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3. AfHEEsREAMR

(2018412431 BETE)
(K FILTERTR)
8547 BE EE/4E i B SRR
TRANSFERABLE SECURITIES ADMITTED TO AN OFFICIAL STOCK EXCHANGE OR DEALT ON ANOTHER REGULATED MARKET
BONDS
AUSTRALIA
EMECO PTY LTD 9.25% 03/31/2022 usb 500,000 542,594.50 525,955.00 1.72%
FMG RESOURCES AUGUST 2006 PTY LTD 4.75% usD 250,000 250,379.31 237,500.00 0.78%
05/15/2022
792,973.81 763,455.00 2.50%
BERMUDA
DIGICEL GROUP LTD 8.25% 09/30/2020 usD 500,000 485,270.00 340,000.00 1.11%
485,270.00 340,000.00 1.11%
CANADA
AIR CANADA 7.75% 04/15/2021 usD 300,000 316,980.00 317,925.00 1.04%
BOMBARDIER INC 8.75% 12/01/2021 usD 250,000 272,702.50 258,430.00 0.85%
ELDORADO GOLD CORP 6.125% 12/15/2020 usb 500,000 499,250.00 458,750.00 1.50%
FIRST QUANTUM MINERALS LTD 7% 02/15/2021 usbD 500,000 520,000.00 480,000.00 1.57%
HUDBAY MINERALS INC 7.25% 01/15/2023 usD 500,000 524,103.75 494,375.00 1.62%
2,133,036.25 2,009,480.00 6.58%
CAYMAN ISLANDS
PARK AEROSPACE HOLDINGS LTD 5.25% 08/15/2022 usD 300,000 304,866.15 291,000.00 0.95%
304,866.15 291,000.00 0.95%
IRELAND
ARDAGH PACKAGING FINANCE PLC / ARDAGH usD 200,000 198,460.00 190,358.00 0.62%
HOLDINGS USA INC 4.25% 09/15/2022
198,460.00 190,358.00 0.62%
JERSEY
ASTON MARTIN CAPITAL HOLDINGS LTD 6.5% 04/15/2022 usD 250,000 264,600.00 237,960.00 0.78%
264,600.00 237,960.00 0.78%
MALTA
VISTAJET MALTA FINANCE PLC / VISTAJET CO FINANCE usD 500,000 486,540.00 482,687.00 1.58%
LLC 7.75% 06/01/2020
486,540.00 482,687.00 1.58%
NETHERLANDS
TEVA PHARMACEUTICAL FINANCE NETHERLANDS il BV usbD 125,000 122,035.00 123,331.25 0.40%
1.7% 07/19/2019
TEVA PHARMACEUTICAL FINANCE NETHERLANDS Il BV usb 375,000 343,237.50 345,390.00 1.13%
2.2% 07/21/2021
465,272.50 468,721.25 1.53%
UNITED KINGDOM
MCLAREN FINANCE PLC 5.75% 08/01/2022 usbD 275,000 282,645.00 249,326.00 0.82%
282,645.00 249,326.00 0.82%
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(2018512 A31 BERTE)
(K RILTERTR)

fi 4] BE SHE/HE JER Bpfll #7038 2 b AR
TRANSFERABLE SECURITIES ADMITTED TO AN OFFICIAL STOCK EXCHANGE OR DEALT ON ANOTHER REGULATED MARKET (continued)

UNITED STATES OF AMERICA

ACADIA HEALTHCARE CO INC 5.125% 07/01/2022 usD 375,000 376,175.00 360,000.00 1.18%
ALLY FINANCIAL INC 4.25% 04/15/2021 usD 200,000 205,911.60 196,35400  0.64%
AMERICAN MIDSTREAM PARTNERS LP / AMERICAN usD 500,000 502,809.25 465,000.00 1.52%
MIDSTREAM FINANCE CORP 9.5% 12/15/2021

APEX TOOL GROUP LLC / BC MOUNTAIN FINANCE INC usD 471,000 461,922.60 401,527.50 1.32%
9% 02/15/2023

ARTESYN EMBEDDED TECHNOLOGIES INC 9.75% usD 575,000 561,687.50 529,000.00 1.73%
10/15/2020

BEAZER HOMES USA INC 8.75% 03/15/2022 usD 450,000 485,825.50 451,287.00 1.48%
BEVERAGES & MORE INC 11.5% 06/15/2022 usD 500,000 490,000.00 380,000.00 1.25%
BLUE RACER MIDSTREAM LLC / BLUE RACER FINANCE usD 275,000 286,682.00 26529250  0.87%
CORP 6.125% 11/15/2022

CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL CORP usD 100,000 96,582.50 93,52600  0.31%
4% 03/01/2023

CENTURYLINK INC 6.15% 09/15/2019 usD 100,000 103,750.00 100,872.00  0.33%
CLEAVER-BROOKS INC 7.875% 03/01/2023 usD 550,000 572,582.25 530,750.00 1.74%
CNO FINANCIAL GROUP INC 4.5% 05/30/2020 usD 250,000 251,482.00 246,875.00  0.81%
COOPER TIRE & RUBBER CO 8% 12/15/2019 usD 500,000 538,099.66 517,500.00 1.70%
CSC HOLDINGS LLC 5.125% 12/15/2021 usD 250,000 250,000.00 24562500  0.81%
CTP TRANSPORTATION PRODUCTS LLC / CTP FINANCE usD 1,000,000 934,700.00 982,500.00  3.22%
INC 8.25% 12/15/2019

DENBURY RESOURCES INC 9% 05/15/2021 usD 500,000 507,647.50 468,915.00 1.54%
DPL INC 6.75% 10/01/2019 usD 125,000 127,253.17 126,250.00  0.41%
ENERGY VENTURES GOM LLC / ENVEN FINANCE CORP usD 425,000 464,750.00 456,875.00 1.51%
11% 02/15/2023

FERRELLGAS LP / FERRELLGAS FINANCE CORP 6.5% usD 750,000 712,406.25 620,62500  2.03%
05/01/2021

FIRST QUALITY FINANCE CO INC 4.625% 05/15/2021 usD 500,000 498,340.00 483,930.00 1.59%
FLEXI-VAN LEASING INC 10% 02/15/2023 usD 250,000 244,375.00 201,875.00  0.66%
FRONTIER COMMUNICATIONS CORP 7.125% 03/15/2019 usD 200,000 203,260.00 19518800  0.64%
GCI LLC 6.75% 06/01/2021 usD 500,000 516,250.00 502,390.00 1.65%
GLOBAL PARTNERS LP / GLP FINANCE CORP 6.25% usD 500,000 507,765.25 475,000.00 1.56%
07/15/2022

HCA INC 7.5% 02/15/2022 usD 100,000 110,442.00 106,451.00  0.35%
HERTZ CORP/THE 7.625% 06/01/2022 UsD 500,000 503,750.00 472,585.00 1.55%
ICAHN ENTERPRISES LP / ICAHN ENTERPRISES usD 500,000 505,625.00 494,690.00 1.62%
FINANCE CORP 5.875% 02/01/2022

INFOR US INC 5.75% 08/15/2020 usD 450,000 461,505.68 452,038.50 1.48%
INTERNATIONAL WIRE GROUP INC 10.75% 08/01/2021 usD 500,000 483,125.00 445,000.00 1.46%
ISTAR INC 6% 04/01/2022 usD 500,000 515,000.00 480,725.00 1.58%
JACK OHIO FINANCE LLC / JACK OHIO FINANCE 1 CORP usD 500,000 521,510.40 505,000.00 1.66%
6.75% 11/15/2021

JEFFERIES FINANCE LLC / JFIN CO-ISSUER CORP usD 250,000 256,250.00 24445313 0.80%
6.875% 04/15/2022

JEFFERIES FINANCE LLC / JFIN CO-ISSUER CORP usD 250,000 257,750.00 24950750  0.82%
7.375% 04/01/2020

LAREDO PETROLEUM INC 5.625% 01/15/2022 usD 500,000 506,356.25 452,500.00 1.49%
LONESTAR RESOURCES AMERICA INC 11.25% usD 500,000 507,350.00 471,250.00 1.55%
01/01/2023

MARTIN MIDSTREAM PARTNERS LP / MARTIN usD 950,000 930,437.50 907,250.00  2.97%
MIDSTREAM FINANCE CORP 7.25% 02/15/2021

MGM RESORTS INTERNATIONAL 6.75% 10/01/2020 usD 250,000 278,437.50 257,48500  0.84%



23]

Ya—b-TFalb—Yarv: A -A—)LKE-KVK-T7

BE

HE/ME

[ A

(2018512 A31 BERTE)
(K RILTERTR)

Beyfifi #3 7E tb 3

TRANSFERABLE SECURITIES ADMITTED TO AN OFFICIAL STOCK EXCHANGE OR DEALT ON ANOTHER REGULATED MARKET (continued)

UNITED STATES OF AMERICA (continued)
MULTI-COLOR CORP 6.125% 12/01/2022
NATIONAL CINEMEDIA LLC 6% 04/15/2022
NETFLIX INC 5.375% 02/01/2021

NEW HOME CO INC/THE 7.25% 04/01/2022

NGL ENERGY PARTNERS LP / NGL ENERGY FINANCE
CORP 5.125% 07/15/2019

NGPL PIPECO LLC 4.375% 08/15/2022

OXFORD FINANCE LLC / OXFORD FINANCE CO-ISSUER I
INC 6.375% 12/15/2022

PENSKE AUTOMOTIVE GROUP INC 3.75% 08/15/2020
RADIAN GROUP INC 5.5% 06/01/2019

RIVERS PITTSBURGH BORROWER LP/RIVERS
PITTSBURGH FINANCE CORP 6.125% 08/15/2021

SABRA HEALTH CARE LP / SABRA CAPITAL CORP 5.5%
02/01/2021

SAFEWAY INC 4.75% 12/01/2021
SAFEWAY INC 5% 08/15/2019
SBA COMMUNICATIONS CORP 4% 10/01/2022

SEMGROUP CORP / ROSE ROCK FINANCE CORP 5.625%
07/15/2022

SM ENERGY CO 6.125% 11/15/2022
SOUTHWESTERN ENERGY CO 5.3% 01/23/2020
SPEEDWAY MOTORSPORTS INC 5.125% 02/01/2023
STARWOOD PROPERTY TRUST INC 5% 12/15/2021

SUNOCO LP / SUNOCO FINANCE CORP 4.875%
01/15/2023

TARGA RESOURCES PARTNERS LP / TARGA
RESOURCES PARTNERS FINANCE CORP 4.125%
11/15/2019

TAYLOR MORRISON COMMUNITIES INC 6.625%
05/15/2022

TECHNIPLAS LLC 10% 05/01/2020

WILLIAMS SCOTSMAN INTERNATIONAL INC 7.875%
12/15/2022

WINDSTREAM SERVICES LLC / WINDSTREAM FINANCE
CORP 7.75% 10/15/2020

ZACHRY HOLDINGS INC 7.5% 02/01/2020

TOTAL INVESTMENTS IN SECURITIES
CASH AT BANKS
OTHER NET ASSETS

TOTAL NET ASSETS

usb
usb
usbD
usD
usb

usb
usb

usb
usbD
usD

usb

usb
usbD
usD
usb

usb
usb
usb
usD
usb

usbD

usb

usb
usD

usD

usb

500,000 516,590.00 497,500.00 1.63%
500,000 503,125.00 499,945.00 1.64%
250,000 265,997.50 253,945.00 0.83%
450,000 465,548.00 408,375.00 1.34%
250,000 251,188.93 249,605.00 0.82%
175,000 179,810.75 171,676.75 0.56%
250,000 254,687.50 249,375.00 0.82%
450,000 454,062.50 443,232.00 1.45%
250,000 250,062.50 250,312.50 0.82%
725,000 741,520.71 701,437.50 2.30%
250,000 257,812.50 250,781.25 0.82%
275,000 267,682.25 253,396.00 0.83%
250,000 251,602.50 247,500.00 0.81%
350,000 343,418.25 335,646.50 1.10%
500,000 490,297.50 473,600.00 1.55%
449,000 457,491.71 426,873.28 1.40%
500,000 508,681.25 498,750.00 1.64%
500,000 500,157.50 490,000.00 1.61%
350,000 359,969.50 344,312.50 1.13%
225,000 221,585.00 219,937.50 0.72%
250,000 250,725.25 248,675.00 0.82%
250,000 257,220.00 250,000.00 0.82%
500,000 462,500.00 461,250.00 1.51%
525,000 550,076.25 514,500.00 1.69%
600,000 607,125.00 390,000.00 1.28%
500,000 507,002.00 490,000.00 1.61%
25,922,736.21 24,456,807.91  80.22%

31,336,399.92 29,489,795.16  96.69%

315,564.28 1.03%

692,555.87 2.28%

30,497,915.31  100.00%
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USDJPY 5Y FX OPT-B -0.005428 usD (14,781,578) 80,234.41
USDJPY 5Y FX OPT-A -0.002968 usD (14,886,159) 44,182.12

(29,667,737) 124,416.53

As at December 31, 2018, the investment in options at fair value was USD 124,416.53.
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