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Item 1 - Schedule of Investments - September 30, 2012 (Unaudited) (Dollar Amounts in Thousands)




Principal
Amount/Units
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CORPORATE DEBT SECURITIES - 128.83% (d)

Aerospace and Defense - 1.83%

Automobile - 3.87%

Banking - .34%

475
500
775
625
525
225
200

850

725
375
1,000
475
400
300
375
845
2,000
175
550
200
225
200
600

300

800

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

Moog, Inc., Senior Notes,

7.25%, 06/15/18

Sequa Corporation, Senior Notes,
11.75%, 12/01/15 (g)

Sequa Corporation, Senior Notes,
13.50%, 12/01/15 (g)

Spirit Aerosystems, Inc., Senior Notes,
7.50%, 10/01/17

Transdigm, Inc., Senior Subordinated Notes,
7.75%, 12/15/18

Allison Transmission, Inc., Senior Notes,

7.125% 05/15/19 (g)

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

Chrysler Group LLC, Senior Notes,

8%, 06/15/19

Chrysler Group LLC, Senior Notes,

8.25%, 06/15/21

Conti Gummi Finance B.V., Senior Notes,

8.50%, 07/15/15 (g) (EUR)

Delphi Corporation, Senior Notes,

5.875%, 05/15/19

Delphi Corporation, Senior Notes,

6.125%, 05/15/21

Ford Motor Credit Company LLC, Senior Notes,
4.25%, 09/20/22

Ford Motor Credit Company LLC, Senior Notes,
5%, 05/15/18

Goodyear Tire & Rubber Company, Senior Notes,
7%, 05/15/22

Goodyear Tire & Rubber Company, Senior Notes,
8.25%, 08/15/20

Goodyear Tire & Rubber Company, Senior Notes,
8.75%, 08/15/20

Pittsburgh Glass Works, LLC, Senior Notes,
8.50%, 04/15/16 (g)

Schaeffler Finance B.V., Senior Notes,

7.75%, 02/15/17 (g)

Schaeffler Finance B.V., Senior Notes,

8.50%, 02/15/19 (g)

Sonic Automotive, Inc., Senior Subordinated Notes,
7%, 07/15/22 (g)

Amsouth Bank, N.A, Subordinated Notes,
5.20%, 04/01/15

Moody s
Rating
(Unaudited)

B3
Ba2
B3
Ba3
Caa2
Caa2
Ba3

B3

B3
B2
B2
B2
Ba2
Ba2
Ba2
©)
Baa3
B1
B1
B1
B2
Ba3
Ba3

B3

Ba3

Value
(Note 1)

504
554
835
664
543
234
216
940
4,490
779
379
1,060
504
560
323
415
861
2,184
185
608
227
209
217
668

317
9,496



