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Item 1 - Schedule of Investments - September 30, 2015 (Unaudited) (Dollar Amounts in Thousands)
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Principal
Amount/Units

CORPORATE DEBT SECURITIES - 132.97% (d)(h)

Aerospace & Defense - 1.08%

1,400
425
350

300

Airlines - 1.88%
1,100

124
130
700
575

1,325

Automotive - 2.17%
550

350
1,025
825
825
400
475

325

Broadcasting - 6.07%
1,075

75
1,025
325

1,050

Bombardier, Inc., Senior Notes,

7.50%, 03/15/18 (g)

Standard Aero Aviation Holdings Inc., Senior Notes,
10%, 07/15/23 (g)

Transdigm, Inc., Subordinated Notes,

6.50%, 07/15/24

Transdigm, Inc., Subordinated Notes,

6.50%, 05/15/25 (g)

American Airlines, Senior Notes,

5.50%, 10/01/19 (g)

American Airlines, Senior Notes,

5.625%, 01/15/21 (g)

United Airlines, Senior Notes,

4.625%, 03/03/24

United Continental Holdings, Inc., Senior Notes,
6%, 12/01/20

United Continental Holdings, Inc., Senior Notes,
6.375%, 06/01/18

US Airways, Inc., Senior Notes,

6.125%, 06/01/18

Gestamp Fund Lux S.A., Senior Notes,

5.625%, 05/31/20 (g)

Group 1 Automotive, Inc., Senior Notes,

5%, 06/01/22

Jaguar Land Rover Automotive Plc, Senior Notes,
5.625%, 02/01/23 (g)

MPG Holdco Inc., Senior Notes,

7.375%, 10/15/22

Omega US Sub LLC, Senior Notes,

8.75%, 07/15/23 (g)

Penske Auto Group, Inc., Senior Notes,

5.75%, 10/01/22

Schaeffler Finance B.V., Senior Notes,

6.875%, 08/15/18 (g)

Sonic Automotive, Inc., Senior Subordinated Notes,
5%, 05/15/23

AMC Networks, Inc., Senior Notes,

4.75%, 12/15/22

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

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

Cumulus Media Holdings Inc., Senior Notes,

7.75%, 05/01/19

[Heart Communications, Inc., Senior Notes,

Moody s
Rating
(Unaudited)

B2
Caa2
Caal

Caal

Bl
©
©
Bl
Bl

B1

B1
Ba2
Ba2

B3

Caal

B1

B1

B2

B1
B1
B1

Caa2

Value
(Note 1)

1,304
421
329

285
2,339

1,111
125
129
735
604

1,361
4,065

547
346
1,006
861
726
405
492

314
4,697

1,024
74
1,030

233
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9%, 12/15/19 Caal 903
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500 IHeart Communications, Inc., Senior Notes,



