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Item 1 - Schedule of Investments - March 31, 2014 (Unaudited) (Dollar Amounts in Thousands)




Principal
Amount/Units
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CORPORATE DEBT SECURITIES - 131.87% (d)(h)

Aerospace and Defense - .74%

Airlines - 2.01%

Automobile - 5.13%

475
500

775

131
136
165
91
1,525
175
675
575
1,325
145

65

125
725
175
350
375
600
1,750
1,125
700
475

550

Ducommun, Inc., Senior Notes,
9.75%, 07/15/18

Esterline Technologies, Senior Notes,
7%, 08/01/20

Kratos Defense and Security Solutions, Inc., Senior Notes,

10%, 06/01/17

American Airlines, Senior Notes,

4%, 01/15/27 (g)

American Airlines, Senior Notes,

5.625%, 01/15/21 (g)

Continental Airlines, Inc., Senior Notes,

7.25%, 05/10/21

Continental Airlines, Inc., Senior Notes,

9.25%, 11/10/18

United Continental Holdings, Inc., Senior Notes,
6%, 07/15/26

United Continental Holdings, Inc., Senior Notes,
6%, 07/15/28

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

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

US Airways Group, Inc., Senior Notes,

6.125%, 06/01/18

US Airways, Inc., Senior Notes,

4.625%, 12/03/26

US Airways, Inc., Senior Notes,

6.75%, 12/03/22

Affinia Group, Inc., Senior Notes,

7.75%, 05/01/21

Allison Transmission, Inc., Senior Notes,

7.125% 05/15/19 (g)

American Axle and Manufacturing, Inc., Senior Notes,
5.125%, 02/15/19

American Axle and Manufacturing, Inc., Senior Notes,
6.25%, 03/15/21

American Axle and Manufacturing, Inc., Senior Notes,
6.625%, 10/15/22

Chrysler Group LLC, Senior Notes,

8%, 06/15/19 (g)

Chrysler Group LLC, Senior Notes,

8.25%, 06/15/21

Chrysler Group LLC, Senior Notes,

8.25%, 06/15/21 (g)

Dana Holding Corporation, Senior Notes,

5.375%, 09/15/21

General Motors, Senior Notes,

6.25%, 10/02/43 (g)

Gestamp Fund Lux S.A., Senior Notes,

5.625%, 05/31/20 (g)

Moody s
Rating
(Unaudited)

B3
Ba2

B3

©)
(e
Baa2
Ba2
B2
B2
B2
B2
B3
Baal

Ba2

Caa2
B3
B2
B2
B2
B1
B1
B1
B2

Bal

B1

Value
(Note 1)

531
541
823
1,895
132
141
193
103
1,445
161
702
620
1,393
151
70
5,111
135
781
182
373
408
658
1,978
1,271
730
513

568
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450 Goodyear Tire & Rubber Company, Senior Notes,
6.50%, 03/01/21 B1 492



