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Item 1 - Schedule of Investments - March 31, 2018 (Unaudited) (Dollar Amounts in Thousands)
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Principal Moody s
Amount/Units Rating Value
(Unaudited) (Note 1)

CORPORATE DEBT SECURITIES - 129.40% (d)(f)
Aerospace & Defense - 1.36%

245
425
1,800

465

Airlines - .05%
106

Automotive - 2.65%
325
1,680
220
235
215
3,355

500

Broadcasting - 3.95%
390

970

665
895
780
475
1,925
250
275
1,305

700

Bombardier, Inc., Senior Notes,

8.75%, 12/01/21 (g)

Huntington Ingalls Industries, Senior Notes,

5%, 11/15/25 (g)

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

Triumph Group Inc., Senior Notes,

7.75%, 08/15/25

American Airlines Group, Senior Notes,
5.625%, 07/15/22 (g)

Allison Transmission, Inc., Senior Notes,

5%, 10/01/24 (g)

American Axle and Manufacturing, Inc., Senior Notes,
6.25%, 04/01/25

Aston Martin Capital Holdings, Senior Notes,
6.50%, 04/15/22 (g)

Group 1 Automotive, Inc., Senior Notes,

5.25%, 12/15/23 (g)

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

Tesla Inc., Senior Notes,

5.30%, 08/15/25 (g)

Titan International, Inc., Senior Notes,

6.50%, 11/30/23 (g)

AMC Networks, Inc., Senior Notes,

4.75%, 08/01/25

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

Clear Channel Worldwide Holdings, Inc., Senior
Subordinated

Notes, 7.625%, 03/15/20

iHeart Communications, Inc., Senior Notes,
9%, 12/15/19 (a)(b)

iHeart Communications, Inc., Senior Notes,
9%, 09/15/22 (a)(b)

Lin Television Corporation, Senior Notes,
5.875%, 11/15/22

MDC Partners, Inc., Senior Notes,

6.50%, 05/01/24 (g)

Outfront Media Capital LLC, Senior Notes,
5.625%, 02/15/24

E.W. Scripps Company, Senior Notes,
5.125%, 05/15/25 (g)

Sirius XM Radio, Inc., Senior Notes,

5%, 08/01/27 (g)

Townsquare Media, Inc., Senior Notes,

Caal
Baa3
Caa2

B3

©

Ba3
B2
B2

Ba2
B2

Caal

B3

Ba3

B2

Caal

Caa2

Caa2
B3
B3
Bl
Bl

Ba3

269
446
1,951

475
3,141

108

322
1,676
229
235
204
2,927

513
6,106

374

987

663
706
612
489
1,887
250
256

1,228
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6.50%, 04/01/23 (g) B3 658
500 Univision Communications, Inc., Senior Notes,

5.125%, 05/15/23 (g) B2 476
550 Univision Communications, Inc., Senior Notes,



