 USD 4,694,811 $ - $ {63,552) & (63,552),
USHYF JPYZ S RICHIT B BEFHERSI
_REH
REH REH EaliiEny
e B5148F R RFEBR  FEH R4 B Ealifis] (f4%8)
JPY Citibank N.A. 8,333,393,598 07/02/2014 USD 81,795,820 $ 79350 $ - 5 79,350
USHYF Resources CurrencyZ S RICHIT D E5EFHESI]
_REH
REH AER EaikicEny
wE H5IHF R REBR A L4 i Eoalii] ($428)
AUD Citibank N.A. 5,560,987 07/02/2014 USD 5,118,569 $ 46,481 § - % 46,481
BRL Citibank N.A. 11,056,042 07/02/2014 USD 4,834,248 - (39,960) (39,060}
ZAR Citibank N.A. 51,616,028 0710212014 USD 4,951,823 - {87.710) (97.710)
$ 46,481 $  (137.670) § (91,189}
USHYF TRYZ S RICH 1T 2 5EFHERS]
_REH
REH REH EaliisEny
e H5IH8F R RFEBR T R Rl Ealifis] (f4%8)
TRY Citibank N.A. 777,620,616 07/02/2014 USD 369,802,798 $ -8 (995,720) % {995,720)
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TUNT+ TERDE
TYNTF4T  TYNT17 S =A
HR5IHEF BEDE BR0HE {HREE HEREE HER

EBETYNTF 4T

BEFH Citibank N.A. 1,441,559 (2,447,101) - - (1,005,542)

248
&5t $ 1,441,658 $ (2,447,101) § -8 - § {1,005,542)
BE B
AUD - Australian Dollar
BRL - Brazilian Real
CNY -  Chinese Yuan
IDR - Indonesian Rupiah
MXN - Mexican Peso
JPY - Japanese Yen
TRY Turkish Lira
USD -  United States Dollar
ZAR - South African Rand
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