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FEERIMFESR (95.7%)
F—AFVT (0.6%)
Nvra—rv (0.6%)
Aristocrat Leisure, Ltd.

uUsD 1,122,047 3.31% due 10/20/21 1,124,527
Nora—at 1,124,527
F—ANFVUTE (BUERA $1,126,866) 1,124,527
HFE (5.1%)
Nora—r (5.1%)
Concordia Healthcare Corp.

UusSD 651,425 5.49% due 10/21/21 502,900
GW Honos Security Corp.

UsD 1,423,475 5.32% due 05/24/24 1,435,930
MacDonald, Dettwiler and Associates, Ltd.

USD 750,000 0.00% due 07/05/24 750,563
MEG Energy Corp.

UsD 1,379,070 4.83% due 12/31/23 1,372,602
Telesat Canada

USD 1,633,531 4.24% due 11/17/23 1,644,770
Valeant Pharmaceuticals International, Inc.

UsSD 1,974,477 5.99% due 04/01/22 2,009,227
Veresen Midstream, Ltd. Partnership

USD 1,197,401 4.74% due 03/31/22 1,206,381
Nurm—y gt 8,922,373
FFE (BRI $8,957,171) 8,922,373
FAY (0.8%)
Nvra—rv (0.8%)
Springer SBM Two Gmbh

UsD 1,318,952 4.74% due 08/14/20 1,321,155
Nrra—4t 1,321,155
FAYR BURRAE $1,311,175) 1,321,155
NIRRTV (4.6%)
Nora—r (4.6%)
Arvos bidCo S.a.r.l.

USD 975,497 5.74% due 08/29/21 968,181
Delta 2 (Lux) S.ar.l.

UsD 1,045,455 4.24% due 02/01/24 1,051,466
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Intelsat Jackson Holdings S.A.

USD 1,500,000 4.07% due 06/30/19 1,494,525
JBS USA, LLC

USD 1,904,078 3.80% due 10/30/22 1,880,277
SIG Combibloc Holdings S.C.A.

USD 670,886 4.24% due 03/11/22 672,100
SS&C Technologies Holdings, Inc.

USD 493,301 3.49% due 07/08/22 495,359
TravelPort Finance S.a.r.L

USD 1,415,350 4.06% due 09/02/21 1,413,015
Non—r5t 7,974,923
NI TS R EABEAT $7,962.742) 7,974,923

FIU7 (1.2%)
Nura—y (1.2%)

Amaya Holdings B.V.

usD 1,304,525 4.83% due 08/01/21 1,307,787
Diamond B.V.

USD 769,231 4.32% due 09/06/24 766,485
Noro—rEt 2,074,272
FIU25 (BRI $2,074,008) 2,074,272

AV (0.9%)
Nora—r (0.9%)

Misys, Ltd.
USD 1,357,143 4.82% due 06/13/24 1,362,721
USD 285,714 8.57% due 06/13/25 290,305
Nora—rEt 1,653,026
AXYRE EERAE $1,646,541) 1,653,026

TAVH (82.5%)
Nrra—r (82.5%)
Academy, Ltd.

UusSD 384,908 5.27% due 07/01/22 259,335
Acadia Healthcare Co., Inc.

USD 982,285 3.99% due 02/11/22 988,120
Acosta, Inc.

USD 526,233 4.49% due 09/26/21 464,237
Advantage Sales & Marketing, Inc.

USD 987,277 4.49% due 07/23/21 927,429

USD 750,000 7.74% due 07/25/22 670,875
Alere, Inc.

usSD 1,594,174 4.49% due 06/20/22 1,592,851
Alison US, LLC

USD 975,497 5.74% due 08/29/21 968,181
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Allied Universal Holdco, LLC

USD 1,970,000 5.08% due 07/28/22 1,963,026
American Axle & Manufacturing, Inc.

USD 455,769 3.49% due 04/06/24 454347
American Rock Salt Co., LLC

USD 966,534 4.99% due 05/20/21 963,712
Amneal Pharmaceuticals, LLC

USD 934,094 4.83% due 11/01/19 937,597
AmWINS Group, Inc.

USD 1,441,612 3.98% due 01/25/24 1,443,775
Apex Tool Group, LLC

USD 562,126 4.50% due 01/31/20 545,791
Aricent Technologies

uUsD 676,985 5.74% due 04/14/21 676,775
Astoria Energy, LLC

USD 769,873 5.24% due 12/24/21 768,433
Asurion, LLC

usD 940,311 3.99% due 08/04/22 942,661

USD 96,496 4.24% due 11/03/23 96,885
AVSC Holding Corp.

USD 807,533 4.79% due 04/29/24 810,561
Bass Pro Group, LLC

USD 1,000,000 6.24% due 12/15/23 940,830
Blackboard, Inc.

USD 1,186,751 6.30% due 06/30/21 1,139,281
BMC Software Finance, Inc.

USD 927,276 5.24% due 09/10/22 931,569
Brand Energy & Infrastructure Services, Inc.

USD 1,097,250 5.52% due 06/21/24 1,102,462
Brickman Group Ltd., LLC

usD 464,161 4.23% due 12/18/20 466,018

uUsD 702,128 7.73% due 12/17/21 704,213
BWay Holding Co.

USD 902,738 4.48% due 04/03/24 904,832
Calpine Corp.

USD 488,750 4.09% due 01/15/24 487,553
Camelot U.S. Acquisition 1 Co.

USD 1,491,060 4.74% due 10/03/23 1,495,950
Capital Automotive LP

USD 168,436 7.33% due 03/24/25 170,331
CDS US Intermediate Holdings, Inc.

USD 1,462,603 5.08% due 07/08/22 1,463,525
Centerplate, Inc.

USD 913,438 5.13% due 11/26/19 913,438
CenturyLink, Inc.

USD 2,368,824 2.75% due 01/31/25 2,294,206
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CH Hold Corp.

USD 212,720 4.24% due 02/01/24 214,315

UsD 140,000 8.49% due 02/03/25 142,300
Change Healthcare Holdings, Inc.

USD 2,191,369 3.99% due 03/01/24 2,196,300
Chemours Co.

USD 711,856 3.74% due 05/12/22 715,415
Chesapeake Energy Corp.

USD 250,000 8.81% due 08/23/21 269,140
Clark Equipment Co.

USD 395,074 4.08% due 05/18/24 397,148
Colorado Buyer, Inc.

USD 467,578 4.31% due 05/01/24 469,135

uUsD 150,000 8.57% due 05/01/25 152,000
Confie Seguros Holding II Co.

USD 1,500,000 10.99% due 05/08/19 1,466,250
Consolidated Communication, Inc.

usD 499,385 4.24% due 10/05/23 485,372
Consolidated Container Co., LLC

USD 360,000 4.74% due 05/22/24 361,951
CPG International, LLC

USD 615,012 5.08% due 05/05/24 618,856
CPI Acquisition, Inc.

USD 440,172 5.96% due 08/17/22 311,057
Crestwood Holdings, LLC

USD 451,198 9.23% due 06/19/19 448,662
CSC Holdings, LLC

USD 1,107,038 3.48% due 07/17/25 1,099,920
Cypress Intermediate Holdings 111, Inc.

USD 1,246,875 4.24% due 04/29/24 1,244,381
Dayton Power and Light Co.

usD 346,128 4.49% due 08/24/22 350,240
Diebold Nixdorf, Inc.

UsSD 472,625 4.00% due 11/06/23 472,923
Digital Globe, Inc.

USD 496,250 3.99% due 01/15/24 495,838
Dollar Tree, Inc.

UsD 1,000,000 4.25% due 07/06/22 1,012,500
DTZ U.S. Borrower, LLC

USD 1,446,402 4.57% due 11/04/21 1,448,991
Duff & Phelps Corp.

USD 958,487 5.08% due 04/23/20 959,685
Dynegy Inc.

USD 1,043,708 4.49% due 02/07/24 1,047,935
Eldorade Resorts, Inc.

USD 259,106 3.56% due 04/17/24 258,782
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Energy Transfer Equity, LP

UsD 1,000,000 3.98% due 02/02/24 1,004,430
EWT Holdings III Corp.

USD 1,203,448 5.08% due 01/15/21 1,218,491
Fairmount Santrol, Inc.

USD 562,064 4.74% due 09/05/19 556,443
Fieldwood Energy, LLC

USD 500,000 4.21% due 10/01/18 457,500

USD 500,000 8.46% due 09/30/20 342,500
First Data Corp.

USD 1,481,329 0.00% due 04/26/24 1,485,833

USD 998,575 3.49% due 07/08/22 999,963
First Eagle Holdings, Inc.

USD 575,481 4.36% due 12/01/22 580,879
Fitness International, LLC

USD 809,815 7.50% due 07/01/20 813,572
Forterra Finance, LLC

USD 679,905 4.24% due 10/25/23 574,900
Frontier Communications Corp.

USD 897,750 4.99% due 06/15/24 851,184
Gardner Denver, Inc.

USD 1,686,074 4.08% due 07/30/24 1,687,558
Gates Global, LLC

USD 1,078,589 4.58% due 04/01/24 1,082,634
Gavilan Resources, LLC

USD 385,714 7.23% due 03/01/24 372,214
GEO Group, Inc.

USD 298,500 3.49% due 03/22/24 298,748
Golden Nugget, Inc.

USD 982,709 4.49% due 10/04/23 987,622
Gulf Finance, LLC

uUsSD 1,083,750 6.59% due 08/25/23 1,018,053
Halyard Health, Inc.

UsSD 1,151,971 3.99% due 11/01/21 1,160,611
Harbor Freight Tools USA, Inc.

uUsD 499,472 4.49% due 08/18/23 501,345
HFOTCO, LLC

USD 943,649 4.83% due 08/19/21 944,243
Horizon Pharma, Inc.

USD 1,461,369 5.00% due 03/29/24 1,474,156
Hostess Brands, LLC

UsSD 312,486 3.74% due 08/03/22 313,398
Hubbard Radio, LLC

USD 220,000 4.49% due 05/27/22 220,000
Huntsman International, LLC

USD 442,056 4.24% due 04/01/23 443,851
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IG Investments Holdings, LLC

UsD 984,424 5.33% due 10/31/21 991,807
Ineos Styrolution US Holding, LLC

usSD 948,490 4.08% due 03/29/24 956,789
Ineos U.S. Finance., LLC

UsSD 975,122 3.99% due 03/31/22 981,422

USD 165,417 3.99% due 04/01/24 166,492
Inmar, Inc.

USD 957,600 4.77% due 05/01/24 956,403
Ion Media Networks., Inc.

USD 959,314 4.24% due 12/18/20 962,911
iQor US, Inc.

UsSD 970,000 6.30% due 04/01/21 959,330
Jeld-Wen, Inc.

USD 1,018,772 4.33% due 07/01/22 1,026,199
KAR Auction Services, Inc.

USD 775,433 3.88% due 03/09/23 779,310
Kenan Advantage Group Holdings Corp.

USD 875,122 4.24% due 07/29/22 875,559
Kronos, Inc.

uUSD 1,290,266 4.81% due 11/01/23 1,297,066
Level 3 Financing, Inc.

USD 2,035,000 3.49% due 02/22/24 2,033,413
Libbey Glass, Inc.

USD 440,605 4.24% due 04/09/21 405,357
LPL Holdings, Inc.

USD 809,063 3.58% due 09/23/24 807,040
MA FinanceCo., LLC

USD 1,297,279 3.81% due 11/19/21 1,295,658

USD 90,285 3.99% due 06/21/24 90,397
MacDermid, Inc.

UsSD 1,575,415 4.24% due 06/07/23 1,583,292
Men's Wearhouse, Inc.

USD 500,000 5.00% due 06/18/21 479,375
MGM Growth properties Operating Partnership, LP

USD 487,525 3.49% due 04/25/23 488,929
Midas Intermediate Holdco II, LLC

USD 980,798 4.08% due 08/18/21 979,571
Minerals Technologies, Inc.

USD 654,522 3.52% due 02/14/24 657,795
Monitronics International, Inc.

USD 366,574 6.83% due 09/30/22 363,367
MPH Acquisition Holdings, LLC

USD 1,378,488 4.33% due 06/07/23 1,388,400
Mueller Water Products, Inc.

USD 729,488 3.77% due 11/25/21 732,683
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Multi-Color Corp.

USD 162,927 0.00% due 09/20/24 163,403
Murray Energy Corp.

USD 982,158 8.58% due 04/16/20 898,272
NEP/NCP Holdco, Inc.

USD 979,707 4.49% due 07/21/22 976,846

USD 236,859 8.23% due 01/23/23 238,044
New Arclin US Holdings Corp.

USD 359,100 5.58% due 02/14/24 361,571
NRG Energy, Inc.

USD 1,105,862 3.58% due 06/30/23 1,106,370
Numericable US, LLC

USD 1,365,000 0.00% due 07/31/25 1,357,834
ON Semiconductor Corp.

uUsD 941,671 3.49% due 03/31/23 944,515
Parexel International Corp.

UsSD 1,042,789 0.00% due 09/27/24 1,049,964
Peak 10 Holding Corp.

USD 681,818 4.81% due 08/01/24 681,818
Peabody Energy Corp.

USD 599,905 4.74% due 03/31/22 602,533
Penn National Gaming, Inc.

USD 119,400 3.74% due 01/19/24 119,848
PetSmart, Inc.

USD 1,974,837 4.24% due 03/11/22 1,665,439
ProAmpac PG Borrower, LLC

USD 1,274,298 5.28% due 11/20/23 1,284,658
Project Alpha intermediate Holding, Inc.

USD 748,125 4.81% due 04/26/24 729,422
Prowler Acquisition Corp.

USD 237,966 5.83% due 01/28/20 208,220
Quikrete Holding, Inc.

USD 1,509,950 3.99% due 11/15/23 1,508,742
Quintiles IMS, Inc.

USD 593,788 0.00% due 01/17/25 596,543
Rexnord LLC

usD 1,254,991 4.06% due 08/21/23 1,259,221
Reynolds Group Holdings, Inc.

uUsD 2,701,404 4.24% due 02/05/23 2,711,129
Riverbed Technology, Inc.

uUsD 902,903 4.49% due 04/24/22 880,836
Sabre GLBL, Inc.

USD 806,736 3.49% due 02/22/24 810,213
Seattle SpinCo, Inc.

USD 609,715 3.99% due 06/21/24 610,477
Serta Simmons Bedding, LLC

USD 1,293,500 4.80% due 11/08/23 1,253,867
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Shearer's Foods, LLC

USD 425,000 8.08% due 06/30/22 401,625
Solenis International, LP

USD 585,229 4.57% due 07/31/21 583,140
Southcross Holdings Borrower, LP

USD 498,093 3.50% due 04/13/23 430,850
Sprint Communications, Inc.

USD 2,282,016 3.75% due 02/02/24 2,283,454
SRAM, LLC

USD 888,476 4.53% due 03/15/24 888,476
SRS Distribution, Inc.

USD 1,348,092 4.53% due 08/25/22 1,358,203
Staples, Inc.

uUsD 1,310,000 0.00% due 09/12/24 1,303,686
Summit Materials, LLC

USD 965,127 3.99% due 07/18/22 969,547
Synchronoss Technologies, Inc.

usD 223,875 5.74% due 01/19/24 210,219
Syniverse Holdings, Inc.

USD 533,787 4.31% due 04/23/19 515,772
Telenet Financing USD, LLC

USD 1,250,000 3.98% due 06/30/25 1,253,437
Tempo Acquisition, LLC

USD 1,496,250 4.24% due 05/01/24 1,496,564
Terra-Gen Finance Co., LLC

USD 916,540 5.49% due 12/09/21 829,469
Time, Inc.

USD 462,246 5.09% due 04/26/21 462,246
TKC Holdings, Inc.

USD 806,217 5.52% due 02/01/23 812,932
Transdigm, Inc.

usD 1,224,989 4.27% due 05/14/22 1,227,500
Tronox Finance, LLC

USD 1,989,638 0.00% due 09/23/24 1,996,681
Ultra resource, Inc.

USD 1,000,000 4.31% due 04/12/24 997,500
Univar USA, Inc.

USD 1,472,513 3.99% due 07/01/22 1,477,121
Univision Communicationss, Inc.

USD 1,983,909 3.99% due 03/15/24 1,965,320
UPC Financing Partnership

USD 1,484,018 3.98% due 04/15/25 1,487,965
US Foods, Inc.

USD 1,477,519 3.99% due 06/27/23 1,485,882
Vantiv, LLC

USD 715,411 0.00% due 08/07/24 715,293



LS 0a—N)LRRx—Try— LI —/\oa—2 D7 R

e A fAil Al £E

Victory Capital Operating, LLC

USD 1,123,365 6.58% due 10/29/21 1,141,620
Virgin Media Bristol, LLC

USD 2,095,000 0.00% due 01/31/25 2,102,081
Wand Intermediate I, LP

USD 1,430,311 4.33% due 09/17/21 1,439,251
Weight Watchers International, Inc.

USD 892,987 4.53% due 04/02/20 880,708
Welbilt, Inc.

USD 835,897 3.99% due 03/03/23 840,771
William Morris Endeavor Entertainment , LLC

USD 938,687 4.49% due 05/06/21 943,850
World Triathlon Corp.

USD 967,500 5.58% due 06/25/21 967,500
Wrangler Buyer Corp.

USD 381,052 0.00% due 09/27/24 382,797
XPO Logistics, Inc.

USD 561,699 3.55% due 11/01/21 562,682
Zayo Group, LLC

USD 1,371,852 3.49% due 01/19/24 1,372,949
Ziggo Secured Finance Partnership

USD 1,000,000 3.73% due 04/15/25 999,130
Nora—gt 144,583,094
TAYHE BUSRAE $145,603,446) 144,583,094
FEERMIMRESRZT (SR $168,681,949) 167,653,370

a4k

EGEBEE (0.7%)
TAUT (0.7%)

USD 50,000 PowerShares Senior Loan Portfolio 1,158,000
T AV 1,158,000
EEREELEH @R $1,171,000) 1,158,000

RN—=2y T 2=y M0.0%)
TAVA (0.0%)

USD 2,220 Answers Finance, LLC 36,075
TAV g 36,075
A=y Fe-amyhdt (BAERAE $0) 36,075

U7k (0.0%)
TAVA (0.0%)

uUSD 6,166 Answer Holdings, Inc. 0
TAV g 0
TN BAREAE S0) 0




LS 0a—N)LRRx—Try— LI —/\oa—2 D7 R

A ik} AP AR

HERES (11.2%)
TAYA (11.2%)
EHEE (11.2%)

Citibank,NewYork

USD 19,665,293  0.59% due 10/02/17 19,665,293
EHEEFT 19,665,293
TAVE (BEEAM $19,665,293) 19,665,293
SERLSRFH (BERAE $19,665,293) 19,665,293

Bt b 2R (%) ATmAE

BEAMLsRE#
(EAIE $189.518,242) 107.6 188,512,738
Bl&Rk R OMERE (7.6) (13,325,309)
B PERRER 100.0% $ 175,187,429




LT a—n\ LR E2—Dr— L=\ Ha— D7 R

A1 B I L2

2017429 A 29 H HI1E
B REHETE LR WFEH A Wk RFBEHER  RESGREE  EFEBEEE
JPY  Citibank N.A. 16,158,185 10/02/2017 USD 144810 $ - $  (1,380) $ (1,380)
JPY  Citibank N.A. 1,799,405 10/02/2017 USD 16,126 - (154) (154)
JPY  Citibank N.A. 406,211  10/02/2017 USD 3,640 - (35) (35)
JPY  Citibank N.A. 14,764,092  10/03/2017 USD 131,584 - (528) (528)
JPY  Citibank N.A. 2,196,676  10/03/2017 USD 19,578 — (79) (79)
JPY  Citibank N.A. 8,181,206  10/04/2017 USD 72,662 - (36) (36)
JPY  Citibank N.A. 605,739  10/04/2017 USD 5,380 — 3) 3)
JPY  Citibank N.A. 1,597,283  10/04/2017 USD 14,186 - 7 7
JPY  Citibank N.A. 19,546,377 10/04/2017 USD 173,602 - (87) (87)
JPY  Citibank N.A. 997,073  10/05/2017 USD 8,850 1 - 1
JPY  Citibank N.A. 16,152,452  10/05/2017 USD 143,369 25 - 25
JPY  Citibank N.A. 2,399,689  10/05/2017 USD 21,300 4 - 4
JPY  Citibank N.A. 1,798,582  10/06/2017 USD 15,988 - (20) (20)
JPY  Citibank N.A. 5,391,115  10/06/2017 USD 47,923 - (61) (61)
JPY  Citibank N.A. 5,786,348 10/06/2017 USD 51,436 - (66) (66)
USD Citibank N.A. 1,782 10/03/2017 JPY 200,000 7 - 7
USD Citibank N.A. 71,008 10/05/2017 JPY 8,000,000 - (12) (12)
$ 37 $  (2468) $ (2.431)
H A 28~ 75 ZAD SN E 45 Se i L ERK
2017429 A 29 H HI1E
B REHETE LR WFEH A Wk RFBEHER  RESGREE  EFEBEEE
JPY  Citibank N.A. 12,716,627,618  10/30/2017 USD 114,418,357 $ - $(1,381,102) $(1,381,102)
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4 #1 (201359 A17H) 10, 040 0.1 75.4 331
511 (20144- 9 H16H) 10, 048 0.1 58.5 327
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(€Y M % % %
201649 H15H 10, 056 — 45.0 —
9 AR 10, 056 0.0 45.1 —
10A R 10, 056 0.0 28.8 —
11LAR 10, 055 A0.0 36.0 —
12HF 10, 055 0.0 29. 2 —
201741 AR 10, 054 0.0 32.8 —
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O AEEDBHM (20174 9 A15AEHE)
| EmnE
(A)EWN G iga) AfE IR
e 1) x
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