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CHY NextEra Energy, Inc. Convertible Preferred Stocks Utilities United States US Dollar 175,000           10,622,500                10,622,500        0.73%
CHY AmeriGas Finance Corp. Corporate Bonds Utilities United States US Dollar 5,775,000        6,338,063                  6,338,063           0.43% 7.000% 05/20/22
CHY Calpine Corp. Corporate Bonds Utilities United States US Dollar 4,200,000        4,664,625                  4,664,625           0.32% 7.875% 07/31/20
CHY AES Corp. Corporate Bonds Utilities United States US Dollar 4,050,000        4,591,688                  4,591,688           0.31% 7.375% 07/01/21
CHY Calpine Corp. Corporate Bonds Utilities United States US Dollar 2,997,000        3,377,244                  3,377,244           0.23% 7.875% 01/15/23
CHY Calpine Corp. Corporate Bonds Utilities United States US Dollar 1,311,000        1,453,571                  1,453,571           0.10% 7.500% 02/15/21
CHY Crown Castle International Corp. Convertible Preferred Stocks Telecommunication Services United States US Dollar 105,000           10,699,500                10,699,500        0.73%
CHY Intelsat, SA Convertible Preferred Stocks Telecommunication Services Luxembourg US Dollar 181,000           9,683,500                  9,683,500           0.66%
CHY Intelsat, SA Corporate Bonds Telecommunication Services Luxembourg US Dollar 6,340,000        6,827,388                  6,827,388           0.47% 7.750% 06/01/21
CHY T‐Mobile USA, Inc. Corporate Bonds Telecommunication Services United States US Dollar 5,640,000        6,070,050                  6,070,050           0.41% 6.625% 04/01/23
CHY Brightstar Corp. Corporate Bonds Telecommunication Services United States US Dollar 5,175,000        5,737,781                  5,737,781           0.39% 7.250% 08/01/18
CHY Sprint Corp. Corporate Bonds Telecommunication Services United States US Dollar 3,645,000        4,030,003                  4,030,003           0.28% 7.875% 09/15/23
CHY Frontier Communications Corp. Corporate Bonds Telecommunication Services United States US Dollar 3,214,000        3,420,901                  3,420,901           0.23% 7.625% 04/15/24
CHY SBA Communications Corp. Corporate Bonds Telecommunication Services United States US Dollar 2,650,000        2,782,500                  2,782,500           0.19% 5.625% 10/01/19
CHY CenturyLink, Inc. Corporate Bonds Telecommunication Services United States US Dollar 2,454,000        2,634,148                  2,634,148           0.18% 6.750% 12/01/23
CHY Sprint Corp. Corporate Bonds Telecommunication Services United States US Dollar 1,690,000        1,778,725                  1,778,725           0.12% 7.125% 06/15/24
CHY Sprint Corp. Corporate Bonds Telecommunication Services United States US Dollar 1,180,000        1,291,363                  1,291,363           0.09% 7.250% 09/15/21
CHY Intelsat, SA Corporate Bonds Telecommunication Services Luxembourg US Dollar 460,000           499,675                     499,675              0.03% 8.125% 06/01/23
CHY Fidelity Prime Money Market Fund ‐ Institutional Class Short Term Investment Other United States US Dollar 23,678,074      23,678,074                23,678,074        1.62% 0.051% 12/31/30
CHY United States Treasury Note U.S. Government And Agency Securities Other United States US Dollar 750,000           750,059                     750,059              0.05% 0.125% 12/31/14
CHY United States Treasury Note U.S. Government And Agency Securities Other United States US Dollar 700,000           701,436                     701,436              0.05% 0.625% 07/15/14
CHY Cemex, SAB de CV Convertible Bonds Materials Mexico US Dollar 8,700,000        10,827,150                10,827,150        0.74% 4.875% 03/15/15
CHY Glencore Finance Europe, SA Convertible Bonds Materials Luxembourg US Dollar 5,900,000        6,677,106                  6,677,106           0.46% 5.000% 12/31/14
CHY Steel Dynamics, Inc. Convertible Bonds Materials United States US Dollar 2,900,000        3,166,641                  3,166,641           0.22% 5.125% 06/15/14
CHY RTI International Metals, Inc. Convertible Bonds Materials United States US Dollar 3,200,000        3,129,136                  3,129,136           0.21% 1.625% 10/15/19
CHY RTI International Metals, Inc. Convertible Bonds Materials United States US Dollar 2,900,000        3,048,959                  3,048,959           0.21% 3.000% 12/01/15
CHY FMG Resources Corporate Bonds Materials Australia US Dollar 9,000,000        9,945,000                  9,945,000           0.68% 8.250% 11/01/19
CHY Greif, Inc. Corporate Bonds Materials United States US Dollar 6,880,000        7,881,900                  7,881,900           0.54% 7.750% 08/01/19
CHY Trinseo Materials Operating, SCA Corporate Bonds Materials Luxembourg US Dollar 6,400,000        6,664,000                  6,664,000           0.46% 8.750% 02/01/19
CHY New Gold, Inc. Corporate Bonds Materials Canada US Dollar 5,500,000        5,747,500                  5,747,500           0.39% 7.000% 04/15/20
CHY United States Steel Corp. Corporate Bonds Materials United States US Dollar 3,110,000        3,294,656                  3,294,656           0.22% 6.875% 04/01/21
CHY INEOS Group Holdings, SA Corporate Bonds Materials Luxembourg US Dollar 2,800,000        2,906,750                  2,906,750           0.20% 6.125% 08/15/18
CHY PH Glatfelter Company Corporate Bonds Materials United States US Dollar 2,650,000        2,732,813                  2,732,813           0.19% 5.375% 10/15/20
CHY Sealed Air Corp. Corporate Bonds Materials United States US Dollar 2,270,000        2,497,000                  2,497,000           0.17% 6.500% 12/01/20
CHY First Quantum Minerals, Ltd. Corporate Bonds Materials Canada US Dollar 1,868,000        1,915,868                  1,915,868           0.13% 7.000% 02/15/21
CHY First Quantum Minerals, Ltd. Corporate Bonds Materials Canada US Dollar 1,868,000        1,912,365                  1,912,365           0.13% 6.750% 02/15/20
CHY Chemtura Corp. Corporate Bonds Materials United States US Dollar 1,599,000        1,668,956                  1,668,956           0.11% 5.750% 07/15/21
CHY New Gold, Inc. Corporate Bonds Materials Canada US Dollar 1,490,000        1,478,825                  1,478,825           0.10% 6.250% 11/15/22
CHY INEOS Group Holdings, SA Corporate Bonds Materials Luxembourg US Dollar 1,400,000        1,437,625                  1,437,625           0.10% 5.875% 02/15/19
CHY Sealed Air Corp. Corporate Bonds Materials United States US Dollar 1,300,000        1,318,688                  1,318,688           0.09% 5.250% 04/01/23
CHY SanDisk Corp. Convertible Bonds Information Technology United States US Dollar 28,000,000      29,472,100                29,472,100        2.01% 0.500% 10/15/20
CHY Micron Technology, Inc. Convertible Bonds Information Technology United States US Dollar 11,100,000      18,864,672                18,864,672        1.29% 1.875% 06/01/14
CHY ServiceNow, Inc. Convertible Bonds Information Technology United States US Dollar 13,000,000      14,968,525                14,968,525        1.02% 0.010% 11/01/18
CHY Mentor Graphics Corp. Convertible Bonds Information Technology United States US Dollar 11,000,000      13,704,130                13,704,130        0.94% 4.000% 04/01/31
CHY Concur Technologies, Inc. Convertible Bonds Information Technology United States US Dollar 7,200,000        9,499,536                  9,499,536           0.65% 0.500% 06/15/18
CHY Take‐Two Interactive Software, Inc. Convertible Bonds Information Technology United States US Dollar 7,500,000        8,636,400                  8,636,400           0.59% 1.000% 07/01/18
CHY Netsuite, Inc. Convertible Bonds Information Technology United States US Dollar 7,200,000        8,500,680                  8,500,680           0.58% 0.250% 06/01/18
CHY InvenSense, Inc. Convertible Bonds Information Technology United States US Dollar 6,900,000        7,905,296                  7,905,296           0.54% 1.750% 11/01/18
CHY SINA Corp. Convertible Bonds Information Technology China US Dollar 7,000,000        6,800,395                  6,800,395           0.46% 1.000% 12/01/18
CHY Workday, Inc. Convertible Bonds Information Technology United States US Dollar 3,850,000        5,782,026                  5,782,026           0.39% 1.500% 07/15/20
CHY Workday, Inc. Convertible Bonds Information Technology United States US Dollar 3,850,000        5,523,942                  5,523,942           0.38% 0.750% 07/15/18
CHY Finisar Corp. Convertible Bonds Information Technology United States US Dollar 4,900,000        5,291,437                  5,291,437           0.36% 0.500% 12/15/33
CHY Cornerstone OnDemand, Inc. Convertible Bonds Information Technology United States US Dollar 3,850,000        4,965,018                  4,965,018           0.34% 1.500% 07/01/18
CHY Salesforce.com, Inc. Convertible Bonds Information Technology United States US Dollar 4,100,000        4,866,946                  4,866,946           0.33% 0.250% 04/01/18
CHY NVIDIA Corp. Convertible Bonds Information Technology United States US Dollar 3,700,000        4,123,280                  4,123,280           0.28% 1.000% 12/01/18
CHY Cardtronics, Inc. Convertible Bonds Information Technology United States US Dollar 3,700,000        3,657,654                  3,657,654           0.25% 1.000% 12/01/20
CHY SunEdison, Inc. Convertible Bonds Information Technology United States US Dollar 1,750,000        2,521,549                  2,521,549           0.17% 2.000% 10/01/18
CHY ON Semiconductor Corp. Convertible Bonds Information Technology United States US Dollar 2,033,000        2,488,860                  2,488,860           0.17% 2.625% 12/15/26
CHY Electronic Arts, Inc. Convertible Bonds Information Technology United States US Dollar 850,000           986,820                     986,820              0.07% 0.750% 07/15/16
CHY Nuance Communications, Inc. Corporate Bonds Information Technology United States US Dollar 11,060,000      11,108,388                11,108,388        0.76% 5.375% 08/15/20
CHY Belden, Inc. Corporate Bonds Information Technology United States US Dollar 9,500,000        9,428,750                  9,428,750           0.64% 5.500% 09/01/22
CHY Hughes Satellite Systems Corp. Corporate Bonds Information Technology United States US Dollar 8,000,000        9,045,000                  9,045,000           0.62% 7.625% 06/15/21
CHY J2 Global, Inc. Corporate Bonds Information Technology United States US Dollar 8,000,000        8,645,000                  8,645,000           0.59% 8.000% 08/01/20
CHY Viasystems, Inc. Corporate Bonds Information Technology United States US Dollar 6,000,000        6,442,500                  6,442,500           0.44% 7.875% 05/01/19
CHY Sungard Data Systems, Inc. Corporate Bonds Information Technology United States US Dollar 5,065,000        5,397,391                  5,397,391           0.37% 6.625% 11/01/19
CHY ViaSat, Inc. Corporate Bonds Information Technology United States US Dollar 3,900,000        4,173,000                  4,173,000           0.28% 6.875% 06/15/20
CHY Activision Blizzard, Inc. Corporate Bonds Information Technology United States US Dollar 3,800,000        4,092,125                  4,092,125           0.28% 5.625% 09/15/21
CHY Amkor Technology, Inc. Corporate Bonds Information Technology United States US Dollar 3,710,000        3,849,125                  3,849,125           0.26% 6.375% 10/01/22
CHY Magnachip Semiconductor, Inc. Corporate Bonds Information Technology Korea, Republic Of US Dollar 3,372,000        3,481,590                  3,481,590           0.24% 6.625% 07/15/21
CHY Amkor Technology, Inc. Corporate Bonds Information Technology United States US Dollar 2,939,000        3,106,156                  3,106,156           0.21% 6.625% 06/01/21
CHY Equinix, Inc. Corporate Bonds Information Technology United States US Dollar 2,300,000        2,338,813                  2,338,813           0.16% 5.375% 04/01/23
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CHY NXP Semiconductors, NV Corporate Bonds Information Technology Netherlands US Dollar 2,000,000        2,133,750                  2,133,750           0.15% 5.750% 02/15/21
CHY WEX, Inc. Corporate Bonds Information Technology United States US Dollar 2,067,000        1,940,396                  1,940,396           0.13% 4.750% 02/01/23
CHY ACI Worldwide, Inc. Corporate Bonds Information Technology United States US Dollar 1,100,000        1,156,375                  1,156,375           0.08% 6.375% 08/15/20
CHY NXP Semiconductors, NV Corporate Bonds Information Technology Netherlands US Dollar 800,000           842,500                     842,500              0.06% 5.750% 03/15/23
CHY Google, Inc. Purchased Options Information Technology United States US Dollar 20,000              4,621,000                  4,621,000           0.32% 01/17/15
CHY Facebook, Inc. Purchased Options Information Technology United States US Dollar 218,500           2,578,300                  2,578,300           0.18% 01/17/15
CHY Linkedin Corp. Purchased Options Information Technology United States US Dollar 46,000              1,792,850                  1,792,850           0.12% 01/17/15
CHY Apple, Inc. Purchased Options Information Technology United States US Dollar 22,000              1,269,400                  1,269,400           0.09% 01/17/15
CHY Trinity Industries, Inc. Convertible Bonds Industrials United States US Dollar 11,700,000      18,554,153                18,554,153        1.27% 3.875% 06/01/36
CHY Alliant Techsystems, Inc. Convertible Bonds Industrials United States US Dollar 4,350,000        7,683,209                  7,683,209           0.52% 3.000% 08/15/24
CHY Air Lease Corp. Convertible Bonds Industrials United States US Dollar 4,808,000        7,243,709                  7,243,709           0.49% 3.875% 12/01/18
CHY Greenbrier Companies, Inc. Convertible Bonds Industrials United States US Dollar 1,750,000        2,385,451                  2,385,451           0.16% 3.500% 04/01/18
CHY United Technologies Corp. Convertible Preferred Stocks Industrials United States US Dollar 550,000           36,558,500                36,558,500        2.50%
CHY Stanley Black & Decker, Inc. Convertible Preferred Stocks Industrials United States US Dollar 102,760           12,900,490                12,900,490        0.88%
CHY Genesee & Wyoming, Inc. Convertible Preferred Stocks Industrials United States US Dollar 65,800              8,676,388                  8,676,388           0.59%
CHY Stanley Black & Decker, Inc. SWH US Convertible Preferred Stocks Industrials United States US Dollar 36,500              3,901,850                  3,901,850           0.27%
CHY Rexel, SA Corporate Bonds Industrials France US Dollar 7,735,000        8,174,928                  8,174,928           0.56% 6.125% 12/15/19
CHY United Rentals North America, Inc. Corporate Bonds Industrials United States US Dollar 6,500,000        7,389,688                  7,389,688           0.50% 7.625% 04/15/22
CHY Deluxe Corp. Corporate Bonds Industrials United States US Dollar 7,000,000        7,319,375                  7,319,375           0.50% 6.000% 11/15/20
CHY Dycom Investments, Inc. Corporate Bonds Industrials United States US Dollar 6,228,000        6,761,273                  6,761,273           0.46% 7.125% 01/15/21
CHY H&E Equipment Services, Inc. Corporate Bonds Industrials United States US Dollar 5,560,000        6,116,000                  6,116,000           0.42% 7.000% 09/01/22
CHY United Rentals North America, Inc. Corporate Bonds Industrials United States US Dollar 5,500,000        5,830,000                  5,830,000           0.40% 6.125% 06/15/23
CHY Terex Corp. Corporate Bonds Industrials United States US Dollar 5,460,000        5,753,475                  5,753,475           0.39% 6.000% 05/15/21
CHY ACCO Brands Corp. Corporate Bonds Industrials United States US Dollar 5,250,000        5,443,594                  5,443,594           0.37% 6.750% 04/30/20
CHY Manitowoc Company, Inc. Corporate Bonds Industrials United States US Dollar 3,500,000        3,965,938                  3,965,938           0.27% 8.500% 11/01/20
CHY Michael Baker International, LLC / CDL Acquisition Company, Inc. Corporate Bonds Industrials United States US Dollar 3,500,000        3,762,500                  3,762,500           0.26% 8.250% 10/15/18
CHY Edgen Murray Corp. Corporate Bonds Industrials United States US Dollar 3,120,000        3,603,600                  3,603,600           0.25% 8.750% 11/01/20
CHY Navistar International Corp. Corporate Bonds Industrials United States US Dollar 3,360,000        3,525,900                  3,525,900           0.24% 8.250% 11/01/21
CHY GrafTech International, Ltd. Corporate Bonds Industrials United States US Dollar 3,175,000        3,290,094                  3,290,094           0.22% 6.375% 11/15/20
CHY Digitalglobe, Inc. Corporate Bonds Industrials United States US Dollar 3,220,000        3,201,888                  3,201,888           0.22% 5.250% 02/01/21
CHY Clean Harbors, Inc. Corporate Bonds Industrials United States US Dollar 2,875,000        2,948,672                  2,948,672           0.20% 5.125% 06/01/21
CHY Garda World Security Corp. Corporate Bonds Industrials Canada US Dollar 2,690,000        2,856,444                  2,856,444           0.20% 7.250% 11/15/21
CHY United Continental Holdings, Inc. Corporate Bonds Industrials United States US Dollar 2,600,000        2,788,500                  2,788,500           0.19% 6.375% 06/01/18
CHY TransDigm, Inc. Corporate Bonds Industrials United States US Dollar 2,650,000        2,689,750                  2,689,750           0.18% 5.500% 10/15/20
CHY Titan International, Inc. Corporate Bonds Industrials United States US Dollar 2,500,000        2,657,813                  2,657,813           0.18% 6.875% 10/01/20
CHY Triumph Group, Inc. Corporate Bonds Industrials United States US Dollar 2,440,000        2,409,500                  2,409,500           0.16% 4.875% 04/01/21
CHY Nortek, Inc. Corporate Bonds Industrials United States US Dollar 1,904,000        2,134,860                  2,134,860           0.15% 8.500% 04/15/21
CHY TransDigm Group, Inc. Corporate Bonds Industrials United States US Dollar 1,953,000        2,095,813                  2,095,813           0.14% 7.750% 12/15/18
CHY Meritor, Inc. Corporate Bonds Industrials United States US Dollar 1,620,000        1,721,250                  1,721,250           0.12% 6.750% 06/15/21
CHY Terex Corp. Corporate Bonds Industrials United States US Dollar 520,000           563,225                     563,225              0.04% 6.500% 04/01/20
CHY WellPoint, Inc. Convertible Bonds Health Care United States US Dollar 14,400,000      19,830,384                19,830,384        1.35% 2.750% 10/15/42
CHY Cubist Pharmaceuticals, Inc. Convertible Bonds Health Care United States US Dollar 13,750,000      17,177,600                17,177,600        1.17% 1.875% 09/01/20
CHY Salix Pharmaceuticals, Ltd. Convertible Bonds Health Care United States US Dollar 6,200,000        10,815,683                10,815,683        0.74% 1.500% 03/15/19
CHY Medidata Solutions, Inc. Convertible Bonds Health Care United States US Dollar 6,343,000        8,536,536                  8,536,536           0.58% 1.000% 08/01/18
CHY Molina Healthcare, Inc. Convertible Bonds Health Care United States US Dollar 6,494,000        7,276,754                  7,276,754           0.50% 1.125% 01/15/20
CHY Hologic, Inc. Convertible Bonds Health Care United States US Dollar 5,400,000        6,198,498                  6,198,498           0.42% 2.000% 12/15/37
CHY Illumina, Inc. Convertible Bonds Health Care United States US Dollar 2,985,000        6,163,219                  6,163,219           0.42% 0.250% 03/15/16
CHY BioMarin Pharmaceutical, Inc. Convertible Bonds Health Care United States US Dollar 4,177,000        4,887,508                  4,887,508           0.33% 0.750% 10/15/18
CHY BioMarin Pharmaceutical, Inc. Convertible Bonds Health Care United States US Dollar 3,975,000        4,758,632                  4,758,632           0.32% 1.500% 10/15/20
CHY Fluidigm Corp. Convertible Bonds Health Care United States US Dollar 3,500,000        4,050,900                  4,050,900           0.28% 2.750% 02/01/34
CHY Cepheid, Inc. Convertible Bonds Health Care United States US Dollar 3,500,000        3,775,765                  3,775,765           0.26% 1.250% 02/01/21
CHY Emergent Biosolutions, Inc. Convertible Bonds Health Care United States US Dollar 3,500,000        3,742,375                  3,742,375           0.26% 2.875% 01/15/21
CHY Medicines Company Convertible Bonds Health Care United States US Dollar 2,000,000        2,565,320                  2,565,320           0.18% 1.375% 06/01/17
CHY Incyte Corp, Ltd. Convertible Bonds Health Care United States US Dollar 1,610,000        2,324,776                  2,324,776           0.16% 1.250% 11/15/20
CHY Community Health Systems, Inc. Corporate Bonds Health Care United States US Dollar 10,800,000      11,846,250                11,846,250        0.81% 7.125% 07/15/20
CHY HCA Holdings, Inc. Corporate Bonds Health Care United States US Dollar 9,700,000        10,748,813                10,748,813        0.73% 7.750% 05/15/21
CHY Hologic, Inc. Corporate Bonds Health Care United States US Dollar 9,005,000        9,590,325                  9,590,325           0.65% 6.250% 08/01/20
CHY Valeant Pharmaceuticals International, Inc. Corporate Bonds Health Care United States US Dollar 7,500,000        8,175,000                  8,175,000           0.56% 7.000% 10/01/20
CHY Tenet Healthcare Corp. Corporate Bonds Health Care United States US Dollar 6,850,000        7,342,344                  7,342,344           0.50% 6.750% 02/01/20
CHY Endo Health Solutions, Inc. Corporate Bonds Health Care United States US Dollar 6,700,000        7,282,063                  7,282,063           0.50% 7.000% 12/15/20
CHY Teleflex, Inc. Corporate Bonds Health Care United States US Dollar 6,000,000        6,401,250                  6,401,250           0.44% 6.875% 06/01/19
CHY Alere, Inc. Corporate Bonds Health Care United States US Dollar 3,700,000        3,898,875                  3,898,875           0.27% 6.500% 06/15/20
CHY Valeant Pharmaceuticals International, Inc. Corporate Bonds Health Care United States US Dollar 2,300,000        2,541,500                  2,541,500           0.17% 7.250% 07/15/22
CHY HCA Holdings, Inc. Corporate Bonds Health Care United States US Dollar 2,125,000        2,321,563                  2,321,563           0.16% 6.250% 02/15/21
CHY HCA, Inc. Corporate Bonds Health Care United States US Dollar 2,000,000        2,115,000                  2,115,000           0.14% 5.875% 05/01/23
CHY Salix Pharmaceuticals, Ltd. Corporate Bonds Health Care United States US Dollar 1,800,000        1,921,500                  1,921,500           0.13% 6.000% 01/15/21
CHY Endo Health Solutions, Inc. Corporate Bonds Health Care United States US Dollar 1,500,000        1,633,125                  1,633,125           0.11% 7.000% 07/15/19
CHY Community Health Systems, Inc. Corporate Bonds Health Care United States US Dollar 1,525,000        1,622,219                  1,622,219           0.11% 6.875% 02/01/22
CHY ConvaTec Finance International, SA Corporate Bonds Health Care Luxembourg US Dollar 1,403,000        1,452,105                  1,452,105           0.10% 8.250% 01/15/19
CHY VPII Escrow Corp. Corporate Bonds Health Care United States US Dollar 1,100,000        1,213,438                  1,213,438           0.08% 6.750% 08/15/18
CHY Gilead Sciences, Inc. Purchased Options Health Care United States US Dollar 430,000           7,073,500                  7,073,500           0.48% 01/17/15
CHY Mylan, Inc. Purchased Options Health Care United States US Dollar 424,000           5,543,800                  5,543,800           0.38% 01/17/15
CHY Gilead Sciences, Inc. Purchased Options Health Care United States US Dollar 150,000           3,843,750                  3,843,750           0.26% 01/17/15
CHY Celgene Corp. Purchased Options Health Care United States US Dollar 63,000              2,279,025                  2,279,025           0.16% 01/17/15
CHY Regeneron Pharmaceuticals, Inc. Purchased Options Health Care United States US Dollar 21,500              2,161,825                  2,161,825           0.15% 01/17/15
CHY Och‐Ziff Capital Management Group, LLC ‐ Class A OZM US Common Stocks Financials United States US Dollar 215,000           2,896,050                  2,896,050           0.20%
CHY American International Group, Inc. AIG US Common Stocks Financials United States US Dollar 17,300              861,021                     861,021              0.06%



CHY Ares Capital Corp. Convertible Bonds Financials United States US Dollar 8,200,000        8,812,663                  8,812,663           0.60% 4.750% 01/15/18
CHY MGIC Investment Corp. Convertible Bonds Financials United States US Dollar 5,000,000        7,411,100                  7,411,100           0.51% 2.000% 04/01/20
CHY MGIC Investment Corp. Convertible Bonds Financials United States US Dollar 6,100,000        7,093,263                  7,093,263           0.48% 5.000% 05/01/17
CHY ProLogis, LP Convertible Bonds Financials United States US Dollar 5,500,000        6,447,155                  6,447,155           0.44% 3.250% 03/15/15
CHY Starwood Property Trust, Inc. Convertible Bonds Financials United States US Dollar 4,600,000        5,276,292                  5,276,292           0.36% 4.550% 03/01/18
CHY Ares Capital Corp. Convertible Bonds Financials United States US Dollar 4,500,000        4,898,273                  4,898,273           0.33% 5.750% 02/01/16
CHY IAS Operating Partnership, LP Convertible Bonds Financials United States US Dollar 4,000,000        3,860,040                  3,860,040           0.26% 5.000% 03/15/18
CHY Portfolio Recovery Associates, Inc. Convertible Bonds Financials United States US Dollar 3,408,000        3,842,673                  3,842,673           0.26% 3.000% 08/01/20
CHY Jefferies Group, Inc. Convertible Bonds Financials United States US Dollar 1,382,000        1,471,215                  1,471,215           0.10% 3.875% 11/01/29
CHY AMG Capital Trust II Convertible Preferred Stocks Financials United States US Dollar 310,000           18,977,828                18,977,828        1.30%
CHY MetLife, Inc. Convertible Preferred Stocks Financials United States US Dollar 523,000           15,475,570                15,475,570        1.06%
CHY Weyerhaeuser Company Convertible Preferred Stocks Financials United States US Dollar 116,667           6,353,685                  6,353,685           0.43%
CHY Black Knight InfoServ, LLC Corporate Bonds Financials United States US Dollar 8,877,000        9,485,829                  9,485,829           0.65% 5.750% 04/15/23
CHY Neuberger Berman Group, LLC Corporate Bonds Financials United States US Dollar 6,500,000        6,861,563                  6,861,563           0.47% 5.875% 03/15/22
CHY Jefferies Finance, LLC Corporate Bonds Financials United States US Dollar 4,850,000        5,050,063                  5,050,063           0.34% 7.375% 04/01/20
CHY AON Corp. Corporate Bonds Financials United States US Dollar 2,935,000        3,596,211                  3,596,211           0.25% 8.205% 01/01/27
CHY Nuveen Investments, Inc. Corporate Bonds Financials United States US Dollar 3,200,000        3,426,000                  3,426,000           0.23% 9.500% 10/15/20
CHY Nuveen Investments, Inc. Corporate Bonds Financials United States US Dollar 3,200,000        3,354,000                  3,354,000           0.23% 9.125% 10/15/17
CHY Nationstar Mortgage, LLC / Nationstar Capital Corp. Corporate Bonds Financials United States US Dollar 2,590,000        2,466,975                  2,466,975           0.17% 6.500% 07/01/21
CHY iStar Financial, Inc. Corporate Bonds Financials United States US Dollar 2,220,000        2,250,525                  2,250,525           0.15% 4.875% 07/01/18
CHY DuPont Fabros Technology, LP Corporate Bonds Financials United States US Dollar 1,400,000        1,478,750                  1,478,750           0.10% 5.875% 09/15/21
CHY Chesapeake Energy Corp. Convertible Bonds Energy United States US Dollar 11,000,000      10,377,345                10,377,345        0.71% 2.250% 12/15/38
CHY Energy XXI Bermuda, Ltd. Convertible Bonds Energy Bermuda US Dollar 3,700,000        3,587,224                  3,587,224           0.24% 3.000% 12/15/18
CHY Chesapeake Energy Corp. Convertible Preferred Stocks Energy United States US Dollar 16,551              18,526,776                18,526,776        1.27%
CHY Chesapeake Energy Corp. Convertible Preferred Stocks Energy United States US Dollar 9,415                10,721,331                10,721,331        0.73%
CHY W&T Offshore, Inc. Corporate Bonds Energy United States US Dollar 10,700,000      11,629,563                11,629,563        0.79% 8.500% 06/15/19
CHY Cimarex Energy Company Corporate Bonds Energy United States US Dollar 8,000,000        8,670,000                  8,670,000           0.59% 5.875% 05/01/22
CHY Drill Rigs Holdings, Inc. Corporate Bonds Energy Cyprus US Dollar 7,700,000        8,104,250                  8,104,250           0.55% 6.500% 10/01/17
CHY Gulfport Energy Corp. Corporate Bonds Energy United States US Dollar 7,240,000        7,859,925                  7,859,925           0.54% 7.750% 11/01/20
CHY Gulfmark Offshore, Inc. Corporate Bonds Energy United States US Dollar 7,500,000        7,739,063                  7,739,063           0.53% 6.375% 03/15/22
CHY SEACOR Holdings, Inc. Corporate Bonds Energy United States US Dollar 6,500,000        7,304,375                  7,304,375           0.50% 7.375% 10/01/19
CHY Laredo Petroleum, Inc. Corporate Bonds Energy United States US Dollar 6,500,000        7,243,438                  7,243,438           0.49% 7.375% 05/01/22
CHY Linn Energy, LLC Corporate Bonds Energy United States US Dollar 5,000,000        5,462,500                  5,462,500           0.37% 8.625% 04/15/20
CHY Carrizo Oil & Gas, Inc. Corporate Bonds Energy United States US Dollar 4,900,000        5,390,000                  5,390,000           0.37% 7.500% 09/15/20
CHY Holly Energy Partners, LP Corporate Bonds Energy United States US Dollar 5,000,000        5,315,625                  5,315,625           0.36% 6.500% 03/01/20
CHY Oasis Petroleum, Inc. Corporate Bonds Energy United States US Dollar 4,660,000        5,047,363                  5,047,363           0.34% 6.500% 11/01/21
CHY Swift Energy Company Corporate Bonds Energy United States US Dollar 4,400,000        4,658,500                  4,658,500           0.32% 8.875% 01/15/20
CHY Trinidad Drilling, Ltd. Corporate Bonds Energy Canada US Dollar 4,051,000        4,357,357                  4,357,357           0.30% 7.875% 01/15/19
CHY SM Energy Company Corporate Bonds Energy United States US Dollar 3,800,000        4,123,000                  4,123,000           0.28% 6.500% 11/15/21
CHY Atwood Oceanics, Inc. Corporate Bonds Energy United States US Dollar 3,732,000        4,032,893                  4,032,893           0.28% 6.500% 02/01/20
CHY Carrizo Oil & Gas, Inc. Corporate Bonds Energy United States US Dollar 3,735,000        4,031,466                  4,031,466           0.28% 8.625% 10/15/18
CHY Energy Transfer Equity, LP Corporate Bonds Energy United States US Dollar 3,500,000        3,561,250                  3,561,250           0.24% 5.875% 01/15/24
CHY Calumet Specialty Products Partners, LP Corporate Bonds Energy United States US Dollar 3,300,000        3,559,875                  3,559,875           0.24% 7.625% 01/15/22
CHY Calfrac Holdings, LP Corporate Bonds Energy United States US Dollar 3,250,000        3,412,500                  3,412,500           0.23% 7.500% 12/01/20
CHY Bonanza Creek Energy, Inc. Corporate Bonds Energy United States US Dollar 3,000,000        3,230,625                  3,230,625           0.22% 6.750% 04/15/21
CHY Western Refining, Inc. Corporate Bonds Energy United States US Dollar 3,110,000        3,205,244                  3,205,244           0.22% 6.250% 04/01/21
CHY Linn Energy, LLC Corporate Bonds Energy United States US Dollar 3,000,000        3,136,875                  3,136,875           0.21% 7.000% 11/01/19
CHY Berry Petroleum Company Corporate Bonds Energy United States US Dollar 3,000,000        3,129,375                  3,129,375           0.21% 6.375% 09/15/22
CHY Petroleum Geo‐Services, ASA Corporate Bonds Energy Norway US Dollar 2,782,000        2,983,695                  2,983,695           0.20% 7.375% 12/15/18
CHY Calumet Specialty Products Partners, LP Corporate Bonds Energy United States US Dollar 2,615,000        2,897,747                  2,897,747           0.20% 9.375% 05/01/19
CHY SESI, LLC Corporate Bonds Energy United States US Dollar 2,500,000        2,787,500                  2,787,500           0.19% 7.125% 12/15/21
CHY EPL Oil & Gas, Inc. Corporate Bonds Energy United States US Dollar 2,500,000        2,703,125                  2,703,125           0.18% 8.250% 02/15/18
CHY Pacific Drilling, SA Corporate Bonds Energy Luxembourg US Dollar 2,570,000        2,592,488                  2,592,488           0.18% 5.375% 06/01/20
CHY Pioneer Energy Services Corp. Corporate Bonds Energy United States US Dollar 2,205,000        2,327,653                  2,327,653           0.16% 9.875% 03/15/18
CHY Calumet Specialty Products Partners, LP Corporate Bonds Energy United States US Dollar 2,000,000        2,285,000                  2,285,000           0.16% 9.625% 08/01/20
CHY BreitBurn Energy Partners, LP Corporate Bonds Energy United States US Dollar 2,080,000        2,269,800                  2,269,800           0.15% 7.875% 04/15/22
CHY Linn Energy, LLC Corporate Bonds Energy United States US Dollar 2,000,000        2,168,750                  2,168,750           0.15% 7.750% 02/01/21
CHY Chesapeake Oilfield OperaƟng, LLC Corporate Bonds Energy United States US Dollar 1,670,000        1,777,506                  1,777,506           0.12% 6.625% 11/15/19
CHY Midstates Petroleum Company, Inc. Corporate Bonds Energy United States US Dollar 1,600,000        1,758,000                  1,758,000           0.12% 10.750% 10/01/20
CHY Oasis Petroleum, Inc. Corporate Bonds Energy United States US Dollar 1,500,000        1,636,875                  1,636,875           0.11% 6.875% 01/15/23
CHY Linn Energy, LLC Corporate Bonds Energy United States US Dollar 1,000,000        1,046,250                  1,046,250           0.07% 6.500% 05/15/19
CHY Forum Energy Technologies, Inc. Corporate Bonds Energy United States US Dollar 660,000           701,250                     701,250              0.05% 6.250% 10/01/21
CHY Calumet Specialty Products Partners, LP Corporate Bonds Energy United States US Dollar 595,000           659,706                     659,706              0.05% 9.375% 05/01/19
CHY Continental Resources, Inc. Purchased Options Energy United States US Dollar 82,200              1,870,050                  1,870,050           0.13% 01/17/15
CHY Bunge, Ltd. Convertible Preferred Stocks Consumer Staples United States US Dollar 62,000              6,533,250                  6,533,250           0.45%
CHY Post Holdings, Inc. Corporate Bonds Consumer Staples United States US Dollar 10,425,000      11,363,250                11,363,250        0.78% 7.375% 02/15/22
CHY JBS USA, LLC Corporate Bonds Consumer Staples United States US Dollar 6,575,000        6,961,281                  6,961,281           0.48% 7.250% 06/01/21
CHY Land O'Lakes, Inc. Corporate Bonds Consumer Staples United States US Dollar 6,000,000        6,341,250                  6,341,250           0.43% 6.000% 11/15/22
CHY Fidelity & Guaranty Life Holdings, Inc. Corporate Bonds Consumer Staples United States US Dollar 4,100,000        4,287,063                  4,287,063           0.29% 6.375% 04/01/21
CHY Smithfield Foods, Inc. Corporate Bonds Consumer Staples United States US Dollar 3,600,000        3,894,750                  3,894,750           0.27% 6.625% 08/15/22
CHY Alphabet Holding Company, Inc. Corporate Bonds Consumer Staples United States US Dollar 1,200,000        1,242,750                  1,242,750           0.08% 7.750% 11/01/17
CHY Post Holdings, Inc. Corporate Bonds Consumer Staples United States US Dollar 480,000           521,700                     521,700              0.04% 7.375% 02/15/22
CHY Liberty Interactive, LLC (Time Warner Cable, Inc., Time Warner, Inc Convertible Bonds Consumer Discretionary United States US Dollar 19,150,000      24,291,488                24,291,488        1.66% 0.750% 03/30/43
CHY MGM Resorts International Convertible Bonds Consumer Discretionary United States US Dollar 11,800,000      18,184,449                18,184,449        1.24% 4.250% 04/15/15
CHY Tesla Motors, Inc. Convertible Bonds Consumer Discretionary United States US Dollar 13,675,000      13,486,969                13,486,969        0.92% 1.250% 03/01/21
CHY Priceline.com, Inc. Convertible Bonds Consumer Discretionary United States US Dollar 6,552,000        10,114,683                10,114,683        0.69% 1.000% 03/15/18
CHY Iconix Brand Group, Inc. Convertible Bonds Consumer Discretionary United States US Dollar 6,400,000        8,945,920                  8,945,920           0.61% 1.500% 03/15/18



CHY Jarden Corp. Convertible Bonds Consumer Discretionary United States US Dollar 6,800,000        8,406,330                  8,406,330           0.57% 1.500% 06/15/19
CHY Jarden Corp. Convertible Bonds Consumer Discretionary United States US Dollar 5,817,000        8,317,350                  8,317,350           0.57% 1.875% 09/15/18
CHY Standard Pacific Corp. Convertible Bonds Consumer Discretionary United States US Dollar 5,600,000        7,446,404                  7,446,404           0.51% 1.250% 08/01/32
CHY Liberty Media Corp. Convertible Bonds Consumer Discretionary United States US Dollar 5,699,000        5,568,122                  5,568,122           0.38% 1.375% 10/15/23
CHY Tesla Motors, Inc.  Convertible Bonds Consumer Discretionary United States US Dollar 4,500,000        4,471,875                  4,471,875           0.31% 0.250% 03/01/19
CHY Iconix Brand Group, Inc. Convertible Bonds Consumer Discretionary United States US Dollar 2,200,000        3,064,886                  3,064,886           0.21% 2.500% 06/01/16
CHY KB Home Convertible Bonds Consumer Discretionary United States US Dollar 2,650,000        2,862,000                  2,862,000           0.20% 1.375% 02/01/19
CHY DISH DBS Corp. Corporate Bonds Consumer Discretionary United States US Dollar 7,650,000        7,927,313                  7,927,313           0.54% 5.125% 05/01/20
CHY DISH DBS Corp. Corporate Bonds Consumer Discretionary United States US Dollar 6,500,000        7,645,625                  7,645,625           0.52% 7.875% 09/01/19
CHY Cooper Tire & Rubber Company Corporate Bonds Consumer Discretionary United States US Dollar 6,833,000        7,512,029                  7,512,029           0.51% 8.000% 12/15/19
CHY Outerwall, Inc. Corporate Bonds Consumer Discretionary United States US Dollar 6,500,000        6,755,938                  6,755,938           0.46% 6.000% 03/15/19
CHY Dana Holding Corp. Corporate Bonds Consumer Discretionary United States US Dollar 6,048,000        6,626,340                  6,626,340           0.45% 6.750% 02/15/21
CHY Ryland Group, Inc. Corporate Bonds Consumer Discretionary United States US Dollar 6,000,000        6,495,000                  6,495,000           0.44% 6.625% 05/01/20
CHY Hasbro, Inc. Corporate Bonds Consumer Discretionary United States US Dollar 5,500,000        6,113,030                  6,113,030           0.42% 6.600% 07/15/28
CHY Jaguar Land Rover Automotive, PLC Corporate Bonds Consumer Discretionary United Kingdom US Dollar 5,300,000        6,038,688                  6,038,688           0.41% 8.125% 05/15/21
CHY Dufry Finance, SCA Corporate Bonds Consumer Discretionary Luxembourg US Dollar 4,900,000        5,089,875                  5,089,875           0.35% 5.500% 10/15/20
CHY Icahn Enterprises, LP Corporate Bonds Consumer Discretionary United States US Dollar 4,718,000        4,803,514                  4,803,514           0.33% 5.875% 02/01/22
CHY Viking Cruises, Ltd. Corporate Bonds Consumer Discretionary United States US Dollar 4,200,000        4,788,000                  4,788,000           0.33% 8.500% 10/15/22
CHY Meritage Homes Corp. Corporate Bonds Consumer Discretionary United States US Dollar 4,100,000        4,579,188                  4,579,188           0.31% 7.150% 04/15/20
CHY Service Corp. International Corporate Bonds Consumer Discretionary United States US Dollar 4,250,000        4,515,625                  4,515,625           0.31% 7.500% 04/01/27
CHY Toll Brothers Finance Corp. Corporate Bonds Consumer Discretionary United States US Dollar 4,000,000        4,140,000                  4,140,000           0.28% 5.625% 01/15/24
CHY Golden Nugget Escrow, Inc. Corporate Bonds Consumer Discretionary United States US Dollar 3,461,000        3,536,709                  3,536,709           0.24% 8.500% 12/01/21
CHY Netflix, Inc. Corporate Bonds Consumer Discretionary United States US Dollar 3,255,000        3,403,509                  3,403,509           0.23% 5.375% 02/01/21
CHY Royal Caribbean Cruises, Ltd. Corporate Bonds Consumer Discretionary United States US Dollar 3,005,000        3,335,550                  3,335,550           0.23% 7.500% 10/15/27
CHY Six Flags Entertainment Corp. Corporate Bonds Consumer Discretionary United States US Dollar 3,280,000        3,327,150                  3,327,150           0.23% 5.250% 01/15/21
CHY Greektown Holdings, LLC Corporate Bonds Consumer Discretionary United States US Dollar 3,138,000        3,245,869                  3,245,869           0.22% 8.875% 03/15/19
CHY Taylor Morrison Communities, Inc. Corporate Bonds Consumer Discretionary United States US Dollar 3,222,000        3,197,835                  3,197,835           0.22% 5.250% 04/15/21
CHY L Brands, Inc. Corporate Bonds Consumer Discretionary United States US Dollar 3,000,000        3,163,125                  3,163,125           0.22% 7.600% 07/15/37
CHY Icahn Enterprises, LP Corporate Bonds Consumer Discretionary United States US Dollar 2,640,000        2,786,850                  2,786,850           0.19% 6.000% 08/01/20
CHY Chrysler Group, LLC Corporate Bonds Consumer Discretionary United States US Dollar 2,400,000        2,646,000                  2,646,000           0.18% 8.000% 06/15/19
CHY Sally Holdings, LLC / Sally Capital, Inc. Corporate Bonds Consumer Discretionary United States US Dollar 2,310,000        2,448,600                  2,448,600           0.17% 5.750% 06/01/22
CHY Meritage Homes Corp. Corporate Bonds Consumer Discretionary United States US Dollar 2,185,000        2,400,769                  2,400,769           0.16% 7.000% 04/01/22
CHY NCL Corp. Ltd. ‐ Class C Corporate Bonds Consumer Discretionary United States US Dollar 2,100,000        2,185,313                  2,185,313           0.15% 5.000% 02/15/18
CHY Bon‐Ton Department Stores, Inc. Corporate Bonds Consumer Discretionary United States US Dollar 1,990,000        1,888,013                  1,888,013           0.13% 8.000% 06/15/21
CHY Liberty Interactive, LLC Corporate Bonds Consumer Discretionary United States US Dollar 1,645,000        1,777,628                  1,777,628           0.12% 8.250% 02/01/30
CHY Ryland Group, Inc. Corporate Bonds Consumer Discretionary United States US Dollar 1,680,000        1,662,150                  1,662,150           0.11% 5.375% 10/01/22
CHY Toll Brothers Finance Corp. Corporate Bonds Consumer Discretionary United States US Dollar 1,350,000        1,388,813                  1,388,813           0.09% 4.000% 12/31/18
CHY Quiksilver, Inc. /  QS Wholesale, Inc. Corporate Bonds Consumer Discretionary United States US Dollar 1,190,000        1,303,050                  1,303,050           0.09% 7.875% 08/01/18
CHY Cogeco Cable, Inc. Corporate Bonds Consumer Discretionary Canada US Dollar 1,250,000        1,241,406                  1,241,406           0.08% 4.875% 05/01/20
CHY Sally Holdings, LLC / Sally Capital, Inc. Corporate Bonds Consumer Discretionary United States US Dollar 1,175,000        1,193,359                  1,193,359           0.08% 5.500% 11/01/23
CHY Goodyear Tire & Rubber Company Corporate Bonds Consumer Discretionary United States US Dollar 1,040,000        1,163,500                  1,163,500           0.08% 8.250% 08/15/20
CHY L Brands, Inc. Corporate Bonds Consumer Discretionary United States US Dollar 865,000           901,222                     901,222              0.06% 6.950% 03/01/33
CHY Neiman Marcus Group LTD, LLC Corporate Bonds Consumer Discretionary United States US Dollar 745,000           809,256                     809,256              0.06% 8.750% 10/15/21
CHY Lear Corp. Corporate Bonds Consumer Discretionary United States US Dollar 750,000           730,313                     730,313              0.05% 4.750% 01/15/23
CHY Neiman Marcus Group LTD, LLC Corporate Bonds Consumer Discretionary United States US Dollar 595,000           646,691                     646,691              0.04% 8.000% 10/15/21
CHY Icahn Enterprises, LP Corporate Bonds Consumer Discretionary United States US Dollar 620,000           633,175                     633,175              0.04% 4.875% 03/15/19
CHY Brunswick Corp. Corporate Bonds Consumer Discretionary United States US Dollar 400,000           390,250                     390,250              0.03% 4.625% 05/15/21
CHY Claire's Stores, Inc. Corporate Bonds Consumer Discretionary United States US Dollar 340,000           287,513                     287,513              0.02% 7.750% 06/01/20
CHY Toll Brothers, Inc. Purchased Options Consumer Discretionary United States US Dollar 550,000           2,557,500                  2,557,500           0.17% 09/20/14
CHY D.R. Horton, Inc. Purchased Options Consumer Discretionary United States US Dollar 913,500           2,448,180                  2,448,180           0.17% 08/16/14
CHY Lennar Corp. Purchased Options Consumer Discretionary United States US Dollar 199,000           1,855,675                  1,855,675           0.13% 01/17/15
CHY Michael Kors Holdings, Ltd. Purchased Options Consumer Discretionary United States US Dollar 57,500              1,224,750                  1,224,750           0.08% 01/17/15

Important Legal Information
The portfolio data is “as of” the date indicated and may not represent current or future portfolio composition.  Portfolio holdings are subject to change daily without notice.  Includes cash and cash equivalents and excludes forwards, futures, and swaps.  Unlike the fund’s regulatory filings, the portfolio data and its presentation in this document are not required to conform to Generally Accepted Accounting 
Principles (GAAP) and Securities and Exchange Commission (SEC) requirements and are unaudited.  Therefore, this information may differ from that information contained in the annual and semi‐annual reports to shareholders filed with the SEC on Form N‐CSR or Form N‐Q.  This information does not constitute a recommendation or offer for a particular security, nor should it be taken as a solicitation or 

recommendation to buy or sell securities or other investments. 


