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BHE /8 TR KR
MESLUEF—1.8%
Dynasty Acquisition Co., Inc.

Term Loan, 6.10%, (3 mo. USD LIBOR + 4.00%), Maturing April 6, 2026 325 326,104

IAP Worldwide Services, Inc.

Revolving Loan, 1.44%, (3 mo. USD LIBOR + 5.50%), Maturing July 19, 2021(2) 133 126,628

Term Loan - Second Lien, 8.60%, (3 mo. USD LIBOR + 6.50%), Maturing July 18, 2020(3) 174 137,409

TransDigm, Inc.

Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing June 9, 2023 3.281 3,269,617

Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing August 22, 2024 849 843,925

Wesco Aircraft Hardware Corp.

Term Loan, 4.79%, (1 mo. USD LIBOR + 3.00%), Maturing November 30, 2020 956 956,250

WP CPP Holdings, LLC

Term Loan, 5.68%, (USD LIBOR + 3.75%), Maturing April 30, 2025(4) 1.363 1,342,858
7,002,791

B#E-2.0%

Adient US, LLC

Term Loan, 6.78%, (USD LIBOR + 4.25%), Maturing May 6, 2024(4) 374 366,270

American Axle and Manufacturing, Inc.

Term Loan, 4.10%, (USD LIBOR + 2.25%), Maturing April 6, 2024(4) 1,712 1,636,932

Autokiniton US Holdings, Inc.

Term Loan, 8.16%, (1 mo. USD LIBOR + 6.38%), Maturing May 22, 2025 518 497,700

Bright Bidco B.V.

Term Loan, 5.50%, (USD LIBOR + 3.50%), Maturing June 30, 2024(4) 1,052 535,863

Dayco Products, LLC

Term Loan, 6.37%, (3 mo. USD LIBOR + 4.25%), Maturing May 19, 2023 733 648,816

Goodyear Tire & Rubber Company (The)

Term Loan - Second Lien, 3.97%, (3 mo. USD LIBOR + 2.00%), Maturing March 7, 2025 742 729,924

IAA, Inc.

Term Loan, 4.06%, (1 mo. USD LIBOR + 2.25%), Maturing June 28, 2026 296 297,159

Panther BF Aggregator 2 L.P.

Term Loan, 5.30%, (1 mo. USD LIBOR + 3.50%), Maturing April 30, 2026 1,925 1,900,914

Thor Industries, Inc.

Term Loan, 5.81%, (1 mo. USD LIBOR + 3.75%), Maturing February 1, 2026 699 682,798

Tl Group Automotive Systems, LLC

Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing June 30, 2022 598 593,937
7,890,313

BRBLUY/NTI-0.1%

Flavors Holdings, Inc.
Term Loan, 7.85%, (3 mo. USD LIBOR + 5.75%), Maturing April 3, 2020 434 390,729

390,729
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Blackstone Mortgage Trust, Inc.
Term Loan, 4.30%, (1 mo. USD LIBOR + 2.50%), Maturing April 23, 2026 200 200,498
Clipper Acquisitions Corp.
Term Loan, 3.75%. (1 mo. USD LIBOR + 1.75%), Maturing December 27, 2024 811 808,536
1,009,034

BERHIUTANOY/I—=3.5%
Advanced Drainage Systems, Inc.
Term Loan, 4.06%, (1 mo. USD LIBOR + 2.25%), Maturing July 31, 2026 139 140,026
American Builders & Contractors Supply Co., Inc.
Term Loan, Maturing January 15, 2027(5) 1,075 1,075,112
APi Group DE, Inc.
Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing October 1, 2026 675 678,515
Brookfield Property REIT, Inc.
Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing August 27, 2025 644 634,400
Core & Main L.P.
Term Loan, 4.81%, (USD LIBOR + 2.75%), Maturing August 1, 2024(4) 715 700,632
CPG International, Inc.
Term Loan, 5.93%, (12 mo. USD LIBOR + 3.75%), Maturing May 5, 2024 1,425 1,407,798
DTZ U.S. Borrower, LLC
Term Loan, 5.04%, (1 mo. USD LIBOR + 3.25%), Maturing August 21, 2025 2,001 2,009,459
NCI Building Systems, Inc.
Term Loan, 5.66%, (1 mo. USD LIBOR + 3.75%), Maturing April 12, 2025 470 455,931
Quikrete Holdings, Inc.
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing November 15, 2023 1,659 1,653,729
RE/MAX International, Inc.
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing December 15, 2023 2,774 2,770,718
Realogy Group, LLC
Term Loan, 4.07%, (1 mo. USD LIBOR + 2.25%), Maturing February 8, 2025 807 773,505
Werner FinCo L.P.
Term Loan, 5.79%, (1 mo. USD LIBOR + 4.00%), Maturing July 24, 2024 1,029 985,620
WireCo WorldGroup, Inc.
Term Loan, 6.79%, (1 mo. USD LIBOR + 5.00%), Maturing September 30, 2023 364 353,747

13,639,192
EVRAEBES SO —EX-7.6%
Acosta Holdco, Inc.
Term Loan, 7.00%, (USD Prime + 2.25%), Maturing September 26, 2021 1,158 354,327
Adtalem Global Education, Inc.
Term Loan, 4.79%, (1 mo. USD LIBOR + 3.00%), Maturing April 11, 2025 247 247,261
AlixPartners, LLP
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing April 4, 2024 797 797,976
Allied Universal Holdco, LLC
Term Loan, 4.25%, Maturing July 10, 2026(2) 68 67,198
Term Loan, 6.51%, (6 mo. USD LIBOR + 4.25%), Maturing July 10, 2026 682 678,700
AppLovin Corporation
Term Loan, 5.54%, (1 mo. USD LIBOR + 3.75%), Maturing August 15, 2025 1,316 1,306,399
Belfor Holdings, Inc.
Term Loan, 5.79%, (1 mo. USD LIBOR + 4.00%), Maturing April 6, 2026 274 275,684
BidFair MergeRight, Inc.
Term Loan, 7.41%, (3 mo. USD LIBOR + 5.50%), Maturing January 15, 2027 300 294,000
Bracket Intermediate Holding Corp.
Term Loan, 6.35%, (3 mo. USD LIBOR + 4.25%), Maturing September 5, 2025 545 538,374
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Brand Energy & Infrastructure Services, Inc.
Term Loan, 6.24%, (3 mo. USD LIBOR + 4.25%), Maturing June 21, 2024 367 356,940
Camelot U.S. Acquisition 1 Co.
Term Loan, Maturing October 25, 2026(5) 675 677,250
Ceridian HCM Holding, Inc.
Term Loan, 4.80%, (1 mo. USD LIBOR + 3.00%). Maturing April 30, 2025 965 968,719
CM Acquisition Co.
Term Loan, 12.10%, (3 mo. USD LIBOR + 10.00%), Maturing July 26, 2023 238 233,632
Cypress Intermediate Holdings Ill, Inc.
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing April 29, 2024 880 867,434
Deerfield Dakota Holding, LLC
Term Loan, 5.04%, (1 mo. USD LIBOR + 3.25%), Maturing February 13, 2025 536 519,406
EAB Global, Inc.
Term Loan, 5.74%, (USD LIBOR + 3.75%), Maturing November 15, 2024(4) 887 875,419
EIG Investors Corp.
Term Loan, 5.88%, (3 mo. USD LIBOR + 3.75%), Maturing February 9, 2023 1,284 1,219,362
Garda World Security Corporation
Term Loan, Maturing October 17, 2026(5) 550 547,594
IG Investment Holdings, LLC
Term Loan, 5.79%, (1 mo. USD LIBOR + 4.00%), Maturing May 23, 2025 2,170 2,142,982
IRI Holdings, Inc.
Term Loan, 6.62%, (3 mo. USD LIBOR + 4.50%), Maturing December 1, 2025 943 886,303
Iron Mountain, Inc.
Term Loan, 3.54%, (1 mo. USD LIBOR + 1.75%), Maturing January 2, 2026 566 560,003
J.D. Power and Associates
Term Loan, 5.54%, (1 mo. USD LIBOR + 3.75%), Maturing September 7, 2023 656 657,043
KAR Auction Services, Inc.
Term Loan, 4.13%, (1 mo. USD LIBOR + 2.25%), Maturing September 19, 2026 300 301,562
Kronos Incorporated
Term Loan, 5.25%, (3 mo. USD LIBOR + 3.00%). Maturing November 1, 2023 4,658 4,653,020
KUEHG Corp.
Term Loan, 5.85%, (3 mo. USD LIBOR + 3.75%), Maturing February 21, 2025 1.219 1,206,603
Monitronics International, Inc.
Term Loan, 8.60%, (3 mo. USD LIBOR + 6.50%), Maturing March 29, 2024 894 790,796
PGX Holdings, Inc.
Term Loan, 7.04%, (1 mo. USD LIBOR + 5.25%), Maturing September 29, 2020 368 327,182
Pike Corporation
Term Loan, 5.04%, (1 mo. USD LIBOR + 3.25%), Maturing July 24, 2026 244 244,729
Ping Identity Corporation
Term Loan, 5.54%, (1 mo. USD LIBOR + 3.75%), Maturing January 24, 2025 51 50,907
Pre-Paid Legal Services, Inc.
Term Loan, 5.04%, (1 mo. USD LIBOR + 3.25%), Maturing May 1, 2025 314 311,484
Prime Security Services Borrower, LLC
Term Loan, 5.25%, (1 mo. USD LIBOR + 3.25%), Maturing September 23, 2026 981 949,840
Prometric Holdings, Inc.
Term Loan, 4.79%, (1 mo. USD LIBOR + 3.00%), Maturing January 29, 2025 197 192,577
Red Ventures, LLC
Term Loan, 4.80%, (1 mo. USD LIBOR + 3.00%), Maturing November 8, 2024 362 361,524
Sabre GLBL, Inc.
Term Loan, 3.79%, (1 mo. USD LIBOR + 2.00%), Maturing February 22, 2024 443 444,022
ServiceMaster Company
Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing November 8, 2023 151 151,255
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SMG US Midco 2, Inc.
Term Loan, 4.79%, (1 mo. USD LIBOR + 3.00%), Maturing January 23, 2025 172 172,124
Spin Holdco, Inc.
Term Loan, 5.25%, (3 mo. USD LIBOR + 3.25%), Maturing November 14, 2022 2,525 2,458,199
Trans Union, LLC
Term Loan, 3.79%, (1 mo. USD LIBOR + 2.00%). Maturing June 19, 2025 272 272,553
WASH Multifamily Laundry Systems, LLC
Term Loan, 5.04%. (1 mo. USD LIBOR + 3.25%), Maturing May 14, 2022 986 959,274
West Corporation
Term Loan, 5.43%, (USD LIBOR + 3.50%), Maturing October 10, 2024(4) 222 185,665
Term Loan, 5.93%, (USD LIBOR + 4.00%), Maturing October 10, 2024(4) 761 638.814
29,744,136
T—TNBLUEERE—-3.5%
CSC Holdings, LLC
Term Loan, 4.17%, (1 mo. USD LIBOR + 2.25%), Maturing July 17, 2025 1,697 1,691,040
Term Loan, 4.17%, (1 mo. USD LIBOR + 2.25%), Maturing January 15, 2026 645 642,383
Term Loan, 4.33%, (2 mo. USD LIBOR + 2.50%), Maturing April 15, 2027 864 864,058
MCC lowa, LLC
Term Loan, 3.82%, (1 week USD LIBOR + 2.00%), Maturing January 15, 2025 563 565,590
Numericable Group S.A.
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing July 31, 2025 1.268 1,229,475
Telenet Financing USD, LLC
Term Loan, 4.17%, (1 mo. USD LIBOR + 2.25%), Maturing August 15, 2026 1.875 1,875,977
Virgin Media Bristol, LLC
Term Loan, 4.42%, (1 mo. USD LIBOR + 2.50%), Maturing January 31, 2028 2,800 2,791,250
Ziggo Secured Finance Partnership
Term Loan, 4.42%, (1 mo. USD LIBOR + 2.50%), Maturing April 15, 2025 4.125 4,083,012
13,742,785
EZHLOTZ AT 1V T -3.8%
Alpha 3 B.V.
Term Loan, 5.10%, (3 mo. USD LIBOR + 3.00%), Maturing January 31, 2024 394 387,505
Aruba Investments, Inc.
Term Loan, 5.35%, (3 mo. USD LIBOR + 3.25%), Maturing February 2, 2022 1.175 1,171,315
Emerald Performance Materials, LLC
Term Loan, 5.29%, (1 mo. USD LIBOR + 3.50%), Maturing August 1, 2021 401 397,825
Ferro Corporation
Term Loan, 4.35%, (3 mo. USD LIBOR + 2.25%), Maturing February 14, 2024 219 217,392
Term Loan, 4.35%, (3 mo. USD LIBOR + 2.25%), Maturing February 14, 2024 224 222,118
Term Loan, 4.35%, (3 mo. USD LIBOR + 2.25%), Maturing February 14, 2024 268 265,903
Flint Group GmbH
Term Loan, 4.94%, (3 mo. USD LIBOR + 3.00%). Maturing September 7, 2021 125 99,494
Flint Group US, LLC
Term Loan, 4.94%, (3 mo. USD LIBOR + 3.00%), Maturing September 7, 2021 754 601.858
Gemini HDPE, LLC
Term Loan, 4.43%, (3 mo. USD LIBOR + 2.50%), Maturing August 7, 2024 336 335,179
Hexion, Inc.
Term Loan, 5.60%, (3 mo. USD LIBOR + 3.50%), Maturing July 1, 2026 374 374,062
INEOS Enterprises Holdings US Finco, LLC
Term Loan, 6.12%, (3 mo. USD LIBOR + 4.00%). Maturing August 31, 2026 125 125,391
Kraton Polymers, LLC
Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing March 5, 2025 553 551,300
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Minerals Technologies, Inc.
Term Loan, 4.14%, (USD LIBOR + 2.25%), Maturing February 14, 2024(4) 2,171 2,182,807
Momentive Performance Materials, Inc.
Term Loan, 5.04%, (1 mo. USD LIBOR + 3.25%), Maturing May 15, 2024 249 245,479
Platform Specialty Products Corporation
Term Loan, 4.04%, (1 mo. USD LIBOR + 2.25%), Maturing January 30, 2026 397 398,923
PMHC 11, Inc.
Term Loan, 5.60%, (3 mo. USD LIBOR + 3.50%), Maturing March 31, 2025 246 199,462
Pregis TopCo Corporation
Term Loan, 5.79%, (1 mo. USD LIBOR + 4.00%). Maturing July 31, 2026 300 296,250
Spectrum Holdings Il Corp.
Term Loan, 5.04%, (1 mo. USD LIBOR + 3.25%), Maturing January 31, 2025 224 191.408
Starfruit Finco B.V.
Term Loan, 5.19%, (1 mo. USD LIBOR + 3.25%), Maturing October 1, 2025 1,745 1,707,744
Tata Chemicals North America, Inc.
Term Loan, 4.88%, (3 mo. USD LIBOR + 2.75%), Maturing August 7, 2020 644 643,714
Trinseo Materials Operating S.C.A.
Term Loan, 3.79%, (1 mo. USD LIBOR + 2.00%). Maturing September 6, 2024 1,559 1,549,071
Tronox Finance, LLC
Term Loan, 4.66%, (USD LIBOR + 2.75%), Maturing September 23, 2024(4) 880 873,403
Univar, Inc.
Term Loan, 4.04%, (1 mo. USD LIBOR + 2.25%), Maturing July 1, 2024 1,342 1,350,795
Venator Materials Corporation
Term Loan, 4.79%, (1 mo. USD LIBOR + 3.00%), Maturing August 8, 2024 270 264,952
14,653,350
EEG—0.0%(6)
Penn Engineering & Manufacturing Corp.
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing June 27, 2024 156 153,451
153,451
BRSLUNT AR -3.3%
Berry Global, Inc.
Term Loan, 3.88%, (1 mo. USD LIBOR + 2.00%), Maturing October 1, 2022 542 543,876
Term Loan, 4.44%, (1 mo. USD LIBOR + 2.50%), Maturing July 1, 2026 499 501,181
BWAY Holding Company
Term Loan, 5.23%, (3 mo. USD LIBOR + 3.25%), Maturing April 3, 2024 936 912,086
Flex Acquisition Company, Inc.
Term Loan, 5.10%, (USD LIBOR + 3.00%), Maturing December 29, 2023(4) 2,044 1,932,553
Libbey Glass, Inc.
Term Loan, 4.94%, (1 mo. USD LIBOR + 3.00%), Maturing April 9, 2021 2,024 1,507.896
Pelican Products, Inc.
Term Loan, 5.42%, (1 mo. USD LIBOR + 3.50%), Maturing May 1, 2025 395 373,275
Proampac PG Borrower, LLC
Term Loan, 5.53%, (USD LIBOR + 3.50%), Maturing November 20, 2023(4) 1,234 1,167,288
Reynolds Group Holdings, Inc.
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing February 5, 2023 6,040 6,047,842
12,985,997
{EdiG/ b1 LY1)——0.3%
KIK Custom Products, Inc.
Term Loan, 5.80%, (1 mo. USD LIBOR + 4.00%), Maturing May 15, 2023 1,222 1,154,394
1,154,394
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Akorn, Inc.
Term Loan, 8.81%, (8.06% Cash (1 mo. USD LIBOR + 6.25%), 0.75% PIK), Maturing April 16, 2021 752 698,944
Alkermes, Inc.
Term Loan, 4.41%, (3 mo. USD LIBOR + 2.25%), Maturing March 23, 2023 2,035 2,028,629
Arbor Pharmaceuticals, Inc.
Term Loan, 7.10%, (3 mo. USD LIBOR + 5.00%), Maturing July 5, 2023 481 441,330
Bausch Health Companies, Inc.
Term Loan, 4.92%, (1 mo. USD LIBOR + 3.00%), Maturing June 2, 2025 5,184 5,208,768
Catalent Pharma Solutions, Inc.
Term Loan, 4.04%, (1 mo. USD LIBOR + 2.25%), Maturing May 18, 2026 423 424,017
Endo Luxembourg Finance Company | S.a.r.L
Term Loan, 6.06%, (1 mo. USD LIBOR + 4.25%), Maturing April 29, 2024 2,253 2,070,107
Grifols Worldwide Operations USA, Inc.
Term Loan, 4.09%, (1 week USD LIBOR + 2.25%), Maturing January 31, 2025 2,218 2,224,016
Horizon Pharma, Inc.
Term Loan, 4.56%, (1 mo. USD LIBOR + 2.50%), Maturing May 22, 2026 346 346,903
Jaguar Holding Company |l
Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing August 18, 2022 5,053 5,048,715
Mallinckrodt International Finance S.A.
Term Loan, 4.85%, (3 mo. USD LIBOR + 2.75%), Maturing September 24, 2024 1,686 1,325,230
Term Loan, 5.18%, (3 mo. USD LIBOR + 3.00%), Maturing February 24, 2025 404 316.815

20,133,474
REY—EXBLUHIE-0.6%
EnergySolutions, LLC
Term Loan, 5.85%, (3 mo. USD LIBOR + 3.75%), Maturing May 9, 2025 815 766,825
GFL Environmental, Inc.
Term Loan, 4.79%, (1 mo. USD LIBOR + 3.00%), Maturing May 30, 2025 1,605 1,602,523
US Ecology. Inc.
Term Loan, Maturing August 14, 2026(5) 125 125,703

2,495,051

Tk BB —12.0%
Almonde, Inc.
Term Loan, 5.70%, (6 mo. USD LIBOR + 3.50%), Maturing June 13, 2024 1,214 1,163,361
Applied Systems, Inc.
Term Loan, 5.10%, (3 mo. USD LIBOR + 3.00%), Maturing September 19, 2024 1,939 1,932,632
Aptean, Inc.
Term Loan, 6.35%, (3 mo. USD LIBOR + 4.25%), Maturing April 23, 2026 299 296,448
Avast Software B.V.
Term Loan, 4.35%, (3 mo. USD LIBOR + 2.25%), Maturing September 29, 2023 348 350,248
Banff Merger Sub, Inc.
Term Loan, 6.04%, (1 mo. USD LIBOR + 4.25%), Maturing October 2, 2025 1,736 1,619,715
Barracuda Networks, Inc.
Term Loan, 5.40%, (3 mo. USD LIBOR + 3.25%), Maturing February 12, 2025 545 543,591
Canyon Valor Companies, Inc.
Term Loan, 4.85%, (3 mo. USD LIBOR + 2.75%), Maturing June 16, 2023 955 955,679
Carbonite, Inc.
Term Loan, 5.68%, (3 mo. USD LIBOR + 3.75%), Maturing March 26, 2026 212 211,778
CDW, LLC
Term Loan, 3.54%, (1 mo. USD LIBOR + 1.75%), Maturing October 13, 2026 575 576,592
Celestica, Inc.
Term Loan, 3.93%, (1 mo. USD LIBOR + 2.13%), Maturing June 27, 2025 247 241,629
Term Loan, 4.30%, (1 mo. USD LIBOR + 2.50%). Maturing June 27, 2025 223 220,521
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Cohu, Inc.
Term Loan, 5.20%, (6 mo. USD LIBOR + 3.00%), Maturing October 1, 2025 470 447,913
CommScope, Inc.
Term Loan, 5.04%, (1 mo. USD LIBOR + 3.25%). Maturing April 6, 2026 1,000 985,312
CPI International, Inc.
Term Loan, 5.30%, (1 mo. USD LIBOR + 3.50%), Maturing July 26, 2024 466 451,535
Datto, Inc.
Term Loan, 6.04%, (1 mo. USD LIBOR + 4.25%), Maturing April 2, 2026 200 201,079
ECI Macola/Max Holding, LLC
Term Loan, 6.35%, (3 mo. USD LIBOR + 4.25%), Maturing September 27, 2024 516 513,295
Electro Rent Corporation
Term Loan, 6.94%, (USD LIBOR + 5.00%), Maturing January 31, 2024(4) 802 806,826
Epicor Software Corporation
Term Loan, 5.04%, (1 mo. USD LIBOR + 3.25%), Maturing June 1, 2022 1,378 1,375,358
EXC Holdings Il Corp.
Term Loan, 5.60%, (3 mo. USD LIBOR + 3.50%), Maturing December 2, 2024 835 821,554
Globallogic Holdings, Inc.
Term Loan, 5.04%, (1 mo. USD LIBOR + 3.25%), Maturing August 1, 2025 282 282,001
Hyland Software, Inc.
Term Loan, 5.04%, (1 mo. USD LIBOR + 3.25%), Maturing July 1, 2024 2,668 2,654,715
Infoblox, Inc.
Term Loan, 6.29%, (1 mo. USD LIBOR + 4.50%), Maturing November 7, 2023 549 549,051
Infor (US), Inc.
Term Loan, 4.85%, (3 mo. USD LIBOR + 2.75%), Maturing February 1, 2022 4,541 4,549,843
Informatica, LLC
Term Loan, 5.04%, (1 mo. USD LIBOR + 3.25%), Maturing August 5, 2022 2,960 2,968,012
MA FinanceCo., LLC
Term Loan, 4.05%, (1 mo. USD LIBOR + 2.25%), Maturing November 19, 2021 1,339 1,332,524
Term Loan, 4.30%, (1 mo. USD LIBOR + 2.50%). Maturing June 21, 2024 333 324,121
MACOM Technology Solutions Holdings, Inc.
Term Loan, 4.04%, (1 mo. USD LIBOR + 2.25%), Maturing May 17, 2024 939 824,056
Mirion Technologies, Inc.
Term Loan, 6.10%, (3 mo. USD LIBOR + 4.00%), Maturing March 6, 2026 224 224,742
MKS Instruments, Inc.
Term Loan, 3.54%, (1 mo. USD LIBOR + 1.75%), Maturing February 2, 2026 188 188,993
MTS Systems Corporation
Term Loan, 5.06%, (1 mo. USD LIBOR + 3.25%), Maturing July 5, 2023 330 330.398
NCR Corporation
Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing August 28, 2026 450 453,513
Renaissance Holding Corp.
Term Loan, 5.04%, (1 mo. USD LIBOR + 3.25%), Maturing May 30, 2025 790 765,642
Seattle Spinco, Inc.
Term Loan, 4.30%, (1 mo. USD LIBOR + 2.50%), Maturing June 21, 2024 2,249 2,188,871
SGS Cayman L.P.
Term Loan, 7.48%, (3 mo. USD LIBOR + 5.38%), Maturing April 23, 2021 148 146,449
SkillSoft Corporation
Term Loan, 6.95%, (6 mo. USD LIBOR + 4.75%), Maturing April 28, 2021 2,358 1,890,498
SolarWinds Holdings, Inc.
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing February 5, 2024 1,746 1,747,355
Solera, LLC
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing March 3, 2023 540 536,442
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SS&C Technologies Holdings Europe S.a.r.l.
Term Loan, 4.04%, (1 mo. USD LIBOR + 2.25%), Maturing April 16, 2025 784 786,543
SS&C Technologies, Inc.
Term Loan, 4.04%, (1 mo. USD LIBOR + 2.25%). Maturing April 16, 2025 1,201 1,204,916
SurveyMonkey, Inc.
Term Loan, 5.54%, (1 week USD LIBOR + 3.75%), Maturing October 10, 2025 835 830,726
Sutherland Global Services, Inc.
Term Loan, 7.48%, (3 mo. USD LIBOR + 5.38%), Maturing April 23, 2021 636 629,137
Tibco Software, Inc.
Term Loan, 6.00%, (1 mo. USD LIBOR + 4.00%), Maturing June 30, 2026 392 390,653
TTM Technologies, Inc.
Term Loan, 4.53%, (1 mo. USD LIBOR + 2.50%), Maturing September 28, 2024 191 188,350
Uber Technologies
Term Loan, 5.30%, (1 mo. USD LIBOR + 3.50%), Maturing July 13, 2023 1,538 1,514,219
Term Loan, 5.91%, (1 mo. USD LIBOR + 4.00%), Maturing April 4, 2025 988 974,662
Ultimate Software Group, Inc. (The)
Term Loan, 5.54%, (1 mo. USD LIBOR + 3.75%), Maturing May 4, 2026 900 903.000
Ultra Clean Holdings, Inc.
Term Loan, 6.29%, (1 mo. USD LIBOR + 4.50%), Maturing August 27, 2025 520 506,565
Verifone Systems, Inc.
Term Loan, 6.14%, (3 mo. USD LIBOR + 4.00%), Maturing August 20, 2025 743 698,883
Veritas Bermuda, Ltd.
Term Loan, 6.34%, (USD LIBOR + 4.50%), Maturing January 27, 2023(4) 1,313 1,221,258
Vero Parent, Inc.
Term Loan, 6.29%, (1 mo. USD LIBOR + 4.50%), Maturing August 16, 2024 1,054 1,030,890
Vungle, Inc.
Term Loan, 7.30%, (1 mo. USD LIBOR + 5.50%), Maturing September 30, 2026 325 320,531

46,872,625
52! ) —X—-0.2%
IBC Capital Limited
Term Loan, 5.90%, (3 mo. USD LIBOR + 3.75%), Maturing September 11, 2023 864 856.247

856,247

EEMPIT—3.7%
Apollo Commercial Real Estate Finance, Inc.
Term Loan, 4.67%, (1 mo. USD LIBOR + 2.75%), Maturing May 15, 2026 249 247,505
Aretec Group, Inc.
Term Loan, 6.04%, (1 mo. USD LIBOR + 4.25%), Maturing October 1, 2025 794 743,557
Citco Funding, LLC
Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing September 28, 2023 1,946 1,937,778
Claros Mortgage Trust, Inc.
Term Loan, 5.19%, (1 mo. USD LIBOR + 3.25%), Maturing August 10, 2026 375 375,938
Ditech Holding Corporation
Term Loan, 0.00%, Maturing June 30, 2022(7) 2,022 818,719
EIG Management Company, LLC
Term Loan, 5.55%, (1 mo. USD LIBOR + 3.75%), Maturing February 22, 2025 172 172,590
Focus Financial Partners, LLC
Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing July 3, 2024 1,708 1,714,404
Franklin Square Holdings L.P.
Term Loan, 4.31%, (1 mo. USD LIBOR + 2.50%), Maturing August 1, 2025 322 323,556
Greenhill & Co., Inc.
Term Loan, 5.16%, (1 mo. USD LIBOR + 3.25%), Maturing April 12, 2024 756 732,956
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GreenSky Holdings, LLC
Term Loan, 5.06%, (1 mo. USD LIBOR + 3.25%), Maturing March 31, 2025 960 947,170
Guggenheim Partners, LLC
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing July 21, 2023 3,134 3,099,813
Harbourvest Partners, LLC
Term Loan, 4.17%, (1 mo. USD LIBOR + 2.25%), Maturing March 3, 2025 664 665,094
LPL Holdings. Inc.
Term Loan, 4.05%, (1 mo. USD LIBOR + 2.25%), Maturing September 23, 2024 929 930,414
Ocwen Loan Servicing, LLC
Term Loan, 6.79%, (1 mo. USD LIBOR + 5.00%), Maturing December 7, 2020 180 176,973
Starwood Property Trust, Inc.
Term Loan, 4.30%, (1 mo. USD LIBOR + 2.50%), Maturing July 27, 2026 250 250,625
StepStone Group L.P.
Term Loan, 5.79%, (1 mo. USD LIBOR + 4.00%), Maturing March 27, 2025 419 419,672
Victory Capital Holdings, Inc.
Term Loan, 5.35%, (3 mo. USD LIBOR + 3.25%), Maturing July 1, 2026 634 638,023
Virtus Investment Partners, Inc.
Term Loan, 4.25%, (1 mo. USD LIBOR + 2.25%), Maturing June 1, 2024 391 392,658
14,587,445
BRE&E-1.9%
Alphabet Holding Company, Inc.
Term Loan, 5.29%, (1 mo. USD LIBOR + 3.50%), Maturing September 26, 2024 1,666 1,525,640
B&G Foods, Inc.
Term Loan, 4.48%, (1 mo. USD LIBOR + 2.50%), Maturing October 10, 2026 125 125,339
Del Monte Foods, Inc.
Term Loan, 5.39%, (3 mo. USD LIBOR + 3.25%), Maturing February 18, 2021 1,060 919,821
Hearthside Food Solutions, LLC
Term Loan, 5.47%, (1 mo. USD LIBOR + 3.69%), Maturing May 23, 2025 469 435,759
Term Loan, 5.79%, (1 mo. USD LIBOR + 4.00%), Maturing May 23, 2025 273 257,926
HLF Financing S.a.r.l
Term Loan, 5.04%, (1 mo. USD LIBOR + 3.25%), Maturing August 18, 2025 644 646,258
JBS USA Lux S.A.
Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing May 1, 2026 3,582 3,599,057
7,509,800
B -—EX-1.6%
1011778 B.C. Unlimited Liability Company
Term Loan, 4.04%, (1 mo. USD LIBOR + 2.25%), Maturing February 16, 2024 4,035 4,047,586
IRB Holding Corp.
Term Loan, 5.22%, (3 mo. USD LIBOR + 3.25%), Maturing February 5, 2025 1,229 1,221,754
US Foods, Inc.
Term Loan, 3.79%, (1 mo. USD LIBOR + 2.00%), Maturing September 13, 2026 800 803.500
6,072,840
B/ RSy 7INGE-0.5%
Albertsons, LLC
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing November 17, 2025 94 94,329
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing August 17, 2026 1,470 1,479,684
Diplomat Pharmacy, Inc.
Term Loan, 6.29%, (1 mo. USD LIBOR + 4.50%), Maturing December 20, 2024 318 286,062
1,860,075
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Acadia Healthcare Company, Inc.
Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing February 11, 2022 163 163,130
Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing February 16, 2023 1,342 1,346,016
ADMI Corp.
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing April 30, 2025 639 630,602
Alliance Healthcare Services, Inc.
Term Loan, 6.29%, (1 mo. USD LIBOR + 4.50%), Maturing October 24, 2023 550 486,612
athenahealth, Inc.
Term Loan, 6.68%, (3 mo. USD LIBOR + 4.50%), Maturing February 11, 2026 1.095 1,087,653
Athletico Management, LLC
Term Loan, 5.44%, (1 mo. USD LIBOR + 3.50%), Maturing October 31, 2025 347 348,243
Avantor, Inc.
Term Loan, 4.79%, (1 mo. USD LIBOR + 3.00%), Maturing November 21, 2024 333 334,592
BioClinica, Inc.
Term Loan, 6.06%, (1 mo. USD LIBOR + 4.25%), Maturing October 20, 2023 438 422,308
BW NHHC Holdco, Inc.
Term Loan, 6.80%, (1 mo. USD LIBOR + 5.00%), Maturing May 15, 2025 667 553,247
Carestream Dental Equipment, Inc.
Term Loan, 5.04%, (1 mo. USD LIBOR + 3.25%), Maturing September 1, 2024 556 517,665
Change Healthcare Holdings, LLC
Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing March 1, 2024 2,264 2,253,976
Concentra, Inc.
Term Loan, 4.54%, (3 mo. USD LIBOR + 2.50%), Maturing June 1, 2022 1,478 1,481,560
CPI Holdco, LLC
Term Loan, 5.54%, (6 mo. USD LIBOR + 3.50%), Maturing March 21, 2024 562 561.861
Cryolife, Inc.
Term Loan, 5.35%, (3 mo. USD LIBOR + 3.25%), Maturing November 14, 2024 344 344,735
CTC AcquiCo GmbH
Term Loan, 4.87%, (3 mo. USD LIBOR + 2.75%), Maturing March 7, 2025 764 744,921
Ensemble RCM, LLC
Term Loan, 6.00%, (3 mo. USD LIBOR + 3.75%), Maturing August 3, 2026 250 250,406
Envision Healthcare Corporation
Term Loan, 5.54%, (1 mo. USD LIBOR + 3.75%), Maturing October 10, 2025 3,377 2,743,807
Gentiva Health Services, Inc.
Term Loan, 5.56%, (1 mo. USD LIBOR + 3.75%), Maturing July 2, 2025 1,530 1,534,251
Greatbatch Ltd.
Term Loan, 4.98%, (1 mo. USD LIBOR + 3.00%), Maturing October 27, 2022 988 993,621
Hanger, Inc.
Term Loan, 5.29%, (1 mo. USD LIBOR + 3.50%), Maturing March 6, 2025 739 741,290
Inovalon Holdings, Inc.
Term Loan, 5.44%, (1 mo. USD LIBOR + 3.50%), Maturing April 2, 2025 773 775,010
IQVIA, Inc.
Term Loan, 4.10%, (3 mo. USD LIBOR + 2.00%), Maturing March 7, 2024 740 743,600
Term Loan, 4.10%, (3 mo. USD LIBOR + 2.00%), Maturing January 17, 2025 833 836,297
MPH Acquisition Holdings, LLC
Term Loan, 4.85%, (3 mo. USD LIBOR + 2.75%), Maturing June 7, 2023 1,323 1,244,830
National Mentor Holdings, Inc.
Term Loan, 6.04%, (1 mo. USD LIBOR + 4.25%), Maturing March 9, 2026 16 16,125
Term Loan, 6.04%, (1 mo. USD LIBOR + 4.25%), Maturing March 9, 2026 283 283,389
Navicure, Inc.
Term Loan, 5.87%, (1 mo. USD LIBOR + 4.00%), Maturing October 22, 2026 450 446,625
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One Call Corporation
Term Loan, 7.41%, (3 mo. USD LIBOR + 5.25%), Maturing November 25, 2022 961 829,009
Ortho-Clinical Diagnostics S.A.
Term Loan, 5.31%, (3 mo. USD LIBOR + 3.25%), Maturing June 30, 2025 2,884 2,757,670
Parexel International Corporation
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing September 27, 2024 1.231 1,176,969
Phoenix Guarantor, Inc.
Term Loan, 6.49%, (1 mo. USD LIBOR + 4.50%), Maturing March 5, 2026 1,072 1,072,089
Radiology Partners Holdings, LLC
Term Loan, 6.66%, (USD LIBOR + 4.75%), Maturing July 9, 2025(4) 323 314,211
RadNet, Inc.
Term Loan, 5.54%, (3 mo. USD LIBOR + 3.50%), Maturing June 30, 2023 1.015 1,014,080
Select Medical Corporation
Term Loan, 4.58%, (USD LIBOR + 2.50%), Maturing March 6, 2025(4) 1,355 1,352,393
Sotera Health Holdings, LLC
Term Loan, 4.93%, (3 mo. USD LIBOR + 3.00%), Maturing May 15, 2022 482 476,635
Surgery Center Holdings, Inc.
Term Loan, 5.04%, (1 mo. USD LIBOR + 3.25%), Maturing September 2, 2024 707 684,728
Team Health Holdings, Inc.
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing February 6, 2024 842 659,842
Tecomet, Inc.
Term Loan, 5.16%, (1 mo. USD LIBOR + 3.25%), Maturing May 1, 2024 538 533,425
U.S. Anesthesia Partners, Inc.
Term Loan, 4.79%, (1 mo. USD LIBOR + 3.00%), Maturing June 23, 2024 805 772,448
Verscend Holding Corp.
Term Loan, 6.29%, (1 mo. USD LIBOR + 4.50%), Maturing August 27, 2025 938 940,594
Viant Medical Holdings, Inc.
Term Loan, 5.85%, (3 mo. USD LIBOR + 3.75%), Maturing July 2, 2025 322 301,104

34,771,569
KRE-0.5%
Serta Simmons Bedding, LLC
Term Loan, 5.40%, (1 mo. USD LIBOR + 3.50%), Maturing November 8, 2023 3,045 1,802,438

1,802,438

T —4.2%
Apex Tool Group, LLC
Term Loan, 7.29%, (1 mo. USD LIBOR + 5.50%), Maturing August 1, 2024 914 872,183
Carlisle Foodservice Products, Inc.
Term Loan, 4.79%, (1 mo. USD LIBOR + 3.00%), Maturing March 20, 2025 466 441,264
Clark Equipment Company
Term Loan, 4.10%, (3 mo. USD LIBOR + 2.00%), Maturing May 18, 2024 846 847,567
CPM Holdings, Inc.
Term Loan, 5.54%, (1 mo. USD LIBOR + 3.75%), Maturing November 17, 2025 199 194,819
Delachaux Group S.A.
Term Loan, 6.50%, (3 mo. USD LIBOR + 4.50%), Maturing March 28, 2026 250 249,531
DexKo Global, Inc.
Term Loan, 5.29%, (1 mo. USD LIBOR + 3.50%), Maturing July 24, 2024 587 580,022
DXP Enterprises, Inc.
Term Loan, 6.54%, (1 mo. USD LIBOR + 4.75%), Maturing August 29, 2023 343 344,929
Dynacast International, LLC
Term Loan, 5.35%, (3 mo. USD LIBOR + 3.25%), Maturing January 28, 2022 1,321 1,222,293
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Engineered Machinery Holdings, Inc.
Term Loan, 5.35%, (3 mo. USD LIBOR + 3.25%). Maturing July 19, 2024 246 238,052
Term Loan, 6.35%, (3 mo. USD LIBOR + 4.25%), Maturing July 19, 2024 174 171,734
EWT Holdings Il Corp.
Term Loan, 4.79%, (1 mo. USD LIBOR + 3.00%), Maturing December 20, 2024 2,737 2,741,886
Filtration Group Corporation
Term Loan, 4.79%, (1 mo. USD LIBOR + 3.00%), Maturing March 29, 2025 1.019 1,019,774
Gardner Denver, Inc.
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing July 30, 2024 667 669,964
Gates Global, LLC
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing April 1, 2024 2,207 2,167,224
LTI Holdings, Inc.
Term Loan, 5.29%, (1 mo. USD LIBOR + 3.50%), Maturing September 6, 2025 322 296,814
Term Loan, 6.54%, (1 mo. USD LIBOR + 4.75%), Maturing July 24, 2026 100 96,000
Milacron, LLC
Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing September 28, 2023 1,547 1,546,846
Robertshaw US Holding Corp.
Term Loan, 5.06%, (1 mo. USD LIBOR + 3.25%). Maturing February 28, 2025 690 622,274
Thermon Industries, Inc.
Term Loan, 5.78%, (1 mo. USD LIBOR + 3.75%), Maturing October 24, 2024 195 195,112
Titan Acquisition Limited
Term Loan, 4.79%, (1 mo. USD LIBOR + 3.00%), Maturing March 28, 2025 1.471 1,395,864
Welbilt, Inc.
Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing October 23, 2025 576 571.886
16,486,038
RR—3.0%
Alliant Holdings Intermediate, LLC
Term Loan, 5.17%, (1 mo. USD LIBOR + 3.25%), Maturing May 9, 2025 249 245,673
AMWINS Group, Inc.
Term Loan, 4.58%, (1 mo. USD LIBOR + 2.75%), Maturing January 25, 2024 796 796,638
Asurion, LLC
Term Loan, 4.79%, (1 mo. USD LIBOR + 3.00%), Maturing August 4, 2022 2,354 2,357,657
Term Loan, 4.79%, (1 mo. USD LIBOR + 3.00%), Maturing November 3, 2023 1,291 1,293,593
Term Loan - Second Lien, 8.29%. (1 mo. USD LIBOR + 6.50%), Maturing August 4, 2025 1,750 1,761,667
Hub International Limited
Term Loan, 4.94%, (3 mo. USD LIBOR + 3.00%), Maturing April 25, 2025 2,264 2,219,574
NFP Corp.
Term Loan, 4.79%, (1 mo. USD LIBOR + 3.00%). Maturing January 8, 2024 1,282 1,246,639
UsSl, Inc.
Term Loan, 5.10%, (3 mo. USD LIBOR + 3.00%), Maturing May 16, 2024 1,960 1,905,181
11,826,622
L v—HR/ &%/ ME—4.2%
AMC Entertainment Holdings, Inc.
Term Loan, 5.23%, (6 mo. USD LIBOR + 3.00%), Maturing April 22, 2026 970 970,428
Ancestry.com Operations, Inc.
Term Loan, 6.04%, (1 mo. USD LIBOR + 4.25%), Maturing August 27, 2026 1,995 1,785,525
Bombardier Recreational Products, Inc.
Term Loan, 3.79%, (1 mo. USD LIBOR + 2.00%), Maturing May 23, 2025 2,894 2,891,955
ClubCorp Holdings. Inc.
Term Loan, 4.85%, (3 mo. USD LIBOR + 2.75%), Maturing September 18, 2024 1,249 1,102,484
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Crown Finance US, Inc.
Term Loan, 4.04%, (1 mo. USD LIBOR + 2.25%), Maturing February 28, 2025 1,168 1,154,918
Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing September 30, 2026 675 670,571
Delta 2 (LUX) S.a.r.l.
Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing February 1, 2024 1,362 1,344,769
Emerald Expositions Holding, Inc.
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing May 22, 2024 777 742,258
Merlin Entertainments PLC
Term Loan, Maturing November 4, 2026(5) 29 29,240
Term Loan, Maturing November 13, 2026(5) 221 222,479
NASCAR Holdings, Inc.
Term Loan, 4.63%, (1 mo. USD LIBOR + 2.75%), Maturing October 19, 2026 375 377,318
SeaWorld Parks & Entertainment, Inc.
Term Loan, 4.79%, (1 mo. USD LIBOR + 3.00%). Maturing March 31, 2024 1,292 1,289,913
SRAM, LLC
Term Loan, 4.60%, (USD LIBOR + 2.75%), Maturing March 15, 2024(4) 907 907.623
Steinway Musical Instruments, Inc.
Term Loan, 5.66%, (1 mo. USD LIBOR + 3.75%), Maturing February 14, 2025 591 584,351
Travel Leaders Group, LLC
Term Loan, 5.82%., (1 mo. USD LIBOR + 4.00%), Maturing January 25, 2024 568 565,683
UFC Holdings, LLC
Term Loan, 5.04%, (1 mo. USD LIBOR + 3.25%), Maturing April 29, 2026 1.659 1,660,290
16,299,805
BEBLUNY/ —3.9%
Aimbridge Acquisition Co., Inc.
Term Loan, 5.57%, (1 mo. USD LIBOR + 3.75%), Maturing February 2, 2026 149 149,806
Aristocrat Technologies, Inc.
Term Loan, 3.72%, (3 mo. USD LIBOR + 1.75%), Maturing October 19, 2024 712 714,835
Boyd Gaming Corporation
Term Loan, 3.96%, (1 week USD LIBOR + 2.25%), Maturing September 15, 2023 2,658 2,665,626
CityCenter Holdings, LLC
Term Loan, 4.04%, (1 mo. USD LIBOR + 2.25%), Maturing April 18, 2024 2,691 2,693,834
ESH Hospitality, Inc.
Term Loan, 3.79%, (1 mo. USD LIBOR + 2.00%), Maturing September 18, 2026 678 679,779
Golden Nugget, Inc.
Term Loan, 4.69%, (USD LIBOR + 2.75%), Maturing October 4, 2023(4) 2,397 2,395,838
GVC Holdings PLC
Term Loan, 4.45%, (6 mo. USD LIBOR + 2.25%), Maturing March 29, 2024 739 740,751
Hanjin International Corp.
Term Loan, 4.30%. (1 mo. USD LIBOR + 2.50%), Maturing October 18, 2020 350 349,125
MGM Growth Properties Operating Partnership L.P.
Term Loan, 3.79%, (1 mo. USD LIBOR + 2.00%), Maturing March 21, 2025 1,279 1,283,420
Playa Resorts Holding B.V.
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%). Maturing April 29, 2024 1,379 1,347,865
Stars Group Holdings B.V. (The)
Term Loan, 5.60%, (3 mo. USD LIBOR + 3.50%), Maturing July 10, 2025 2,305 2,316,604
15,337.483
JESEERE I —0.3%
Murray Energy Corporation
DIP Loan, 13.00%, (1 mo. USD LIBOR + 11.00%), Maturing July 29, 2020 273 273,449
Term Loan, 0.00%, Maturing October 17, 2022(7) 1,146 406,973
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Oxbow Carbon, LLC
Term Loan, 5.54%, (1 mo. USD LIBOR + 3.75%), Maturing January 4, 2023 411 410.368
1,090,790
THBLUAR—2.5%
Ameriforge Group, Inc.
Term Loan, 9.10%, (3 mo. USD LIBOR + 7.00%), Maturing June 8, 2022 759 758,815
Apergy Corporation
Term Loan, 4.31%, (1 mo. USD LIBOR + 2.50%), Maturing May 9, 2025 160 159,538
Blackstone CQP Holdco L.P.
Term Loan, 5.66%, (3 mo. USD LIBOR + 3.50%), Maturing September 30, 2024 524 522,597
Buckeye Partners L.P.
Term Loan, Maturing November 1, 2026(5) 1,225 1,232,082
Centurion Pipeline Company, LLC
Term Loan, 5.04%, (1 mo. USD LIBOR + 3.25%), Maturing September 29, 2025 149 149,154
CITGO Petroleum Corporation
Term Loan, 6.60%, (3 mo. USD LIBOR + 4.50%), Maturing July 29, 2021 760 760,713
Term Loan, 7.10%, (3 mo. USD LIBOR + 5.00%), Maturing March 28, 2024 1,318 1,321,671
Delek US Holdings, Inc.
Term Loan, 4.04%, (1 mo. USD LIBOR + 2.25%), Maturing March 31, 2025 696 687,922
Fieldwood Energy, LLC
Term Loan, 7.18%, (3 mo. USD LIBOR + 5.25%), Maturing April 11, 2022 1,132 929,724
McDermott Technology Americas, Inc.
Term Loan, Maturing October 21, 2021(5) 325 325,000
Term Loan, 7.10%, (3 mo. USD LIBOR + 5.00%), Maturing May 9, 2025 813 498,023
Prairie ECI Acquiror L.P.
Term Loan, 6.85%, (3 mo. USD LIBOR + 4.75%), Maturing March 11, 2026 463 452,029
PSC Industrial Holdings Corp.
Term Loan, 5.67%, (1 mo. USD LIBOR + 3.75%), Maturing October 11, 2024 491 490,841
Sheridan Investment Partners Il L.P.
DIP Loan, 8.86%, (1 mo. USD LIBOR + 7.00%), Maturing March 19, 2020 68 67,763
DIP Loan, 8.92%, (1 mo. USD LIBOR + 7.00%), Maturing March 19, 2020 68 67,763
Term Loan, 0.00%, Maturing December 16, 2020(7) 26 12,704
Term Loan, 0.00%, Maturing December 16, 2020(7) 70 34,065
Term Loan, 0.00%, Maturing December 16, 2020(7) 500 244,883
Sheridan Production Partners |, LLC
Term Loan, 0.00%, Maturing December 20, 2019(7) 49 38,115
Term Loan, 0.00%, Maturing December 20, 2019(7) 80 62,402
Term Loan, 0.00%, Maturing December 20, 2019(7) 605 470,926
UGI Energy Services, LLC
Term Loan, 5.54%, (1 mo. USD LIBOR + 3.75%), Maturing August 13, 2026 499 501,244
9,787,974
HhR—0.5%
Getty Images, Inc.
Term Loan, 6.31%, (1 mo. USD LIBOR + 4.50%), Maturing February 19, 2026 596 583,962
Harland Clarke Holdings Corp.
Term Loan, 6.85%, (3 mo. USD LIBOR + 4.75%), Maturing November 3, 2023 229 179.639
LSC Communications, Inc.
Term Loan, 7.29%, (1 week USD LIBOR + 5.50%), Maturing September 30, 2022 496 409,820
ProQuest, LLC
Term Loan, Maturing October 23, 2026(5) 975 976.828
2,150,249
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ALM Media Holdings, Inc.
Term Loan, 6.60%, (3 mo. USD LIBOR + 4.50%), Maturing July 31, 2020 305 297,100
Cumulus Media New Holdings, Inc.
Term Loan, 5.54%, (1 mo. USD LIBOR + 3.75%), Maturing March 31, 2026 250 251,680
Diamond Sports Group, LLC
Term Loan, 5.08%, (1 mo. USD LIBOR + 3.25%), Maturing August 24, 2026 1.475 1,483,297
Entravision Communications Corporation
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing November 29, 2024 610 592,717
Gray Television, Inc.
Term Loan, 4.26%, (1 mo. USD LIBOR + 2.25%), Maturing February 7, 2024 162 162,639
Term Loan, 4.51%, (1 mo. USD LIBOR + 2.50%). Maturing January 2, 2026 447 448,300
Hubbard Radio, LLC
Term Loan, 5.29%, (1 mo. USD LIBOR + 3.50%), Maturing March 28, 2025 872 871,623
iHeartCommunications, Inc.
Term Loan, 6.03%, (1 mo. USD LIBOR + 4.00%), Maturing May 1, 2026 312 312,970
Mission Broadcasting, Inc.
Term Loan, 4.28%, (1 mo. USD LIBOR + 2.25%), Maturing January 17, 2024 212 212,068
Nexstar Broadcasting, Inc.
Term Loan, 4.05%, (1 mo. USD LIBOR + 2.25%), Maturing January 17, 2024 1,065 1,067,251
Term Loan, 4.55%, (1 mo. USD LIBOR + 2.75%), Maturing September 18, 2026 250 251,375
Sinclair Television Group, Inc.
Term Loan, 4.43%, (1 mo. USD LIBOR + 2.50%), Maturing September 30, 2026 300 300,825
Univision Communications, Inc.
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing March 15, 2024 2,724 2,632,041
8.883.886
GE (BRBFIURT Y 7R —1.9%
Apro, LLC
Term Loan, 5.83%, (1 mo. USD LIBOR + 4.00%), Maturing August 8, 2024 192 192,574
Ascena Retail Group, Inc.
Term Loan, 6.31%, (1 mo. USD LIBOR + 4.50%), Maturing August 21, 2022 1,091 603,186
Bass Pro Group, LLC
Term Loan, 6.79%, (1 mo. USD LIBOR + 5.00%), Maturing September 25, 2024 833 800,513
Coinamatic Canada, Inc.
Term Loan, 5.04%, (1 mo. USD LIBOR + 3.25%), Maturing May 14, 2022 156 151,434
David’" s Bridal, Inc.
Term Loan, 9.61%, (3 mo. USD LIBOR + 7.50%), Maturing July 17, 2023 135 116,089
Term Loan, 10.11%, (3 mo. USD LIBOR + 8.00%). Maturing January 18, 2024 511 213,953
Hoya Midco, LLC
Term Loan, 5.29%, (1 mo. USD LIBOR + 3.50%), Maturing June 30, 2024 730 711.317
J. Crew Group, Inc.
Term Loan, 4.91%, (USD LIBOR + 3.00%), Maturing March 5, 2021(3)(4) 1,022 804,082
LSF9 Atlantis Holdings, LLC
Term Loan, 7.94%, (1 mo. USD LIBOR + 6.00%), Maturing May 1, 2023 1,156 1,080,466
PetSmart, Inc.
Term Loan, 5.93%, (1 mo. USD LIBOR + 4.00%), Maturing March 11, 2022 2,267 2,213,411
PFS Holding Corporation
Term Loan, 5.43%, (1 mo. USD LIBOR + 3.50%), Maturing January 31, 2021 661 257,985
Pier 1 Imports (U.S.), Inc.
Term Loan, 5.70%, (6 mo. USD LIBOR + 3.50%), Maturing April 30, 2021 450 113,641
7,258,651
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Atkore International, Inc.
Term Loan, 4.86%, (3 mo. USD LIBOR + 2.75%), Maturing December 22, 2023 255 255,075
GrafTech Finance, Inc.
Term Loan, 5.29%, (1 mo. USD LIBOR + 3.50%), Maturing February 12, 2025 1,770 1,701,346
Neenah Foundry Company
Term Loan, 8.47%, (2 mo. USD LIBOR + 6.50%), Maturing December 13, 2022 491 480,987
Phoenix Services International, LLC
Term Loan, 5.66%, (1 mo. USD LIBOR + 3.75%), Maturing March 1, 2025 616 569,453
Zekelman Industries, Inc.
Term Loan, 4.07%, (1 mo. USD LIBOR + 2.25%), Maturing June 14, 2021 2,208 2,207,185
5,214,046
B F#nx—0.9%
1199169 B.C. Unlimited Liability Company
Term Loan, 6.10%, (3 mo. USD LIBOR + 4.00%), Maturing April 6, 2026 175 175,324
Agro Merchants NAI Holdings, LLC
Term Loan, 5.85%, (3 mo. USD LIBOR + 3.75%), Maturing December 6, 2024 270 268,632
Kenan Advantage Group, Inc.
Term Loan, 4.79%, (1 mo. USD LIBOR + 3.00%), Maturing July 31, 2022 438 419,908
Term Loan, 4.79%, (1 mo. USD LIBOR + 3.00%), Maturing July 31, 2022 1,690 1,620,469
Stena International S.a.r.l.
Term Loan, 5.11%, (3 mo. USD LIBOR + 3.00%). Maturing March 3, 2021 824 802,681
XPO Logistics, Inc.
Term Loan, 3.79%, (1 mo. USD LIBOR + 2.00%), Maturing February 24, 2025 425 426,269
3,713,283
BXUEE—-59%
CenturyLink, Inc.
Term Loan, 4.54%, (1 mo. USD LIBOR + 2.75%), Maturing January 31, 2025 4,351 4,319,536
Ciena Corporation
Term Loan, 3.85%, (1 mo. USD LIBOR + 2.00%), Maturing September 26, 2025 668 672,113
Colorado Buyer, Inc.
Term Loan, 4.93%, (1 mo. USD LIBOR + 3.00%), Maturing May 1, 2024 1,540 1,300,930
Digicel International Finance Limited
Term Loan, 5.34%, (6 mo. USD LIBOR + 3.25%), Maturing May 28, 2024 539 460,398
Global Eagle Entertainment, Inc.
Term Loan, 9.71%, (USD LIBOR + 7.50%), Maturing January 6, 2023(4) 748 643,903
Intelsat Jackson Holdings S.A.
Term Loan, 6.43%, (6 mo. USD LIBOR + 4.50%), Maturing January 2, 2024 1,100 1,116,913
IPC Corp.
Term Loan, 6.43%, (3 mo. USD LIBOR + 4.50%), Maturing August 6, 2021 570 473,900
Level 3 Financing, Inc.
Term Loan, 4.04%, (1 mo. USD LIBOR + 2.25%), Maturing February 22, 2024 2,900 2,906,162
Onvoy, LLC
Term Loan, 6.29%, (1 mo. USD LIBOR + 4.50%), Maturing February 10, 2024 488 410,719
Plantronics, Inc.
Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%). Maturing July 2, 2025 810 806,395
Sprint Communications, Inc.
Term Loan, 4.31%, (1 mo. USD LIBOR + 2.50%), Maturing February 2, 2024 5711 5,656,337
Term Loan, 4.81%, (1 mo. USD LIBOR + 3.00%), Maturing February 2, 2024 447 445,132
Syniverse Holdings, Inc.
Term Loan, 6.92%, (1 mo. USD LIBOR + 5.00%), Maturing March 9, 2023 690 626,152
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Telesat Canada

Term Loan, 4.61%, (3 mo. USD LIBOR + 2.50%), Maturing November 17, 2023 2,993 3.000.640
22,839,230

REE—1.6%

Brookfield WEC Holdings, Inc.

Term Loan, 5.29%, (1 mo. USD LIBOR + 3.50%), Maturing August 1, 2025 1,414 1,407,241

Calpine Construction Finance Company L.P.

Term Loan, 4.29%, (1 mo. USD LIBOR + 2.50%), Maturing January 15, 2025 877 879,199

Calpine Corporation

Term Loan, 4.61%, (3 mo. USD LIBOR + 2.50%), Maturing January 15, 2024 2,585 2,588,921

Longview Power, LLC

Term Loan, 7.93%, (3 mo. USD LIBOR + 6.00%), Maturing April 13, 2021 1.125 731,291

Talen Energy Supply, LLC

Term Loan, 5.69%, (1 mo. USD LIBOR + 3.75%), Maturing July 8, 2026 375 371,250

USIC Holdings. Inc.

Term Loan, 5.04%. (1 mo. USD LIBOR + 3.25%), Maturing December 8, 2023 123 119,930

6,097,832
P TEBNNEMEESGE GRS N/CR : 381,964,648k R)L) 366,313,625
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MZEHLUEBEE-0.1%
IAP Global Services, LLC(3)(8)(9) 24 310,118
310,118
BE=-0.1%
Dayco Products, LLC(8)(9) 9,586 258,822
258,822
E VR AEEB LU —E R —-0.0%(6)
Crossmark Holdings, Inc.(8)(9) 3,189 191,340
191,340
EFkss L —0.0%(6)
Answers Corp.(3)(8)(9) 22,610 44,542
44,5472
NIRRT 7 —0.0%
New Millennium Holdco, Inc.(3)(8)(9) 19,009 0
0
GHBLUHR-0.7%
AFG Holdings, Inc.(3)(8)(9) 25,000 1,080,500
Fieldwood Energy, Inc.(8)(9) 2,203 53,974
Fieldwood Energy, Inc.(8)(9) 9,539 233,705
Samson Resources I, LLC, Class A(8)(9) 54,233 1,325,319
Southcross Holdings Group, LLC(3)(8)(9) 48 0
Southcross Holdings L.P., Class A(8)(9) 48 22,800
2,716,298
ZIVABLUTLE-0.1%
Clear Channel Outdoor Holdings, Inc.(8)(9) 37,554 87,501
Cumulus Media, Inc., Class A(8)(9) 13,464 184,322
Cumulus Media, Inc., Class B(8)(9) 12,091 166,251
iHeartMedia, Inc., Class A(8)(9) 2,122 30,430
iHeartMedia, Inc., Class B(8)(9) 28 364
468,868
IFE BRBLUORT YT ZERL) —0.0%(6)
David" s Bridal, Inc.(8)(9) 9,956 547
547
L@k Nost GRS NZR - 2,682,917KKR)L) 3,990,535
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iHeartCommunications, Inc.

6.375%, 5/1/26 90 97,654
8.375%, 5/1/27 164 176,386
HESLOFESS GRESNIEIM : 267,148KK)L) 274,040
72>5=0.1%

i
RS 8= CKRIL)
HhR—0.0%(6)
Cumulus Media, Inc., Exp. 6/4/38(8)(9) 11,583 152,027

152,027
ZIVFHLOTLE-0.1%
iHeartMedia, Inc., Exp. 5/1/39(8)(9) 13,820 191,752
191,752

D22 hoEr GRESNZERM 413,663 K K)L) 343,779
FDh—0.0%(6)

S
#ARS 2 CKKIL)
BHPLUTHZX-0.0%(6)
Paragon Offshore Finance Company, Class A(8)(9) 1,213 606
Paragon Offshore Finance Company, Class B(8)(9) 606 13,938
ZDMEE ERESNRM - 13,1822k K1) 14,544
TR EIE —4.7%

i
HHE H=E CKRIL)
Eaton Vance Cash Reserves Fund, LLC, 1.97%(10) 18,254,062 18,254,062
EEREiEssast GRESN/REE - 18,252,507K K1) 18,254,062
®EGET—99.7%

(BRES Nz R1E : 403,594,055K R)L) 389,190,585
—BEAO— 228998 — (0.0) %(6) (186,853)
fIRE —99.7%

(FRES Nz RE : 403,407,202K R)L) 389,003,732
BEEREZOMDEE—0.3% 1,319,474
FEE—100.0% 390,323,206

REBMISHEEROZNTNORENT T —ICRRESNTWVB/NN—t > T D FHHEEZRCLTVET,
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DIP-5B&#E (Debtor In Possession)

LIBOR-O> R - 1 >9—=/\>7 -+ 77—RK - L—hK (London Interbank Offered Rate)
PIK—#ERIEFE (Payment In Kind)
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BE 201951033 18EA
BEEHBELSNCRDIRE -FHDER GRS ZRM : 385,154,695K K)L) 370,749,670
BELBEICRIRE -HHER GRESNLRM : 18,252,507k L) 18,254,062
Re 6,098,564
ENIGTS 828,678
EhESEE (LR D RINECS 31,808
FTHFREBICRDARINE 2,694,355
LSRR 56,185
BEGE 398,713,322
afs

BABRE(ICRDKRILE 5,917,140
BEET 7> NSNEREISCREIKILE 743,781
Kb BCE 1,240,687
EhESSEECRIAFILE !

RERARS RN 171,342
LB 317.166
BE5E 8.390.116
&R 390,323,206
THEEDIRR
HAET 419,573,262
RIEEX (29.250,056)
=E1) 390,323,206
I72ZX11$2x7—-X
&= 296,550,642
SIENREESFITEOM 31,009,759
1 OS7 ) EEME. FTHRS L OESMES

(WEE - SNEREESEITAEOR 9.56
J72ZX13%2x7—X
&= 93,772,564
SIENREESFITEON 9,756,220
1 OS7 ) EEME. FTHRS L OEEMHS

(B E - SNEREESEITAEOR 9.61
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REIN@EET 26,342,790
EH
AR ERIN 2,356,066
REIRITIRIN 215,323

FHERD RN IR 174,366
ENS LU —ER 92,090
ENRIER S K O%ER 4,814
EHIERAH KU HRM 183,709
ME 11,467
G =E 3.037.835
fER &N 23,304,955
KRS FURREFR (8%)
SIRfAlm (1BR) -

RES| (6,187,969)

REWS | - EESEE (3.375)
SEIRHEA e (6.191.344)
REEFMER (BR) BBHER—

rE (10,244,884)

RE-BBESEE 5,289
RERMNE (BX) MZHER (10,239,595)
KR FUKRERFTEE (16.430,939)
EXIC L MEEDNIENER 6.874.016
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i 5 HB B |RFA. #\HERETI,
& B 5 o FEUTEHBERTCOLHEICRET S &ICK . TELULNEDOIER
V| 2B ULEEREITVED,
FEKRE N R | AHPEERCORNMBZIFERENRELET,
E & A @l BB | $# X \DREFTVETA. NEREEANDEREFTVLEL A
W50 3 BiDERRER
2z 7 28 .
B og o= | 8

M % % % [=Pals
9 B(2018%F7H3H) 10,050 A0.06 - - 58
10H8(2019%7RH 3 H) 10,041 A0.09 61.2 - 49
11H8(20207 B 3H) 10,040 A0.01 74.1 — 49

CE1) ESEYHERE. BERLE-FTREETY,
(£2) 77> ROODEPNTEUIEBNEELLEWZD. NOFI—TBLUSEEHEEDTHUEL A
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E = @ & o -
# B B e BT L
& =) % % %
2019 7 B3 H 10,041 — 61.2 -
7 B X 10,041 0.00 61.2 -
8 B X 10,041 0.00 61.1 -
9 H X 10,041 0.00 61.0 -
10 B =X 10,041 0.00 61.0 —
11 B X 10,041 0.00 60.9 -
12 B =X 10,041 0.00 60.8 -
20201 B X 10,041 0.00 60.8 -
2 B X 10,041 0.00 60.7 —
3 A X 10,040 A0.01 333 -
4 B =X 10,040 A0.01 74.2 —
5 A X 10,040 A0.01 741 -
6 A X 10,040 A0.01 741 —
FRES
2020 7 B3 H 10,040 A0.01 741 -

CE1) BEEREIHABLLTT,

(E2) ESEYHERE. BERLE-FTREETY,
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B 51 & 7t I &
FM FM
W |5 & 36,712 (30.000)
(31) SEIRERRTT BBUFHESENTBUELA) .
(£2) () RAEMBRICEIZDEIDT. EROBFICESENTHY FEA.

BFAIZERAEOREANRE (20197 B4EHM 52020667 H3HET)
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() FIEBIRAL (S, BEEERUREEACHET ARS8 | BCRESNSHEHRATT.



WHEAEEOHHE

NGRE]

(A) BEZEFRBIFIR
BN GFEE) K&

u A *
X o) _ |>sBx| BEEHBERMEALE
] ] # |3 g
B OE S HE i &8 A% R e cED Ll 0G0 L] 26 5E
FM % % % % %
W H & O F 36,644 741 40.8 — - 741
= st 36,644 741 40.8 - 741
CE1) HALLEG. HEROMEERZEICH T 25HIZEDLERTH L) . RSB 2MUZMUEAALTWETD,
(CF2) ERMEBRCDOVTIE. BBBRUTICEHTERLTVET,
(B) 1ER24HREE
EAR (FBER) NHEHRRE]
" é’. HA *
i # = | @ & % |F @M %= |@BBFEAH
(5 EsEs) % FM FM
27FE10 HLWBERE 0.1000 16,450 16,459 2021/02/26
960 HERTHMHEAEMHE 1.2900 20,000 20,184 2021/03/25
I - 36,450 36,644 -
= - 36,450 36,644 —
WIEEEFEEEDIER 202047 B3 HRE
AN/ H
5 B _ = HA =
£ %8 t B
+M %
UN (= 36,644 74.1
J— ) - O — z D b 12,827 25.9
® B B 5t = % 49,471 100.0
3
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(20207 B3 B)IR#E SHR B2019%784H E20206783H
15 = = B x 18 B = H
(A) & E 49,471,465H AZ B Fl B & N & 363,856

3 -k 8- 12,730,359 = m 7 = 373615

A/ & E HEHEE) 36,644,236 = " 1 - £9759

=x Y el 2 66,223 - '

&1 1 = = 30,647 (BB ffi 5 % %t B # & £372,053
(B) & & - 58 = 18 372,053
QO & E # #|A-B) 49,471,465 (C)H H# 18 &= L(A+B) £8,197

JT PN 49,276,288

. ' ' (D)ai H # & 8 & £ 203,374
®OH OB O BT S 195,177 - _
D)S # # # O # 49,276,28801 (E) & §(C+D) 195,177

1 507 W B#EfZE(C D) 10,040/ R MR ER @ RE) 195,177
(F1) HETTARE 49,276,288 (CF) B)BMEESFTERREHRDFHIEZ CLDENESAET .

BHIERETTAZE 0M
—EREERITTARE 0F
GE2) HIRICHITBTARDHWR
EENTA—LREST7 VR (AY 1) 995,620/
N>oO—> - 772K (AyPKL) 15,905,959
NooO—> 772K (ANyPhH) 13,922,043M0
XN TO0-2 - T R 2% AV V) 5,069,672H
NJ0->-T7V R Ny IBRL/F 1 ORER) 1,093,509
Nog0=>- 7R ANy IS /E1OHRER) 99,473M
WECAT - ANSTIYT -4V hh-77VR10B8  3,976,144M0
WRCAT - ANTTIVT - Vhh - 77V R11BS 994,036
FRCAT - ANTTIYT A VhL - 77V 1262 497,018H
FEEAT 1Yk 77VR1BE 497,018M
FRELD AVhA-T7VR2BS 49,702M
FEEAT ANk 77V R3IBS 397,615M
WRCAD - ANTTIYT A VA T7VRAES 12,417M
WRELT - ANTTIVT AV hh - 77V R5ES 99,404M
WRCAD - ANTTIYT A VA T7VR6ES 994,036/
WRELT - ANTTIVT AV Bk 77V RTES 397,615M
WRCAD - ANTTIYT A VA 77V R8BS 497,018H
WRECLT - ANTTIYT AV hh - 77V RIES 497,018M
ITNGA Y+ 5= T-TREHRRTFA<BEAY VB> 795,387H
TINS5 T-TRERRTTA<EBAY VB> 2,485,584
BARITTAGET 49,276,288M



