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20144 9 A30HETE
Ck k)
HESE W FEAIAE
e EFIMFES: (68.6%)
FAY (1.3%)
Ryra—r (1.3%)
Regit Eins GmbH
USD 1,000,000  6.00% due 01/08/21 985,000
Rya—r it 985,000
RAYEF (Cost $975,472) 985,000
NIy TNT (0.7%)
Nyra—r (0.7%)
Alison Bidco S.a.r.l.
UsSD 250,000 5.50% due 08/29/21 247,500
uUsD 250,000 5.50% due 08/29/21 247,500
N ra—rgt 495,000
NI TNTEE (Cost $495,000) 495,000
TAVIT (66.6%)
nora—r (66.6%)
American Energy - Marcellus, LLC
USD 1,000,000  5.25% due 08/04/20 990,310
American Rock Salt Co., LLC
USD 997,500  4.75% due 05/20/21 984,533
uUsD 1,000,000  8.00% due 05/20/22 1,010,000
Amneal Pharmaceuticals, LLC
USD 1,248  4.75% due 11/01/19 1,245
Ancestry.com, Inc.
UsD 498,744  4.50% due 12/28/18 493,911
Apex Tool Group, LLC
USD 494975  4.50% due 01/31/20 476,621
Applied Systems, Inc.
USD 500,000  7.50% due 01/24/22 497,875
Ardagh Holdings USA, Inc.
USD 497,500  4.00% due 12/17/19 490,038
Asurion, LLC
USD 1,000,000  8.50% due 03/03/21 1,009,060
Avaya, Inc.
USD 495,623  6.50% due 03/31/18 490,979
AZ Chem US, Inc.
USD 500,000  7.50% due 06/10/22 501,665
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Azure Midstream Energy, LLC

USD 962,500  6.50% due 11/15/18 952,875
Bats Global Markets, Inc.

USD 975,000  5.00% due 01/31/20 950,625
BMC Software Finance, Inc.

USD 480,089  5.00% due 09/10/20 471,688
Brickman Group, Ltd., LLC

USD 997,494  4.00% due 12/18/20 974,631
Ciena Corp.

USD 1,000,000  3.75% due 07/15/19 988,130
Connolly Intermediate, Inc.

USD 997,500  5.00% due 05/14/21 991,266
Crosby US Acquisition Corp.

USD 496,250  3.75% due 11/23/20 473,919
Extreme Reach, Inc.

USD 500,000 10.50% due 01/22/21 501,250
Fieldwood Energy, LLC

USD 750,000  8.38% due 09/30/20 750,938
Fitness International, LLC

USD 997,500  5.50% due 07/01/20 987,525
Gates Global, LLC

USD 1,000,000  4.25% due 07/05/21 981,040
Golden Nugget, Inc.

USD 297,750 5.50% due 11/21/19 298,992

uUsD 694,750  5.50% due 11/21/19 697,647
Greeneden U.S. Holdings II, LLC

USD 496,250  4.50% due 11/13/20 492,940
GTCR Valor Cos, Inc.

USD 567,808  6.00% due 05/30/21 562,130

UsSD 1,000,000  9.50% due 11/30/21 990,000
Hampton Rubber Co.

USD 1,000,000  9.00% due 03/27/22 985,000
IMC OP, LP

UsD 1,000,000  5.25% due 08/15/20 996,250
Interactive Data Corp.

USD 997,500  4.75% due 05/02/21 991,575
Ton Media Networks, Inc.

USD 496,250  5.00% due 12/18/20 492,528
iStar Financial, Inc.

USD 619,900  7.00% due 03/19/17 633,847
J.C. Penney Corp., Inc.

USD 500,000 5.00% due 06/20/19 495,315
Jazz Acquisition, Inc.

USD 1,000,000  7.75% due 06/19/22 992,500
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Key Safety Systems, Inc.

USD 250,000  4.75% due 08/29/21 248,938
Leslie's Poolmart, Inc.

USD 989,901  4.25% due 10/16/19 973,815
Lineage Logistics, LLC

USD 995,000  4.50% due 04/07/21 982,563
Metro-Goldwyn-Mayer, Inc.

USD 500,000  5.13% due 06/26/20 500,940
Mitel US Holdings, Inc.

USD 214,164  5.25% due 01/31/20 214,521
Noranda Aluminum Acquisition Corp.

USD 994,898  5.75% due 02/28/19 966,713
Nortek, Inc.

USD 748,125  3.75% due 10/30/20 736,282
Ntelos, Inc.

USD 744,304  5.75% due 11/09/19 741,200
OSG International, Inc.

USD 498,750  5.75% due 08/05/19 496,256
Otter Products, LLC

USD 997,500  5.75% due 06/03/20 987,525
Phibro Animal Health Corp.

USD 997,500  4.00% due 04/16/21 985,859
Polymer Group, Inc.

USD 743,244 5.25% due 12/19/19 739,527

UsSD 253,012 5.25% due 12/19/19 251,747
Portillo's Holdings, LLC

USD 1,000,000  4.75% due 08/02/21 985,000
Prowler Acquisition Corp.

USD 497,451 5.50% due 01/28/20 494,963
Roundy's Supermarkets, Inc.

USD 497,500  5.75% due 03/03/21 469,929
RP Crown Parent, LLC

USD 497,494 6.00% due 12/21/18 483,634
Sabre GLBL, Inc.

USD 997,481  4.00% due 02/19/19 983,516
Shearer's Foods, LLC

USD 1,000,000  7.75% due 06/30/22 988,750
Solenis International, LP

USD 1,000,000  4.25% due 07/20/21 979,750
STG-Fairway Acquisitions, Inc.

USD 497,477  6.25% due 02/28/19 496,546
Swift Transportation Co., LLC

USD 995,000  3.75% due 06/09/21 988,164
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Tallgrass Operations, LLC

USD 411,568  4.25% due 11/13/18 408,687
TI Group Automotive Systems, LLC

USD 1,246,875  4.25% due 07/02/21 1,228,957
Time, Inc.

USD 997,500  4.25% due 04/26/21 986,278
Travel Leaders Group, LLC

USD 974,684  7.00% due 12/05/18 966,155
UCI International, Inc.

USD 997,409  5.50% due 07/26/17 996,472
US Foods, Inc.

USD 498,737  4.50% due 03/31/19 495,775
USI, Inc.

USD 746,231  4.25% due 12/27/19 732,239
William Morris Endeavor Entertainment, LLC

USD 498,750  5.25% due 05/06/21 490,645
Windsor Quality Food Co., Ltd.

USD 990,175  5.00% due 12/26/20 985,640
Winebow Holdings, Inc.

USD 997,500  4.75% due 07/01/21 991,266
World Triathlon Corp.

USD 997,500  5.25% due 06/25/21 996,253
Zayo Group, LLC

USD 994,916  4.00% due 07/02/19 979,246
Noya—8 50,552,599
TAUHE (Cost $50,826,668) 50,552,599
HeERITRES: (Cost $52,297,140) 52,032,599
EHIRER (14.5%)
TIURrA< (14.5%)
EHHE (14.5%)
Wells Fargo, Grand Cayman

USD 11,039,138 0.03% due 10/01/14 11,039,138
EHTESF 11,039,138
TSRy A8 (Cost $11,039,138) 11,039,138
SEHAFESFT (Cost $11,039,138) 11,039,138

FeE R (%) AT

BEAMAEHRS3 (Cost $63,336,278) 83.1 63,071,737
BE&BIUEDOMEE 16.9 12,802,747
W R 100.0% 75,874,484
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20144F9 A 30 H Bi7E
By HBIHEF ESOE RFEH 5D L% REBEMEG  REBRHEE  RESIMIHE
JPY  Citibank N.A. 2,002,208 10/01/2014 USD 18,377 S - $ (121) $ (121)
JPY  Citibank N.A. 4,006,488 10/03/2014 USD 36,649 - (119) (119)
JPY  Citibank N.A. 19,549,831  10/03/2014 USD 178,832 - (579) (579)
JPY  Citibank N.A. 803,067 10/07/2014 USD 7,318 5 - 5
USD  Brown Brothers Harriman & Co. 20 10/01/2014  JPY 2,208 - - -
USD Citibank N.A. 159,705 10/01/2014  JPY 17,400,000 1,054 - 1,054
USD Citibank N.A. 302,889 10/01/2014  JPY 33,000,000 2,000 - 2,000
USD Citibank N.A. 9,193  10/02/2014 JPY 1,000,000 75 — 75
USD Citibank N.A. 310,732 10/02/2014  JPY 33,800,000 2,549 - 2,549
USD Citibank N.A. 53,321 10/02/2014  JPY 5,800,000 438 — 438
USD Citibank N.A. 47,805 10/02/2014  JPY 5,200,000 392 - 392
USD Citibank N.A. 1,839 10/02/2014  JPY 200,000 15 - 15
USD Citibank N.A. 18,295 10/03/2014  JPY 2,000,000 59 - 59
USD Citibank N.A. 215,881 10/03/2014  JPY 23,600,000 699 — 699
USD  Citibank N.A. 27,443 10/03/2014  JPY 3,000,000 89 - 89
USD Citibank N.A. 584,960 10/06/2014  JPY 64,000,000 1,405 — 1,405
USD  Citibank N.A. 12,796  10/06/2014  JPY 1,400,000 31 - 31
USD Citibank N.A. 13,710,010  10/06/2014  JPY 1,500,000,000 32,935 - 32,935
USD Citibank N.A. 1,828 10/06/2014  JPY 200,000 4 - 4
USD Citibank N.A. 21,936  10/06/2014  JPY 2,400,000 53 - 53
USD  Brown Brothers Harriman & Co. 50 10/07/2014  JPY 5,477 - - -
USD  Citibank N.A. 750,830  10/07/2014  JPY 82,400,000 - (502) (502)
USD Citibank N.A. 896,622 10/07/2014  JPY 98,400,000 — (599) (599)
USD Citibank N.A. 3,645 10/07/2014  JPY 400,000 - ) ?)
$ 41,803 $ (1,922) $ 392881
HARM A~y V7 T ADINELBIE LK
2014479 H 30 B Hi/E
H WEGIMEF % WHFEH 5D Bk REBGHGN  REBIME  ARFERHOHRS
JPY  Citibank N.A. 3,518,644,288  10/30/2014 USD 32,295,052 $ - $ (205,988)  $ (205,988)
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108 (201242 8 A20H) 10, 181 0.1 100. 7 - 2,216
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