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A A A = = =
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R VRN =T 5,751, 799 5,110, 580 6, 894, 058 8, 696, 843 4,404, 855 4,676, 966
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TEERAHEES: (68.6%)
RAY (1.3%)
Nora—y (1.3%)

Regit Eins GmbH

USD 1,000,000  6.00% due 01/08/21 $ 985,000
Nora—at 985,000
KAY8t (Cost $975,472) 985,000

NI'T VT (0.7%)
Rora—yr (0.7%)
Alison Bidco S.a.r.l.

UsD 250,000  5.50% due 08/29/21 247,500
USD 250,000  5.50% due 08/29/21 247,500
AV 4=V 495,000
WIS TITE (Cost $495,000) 495,000

TAVH (66.6%)
Nrra—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

USD 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 494,975  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

USD 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

USD 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
Ion 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.

uUsD 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

USD 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

UsSD 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
N rya—rat 50,552,599
TAVHEE (Cost $50,826,668) 50,552,599
FEERIFIFES: (Cost $52,297,140) 52,032,599
SEHRES: (14.5%)
TR A< (14.5%)
EHIEE (14.5%)
Wells Fargo, Grand Cayman

USD 11,039,138 0.03% due 10/01/14 11,039,138
EHRAF 11,039,138
TR A= E (Cost $11,039,138) 11,039,138
SEHASESEEE (Cost $11,039,138) 11,039,138

Bt (%) A%

BEAMTHAT (Cost $63,336,278) 83.1 $ 63,071,737
BERBICTOMEIE 16.9 12,802,747
WG PEERE 100.0% $ 75,874,484
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20144F9 A 30 H BIfE
By IRGIHRF Tt WEH  5ED T RFEIGMER  REBEMEER  REBGHIHLE
JPY  Citibank N.A. 2,002,208 10/01/2014 USD 18,377 $ - $ 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 - ?2) ?2)
$ 41,803 $ (1,922) $ 39,881
AARMAERE~ Y Y7 T 2 DIMNE BRI LK
201449 A 30 H BifE
Hoy HGIHHETF Tt % WyEH  5ED Bk RFERRMER  REBEMER  REFEMEE
JPY  Citibank N.A. 3,518,644,288  10/30/2014 USD 32,295,052 $ - $ (205,988) $ (205,988)
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(B) EWN GER) ANHEAE  $aiBIBAR

44 Wi ] 3 _ *x _

F O W & B Mh | EESE AR

EfEEES % +M +M
EREMRES  Fo41(a] — 500, 000 499,999 | 2015/9/28
EH A HIRES:  H542[] — 200, 000 199,999 | 2015/10/5
E A HIRES:  55546[] — 100, 000 99,999 | 2015/10/19
EREMRES  $5547(0] — 300, 000 299,999 | 2015/10/26
EH A HIRES:  55548[a] — 30, 000 29,999 | 2015/11/2
EEE S FIE (24) %5333]0 0.1 50, 000 50,009 | 2015/10/15

/N B 1, 180, 000 1, 180, 008
A EEES
WAL AFEF625(] 1.41 200, 000 200,218 | 2015/9/18
AWEE  ASEERRI TS 6 [6] 1.4 105, 100 105,142 | 2015/8 /31
bWl ASEER T E S 12[0] 1.6 50, 000 50,365 | 2016/ 2 /24
NI B 1360 1.5 90, 000 90,421 | 2015/12/28
KBF  AZEE284[] 1.6 300, 000 301,207 | 2015/11/27
Se IR ABEERISHEESS 7 (5] 2.1 80, 000 81,503 | 2016/ 7 /27
FBE AZEERISHEES 1 [0 2.1 6, 500 6,617 | 2016/7 /27
HERITHSHITE A1 1.5 50, 000 50,123 | 2015/10/23
HFERATIHGHTE NS 320 1.6 100, 000 100,391 | 2015/11/25
HFERAT G HTE  AZEE 34l 1.4 200, 000 201,130 | 2016/1 /25
HFERAT IS HTE  AZEE 35 1.6 100, 000 100,778 | 2016/ 2 /25

/N it 1, 281, 600 1, 287, 899
FRES Gr< £80E)
AAREHE SR « BRI AR BURFPRAEAS346]0] 1.4 300, 000 300,095 | 2015/8/26
AAREEE SR « B IR  BURFERAEAS347]0] 1.3 352, 000 352,411| 2015/9/22
EARE G E A BURPRAESS 199[5] 1.4 50, 000 50,018 | 2015/8 /28
B s B S BURERAESS 1488 1.3 20, 000 20,028 | 2015/9/30
AR EE AR S BUMPRRESE 27 1.4 300, 000 300,141| 2015/8/31
NEARZEMES BUNRIESES61E 1.6 29, 000 29,256 | 2016/3 /17
NEARFEESE BUNRIESE862[E] 1.8 117, 000 118,337 | 2016/4 /20
AAREHOER A - EEE AR BUFFRAEIE S 1 1.5 100, 000 100,499 | 2015/12/25
AAREERRE - EEREREES  BUFRIERESE 3 1.5 590, 000 593,701 | 2016/1 /29
AAREERRE - EEREEES  BUFRIERESE 5 1.6 558, 000 562,454 | 2016/ 2 /26
AARE BRI - E5A S BUFRREE 11 1.8 170, 000 171,994 | 2016/ 4 /26
BHRbEHGE A BURRRESS 1 (1) 1.6 400, 000 403,726 | 2016/ 3 /28
R EIRR A R S BURPRGESE 1715 0.05 300, 000 300,000 | 2016/3/7
AARRHE R « ARG S R A 1190 0. 067 200, 000 199,993 | 2015/12/18
WG AFFIARG RS 245 1 [ 0.135 200, 000 200,056 | 2016/ 2 /26
HHEmEGERALE e M 0.315 100, 000 100,024 | 2015/9 /24
PR R A AR 6 0. 589 100, 000 100,166 | 2015/12/18
AR EHE RS MR A5 2000] 0.417 100, 000 100,025 | 2015/9/18
AR EEHE A AR A5 3T 0. 385 200, 000 200,314 | 2016/2/26
76 A ASEER  F16lE 0. 246 200, 000 200,038 | 2015/9/18
V90 AR EER 17 0. 196 300, 000 300,113 | 2015/12/18

/N it 4, 686, 000 4,703, 401
SRES
M LAESR R T24E0 5 0.5 320, 000 320,138 | 2015/9/25
LS FTE733EE 0.55 300, 000 301,185| 2016/6 /27
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PETAES: AT T34 0.55 150, 000 150,655 | 2016/ 7 /27
EAkfEE FIRTET23E R 0.55 150, 000 150,020 | 2015/8 /27
EMES RIS T24E0 5 0.5 50, 000 50,021 | 2015/9/25
BEAKES FIAHEET33EN B 0.55 100, 000 100,392 | 2016/ 6 /27
LS FIft (34F) ZE152[H 0.2 100, 000 100,013 | 2015/9 /25
LS R (34F) 2515300 0.2 100, 000 100,026 | 2015/10/27
FLESR R (347) ZH161H 0.25 100, 000 100,144 | 2016/ 6 /27
LS R (104E) 20 1.78 100, 000 100,841 | 2016/2/19
/N it 1, 470, 000 1, 473, 440
TEMHES GUREZAES
HPFa—Rb— MYUT  F2AEEHE R R ERIEA B 0. 595 200, 000 200,415| 2016/ 1 /20
HPFa—ARL— MT  FosEIRE L R IRE FIEA RO 0. 755 100, 000 100,429 | 2016/4 /20
hax 7y AFr A FE19EFE R E RS RR 2. 04 200, 000 202,217 | 2016/3/18
Z#EUF JU—2 513tk MR E FINEA R 0. 796 500, 000 502,336 | 2016/4 /22
ZZUF J U —2A 220tk HEIBRE RN AR 0.235 100, 000 100,066 | 2016/ 2 /26
SOP AT 55 300m]£L4E M R FNEAL AR A 2.07 100, 000 101,639 | 2016/6 /20
/I it 1, 200, 000 1,207, 103
& it 9, 817, 600 9,851, 853
AT - AT AT E) 0 35T,
. EA Z DA HEE S
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sk SO ALY 0 $5C,
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OBk, . TARVEEMBEORT wwnespvazs) OBBEDIKNR (20144E 8 §208~20154 8 A198)
H H ER.ES H El 1
A A
W #E 22,215,824, 811 (O GEE e 61,355, 124
S R = 2 847, 502, 284 - A
) 2V% = BRI B 58, 968, 909
I REAAE) 9, 851, 853, 649 j;@;lj 254
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