Asset
Management

One

E A )& & (BIFR)

7R (ANyTIHY)

HI77> |~ 0)1:!:1"5&(37’)&"0)@ NSRS

Erit i Ry e
| [EEEHI R | =) To - N
EuBriSTEaARe L el CREDREL 21198 <rEEH 2023%173108>
B | S R Ay el BBED 212088 <ABIE 2023F23108>
Tt ey s Yy gl $1218 <kEBH 2023%37108>
1903 77K | s $12288 <SREH 2023544 /5108>
EISSUEEY 21234 <AEE 2023%E5H108>
s S SO $1248 <REH 2023F6H128>
Jn=5 17 | RELETORRATN>TO-> (H
EEEENR L - b 104 . [ HEE .
T sa ZMEDETEN
Y17 =
DILAMT#— | B AEHEHB AL CD. C HARAOBETITICIEA 5
7&‘_77) |\ é‘ah_)bﬁ_a%awﬁﬂﬁﬁgg 50$D\EJ®%§|MT(L—¥/\7‘) )’;<%*L
U TFOREEGEEE A0 . £ UORF UECOREAT BLLEFET.
e v
SaGF B =2 o R >
A S EEBNDREAA ST, INyoO—> - T7>2R
1k fﬁ’ifés’fla?{”él‘?@l </t UHV)) | (3. 202346 )% 128
> T R P2 VR W3
& A 13#1: f??ﬁ%sﬁﬁ?ﬁ}x NS e e /H 8 7 1
b 2 h— ° 3 - 3 7 — — -
nERBRREE (e [CEI24MDREZTVELIZ. S
s ot L= . . pa R
ERARFISAORANAR, ALDACHRBOSEEE (E, ERRBEE CREBLULETET,
O A Lt i
ggﬁgglhfﬁtrﬁ%mﬁu% Uchliny UEhU. Bl SHEE—BOCEBEZBETLD
A }xéF%:.E%’\G)}xﬁgﬂn(._(ﬁﬁ'JKE’EEz BEVNEL FFET,
RS S8 | Gren
HABBR D | avea_ | BANOBAINEE, NAERAND
D LAMT R TO%LTECET. HNECABAD
4 FFVELA.
SENERORES, Rl E S EREREDTT - &
S=lyae A ( SaET, ) BOSWE LS
T B N SOARE KRS R BE(
SR | SRENAELF U, RSN DBOES(
. ERETDAENCENBIET . BRBOBAICD T
E‘ﬁtmmiﬂl ROBASS CE N ERET
<ERHSECHTISHLEhEE> 7ty 3 =
ERBEEICNT SBMLEhY: 7YX IATEOne &t
S  EXBOTAIORASTESHET EEHETRHERILOA1-8-2

BESEOBMEINSICOSELTIE. BASNE _ :
BRI ARLADE S, http://www.am-one.co.jp/



nNo0—=>7720R8 ANyTPHY))
W5k 5 {EREIDERRE
I

2 e @ om | Ve DTARE owms | msan | sE e
femm | = &8 M o [FRHT T e = ey [B T B [
(PECE) NS | EE= EZ8H [ B A &l
= = % % % %[ =50
95 E(20214 1 B12H) 8,837 20 1.1 3,181.20 1.6 97.1 0.4 2,739
96 B3(2021%& 2 5108) | 8839] 20| 02| 319/20] 05| 958| 04| 2727
=1 74ERER 97 BA(20214 3 H10H) 8,833 20 0.2 3,207.94 0.3 98.9 0.2 2,722
98 BA(20214 4 B12H) 8,823 20 0.1 3,219.44 0.4 97.8 — 2,698
99 ER(20214 5 B10H) 8,811 20 0.1 3,226.30 0.2 97.1 — 2,639
10083(20214 6 A10H) 8,832 20 0.5 3,249.14 0.7 97.1 — 2,608
1018820214 7 B12H) 8,831 20 0.2 3,257.58 0.3 96.0 — 2,597
1028120212 8 B100) | 8789 20| 202 3.25505] 201| 977 — 2547
=1 8/ERH 10383(20214 9 A10H) 8,836 20 0.8 3,277.29 0.7 96.5 — 2,550
1 10488(2021E10811H) 8,835 20 0.2 3,295.04 0.5 975 0.4 | 2,538
1058120212 118100) | 8830] 20| 02| 330533 03] 950] 04| 2491
10683(20214€12810H) 8,795 20 0.2 3,306.33 0.0 96.2 04| 2,466
10788(20224 1 B11H) 8,801 20 0.3 3,326.30 0.6 97.6 0.4 | 2,464
1082022 2 B108) | 8785 201 00| 333085] 01| 983] 04| 2450
=19/ERH 10983(20224 3 A10H) 8,643 20 A4 3,283.68 A4 96.7 04| 2,412
~1 1108820224 4 B118H) 8,725 20 1.2 3,328.86 1.4 99.6 05| 2,336
1118820224 5 B10H) 8,583 20 N4 3,282.78 N4 99.4 05| 2,292
1128320224 6 A10H) 8,473 20 A1.0 3,259.73 A~0.7 100.2 05| 2,257
1138820224 7 B118) 8,185 20 AN3.2 3,161.59 A3.0 975 0.5 2,151
114H88(20224 8 H10H) 8,407 20 3.0 3,275.24 3.6 94.4 05| 2,201
=00/ERH 11583(20224 9 B12H) 8,352 20 A0.4 3,279.56 0.1 102.5 05| 2,192
1 116H8(2022FE108118) 8,191 20 VAN W4 3,237.67 A1.3 98.2 0.5 2,149
1781200226 118108) | 8187 20| 02| 3.26230] 08| 954] 05| 2138
11883(2022412812H) 8,181 20 0.2 3,284.37 0.7 105.1 0.6 1,910
11988(20234F 1 H108) 8,204 20 0.5 3,330.89 1.4 941 0.6 1,912
1208820235 2 B108) | 8.318] 20| 16| 341054 24| 988] 05| 1926
=01 fERER 12183(20234 3 A10H) 8,271 20 0.3 3,407.86 A0.1 99.7 0.5 1,906
1 12288(20234F 4 A108) 8,211 20 A0.5 3,408.60 0.0 96.0 0.5 1,868
1238120235 5 B100) | 8157 20| 204 342692 05| 979] 06| 1854
124H88(2023%F 6 H12H) 8,183 20 0.6 3,457.58 0.9 99.0 0.5 1,853

E1) BEMEOEERINEEAXTT,

E2) BT UREYS =T 7 R EANET DT,

E3) MREESHEALE] @Y7 7> ROLERESHEL A

E4) MorningstareLSTARKEL /XLy 2 R - O—>#5ME. Morningstar, Inc. (LT [Morningstar] EEWET. ) DRBTHY. <n
EERAT2HEN 7Y AR I AT KNOnetkiatt (UF.

MEZSHEALE| (IREHERZTHLTHIFT,

[7ty YR A2 KOnel ) ICRF5SNTWVET, Morningstar®(d
Morningstar DEREIZE T V. 7EY RYXI A NOnelCHEDERANHFHSINTULET . Loan Syndications and Trading
Association®$HB L ULSTA®FE. LSTADBEIZETH Y. Morningstar[CRHEEDFEANFHEINTH Y. T5(CMorningstarlC&>T7 &y ~
YEIAYRNONelCHEDERANBHBINTUVET . BT 7> RE. Momingstard LU0/ £z FZnZnoE@ERT (LUF.

[Morningstar 7' )L—7F] EEWET) FLELSTANHER. #HE. RTEELEHRTIBET 25D TEH FLA. Morningstar7IL—=>F
FIZELSTAG, BT 72 RICRETZDCEDHSICDVWTLABBZXRIFALBTHI . Foo MorningstareLSTASKEL/NL Y PR - O—>
BEMDERB. BiR. FEETHICHLT—0ERZEVERA UTEL) »

(£5) & (B=A) BY¥IFRAZzEKLTWET BUITFEL) .




WiEZ% 6 » A OEEMlEE & iR D#HR

5 Mornin star®LSTA®7k o B I 4
hoE # B H B = f & I//\I//g/l\ O—>i¥5 H BULTEE e
B 5 K| SEZEN|K B z’ﬁﬂltb% t ®
#H B M % % % %
2022 12 B 12 H 8,181 - 3,284.37 - 105.1 0.6
251195 12 B X 8,164 20.2 3,293.98 0.3 94.6 0.6
# x)
2023 1 A10H 8,224 0.5 3,330.89 1.4 94.1 0.6
#H =)
20234 1 A10H 8,204 - 3,330.89 - 94.1 0.6
%1208 1 B X 8,286 1.0 3,384.78 1.6 97.6 0.5
#H R
20234 2 A10H 8,338 1.6 3,410.54 2.4 98.8 0.5
#H B
2023 2 B10H 8318 - 3,410.54 - 98.8 0.5
1218 2 B =X 8,296 0.3 3,405.25 20.2 100.2 0.5
H#H R
20234 3 A10H 8,291 0.3 3,407.86 201 99.7 0.5
#H B
20234 3 A10H 8,271 3,407.86 - 99.7 0.5
251228 3 A X 8,202 0.8 3,391.49 A0.5 97.0 0.5
# x)
2023 4 B10H 8,231 0.5 3,408.60 0.0 96.0 0.5
#H =)
2023 4 A10H 8,211 - 3,408.60 - 96.0 0.5
%1238 4 B X 8,222 0.1 3,430.09 0.6 97.5 0.5
#H R
20234 5 A10H 8,177 20.4 3,426.92 0.5 97.9 0.6
#H B
2023 5 A10H 8,157 - 3,426.92 - 97.9 0.6
251245 5 B =X 8,147 A0.1 3,425.81 0.0 99.2 0.5
H#H R
20234 6 A12H 8,203 0.6 3,457.58 0.9 99.0 0.5

CE1) BREBEMACDERAK. BERIHEL T,

(£2) BT 7Y REYHF—T 7 REBEBANETDT.
MEEEESHEALER] (CEYH—T 7> ROLEEZHAEL A

C£3)

[EZSHEALER] (IRERZTH L THIFT,




W511980~55124HAMERZE (202261231387 52023F6 A12HET)

BEAEMEEEZF DR
(M) (EM)
8,500 100
F11988 8,181H
8,400 | 180 FE1248k ¢ 8,183M
6300 - ‘o (BXh 5 EcE120M)
’ B E = 1.5%
8,200 | 140 (DEEBEIREN—X)
8,100 | 420
8,000 - - - 0

8K F19ER FINHK  FINHER FINER FIBER 21248K
(20221212 (20231100 (2023.2.10) (2023.3.10) (2023.4.10) (20235.10)  (2023.6.12)

| WEERER (B8 — B¥MER (£ — HESBREEEME (K8 |

CE£1) DESBIREEEMER. HEMOIHREEBRELLOEDEABLUTHELLEEDT, 77 NERADRENR/N T4 —Y > AZRTH
NDTY,

(£2) PREEEBRETIHNEDNCDVTREBBISENTHADI-RICLWRBVET, Fio. 77> NOBAHEIC K EHERGEORE
T RO T PESTDEGBORRERTEDTIIH) EFE A

(E3) DEEEHREBEMERL. HEOEEMBAICSHETIERELTVET,

0X4) ZT7 2 RERVFI—TEEDTHEIEFE A

BEAEMEEDF L ESHER

1=K NDReA2I=F2aF)N TA<Y - TATUX) 7JO=—F1>27 - L—Kh-a42h
LAR—=NTHxVA = IFR13$2x27—X QT NooO—>2 - R=KNTx1UA) KRNILET
BEIEZBEL T, FTEUTKEREDF/N\> 70—V (CREBNEIREZETV. BKEDT > HLT AT
COFREERRL CERZEITVWE LR, N> 70—2miE0 FRICKL) . UIEREIRIC S (2 ELE(MEE
(DBEEEHEIREN—X) (FERUFELE,



REIRIE

N>7O—->MBEERUE UL, ERETAS. F RB CRKESERESR) HFEFR—IZH
RESEBEDHHFEFRENS VRV BFHNWNEL. LFEFEBVE L, 2RICERFALKERRESH
2 (TR P RACEANRE D F LA, ER<HERUFE UL, 3BICKIRIIE. 5BICEH LR
BOTEHNS. —FHNICERAGESERN ELED. RS AT ANDBELBARLZDOEIR. KEDEH
BT ORBERCERVEERER EZBERICERFUE U,

o Morningstar®LSTA®KEL /XLy I R « O—EHMO#R

3,450

3,400

3,350

3,300

3.250
2022.12.12 2023.6.12

ENESERIME CE. 3 » BEEEHESAIOY GBERAY 1 F AEFBERE STRRIE L SRR
HBERZ i L CWBDREICK) . Y1 FABTHRELE U,



R—=RT7AVAFICDODNT

QLT 7R

NoJO—> « R—=KNTx A EERKBERESTE D | AMYRZ—IH—T7 72 R]| SRS IREN
RETBDT7R AT T RAOERTCERZITVWE LR, N>70—> - R—KN 74 UADEN
HAANZ#HELELZ. F/2o DI AMYZ—IHF—T 7> RADBREHITLWE UL, MIAT. HE
BTEEICDVTIE. WHTEBAY DZITL. BBZE) XTDEREZH £ U,

ON>70—-> - R—hTxUF

RENLT Y PUF=FICRBBERBRZTV. AERNICHEMTOSVB B, BEOO—HALE
ZEMELT. REUEERUICBRAEZTVWELL, CORDIBR-—KNTFUFZEREITZET. N
> 0-2HBICHSTERBEDCKTPER ) XINEEZBEICEVTEH, ERANOFEZRFH TS
BHEDEEZRF UL,

1=NY IR 15~FY3FD (1477 TATR)
\ T0-717 L=N+ A7k #=N71 U7 -
k) 754138y 17-A0BEFEOKE

9.4

9.0
2022.12.12 2023.6.12

EEMBE. SERREIC ST 3RS EFRALL6DEHEL
THELTLET,

®D | AMYRZ—IH—=T7>R
BREABEOBEVEES S CEREZITVE L,



NIFI—TEDEEICDNT

H7 7 RGEROBREGIRN Y FIY—JZRITTHEIFEFE A,

72 7 (3IEEMEEE SE &R DMorningstar®LlSTAY KB L /NL v ¥R - O— B OEEERDTLT
T,

(%) [(BMEe SERMONE FREES) ]
3.0
EE(TE
N |
1.0 e oot N e
O-O 1 1 1 1 1
A1.0
1198 21208 12158 2512258 2512358 251245

(2022.12.13~ (2023.1.11~ (2023.2.11~ (2023.3.11~ (2023.4.11~ (2023.5.11~
2023.1.10)  2023.2.100  2023.3.10)  2023.4.100  2023.5.10)  2023.6.12)

(3) BEMBEOWEEIHES BBEIAD) 2HTT.
DEcE
NN EET(COETHE U CIIERER - NEEREFZHREL. LTOXROE &S TV ELEF U,

BH. WRDEE(CTH T D IZFR(SEFTHMEANICEBRL. EROELAGHICEDVWTERWCLE
ER

BSEREOWER (1 505H70)

1198 | 5512088 | 512183 | 512288 | 512380 | 551245

== 20224128138 2023 1118 | 20238 28118 | 202338118 | 202348118 | 2023558118
~2023% 1 B108|~2023% 2 B108~2023% 3 B108~2023%F 4 E108/~2023% 5 B108[~2023%6 5128

LEAHECE (Bi5IAN) 20/ 20/ 20/ 20/ 20/ 20/
S EAEMEE R 0.24% 0.24% 0.24% 0.24% 0.24% 0.24%
LHRDINES 20M 208 20M 20M 20M 20M
SHADUEE LAY —-H —H —H —H —-H —-H
BHHEH O BN REE | 47120 | 446 | 471H | 503H | 535 | 563

CE1) [HHOWE] HERU THBHOWEDS . MMERUTHBTTEE L TW S nszast Licie [HBniks ®Bi5IAD | O
P—BLBWEGH B ET,

CE2) SHNEE0 EEMEALE] (& [BDEE @5R) | OBRELEME (DEEAH) [CHTBLET. 772 NOWNEEKRE FRG
ET. Feo IMEREIMEMEAALTVET,

CE3) [HHOWE] (3 REEREOESSZNG] SX0 [REZRE - BEUSHELOTER (5. iR | HoDEICKLELLEET
Fo Foo [HHAOWEMN] 3 [DEEHRELE] R0 INGEHEEE] NSNEICHELICEEETT,

_6_



SEDERAE

QL T77UR

lEfmE. No0—> - R—K 7 VABELOD | AMYZ—IHF—T 7> RADIRE & #i it U
SKEDA > HLT A > DEFRZEIE L CGERZITVLET, M T AEBTEEICDOVLTIE. REE
L THREHTEBAY D770\, BBZE ) ATDEREN!) £,

ON>70O—-> - R—KNTHUF

KETEH. TV T7LROFENESND—AT. AT LARBEICERT 2EREEDS |SfE )
Pty ay EFTEBE) UVRAINEISNTVET., N 70—2MBICH0TE. Fo) KEA
FRU. BEEEZRGWVERANBEZR ) AARIKKEE R >TVWDRIENS,. HBEHNEEBVESZE
FLTWET, PREAANGIERICIIE. RNAT Y U —FZEHRIC. URT)T—2aEEB U
WMBIRICLDR— N7 UADOFRBILZBIEIT HETI,

®OD | AMYR—IH—T7 R

ABICHERBUZHEBOFAHICSWT. BEFHRRTEMENZRE 228 2nRUELIE. HEE.
SHEEYMISHAEIEL 2 %D LR E G 2YHLTEDBZER ICEIT. EHNNLSRBEREZHIFTIT 5L
DEESNET., FDEH. SBRERNHELSEADREZBL T, TENLERAZEELET,



B 1 50O372Y) OERRHE

1 19H~251244]
s 0 1) REOBE
EER HE
(a) S5t 49 0.591% | (a) (S5EHREN = FIch DO EAE(MER ¥ (S5ERA =
B OHIE#E(DER(E8,218 T,
&RiESH) (16) (0.192) | RESHD(E. EEHEDCER. ERRESSEFSEERDIENR. BEMM
BDEHFEONH
(Brot=tt) 31 (0.383) | IRFEEHD(F. BARDBREM. X ERARSSSSESRDOEM.
OFERNTOHT 7 > ROEEED XM
(ZsEat) «n (0.016) | RFESHD (S ERHEDNRE - B, RESUH SOERERDORET
FZDOXHh
(b) ZOMER 2 0.019 | (b) ZOMER=POZDHER + BPOTHRmELE
(REEH) «n (0.011) |REERE. HETNEENRESICEI 2ER
(EEBER) (0 (0.001) |EBEBEEBEAEG. EEEAFICXILD 77 ROBBEICHHNDER
(ZDfth) (n (0.000) |zt EFEEFOUEICET SEERF
&et 50 0.610

CE1) HhOER CHEREDHNNBLDIHEREEZZE) (38 - I K > TRRIEORCEEN G225, BEEACLIVELUIZRERT
o BH. ZTOMBARG. COT7 > RMMEANTWRYH =T 72 KA STZEEDSE. CD 77 RICHIGTDENEZSHAET .

(¥2) SEHEFBEECEICAXREFOBAALTHIET,

CE3) LFE@I (1 AOZ)OZNTNOEBATE] ZHPOHIEEMETRL TI00Z2ELIZHDTY,

(F4) SEEEOERIE. D772 RHAMEANTWVWRIIREESSHNS (YHF—T7 7> R2fR<. ) N> eBRZSAFE A



(BEER)
SiEER

STERHIROER - EE(CHD S 7-BROFERZ P OHIZmEO N ICHIh OFEEEMEE (10
H7zh)) ZRUIZHTRULCHREER (%) (31.86% T,

EREEERMUSN
0.07%

EREEER
iExt)
0.39%

EREEER
0.57%

g R
1.86%

EEE "0.77%
0.03%
HREX (D+0+0) 1.86%
OZD7 7> ROBADHE 1.22%
OIREFLT 7> RDOERASEERDHLE 0.57%
OIRELT 7 > RDOERSEERLSN DR 0.07%

CX1) ONERE. 1 A0S OERPMICEVWTRAVCEEACIEHLELHDTY,

(£2) BBAE. RAE LT, BEFHE. TEERTFERBSJOBMIESESG HEsSHEE Ao

(E3) BHERE. FRBEULETY,

(£4) BEXT 7 REGF. ZOT7 7Y RMMEANTVWRRERES (V-7 72 REkR< ) T,

C£5) OOEAEF. YH—T 7> ROA>LBAZSA. RELE T 72 ROLSLBRAZSAE L Ao

(£6) ONEREQONEAIF. st ESNEHBNREZBEN S ET,

(£7) LEDHRFHETELELELDEDTT ., D2, CNSDEEFHKEFTHEETH . RRICEEUCEROLERERBYFET,



WSEERUIG|ORR (2022941281384 52023F6 B12H%T)
AT

£ 119 B ~ 5 124 #

B 13 b 13

O S g | O S &

FOF7XU7 - R FOFETAUH - R
=k Nz 1v9-Fv3F)

o VA7) 1T Y7L 1120405029 1,100 |297.219418 2,700

TA0F - 75213$y17-R

(F) BEARFRERETT,

WU EEERREABFORE. BT (2022612313851 52023F6F12HET)
HPDFRE SRS ORE. BIEHN EE A

BFIZEREERAEORERE (2022612813875 2023F6 B12H%ET)
(N>o0-2-T720R (ANyPHBY) ICET3FIERERAE ORG [RRE]
HIPOFZEEHRA S DEEZEH ) P A

[D | AMRZ—TH—7 7> RICHITBFIEEIRA & DEE [1KRE]

HACh DR EBIRA & DELE K05

% B W ® 119 M~ = 124
& % RS [SorzEmgh TS [SorEmmA
A |Eomsikes| B/A C  |edmsimp| B/C
ENTe ENTe % ENTe ) %
A gan 1& 200 200 100.0 600 — —

FORES 13% |
() FEREHEEE. VH—77 > ROBFEOBOEEHICNT BLUINE—T 7 ¥ ROV —7 7> RIFEOMOEE.

FISERAE(F. BREGSENUBREEANCET ZEEET1RE 1 BICREESNDASERATH Y. BERBICHT2HT 7> RICHHZFIEMH
BAER. AFEFEESTT




WHEAEEOHHE

(1) 772K FT - T7 2 XHEANIHAERT 7 > R OB

B0/ = 21 F & B %
S 5 v k% N 5 @ @ -
= =0 A egen | naream|
F0O FOF7AUH - KL FH %
ANy YA AT -F Y3 F D
£ 1Y T15VA) 70-747  L—-N1Uh 1,622.339388 |1,445.524999 13,154 1,834,100 | 99.0
K= N742Ud - 23Z213%17-2
=) £ 1,622.339388 (1,445.524999 13,154 1,834,100 | 99.0

CE1) HEREESE. HROBSHZ DI EDONESEETEESOMEICLUBERELLLHDTT,
(E2) HEEF. BIROMEERRICN T 2REEFTRHIZS. REESIHEADLEETT,
(£3) SEOBRARBIVBTTHWET, BlF. I HRE2MUEMWEAALTVET, BH. G5t WBAEADBERTELRVEEN G &

Jo

(2) BIREETES

F 20 E R B R £ 21 fF g B X
O H | O | EF 1 &R
0O 0O TH
DI AMYX—IH —7 7 >R 13,867 13.867 13,953




WMiZEETHEDER 2023%F 6 B128KR%E
I8 = _ £ 21 £ B HE X

T i L] H =

+M %
i3 & = 1,834,100 95.8
DI AMY%*—<H —77 >R 13,953 0.7
O — o —>%. 7 0O # 67,044 35
Y B E £ B OE 8 & 1,915,099 100.0

C£1)
£2)
C£3)

L— M

BEE. 8. 488 JUBE@RDIRR

(20234 1 8108). (2023F28108). (2023F38108). (2023F4F108). (2023F58108). (2023F 6 B12B)R#E

FHERRD SRR ESUIETTHI ET . Bl IBRFE2UZIHERAALTWVET,

HROHNEREEDRESTEMERREICH T KRG, 1,834,100FM. 95.8%TT,
NEREE. BROF Mz A BEONBEREETERBOMECKUBERELLDLDTT ., BH. 2023F6 B128(CH(T2IBERE
17X0)% - RIL=139.43MHTY,

15 =] 2 119 #8 K 2 120 87 X 2121 8 K 2122 A X 2 123 8 K 2 124 H5 R
(A) & 7 [3,699,249,619M [3,839,121,205M |3,825,521,491M |3,662,061,347M |3,695,029,443M |3,677,629,335H
- -O—->%| 57302451 59,570,994 58,110,536 63,574,708 52,236,630 67,044,967
18 & IF ZEWEE) [1,798,651,400 |1,903,697,849 |1,901,148,830 [1,793,693,761 |1,815,886,431 |1,834,100,910
QH\'_%@ s@ﬁmg) 13,953,145 13,957,305 13,955,918 13,954,532 13,953,145 13,953,145
* I A %(1.817.287.900 [1,861,895057 |1,852,306,207 [1,790,838346 |[1,812,953,237 |1,762,530,313
* I B % &| 12054723 - - - - -
(B) & f&(1,787,005,102 [1,912,842,533 [1,919,446,310 |[1,793,380,582 [1,840,597,250 |1,824,386,569
* i %(1,776,447,450 |1,906,263,644 [1,913,085375 |1,786,942,883 |1,834,225,166 |1,813,713,039
RILRHEHES| 4662006 4,631,791 4,609,277 4,551,490 4,546,910 4,529,343
* th @ # &| 4089500 - - - - 4,155,592
* ih 15 X 8| W 1,801,709 1,942,310 1,747,357 1,881,575 1,820,684 1,983,708
Z O b 5 1 B F 4,437 4,788 4,301 4,634 4,490 4,887
(C) MEELTEA-B) [1,912,244,517 [1,926,278,672 |1,906,075,181 [1,868,680,765 |1,854,432,193 |1,853,242,766
5t #(2,331,003,414 |2,315,805,665 |2,304,638,852 |2.275.745476 |2.273.455,143 [2,264,671,821
YA 4% 4148 3 & |A418,758,807 |A389,616,993 |A398,563,671 |A407.064711 |A419,022,950 |A411,429,055
(D) = % & # O #(2,331,003,4140 [2,315,895,66500 |2,304,638,8520 |2,275,745,47600 |2,273,455,1430 [2,264,671,8210
1 FO%H ) BEHE(C /D) 8,204/ 8,318 8,271 8,211 8,157 8,183/
CF) F£118HIKRICHITDITTAZEF2,334,703,520M. HIEREARE (811980~ 5512480) PICH(TDBIRETTAEE(L7,758,799H. EfEHITT
A%8(377,790,498MTF .
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E 2023% 1 B10

F 2023F 2 B108BJ(E 2023F 38108 E 2023F 4 R108J(E 2023F 5B 108J(E 202368128
15 8 £ 119 H £ 120 # £ 121 H £ 122 H £ 123 H F 124 #

(A)EE &5 & IR &= 12,027,946M 13,257,731 12,132,078H 13,791,138H 13,752,788H 12,833,052H
2 W E 3 £ 12,032,075 13,258,870 12,132,768 13,791,971 13,754,237 12,835,672
g B O ® = 100 49 21 53 - 1
/N | B = 24,229 21,188 A711 2886 A1,449 22,621
(B) AfisEsF5cBE R 230,648 19,799,685 216,582,765 220,761,845 219,727,613 288,170
7 g @| 110,151,852 106,171,240 105,805,122 64,253,629 34,222,479 86,632,360
7T = #14110,382,500 286,371,555 |A4122,387,887 285,015,474 253,950,092 286,920,530
(CO)fE 58 % M ¥ | 21,891,601 21,998,629 1,780,175 21,975,257 21,846,158 £2,040,524
(D) SHpERE(A+B+C) 9,905,697 31,058,787 26,230,862 28,945,964 27,820,983 10,504,358
(E) 70 HA #% W 18 &% & [©2374,185,031 [~366,342,202 (~338,064,594 [~344,343,135 (~357,280,840 [~368,016,292
(F) EmMEFEEEDE | 249,817,557 249,701,787 249,658,938 249,224,122 249,374,217 249,387,778
(fc & % 48 % 8)| (22535,167) (22,430,676) (22,368,987) (22,134,832) (22,164,137) (22,133,611)
FcEBTHE ) | (472,352,724) |(472,132,463) |(472,027,925) |(A71,358,954) |(A71,538,354) |(471,521,389)
(G) & EH(D+E+F)|[~414,096,891 [~384,985,202 (~393,954,394 [~402,513,221 (~414,476,040 [~406,899,712
(HIR # % B =| 24,662,006 24,631,791 24,609,277 24,551,490 24,546,910 24,529,343
RRMsEE(G+H) |~418,758,897 |~389,616,993 |~398,563,671 |~407,064711 |~419,022,950 |(~411,429,055
ENEFEEEGE | £49.817,557 249,701,787 249,658,938 AN49,224,122 249,374,217 249,387,778
(fc = &5 48 5 8) | (22,535,167 (22,430,676) (22,368,987) (22,134,832) (22,164,137) (22,133,611)
CcEEBTmMBIE) |(472,352,724) |(472,132,463) |(472,027,925) |(471,358,954) |(A71,538,354) |[(~471,521,389)
DEEBBEILE 73,687,044 80,992,207 86,293,876 92,430,038 99,645,074 105,467,908
B M B & £(0442,628384 [~420,907,413 |A435,198,609 [A450,270,627 |A469,293,807 |A467,509,185

CE1) (B)BMETEREFHROFHMRA(CLDENEZATYT,

(X2) (O)fSEEHRMEC ISR T 2 HBERFBIRESHTRRUTVET,

CE3) (FENEFEEEREEHBDIE. EFEDENRENKE. BIREE ULIMEiN STAZ2ZE LS IVEERDZEVWVET,
(

F4) DEEEDEEBE

15 8 £ 119 H £ 120 £ 121 H £ 122 H £ 123 H £ 124 #
(a) REERREDESFIN G 10.,136,239M 12,456,069H 10,351,896 11,815,864H 11,906,528 10,792,227H
(b) FEERROEMISTESER 0 0 0 0 0 0
(Ol = #/ B F 22,535,167 22,430,676 22,368,987 22,134,832 22,164,137 22,133,611
(d) 7 Bc % fig & 1L & 68,212,811 73,167,929 80,551,257 85,165,664 92,285,456 99,205,024
(e) HEANECUZEE(@+tb+ctd) | 100,884,217 108,054,674 113,272,140 119,116,360 126,356,121 132,130,862
(1) A0S SHNENRE 432.79 466.58 491.50 523.42 555.79 583.44
(8) 2 c Eia 4,662,006 4,631,791 4,609,277 4,551,490 4,546,910 4,529,343
M1 BOZEY nEE 20 20 20 20 20 20
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ZErkl—0.8%

iyl

IR 0= CKRIL)

MZEHLVEFE—0.0%(1)

IAP Global Services, LLC(2)(3)(4) 24 100,494
100,494

BESIUCHTRAHR-0.2%

LG Newco Holdco, Inc., Class A(3)(4) 49,671 637,443
637,443

BEFHEs B3 —0.0%(1)

Skillsoft Corp.(3)(4) 41,237 73,814

73,814

NI4T 7—-0.0%(1)

Akorn Holding Company, LLC, Class A(3)(4) 27,997 167,982
167,982

RERHT-0.1%

Aegletes B.V.(3)(4) 6,697 247,789
247,789

JEERE W —0.1%

ACNR Holdings, Inc., Class A(3)(4) 1,930 198,790
198,790

BHHEUHR-0.2%

AFG Holdings, Inc.(2)(3)(4) 25,000 74,250

McDermott International, Ltd.(3)(4) 58,491 31,293

QuarterNorth Energy, Inc.(4) 3,665 448,962
554,505




il
KKIL)

AR HE
ZVFBLOTLE-0.1%
Clear Channel Outdoor Holdings, Inc.(3)(4) 37,554 53,702
Cumulus Media, Inc., Class A(3)(4) 37,138 273,707
iHeartMedia, Inc., Class A(3)(4) 15,942 132,000
iHeartMedia, Inc., Class B(3)(4) 28 232
459,641
IGE BRBLUORT Y7 ZERL) —0.0%(1)
David’ s Bridal, LLC(2)(3)(4) 11,874 0
Phillips Pet Holding Corp.(2)(3)(4) 174 53,157
53,157
BEXUBIE—0.0%(1)
GEE Acquisition Holdings Corp.(2)(3)(4) 12,758 114,822
114,822
B —0.1%
Longview Intermediate Holdings, LLC, Class A(3)(4) 36,023 495,317
495,317
BN est GRESNZRIm : 4,081,992KK)L) 3,103,754
TIRESEMRTL—0.2%
i
AR HE CKRI)
BHRPLUOCHTRAER-0.2%
LG Newco Holdco, Inc., Series A, 13.00%(3)(4) 7,530 897,918
EIRESTHINGET GRS NI/ZIRIM - 395,310K K1) 897,918
#HE-0.1%
i
bz HE CKRIL)
AF17-0.1%
iHeartCommunications, Inc.:
6.375%, 5/1/26 90 86,273
8.375%, 5/1/27 164 147,332
HEGET GRESNIIZIRM  261,349KK)L) 233,605




Bkl —0.2%

B
bz HE CKRIL)
BRI —EX-0.0%
DBI Investors, Inc., Series A-1(2)(3)(4) 561 0
0
FERERE I —0.2%
ACNR Holdings, Inc., 15.00% (PIK)(3)(4) 911 562,542
562,542
I BRBLUORT Y I =R —0.0%
David" s Bridal, LLC:
Series A, 8.00% (PIK)(2)(3)(4) 330 0
Series B, 10.00% (PIK)(2)(3)(4) 1,346 0
0
BRI Est GRESNAZRIM - 108,972k K)L) 562,542




> 27 REFIEIMELEES —93.3%(5)

BB S
BiBE B (FAKR)L) CKRIL)
MZEHLOEFE—1.3%
Dynasty Acquisition Co., Inc.:
Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%), 4/6/26 1,148 1,081,142
Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%), 4/6/26 617 581,259
IAP Worldwide Services, Inc., Term Loan - Second Lien, 10.174%, (3 mo. USD LIBOR + 6.50%), 7/18/23(2) 168 130,284
TransDigm, Inc., Term Loan, 5.924%, (3 mo. USD LIBOR + 2.25%), 8/22/24 824 811,591
WP CPP Holdings, LLC, Term Loan, 8.168%, (USD LIBOR + 3.75%), 4/30/25(6) 2,297 1,975,565
4,579,841
fzE—2.4%
American Airlines, Inc.:
Term Loan, 5.346%, (1 mo. USD LIBOR + 1.75%), 6/27/25 990 937,800
Term Loan, 8.993%, (3 mo. USD LIBOR + 4.75%), 4/20/28 2,470 2,448,830
Mileage Plus Holdings, LLC, Term Loan, 8.777%, (3 mo. USD LIBOR + 5.25%), 6/21/27 2,660 2,721,513
SkyMiles IP, Ltd., Term Loan, 7.993%, (3 mo. USD LIBOR + 3.75%), 10/20/27 1,775 1,793,243
United Airlines, Inc., Term Loan, 8.108%, (3 mo. USD LIBOR + 3.75%), 4/21/28 973 951,926
8,853,312
BEEm—0.9%
Adient US, LLC, Term Loan, 7.004%, (1 mo. USD LIBOR + 3.25%), 4/10/28 346 334,824
American Axle and Manufacturing, Inc., Term Loan, 5.84%, (1 mo. USD LIBOR + 2.25%), 4/6/24 989 977.631
DexKo Global, Inc., Term Loan, 7.476%, (USD LIBOR + 3.75%), 10/4/28(6) 423 384,156
Garrett LX | S.a.r.l, Term Loan, 7.67%, (3 mo. USD LIBOR + 3.25%), 4/30/28 248 241,312
LTI Holdings, Inc.:
Term Loan, 7.004%, (1 mo. USD LIBOR + 3.25%), 9/6/25 312 291,876
Term Loan, 8.254%, (1 mo. USD LIBOR + 4.50%), 7/24/26 320 300,818
Truck Hero, Inc., Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%), 1/31/28 788 680,389
Wheel Pros, LLC, Term Loan, 8.825%, (3 mo. USD LIBOR + 4.50%), 5/11/28 96 70,240
3,281,246
BEE-1.1%
Bombardier Recreational Products, Inc., Term Loan, 5.754%, (1 mo. USD LIBOR + 2.00%), 5/24/27 3,020 2,908,854
MajorDrive Holdings IV, LLC, Term Loan, 7.125%, (3 mo. USD LIBOR + 4.00%), 6/1/28 1,264 1,167,643
4,076,497
Bl —0.3%
Arterra Wines Canada, Inc., Term Loan, 7.142%, (3 mo. USD LIBOR + 3.50%), 11/24/27 344 314,861
City Brewing Company, LLC, Term Loan, 6.814%, (1 mo. USD LIBOR + 3.50%). 4/5/28 247 170,912
Triton Water Holdings, Inc., Term Loan, 7.174%, (3 mo. USD LIBOR + 3.50%), 3/31/28 691 619,102
1,104,875
NA#77./09—-0.8%
Alkermes, Inc., Term Loan, 5.98%, (1 mo. USD LIBOR + 2.50%), 3/12/26 1,979 1,904,812
Alltech, Inc., Term Loan, 7.754%, (1 mo. USD LIBOR + 4.00%), 10/13/28 993 954,041
2,858,853
R ERE—1.0%
ACProducts, Inc., Term Loan, 7.325%, (USD LIBOR + 4.25%), 5/17/28(6) 741 519,271
Cornerstone Building Brands, Inc., Term Loan, 6.589%, (1 mo. USD LIBOR + 3.25%), 4/12/28 1,310 1,104,967
CPG International, Inc., Term Loan, 6.269%, (SOFR + 2.50%), 4/28/29 650 630,399
LHS Borrower, LLC, Term Loan, 8.579%, (SOFR + 4.75%), 2/16/29 920 730,931



EE iS4
B%E /8 FERIL) CERIL)
EREERR (i)
MI Windows and Doors, LLC, Term Loan, 7.329%, (SOFR + 3.50%), 12/18/27 107 104,722
Standard Industries, Inc., Term Loan, 6.675%, (6 mo. USD LIBOR + 2.50%), 9/22/28 538 527,849
3,618,139

BAMH—4.4%
Advisor Group, Inc., Term Loan, 8.254%, (1 mo. USD LIBOR + 4.50%), 7/31/26 1,475 1,420,419
AllSpring Buyer, LLC, Term Loan, 6.688%, (3 mo. USD LIBOR + 3.00%), 11/1/28 498 491,903
Aretec Group, Inc., Term Loan, 8.079%, (SOFR + 4.25%), 10/1/25 1,139 1,108,804
Brookfield Property REIT, Inc., Term Loan, 6.329%, (SOFR + 2.50%), 8/27/25 493 483,053
Clipper Acquisitions Corp., Term Loan, 4.924%, (1 mo. USD LIBOR + 1.75%), 3/3/28 788 773,467
Edelman Financial Center, LLC, Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%), 4/7/28 1,893 1,768,652
EIG Management Company, LLC, Term Loan, 7.504%, (1 mo. USD LIBOR + 3.75%), 2/22/25 167 162,529
FinCo I, LLC, Term Loan, 6.254%, (1 mo. USD LIBOR + 2.50%), 6/27/25 373 372,338
Focus Financial Partners, LLC:
Term Loan, 5.754%, (1 mo. USD LIBOR + 2.00%), 7/3/24 368 363,633
Term Loan, 6.254%, (1 mo. USD LIBOR + 2.50%). 6/30/28 445 435,553
Franklin Square Holdings, L.P., Term Loan, 6.063%, (1 mo. USD LIBOR + 2.25%), 8/1/25 312 307,319
Greenhill & Co., Inc., Term Loan, 6.32%, (1 mo. USD LIBOR + 3.25%), 4/12/24 562 550,638
Guggenheim Partners, LLC, Term Loan, 6.504%, (1 mo. USD LIBOR + 2.75%), 7/21/23 2,589 2,575,610
HighTower Holdings, LLC, Term Loan, 8.278%, (3 mo. USD LIBOR + 4.00%), 4/21/28 1,658 1,546,318
Hudson River Trading, LLC, Term Loan, 6.164%, (SOFR + 3.00%), 3/20/28 937 863,406
LPL Holdings, Inc., Term Loan, 4.878%, (1 mo. USD LIBOR + 1.75%), 11/12/26 875 865,403
Mariner Wealth Advisors, LLC, Term Loan, 7.065%, (SOFR + 3.25%), 8/18/28 943 908,680
Victory Capital Holdings, Inc.:
Term Loan, 5.962%, (SOFR + 2.25%), 7/1/26 497 487,433
Term Loan, 5.962%, (SOFR + 2.25%), 12/29/28 624 610,925

16,096,083
E#—-2.5%
Aruba Investments, Inc., Term Loan, 7.576%, (1 mo. USD LIBOR + 4.00%), 11/24/27 271 255,313
Caldic B.V., Term Loan, 7.844%, (SOFR + 3.75%), 2/26/29 846 775,976
CPC Acquisition Corp., Term Loan, 7.424%, (3 mo. USD LIBOR + 3.75%), 12/29/27 1,034 827,400
Flint Group GmbH, Term Loan, 9.32%, (3 mo. USD LIBOR + 5.00%), 8.57% cash, 0.75% PIK, 9/21/23 21 15,619
Flint Group US LLC, Term Loan, 9.32%, (3 mo. USD LIBOR + 5.00%), 8.57% cash, 0.75% PIK, 9/21/23 125 94,418
Gemini HDPE, LLC, Term Loan, 7.358%, (3 mo. USD LIBOR + 3.00%), 12/31/27 255 245,622
GEON Performance Solutions, LLC, Term Loan, 8.174%, (1 mo. USD LIBOR + 4.50%), 8/18/28 495 480,975
Groupe Solmax, Inc., Term Loan, 8.392%, (3 mo. USD LIBOR + 4.75%), 5/29/28 494 432,302
INEOS Enterprises Holdings US Finco, LLC, Term Loan, 6.57%, (3 mo. USD LIBOR + 3.50%), 8/28/26 100 90.679
INEOS Styrolution US Holding, LLC, Term Loan, 6.504%, (1 mo. USD LIBOR + 2.75%), 1/29/26 1,162 1,096,912
Kraton Corporation, Term Loan, 6.718%, (SOFR + 3.25%), 3/15/29 249 240,976
Lonza Group AG, Term Loan, 7.674%, (3 mo. USD LIBOR + 4.00%), 7/3/28 1,434 1,267,714
LSF11 Skyscraper Holdco S.a.r.l, Term Loan, 7.174%, (3 mo. USD LIBOR + 3.50%), 9/29/27 320 308,950
Momentive Performance Materials, Inc., Term Loan, 7.01%, (1 mo. USD LIBOR + 3.25%), 5/15/24 242 239,532
Olympus Water US Holding Corporation:
Term Loan, 7.438%, (3 mo. USD LIBOR + 3.75%). 11/9/28 720 657,114
Term Loan, 8.153%, (SOFR + 4.50%), 11/9/28 249 228,974
Orion Engineered Carbons GmbH, Term Loan, 5.924%, (3 mo. USD LIBOR + 2.25%), 9/24/28 198 192,019



EE iS4
B%E /8 (FAKRIL) KRIL)
£% (#HS)
Tronox Finance, LLC:
Term Loan, 5.938%, (USD LIBOR + 2.25%), 3/10/28(6) 538 508,492
Term Loan, 6.803%, (SOFR + 3.25%), 4/4/29 174 167,160
W.R. Grace & Co.-Conn., Term Loan, 7.438%. (3 mo. USD LIBOR + 3.75%), 9/22/28 1,042 1,004,441
9,130,588
WES—EX - AR-2.6%
Asplundh Tree Expert, LLC, Term Loan, 5.504%, (1 mo. USD LIBOR + 1.75%), 9/7/27 441 434,695
Belfor Holdings, Inc., Term Loan, 7.754%, (1 mo. USD LIBOR + 4.00%), 4/6/26 340 336,802
Clean Harbors, Inc., Term Loan, 5.754%, (1 mo. USD LIBOR + 2.00%), 10/8/28 248 247,272
Covanta Holding Corporation:
Term Loan, 6.229%, (1 mo. USD LIBOR + 2.50%), 11/30/28 231 228,812
Term Loan, 6.229%, (1 mo. USD LIBOR + 2.50%), 11/30/28 17 17,226
EnergySolutions, LLC, Term Loan, 7.424%, (3 mo. USD LIBOR + 3.75%), 5/9/25 730 679,160
Garda World Security Corporation, Term Loan, 7.24%, (3 mo. USD LIBOR + 4.25%), 10/30/26 578 552,362
GFL Environmental, Inc., Term Loan, 7.415%, (3 mo. USD LIBOR + 3.00%), 5/30/25 1,109 1,105,165
LABL, Inc., Term Loan, 8.754%, (1 mo. USD LIBOR + 5.00%), 10/29/28 397 367,523
Monitronics International, Inc., Term Loan, 11.915%, (3 mo. USD LIBOR + 7.50%). 3/29/24 867 573,499
PECF USS Intermediate Holding Ill Corporation, Term Loan, 8.004%, (1 mo. USD LIBOR + 4.25%), 12/15/28 943 733,001
Phoenix Services International, LLC:
DIP Loan, 15.729%, (SOFR + 12.00%), 3/28/23 60 59,636
Term Loan, 8.25%, (USD Prime + 2.75%), 3/1/25 598 133.900
Prime Security Services Borrower, LLC, Term Loan, 6.505%, (1 mo. USD LIBOR + 2.75%), 9/23/26 2,476 2,443,481
Tempo Acquisition, LLC, Term Loan, 6.729%, (SOFR + 3.00%), 8/31/28 347 342,716
TruGreen Limited Partnership, Term Loan, 7.754%, (1 mo. USD LIBOR + 4.00%), 11/2/27 221 205,312
Werner FinCo, L.P., Term Loan, 7.674%, (3 mo. USD LIBOR + 4.00%), 7/24/24 998 908,050
9,368,612
BIEHEE-0.1%
Digi International, Inc., Term Loan, 8.754%, (1 mo. USD LIBOR + 5.00%), 11/1/28 214 210,804
Tiger Acquisition, LLC, Term Loan, 7.004%, (1 mo. USD LIBOR + 3.25%), 6/1/28 222 208,046
418,850
EREM-0.6%
Oscar AcquisitionCo, LLC, Term Loan, 8.153%, (SOFR + 4.50%), 4/29/29 625 567.813
Quikrete Holdings, Inc., Term Loan, 6.379%, (1 mo. USD LIBOR + 2.63%), 2/1/27 1,613 1,571,418
2,139,231
BRELUTE-1.0%
BWAY Holding Company, Term Loan, 6.378%. (1 mo. USD LIBOR + 3.25%), 4/3/24 907 862,813
Clydesdale Acquisition Holdings, Inc., Term Loan, 8.004%, (SOFR + 4.18%), 4/13/29 1,471 1,419,571
Pregis TopCo Corporation, Term Loan, 7.843%, (1 mo. USD LIBOR + 4.00%), 7/31/26 292 278,986
Pretium PKG Holdings, Inc., Term Loan, 7.60%, (3 mo. USD LIBOR + 4.00%), 10/2/28 323 283,586
Proampac PG Borrower, LLC, Term Loan, 7.728%, (USD LIBOR + 3.75%), 11/3/25(6) 884 843,623
3,688,579
BR75—0.4%
Autokiniton US Holdings, Inc., Term Loan, 7.80%, (1 mo. USD LIBOR + 4.50%), 4/6/28 716 671.370
Phillips Feed Service, Inc., Term Loan, 10.48%, (1 mo. USD LIBOR + 7.00%), 11/13/24(2) 32 25,480
White Cap Buyer, LLC, Term Loan, 7.479%, (SOFR + 3.75%), 10/19/27 784 744,463
1,441,313




EE i
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SEHEEY —EX-1.1%
Ascend Learning, LLC:
Term Loan, 7.132%. (1 mo. USD LIBOR + 3.50%), 12/11/28 937 862,514
Term Loan - Second Lien, 9.504%, (1 mo. USD LIBOR + 5.75%), 12/10/29 625 532,812
Corporation Service Company, Term Loan, 11/2/29(7) 225 220,922
KUEHG Corp., Term Loan, 7.504%, (1 mo. USD LIBOR + 3.75%), 2/21/25 1,928 1,851,844
Sotheby’ s, Term Loan, 8.579%, (3 mo. USD LIBOR + 4.50%). 1/15/27 376 369,225
3,837,317
SEBEEEY —EX-3.1%
CenturyLink, Inc., Term Loan, 6.004%, (1 mo. USD LIBOR + 2.25%), 3/15/27 1,639 1,532,182
GEE Holdings 2, LLC:
Term Loan, 11.604%, (3 mo. USD LIBOR + 8.00%), 3/24/25 113 113,011
Term Loan - Second Lien, 11.854%, (3 mo. USD LIBOR + 8.25%), 5.104% cash, 6.75% PIK, 3/23/26 240 184,142
Numericable Group S.A., Term Loan, 7.165%, (3 mo. USD LIBOR + 2.75%), 7/31/25 1,229 1,119,279
Telenet Financing USD, LLC, Term Loan, 5.412%. (1 mo. USD LIBOR + 2.00%), 4/30/28 1,675 1,625,946
UPC Financing Partnership, Term Loan, 6.337%, (1 mo. USD LIBOR + 2.93%), 1/31/29 1,000 980,179
Virgin Media Bristol, LLC:
Term Loan, 5.912%, (1 mo. USD LIBOR + 2.50%), 1/31/28 2,800 2,750,807
Term Loan, 6.662%, (1 mo. USD LIBOR + 3.25%), 1/31/29 450 443,742
Ziggo Financing Partnership, Term Loan, 5.912%, (1 mo. USD LIBOR + 2.50%), 4/30/28 2,625 2,560,782
11,310,070
BEXERIE—-0.0%(1)
GrafTech Finance, Inc., Term Loan, 6.754%, (1 mo. USD LIBOR + 3.00%), 2/12/25 154 147,291
147,291
BTEE. #ESFUHR—1.0%
Chamberlain Group, Inc., Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%), 11/3/28 844 769,632
Creation Technologies, Inc., Term Loan, 9.248%, (3 mo. USD LIBOR + 5.50%), 10/5/28 498 412,925
Ingram Micro, Inc., Term Loan, 7.174%, (3 mo. USD LIBOR + 3.50%), 6/30/28 415 400,704
Mirion Technologies, Inc., Term Loan, 5.627%, (6 mo. USD LIBOR + 2.75%), 10/20/28 372 363,581
Robertshaw US Holding Corp., Term Loan, 7.313%, (1 mo. USD LIBOR + 3.50%), 2/28/25 669 546,499
Verifone Systems, Inc., Term Loan, 6.997%, (3 mo. USD LIBOR + 4.00%), 8/20/25 1.217 1,087,178
3,580,519
IXLF—RESFIOH-—EX-0.2%
Ameriforge Group, Inc.:
Term Loan, 15.025%, (1 mo. USD LIBOR + 13.00%). 2/1/26(8) 109 54,054
Term Loan, 16.67%. (3 mo. USD LIBOR + 13.00%), 11.67% cash, 5.00% PIK, 2/1/26 856 424,655
Lealand Finance Company B.V., Term Loan, 7.754%, (1 mo. USD LIBOR + 4.00%), 4.754% cash, 3.00% PIK, 6/30/25 141 75,163
553,872
IABFIUEHR-1.1%
Aegion Corporation, Term Loan, 8.504%, (1 mo. USD LIBOR + 4.75%), 5/17/28 1,193 1,105,986
American Residential Services, LLC, Term Loan, 7.174%, (3 mo. USD LIBOR + 3.50%), 10/15/27 221 215,536
APi Group DE, Inc.:
Term Loan, 6.254%, (1 mo. USD LIBOR + 2.50%), 10/1/26 634 626,246
Term Loan, 6.504%, (1 mo. USD LIBOR + 2.75%), 1/3/29 419 414,020
Centuri Group, Inc., Term Loan, 5.57%, (3 mo. USD LIBOR + 2.50%), 8/27/28 374 367,287
Northstar Group Services, Inc., Term Loan, 9.254%, (1 mo. USD LIBOR + 5.50%), 11/12/26 576 568,641
USIC Holdings, Inc., Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%), 5/12/28 887 845,629
4,143,345
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Alchemy Copyrights, LLC, Term Loan, 6.128%, (1 mo. USD LIBOR + 3.00%), 3/10/28 196 195,029
AMC Entertainment Holdings, Inc., Term Loan, 6.314%, (1 mo. USD LIBOR + 3.00%), 4/22/26 941 672,725
Crown Finance US, Inc.:
DIP Loan, 0.00%, 9/7/23(8) 65 65,774
DIP Loan, 13.368%, (SOFR + 10.00%), 9/7/23 779 782,775
Term Loan, 0.00%, 9/30/26(9) 658 195,686
Delta 2 (LUX) S.a.r.l, Term Loan, 6.254%. (1 mo. USD LIBOR + 2.50%), 2/1/24 3.687 3,687,999
Playtika Holding Corp., Term Loan, 6.504%, (1 mo. USD LIBOR + 2.75%), 3/13/28 1,431 1,395,534
Renaissance Holding Corp., Term Loan, 7.608%, (SOFR + 4.50%), 3/30/29 125 120,947
7,116,469
TEERERFFE-0.1%
Iron Mountain, Inc., Term Loan, 5.504%, (1 mo. USD LIBOR + 1.75%), 1/2/26 549 540,202
540,202
BREFUEELHDIT—0.5%
US Foods, Inc.:
Term Loan, 5.754%, (1 mo. USD LIBOR + 2.00%), 9/13/26 723 711,074
Term Loan, 6.504%, (1 mo. USD LIBOR + 2.75%), 11/22/28 1,014 1,000,103
1,711,177
BE&m-0.1%
CHG PPC Parent, LLC, Term Loan, 6.813%. (1 mo. USD LIBOR + 3.00%), 12/8/28 249 241,287
Monogram Food Solutions, LLC, Term Loan, 7.813%, (1 mo. USD LIBOR + 4.00%), 8/28/28 248 241,922
483,209
AZ-0.5%
CQP Holdco, L.P., Term Loan, 7.424%, (3 mo. USD LIBOR + 3.75%), 6/5/28 1,805 1,785,043
1,785,043
NLRTTHBHFOAR-1.3%
Bayou Intermediate II, LLC, Term Loan, 7.302%, (3 mo. USD LIBOR + 4.50%), 8/2/28 323 309,660
Cryolife, Inc., Term Loan, 7.174%, (3 mo. USD LIBOR + 3.50%), 6/1/27 333 312,539
Gloves Buyer, Inc., Term Loan, 7.754%, (1 mo. USD LIBOR + 4.00%), 12/29/27 443 403,582
ICU Medical, Inc., Term Loan, 5.961%, (SOFR + 2.25%), 1/8/29(6) 348 341,339
Journey Personal Care Corp., Term Loan, 7.924%, (3 mo. USD LIBOR + 4.25%), 3/1/28 1,613 1,038,864
Medline Borrower, L.P., Term Loan, 7.004%, (1 mo. USD LIBOR + 3.25%), 10/23/28 2,736 2,518,871
4,924,855
ANIVRT T - FPONA T =B LONILRAT 7 - H—ERX—-35%
AEA International Holdings (Lux) S.a.r.l, Term Loan, 7.438%, (3 mo. USD LIBOR + 3.75%), 9/7/28 496 488,806
BW NHHC Holdco, Inc., Term Loan, 7.961%, (3 mo. USD LIBOR + 5.00%), 5/15/25 646 408,523
Cano Health, LLC, Term Loan, 7.829%, (SOFR + 4.00%), 11/23/27 617 529,052
CCRR Parent, Inc., Term Loan, 7.51%, (1 mo. USD LIBOR + 3.75%), 3/6/28 222 215,494
Covis Finco S.a.r.l, Term Loan, 10.203%, (SOFR + 6.50%), 2/18/27 634 427,781
Ensemble RCM, LLC, Term Loan, 7.944%, (SOFR + 3.75%), 8/3/26 1,058 1,043,358
Envision Healthcare Corporation:
Term Loan, 11.553%, (SOFR + 7.88%), 3/31/27 239 222,355
Term Loan - Second Lien, 6.825%, (SOFR + 4.25%), 3/31/27 1,698 744,091
Global Medical Response, Inc., Term Loan, 8.004%, (1 mo. USD LIBOR + 4.25%), 3/14/25 569 445,070
MDVIP, Inc., Term Loan, 7.072%, (1 mo. USD LIBOR + 3.25%), 10/16/28 149 144,493
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Medical Solutions Holdings, Inc.:
Term Loan, 3.50%, 11/1/28(8) 107 103,340
Term Loan, 6.377%. (3 mo. USD LIBOR + 3.50%). 11/1/28 665 642,321
Midwest Physician Administrative Services, LLC, Term Loan, 6.924%, (3 mo. USD LIBOR + 3.25%), 3/12/28 1.189 1,077,437
National Mentor Holdings, Inc.:
Term Loan, 7.43%, (3 mo. USD LIBOR + 3.75%), 3/2/28 39 27,921
Term Loan, 7.466%, (USD LIBOR + 3.75%)., 3/2/28(6) 1.336 965.028
Option Care Health, Inc., Term Loan, 6.504%, (1 mo. USD LIBOR + 2.75%), 10/27/28 1,464 1,439,234
Phoenix Guarantor, Inc.:
Term Loan, 7.004%, (1 mo. USD LIBOR + 3.25%), 3/5/26 554 532,841
Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%). 3/5/26 1.256 1,208,173
Radiology Partners, Inc., Term Loan, 7.825%, (1 mo. USD LIBOR + 4.25%), 7/9/25 675 548,437
Select Medical Corporation, Term Loan, 6.26%, (1 mo. USD LIBOR + 2.50%), 3/6/25 853 831,378
TTF Holdings, LLC, Term Loan, 7.813%, (1 mo. USD LIBOR + 4.00%), 3/31/28 216 212,158
U.S. Anesthesia Partners, Inc., Term Loan, 7.378%, (1 mo. USD LIBOR + 4.25%), 10/1/28 545 516,206

12,773,497
NVRT7 - 77./809—=27%
athenahealth, Inc.:
Term Loan, 3.50%, 2/15/29(8) 196 178,594
Term Loan, 6.967%, (SOFR + 3.50%), 2/15/29 1.151 1,051,068
Bracket Intermediate Holding Corp., Term Loan, 7.998%, (3 mo. USD LIBOR + 4.25%), 9/5/25 1,520 1,459,818
eResearchTechnology, Inc., Term Loan, 8.254%, (1 mo. USD LIBOR + 4.50%), 2/4/27 621 579,454
Imprivata, Inc.:
Term Loan, 7.504%, (1 mo. USD LIBOR + 3.75%), 12/1/27 1,900 1,864,206
Term Loan, 7.979%, (SOFR + 4.25%), 12/1/27 150 147,817
MedAssets Software Intermediate Holdings, Inc.:
Term Loan, 7.754%, (1 mo. USD LIBOR + 4.00%). 12/18/28 597 567.150
Term Loan - Second Lien, 10.504%, (1 mo. USD LIBOR + 6.75%), 12/17/29 400 344,333
Navicure, Inc., Term Loan, 7.754%, (1 mo. USD LIBOR + 4.00%), 10/22/26 786 766,498
PointClickCare Technologies, Inc., Term Loan, 5.938%, (6 mo. USD LIBOR + 3.00%), 12/29/27 222 217.285
Project Ruby Ultimate Parent Corp., Term Loan, 7.004%, (1 mo. USD LIBOR + 3.25%), 3/10/28 915 863.529
Symplr Software, Inc., Term Loan, 8.694%, (SOFR + 4.50%), 12/22/27 789 739,008
Verscend Holding Corp., Term Loan, 7.754%, (1 mo. USD LIBOR + 4.00%), 8/27/25 1,184 1,169,289

9,948,049

AT LANTUHEL v ——4.3%
1011778 B.C. Unlimited Liability Company, Term Loan, 5.655%, (1 mo. USD LIBOR + 1.75%), 11/19/26 692 674,052
Bally" s Corporation, Term Loan, 6.55%, (1 mo. USD LIBOR + 3.25%), 10/2/28 571 532,087
Carnival Corporation:
Term Loan, 5.877%. (6 mo. USD LIBOR + 3.00%). 6/30/25 148 139,115
Term Loan, 6.127%, (6 mo. USD LIBOR + 3.25%), 10/18/28 2,407 2,211,259
ClubCorp Holdings, Inc., Term Loan, 6.424%, (3 mo. USD LIBOR + 2.75%), 9/18/24 1,211 1,090,882
Dave & Buster’ s, Inc., Term Loan, 8.875%, (SOFR + 5.00%), 6/29/29 499 489,295
Fertitta Entertainment, LLC, Term Loan, 7.729%, (SOFR + 4.00%), 1/27/29 840 790,488
Great Canadian Gaming Corporation, Term Loan, 7.602%, (3 mo. USD LIBOR + 4.00%), 11/1/26 249 242,954
Hilton Grand Vacations Borrower, LLC, Term Loan, 6.754%, (1 mo. USD LIBOR + 3.00%), 8/2/28 371 365,913
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IRB Holding Corp.:
Term Loan, 6.208%, (SOFR + 3.00%), 12/15/27 739 717.838
Term Loan, 6.504%, (1 mo. USD LIBOR + 2.75%), 2/5/25 604 595,757
Playa Resorts Holding B.V., Term Loan, 6.50%, (1 mo. USD LIBOR + 2.75%), 4/29/24 1,268 1,238,137
Scientific Games Holdings, L.P., Term Loan, 7.097%. (SOFR + 3.50%), 4/4/29 1,325 1,250,929
Scientific Games International, Inc., Term Loan, 6.402%, (SOFR + 3.00%), 4/14/29 673 666,327
SeaWorld Parks & Entertainment, Inc., Term Loan, 6.813%, (1 mo. USD LIBOR + 3.00%), 8/25/28 446 435,309
SMG US Midco 2, Inc., Term Loan, 6.915%, (3 mo. USD LIBOR + 2.50%), 1/23/25 167 158,953
Stars Group Holdings B.V. (The), Term Loan, 5.892%, (3 mo. USD LIBOR + 2.25%), 7/21/26 3,024 2,975,629
Travel Leaders Group, LLC, Term Loan, 7.754%, (1 mo. USD LIBOR + 4.00%), 1/25/24 1,140 1,012,279
15,587,203
FEAMAH—1.4%
Libbey Glass, Inc., Term Loan, 11.941%, (3 mo. USD LIBOR + 8.00%), 11/13/25 1,268 1,298,369
Serta Simmons Bedding, LLC:
Term Loan, 10.793%. (1 mo. USD LIBOR + 7.50%), 8/10/23 663 644,934
Term Loan - Second Lien, 10.793%, (1 mo. USD LIBOR + 7.50%), 8/10/23 2,191 1,108,035
Solis IV B.V., Term Loan, 6.34%, (SOFR + 3.50%), 2/26/29 2,469 2,064,031
5,115,369
FKEAR—0.7%
Diamond (BC) B.V., Term Loan, 7.163%, (USD LIBOR + 2.75%), 9/29/28(6) 1,489 1,396,075
Energizer Holdings, Inc., Term Loan, 5.875%, (1 mo. USD LIBOR + 2.25%), 12/22/27 382 371,245
Kronos Acquisition Holdings. Inc.:
Term Loan, 6.82%, (3 mo. USD LIBOR + 3.75%), 12/22/26 442 419,121
Term Loan, 8.94%, (SOFR + 6.00%), 12/22/26 223 214,380
2,400,821
MIRAEBEEES SO IR F—ERFTEE —0.0%(1)
Longview Power, LLC, Term Loan, 13.674%, (3 mo. USD LIBOR + 10.00%), 7/30/25 71 69,547
69,547
EOEFE-0.2%
SPX Flow, Inc., Term Loan, 8.329%, (SOFR + 4.50%), 4/5/29 950 902,500
902,500
RR—2.3%
Alliant Holdings Intermediate, LLC:
Term Loan, 6.98%, (1 mo. USD LIBOR + 3.50%), 11/6/27 1,561 1,509,458
Term Loan, 7.004%, (1 mo. USD LIBOR + 3.25%), 5/9/25 242 235,245
AMWINS Group, Inc., Term Loan, 6.004%, (1 mo. USD LIBOR + 2.25%), 2/19/28 1,105 1,082,831
AssuredPartners, Inc.:
Term Loan, 7.229%, (SOFR + 3.50%), 2/12/27 448 427,741
Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%), 2/12/27 1,050 1,004,208
Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%), 2/12/27 321 306,816
Hub International Limited, Term Loan, 7.326%, (3 mo. USD LIBOR + 3.00%), 4/25/25 2,195 2,155,480
NFP Corp., Term Loan, 7.004%, (1 mo. USD LIBOR + 3.25%), 2/15/27 1,002 952,578
USI, Inc., Term Loan, 6.924%, (3 mo. USD LIBOR + 3.25%), 12/2/26 608 596,750
8,271,107
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Arches Buyer, Inc., Term Loan, 7.004%, (1 mo. USD LIBOR + 3.25%), 12/6/27 419 371,545
Buzz Finco, LLC, Term Loan, 6.504%, (1 mo. USD LIBOR + 2.75%), 1/29/27 244 237,656
Getty Images, Inc., Term Loan, 7.625%. (3 mo. USD LIBOR + 4.50%), 2/19/26 604 601,357
Match Group, Inc., Term Loan, 4.692%, (3 mo. USD LIBOR + 1.75%), 2/13/27 325 319,042

1,529,600
19—y MRS FUAYOTHRT—0.6%
Adevinta ASA, Term Loan, 6.674%, (3 mo. USD LIBOR + 3.00%), 6/26/28 617 604,169
CNT Holdings | Corp., Term Loan, 7.239%. (SOFR + 3.50%), 11/8/27 1,258 1,228,065
Hoya Midco, LLC, Term Loan, 6.979%, (SOFR + 3.25%), 2/3/29 370 366,078

2,198,312
BRI —EX-3.2%
Asurion, LLC:
Term Loan, 7.004%, (1 mo. USD LIBOR + 3.25%), 12/23/26 403 360,150
Term Loan, 7.004%, (1 mo. USD LIBOR + 3.25%), 7/31/27 690 609,058
Term Loan - Second Lien, 9.004%, (1 mo. USD LIBOR + 5.25%), 1/31/28 860 610,062
Term Loan - Second Lien, 9.004%, (1 mo. USD LIBOR + 5.25%), 1/20/29 800 564,000
Cyxtera DC Holdings, Inc.:
Term Loan, 7.36%, (3 mo. USD LIBOR + 3.00%), 5/1/24 1,492 1,282,829
Term Loan, 8.36%, (3 mo. USD LIBOR + 4.00%), 5/1/24 756 674,798
Endure Digital, Inc., Term Loan, 6.698%, (1 mo. USD LIBOR + 3.50%), 2/10/28 1,457 1,248,092
Gainwell Acquisition Corp., Term Loan, 7.674%, (3 mo. USD LIBOR + 4.00%), 10/1/27 3,205 3,057.707
Go Daddy Operating Company, LLC, Term Loan, 5.754%, (1 mo. USD LIBOR + 2.00%), 8/10/27 440 433,709
Indy US Bidco, LLC, Term Loan, 7.504%, (1 mo. USD LIBOR + 3.75%), 3/5/28 271 241,091
Informatica, LLC, Term Loan, 6.563%. (1 mo. USD LIBOR + 2.75%), 10/27/28 1,418 1,383,846
NAB Holdings, LLC, Term Loan, 6.703%, (SOFR + 3.00%), 11/23/28 1,092 1,049,900
WEX, Inc., Term Loan, 6.004%, (1 mo. USD LIBOR + 2.25%), 3/31/28 172 169,266

11,684,508

LY v—R&E—-0.5%
Fender Musical Instruments Corporation, Term Loan, 7.368%, (SOFR + 4.00%), 12/1/28 173 146,055
Hayward Industries, Inc., Term Loan, 6.254%, (1 mo. USD LIBOR + 2.50%), 5/30/28 1,806 1,700,668
SRAM, LLC, Term Loan, 6.423%, (USD LIBOR + 2.75%), 5/18/28(6) 96 93,402

1,940,125
FATHAIVZ - V= IABLUH—ER-3.0%
Avantor Funding, Inc., Term Loan, 6.004%, (1 mo. USD LIBOR + 2.25%), 11/8/27 1,753 1,718,883
Catalent Pharma Solutions, Inc., Term Loan, 5.625%, (1 mo. USD LIBOR + 2.00%), 2/22/28 461 456,807
Curia Global, Inc., Term Loan, 8.163%, (USD LIBOR + 3.75%), 8/30/26(6) 1,681 1,545,983
ICON Luxembourg S.a.r.l, Term Loan, 5.938%, (3 mo. USD LIBOR + 2.25%), 7/3/28 2,763 2,740,084
IQVIA, Inc., Term Loan, 5.504%, (1 mo. USD LIBOR + 1.75%), 1/17/25 760 757,706
Loire Finco Luxembourg S.a.r.l, Term Loan, 6.754%, (1 mo. USD LIBOR + 3.00%), 4/21/27 147 136,759
Packaging Coordinators Midco, Inc., Term Loan, 7.424%, (3 mo. USD LIBOR + 3.50%), 11/30/27 1,557 1,508,993
PRA Health Sciences, Inc., Term Loan, 5.938%, (3 mo. USD LIBOR + 2.25%), 7/3/28 688 682,694
Sotera Health Holdings, LLC, Term Loan, 7.165%, (3 mo. USD LIBOR + 2.75%), 12/11/26 1,725 1,569,750

11,117,659

i —3.9%
Al Aqua Merger Sub, Inc., Term Loan, 6.858%, (SOFR + 3.75%), 7/31/28 1,047 976,677
Albion Financing 3 S.a.r.l, Term Loan, 9.575%, (3 mo. USD LIBOR + 5.25%), 8/17/26 844 799,335
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Ali Group North America Corporation, Term Loan, 5.843%, (1 mo. USD LIBOR + 2.00%), 7/30/29 746 733,575
American Trailer World Corp., Term Loan, 7.579%, (SOFR + 3.75%), 3/3/28 354 322,158
Apex Tool Group, LLC, Term Loan, 8.624%, (SOFR + 5.25%), 2/8/29 1,179 1,023,859
Clark Equipment Company, Term Loan, 6.153%, (SOFR + 2.50%), 4/20/29 547 538,768
Conair Holdings, LLC, Term Loan, 7.424%, (3 mo. USD LIBOR + 3.75%), 5/17/28 1,139 963,930
CPM Holdings, Inc., Term Loan, 6.628%, (1 mo. USD LIBOR + 3.50%), 11/17/25 1,673 1,629,568
Delachaux Group S.A., Term Loan, 8.915%, (3 mo. USD LIBOR + 4.50%), 4/16/26 234 211,544
Engineered Machinery Holdings, Inc., Term Loan, 7.424%, (3 mo. USD LIBOR + 3.75%), 5/19/28 1,401 1,358,663
Filtration Group Corporation:
Term Loan, 6.754%, (1 mo. USD LIBOR + 3.00%), 3/29/25 987 968,133
Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%), 10/21/28 396 382,918
Gates Global, LLC, Term Loan, 6.254%, (1 mo. USD LIBOR + 2.50%), 3/31/27 1,603 1,563,890
Icebox Holdco lll, Inc.:
Term Loan, 7.424%, (3 mo. USD LIBOR + 3.75%), 12/22/28 824 764,657
Term Loan, 7.58%, (3 mo. USD LIBOR + 3.75%), 12/22/28 171 159,000
Madison IAQ, LLC, Term Loan, 6.815%, (3 mo. USD LIBOR + 3.25%), 6/21/28 300 273,316
Penn Engineering & Manufacturing Corp., Term Loan, 6.424%, (3 mo. USD LIBOR + 2.50%), 6/27/24 115 112,597
Titan Acquisition Limited, Term Loan, 5.877%, (6 mo. USD LIBOR + 3.00%), 3/28/25 1,426 1,306,243

14,088,831
AFT1T7—-23%
CSC Holdings, LLC, Term Loan, 5.662%, (1 mo. USD LIBOR + 2.25%), 7/17/25 1,645 1,597,378
Diamond Sports Group, LLC:
Term Loan, 11.208%, (SOFR + 8.10%), 5/26/26 241 232,578
Term Loan - Second Lien, 6.458%, (SOFR + 3.35%), 8/24/26 1,431 286,349
Entravision Communications Corporation, Term Loan, 6.504%, (1 mo. USD LIBOR + 2.75%), 11/29/24 525 514,500
Gray Television, Inc.:
Term Loan, 5.625%, (1 mo. USD LIBOR + 2.50%), 2/7/24 121 121,488
Term Loan, 5.628%, (1 mo. USD LIBOR + 2.50%). 1/2/26 382 376.843
Hubbard Radio, LLC, Term Loan, 8.01%, (1 mo. USD LIBOR + 4.25%), 3/28/25 688 568,517
Magnite, Inc., Term Loan, 8.642%, (USD LIBOR + 5.00%), 4/28/28(6) 272 256,627
Mission Broadcasting, Inc.. Term Loan, 5.628%, (1 mo. USD LIBOR + 2.50%). 6/2/28 148 146,952
MJH Healthcare Holdings, LLC, Term Loan, 7.329%, (SOFR + 3.50%), 1/28/29 174 165,419
Nexstar Broadcasting, Inc., Term Loan, 6.254%, (1 mo. USD LIBOR + 2.50%), 9/18/26 140 139,039
Recorded Books, Inc., Term Loan, 7.578%, (SOFR + 4.00%), 8/29/25 750 730,625
Sinclair Television Group, Inc., Term Loan, 6.76%, (1 mo. USD LIBOR + 3.00%), 4/1/28 1,975 1,839,681
Univision Communications, Inc.:
Term Loan, 6.504%, (1 mo. USD LIBOR + 2.75%), 3/15/24 200 199,127
Term Loan, 7.004%, (1 mo. USD LIBOR + 3.25%), 3/15/26 415 403,427
Term Loan, 7.79%, (SOFR + 4.25%), 6/24/29 788 774,891

8,353,441

=R #—0.8%
American Consolidated Natural Resources, Inc., Term Loan, 20.33%, (3 mo. USD LIBOR + 16.00%), 17.33% cash, 3.00% PIK, 9/16/25 22 22,624
Dynacast International, LLC:
Term Loan, 7.48%, (3 mo. USD LIBOR + 4.50%), 7/22/25 670 571,416
Term Loan, 11.98%, (3 mo. USD LIBOR + 9.00%). 10/22/25 259 219,910
WireCo WorldGroup, Inc., Term Loan, 7.188%, (3 mo. USD LIBOR + 4.25%), 11/13/28 1,047 1,025,183
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Zekelman Industries, Inc., Term Loan, 5.604%. (3 mo. USD LIBOR + 2.00%). 1/24/27 937 911.852
2,750,985
. ARBFOEFERE—1.4%
Centurion Pipeline Company, LLC, Term Loan, 7.754%, (1 mo. USD LIBOR + 4.00%), 9/28/25 99 97,546
CITGO Petroleum Corporation, Term Loan, 10.004%, (1 mo. USD LIBOR + 6.25%), 3/28/24 1,166 1,168,711
Delek US Holdings, Inc., Term Loan, 9.254%, (1 mo. USD LIBOR + 5.50%), 3/31/25 244 241,770
Freeport LNG Investments, LLP, Term Loan, 7.743%, (3 mo. USD LIBOR + 3.50%), 12/21/28 862 808,889
GIP Il Blue Holding, L.P., Term Loan, 8.174%, (3 mo. USD LIBOR + 4.50%), 9/29/28 1,314 1,304,965
Oryx Midstream Services Permian Basin, LLC, Term Loan, 6.211%, (3 mo. USD LIBOR + 3.25%), 10/5/28 422 416,443
Oxbow Carbon, LLC, Term Loan, 7.878%, (3 mo. USD LIBOR + 4.25%), 10/17/25 203 201,909
QuarterNorth Energy Holding, Inc., Term Loan - Second Lien, 11.754%, (1 mo. USD LIBOR + 8.00%), 8/27/26 319 318,574
UGI Energy Services, LLC, Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%), 8/13/26 484 482,023
5,040,830
HRERBE FUMEY—0.1%
Spa Holdings 3 Oy, Term Loan, 7.424%, (3 mo. USD LIBOR + 3.75%), 2/4/28 493 450,680
450,680
EED-1.7%
Akorn, Inc., Term Loan, 11.243%, (3 mo. USD LIBOR + 7.50%), 10/1/25 119 112,919
Bausch Health Companies, Inc., Term Loan, 8.624%, (SOFR + 5.25%), 2/1/27 962 723,098
Horizon Therapeutics USA, Inc.:
Term Loan, 5.375%, (1 mo. USD LIBOR + 1.75%), 3/15/28 788 773,964
Term Loan, 5.625%, (1 mo. USD LIBOR + 2.00%), 5/22/26 346 339,866
Jazz Financing Lux S.a.r.l, Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%), 5/5/28 601 595,275
Mallinckrodt International Finance S.A.:
Term Loan, 8.733%, (3 mo. USD LIBOR + 5.25%), 9/30/27 1,819 1,481,465
Term Loan, 8.983%, (3 mo. USD LIBOR + 5.50%), 9/30/27 367 299,777
Perrigo Investments, LLC, Term Loan, 6.329%, (SOFR + 2.50%), 4/20/29 1,870 1,851,609
6.177.973
BP9 —EX-2.3%
APFS Staffing Holdings, Inc., Term Loan, 8.044%, (SOFR + 4.00%), 12/29/28(6) 174 168,901
Brown Group Holding, LLC:
Term Loan, 6.254%, (1 mo. USD LIBOR + 2.50%), 6/7/28 563 547,737
Term Loan, 7.741%. (SOFR + 3.75%), 7/2/29 175 173,337
Corelogic, Inc., Term Loan, 7.313%. (1 mo. USD LIBOR + 3.50%), 6/2/28 1,629 1,200,653
Deerfield Dakota Holding, LLC, Term Loan, 7.479%, (SOFR + 3.75%), 4/9/27 974 923,794
EAB Global, Inc., Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%), 8/16/28 1,290 1,235,092
Employbridge, LLC, Term Loan, 8.424%, (3 mo. USD LIBOR + 4.75%), 7/19/28 693 594,495
First Advantage Holdings, LLC, Term Loan, 6.504%, (1 mo. USD LIBOR + 2.75%), 1/31/27 257 254,357
Rockwood Service Corporation, Term Loan, 8.004%, (1 mo. USD LIBOR + 4.25%), 1/23/27 1,250 1,221,670
Trans Union, LLC, Term Loan, 6.004%, (1 mo. USD LIBOR + 2.25%), 12/1/28 1,920 1,893,210
Vaco Holdings, LLC, Term Loan, 8.708%, (SOFR + 5.00%), 1/21/29(6) 174 169,780
8,383,026
TEESES LUFERE-0.6%
Cushman & Wakefield U.S. Borrower, LLC, Term Loan, 6.504%, (1 mo. USD LIBOR + 2.75%), 8/21/25 1.459 1,429,252
RE/MAX International, Inc., Term Loan, 6.313%, (1 mo. USD LIBOR + 2.50%), 7/21/28 716 677.456
2,106,708
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First Student Bidco, Inc.:
Term Loan, 6.642%, (3 mo. USD LIBOR + 3.00%), 7/21/28 182 171,567
Term Loan, 6.642%, (3 mo. USD LIBOR + 3.00%), 7/21/28 489 461,304
Term Loan, 7.653%, (SOFR + 4.00%), 7/21/28 444 418,987
Term Loan, 7.653%, (SOFR + 4.00%), 7/21/28 31 29,096
Grab Holdings. Inc., Term Loan, 8.26%, (1 mo. USD LIBOR + 4.50%), 1/29/26 1,606 1,518,117
Hertz Corporation, (The):
Term Loan, 7.01%, (1 mo. USD LIBOR + 3.25%), 6/30/28 457 441,575
Term Loan, 7.01%, (1 mo. USD LIBOR + 3.25%), 6/30/28 87 84,273
Kenan Advantage Group. Inc., Term Loan, 7.504%, (1 mo. USD LIBOR + 3.75%), 3/24/26 884 845,472
PODS, LLC, Term Loan, 6.754%, (1 mo. USD LIBOR + 3.00%). 3/31/28 788 762,035
Uber Technologies, Inc.:
Term Loan, 6.57%, (3 mo. USD LIBOR + 3.50%), 4/4/25 2,650 2,634,717
Term Loan, 6.57%, (3 mo. USD LIBOR + 3.50%), 2/25/27 1,490 1,477,029
XPO Logistics, Inc., Term Loan, 4.936%, (1 mo. USD LIBOR + 1.75%), 2/24/25 425 419,455

9,263,627
FBASFUOFERHERE —1.6%
Altar Bidco, Inc., Term Loan, 5.368%, (SOFR + 3.10%), 2/1/29(6) 698 655,046
Bright Bidco B.V., Term Loan, 10.903%, (SOFR + 8.00%), 10/31/27 195 174,601
Entegris, Inc., Term Loan, 5.708%, (SOFR + 3.00%), 7/6/29 1,325 1,320,238
MaxLinear, Inc., Term Loan, 5.882%, (1 mo. USD LIBOR + 2.25%), 6/23/28 150 147,375
MKS Instruments, Inc., Term Loan, 6.317%, (SOFR + 2.75%), 8/17/29 3,010 2,951,994
Ultra Clean Holdings, Inc., Term Loan, 7.504%, (1 mo. USD LIBOR + 3.75%), 8/27/25 571 565,076

5,814,330
VIR x7-17.8%
Applied Systems, Inc., Term Loan, 6.674%, (3 mo. USD LIBOR + 3.00%), 9/19/24 2,604 2,575,393
AppLovin Corporation:
Term Loan, 6.674%, (3 mo. USD LIBOR + 3.00%), 10/25/28 796 768,887
Term Loan, 7.004%, (1 mo. USD LIBOR + 3.25%), 8/15/25 2,040 1,999,288
Aptean, Inc., Term Loan, 7.32%, (3 mo. USD LIBOR + 4.25%), 4/23/26 2,166 2,079,170
AQA Acquisition Holding, Inc., Term Loan, 7.32%, (3 mo. USD LIBOR + 4.25%), 3/3/28 619 594,702
Astra Acquisition Corp.:
Term Loan, 9.004%, (1 mo. USD LIBOR + 5.25%), 10/25/28 579 504,559
Term Loan - Second Lien, 12.629%, (1 mo. USD LIBOR + 8.88%). 10/25/29 900 823,302
Banff Merger Sub, Inc., Term Loan, 7.504%, (1 mo. USD LIBOR + 3.75%), 10/2/25 1,414 1,362,195
Cast and Crew Payroll, LLC, Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%), 2/9/26 739 727,751
CDK Global, Inc., Term Loan, 8.112%, (SOFR + 4.50%), 7/6/29 1,575 1,545,250
CentralSquare Technologies, LLC, Term Loan, 7.424%, (3 mo. USD LIBOR + 3.75%), 8/29/25 992 864,265
Ceridian HCM Holding, Inc., Term Loan, 6.254%, (1 mo. USD LIBOR + 2.50%). 4/30/25 936 908,017
Cloudera, Inc., Term Loan, 7.504%, (1 mo. USD LIBOR + 3.75%), 10/8/28 1,340 1,252,783
ConnectWise, LLC, Term Loan, 7.174%, (3 mo. USD LIBOR + 3.50%), 9/29/28 1,290 1,223,157
Constant Contact, Inc., Term Loan, 7.909%, (3 mo. USD LIBOR + 4.00%), 2/10/28 693 603,346
Cornerstone OnDemand, Inc., Term Loan, 7.504%. (1 mo. USD LIBOR + 3.75%), 10/16/28 697 585,060
Delta TopCo, Inc., Term Loan, 5.836%, (6 mo. USD LIBOR + 3.75%), 12/1/27 1,282 1,174,153
E2open, LLC, Term Loan, 6.644%, (3 mo. USD LIBOR + 3.50%), 2/4/28 644 628,676
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ECI Macola Max Holding, LLC, Term Loan, 7.424%, (3 mo. USD LIBOR + 3.75%), 11/9/27 2,005 1,943,958
Epicor Software Corporation, Term Loan, 7.004%, (1 mo. USD LIBOR + 3.25%), 7/30/27 4,612 4,388,958
Finastra USA, Inc.:
Term Loan, 6.871%, (6 mo. USD LIBOR + 3.50%), 6/13/24 3,686 3,347,994
Term Loan - Second Lien, 7.326%, (1 week USD LIBOR + 7.25%), 6/13/25 750 560,625
Fiserv Investment Solutions, Inc., Term Loan, 6.961%, (1 mo. USD LIBOR + 4.00%), 2/18/27 244 231,393
GoTo Group, Inc., Term Loan, 8.322%, (1 mo. USD LIBOR + 4.75%), 8/31/27 1,455 938,318
Hyland Software, Inc., Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%), 7/1/24 3,444 3,364,698
Instructure Holdings, Inc., Term Loan, 6.121%, (3 mo. USD LIBOR + 2.75%), 10/30/28 995 983,806
Ivanti Software, Inc., Term Loan, 7.332%, (3 mo. USD LIBOR + 4.25%), 12/1/27 999 753,885
MA FinanceCo., LLC, Term Loan, 7.418%. (3 mo. USD LIBOR + 4.25%), 6/5/25 677 673,761
Magenta Buyer, LLC:
Term Loan, 9.17%, (3 mo. USD LIBOR + 4.75%), 7/27/28 1,807 1,584,859
Term Loan - Second Lien, 12.67%, (3 mo. USD LIBOR + 8.25%), 7/27/29 425 366,917
Maverick Bidco, Inc., Term Loan, 8.165%. (3 mo. USD LIBOR + 3.75%), 5/18/28 371 353,638
McAfee, LLC, Term Loan, 6.87%, (SOFR + 3.75%), 3/1/29 1,820 1,664,184
Mediaocean, LLC, Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%), 12/15/28 348 328,226
MH Sub I, LLC, Term Loan, 7.504%, (1 mo. USD LIBOR + 3.75%), 9/13/24 223 214,839
Mitnick Corporate Purchaser, Inc., Term Loan, 8.944%, (SOFR + 4.75%), 5/2/29 325 310.456
Panther Commercial Holdings, L.P., Term Loan, 8.665%, (3 mo. USD LIBOR + 4.25%), 1/7/28 420 380,472
Proofpoint, Inc., Term Loan, 6.32%, (3 mo. USD LIBOR + 3.25%), 8/31/28 1,832 1,746,774
Quest Software US Holdings, Inc., Term Loan, 8.494%, (SOFR + 4.25%), 2/1/29 1,771 1,316,364
Red Planet Borrower, LLC, Term Loan, 7.504%. (1 mo. USD LIBOR + 3.75%), 10/2/28 1,460 901,183
Redstone Holdco 2 L.P., Term Loan, 9.108%, (3 mo. USD LIBOR + 4.75%), 4/27/28 1,411 1,024,753
Sabre GLBL, Inc.:
Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%), 12/17/27 517 464,298
Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%). 12/17/27 325 291,268
Seattle Spinco, Inc., Term Loan, 6.504%, (1 mo. USD LIBOR + 2.75%), 6/21/24 1,246 1,235,874
SkillSoft Corporation, Term Loan, 8.473%, (SOFR + 5.25%), 7/14/28 400 332,727
SolarWinds Holdings, Inc., Term Loan, 6.504%, (1 mo. USD LIBOR + 2.75%), 2/5/24 1,011 1,003,193
Sophia, L.P.:
Term Loan, 7.174%, (3 mo. USD LIBOR + 3.50%), 10/7/27 486 469,875
Term Loan, 7.979%, (SOFR + 4.25%), 10/7/27 1,546 1,501,029
Sovos Compliance, LLC, Term Loan, 8.254%, (1 mo. USD LIBOR + 4.50%), 8/11/28 348 337,493
SS&C Technologies, Inc.:
Term Loan, 6.079%, (SOFR + 2.25%), 3/22/29 162 158,932
Term Loan, 6.079%, (SOFR + 2.25%), 3/22/29 244 239,474
SurveyMonkey, Inc., Term Loan, 7.51%, (1 mo. USD LIBOR + 3.75%), 10/10/25 714 692,354
Tibco Software, Inc., Term Loan, 8.153%, (SOFR + 4.50%), 3/30/29 1,300 1,189,500
Turing Midco, LLC, Term Loan, 6.504%, (1 mo. USD LIBOR + 2.50%), 3/23/28 85 83,541
Ultimate Software Group, Inc. (The):
Term Loan, 6.998%, (3 mo. USD LIBOR + 3.25%), 5/4/26 3,332 3,223,328
Term Loan, 7.504%, (1 mo. USD LIBOR + 3.75%), 5/4/26 1,364 1,328,804
Term Loan - Second Lien, 8.998%, (1 mo. USD LIBOR + 5.25%), 5/3/27 1,725 1,597,062
Veritas US, Inc., Term Loan, 8.674%, (3 mo. USD LIBOR + 5.00%), 9/1/25 1,270 1,017,286
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Virgin Pulse, Inc., Term Loan, 7.754%, (1 mo. USD LIBOR + 4.00%), 4/6/28 494 431,757
Vision Solutions, Inc., Term Loan, 8.358%. (3 mo. USD LIBOR + 4.00%), 4/24/28 1,535 1,308,743
VS Buyer, LLC, Term Loan, 6.754%, (1 mo. USD LIBOR + 3.00%), 2/28/27 512 499,078
65,005,631
HFYNE—2.3%
Belron Finance US, LLC, Term Loan, 5.375%, (3 mo. USD LIBOR + 2.50%), 4/13/28 345 339,848
BW Gas & Convenience Holdings, LLC, Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%), 3/31/28 667 649,898
David" s Bridal, Inc.:
Term Loan, 9.754%, (3 mo. USD LIBOR + 6.00%), 6/30/23 199 185,999
Term Loan, 14.28%, (3 mo. USD LIBOR + 10.00%), 9.28% cash, 5.00% PIK, 6/23/23 166 159,786
Great Outdoors Group, LLC, Term Loan, 7.504%, (1 mo. USD LIBOR + 3.75%), 3/6/28 2,714 2,563,442
Harbor Freight Tools USA, Inc., Term Loan, 6.504%, (1 mo. USD LIBOR + 2.75%), 10/19/27 1,516 1,425,199
Les Schwab Tire Centers, Term Loan, 6.58%, (3 mo. USD LIBOR + 3.25%), 11/2/27 1,206 1,174,627
Mattress Firm, Inc., Term Loan, 8.433%, (3 mo. USD LIBOR + 4.25%), 9/25/28 743 637.854
PetSmart, Inc., Term Loan, 7.50%, (1 mo. USD LIBOR + 3.75%), 2/11/28 1,336 1,288,582
8,425,235
FESLUESER-0.2%
Ditech Holding Corporation, Term Loan, 0.00%, 6/30/23(9) 1,342 167,791
Walker & Dunlop, Inc., Term Loan, 6.079%, (SOFR + 2.25%), 12/16/28 571 562,127
729,918
BB LOMmEE-2.2%
American Builders & Contractors Supply Co., Inc., Term Loan, 5.754%, (1 mo. USD LIBOR + 2.00%), 1/15/27 1,043 1,023,606
Avolon TLB Borrower 1 (US), LLC, Term Loan, 5.739%. (1 mo. USD LIBOR + 2.25%), 12/1/27 1.159 1,139,835
Core & Main L.P., Term Loan, 6.525%, (USD LIBOR + 2.50%), 7/27/28(6) 593 579,354
DXP Enterprises, Inc., Term Loan, 8.504%, (1 mo. USD LIBOR + 4.75%), 12/16/27 221 211,322
Electro Rent Corporation, Term Loan, 9.278%, (3 mo. USD LIBOR + 5.00%), 1/31/24 948 894,694
Park River Holdings, Inc., Term Loan, 6.993%, (3 mo. USD LIBOR + 3.25%), 12/28/27 1,239 1,055,538
Spin Holdco, Inc., Term Loan, 7.144%, (3 mo. USD LIBOR + 4.00%), 3/4/28 2,809 2,487,377
SRS Distribution, Inc.:
Term Loan, 7.254%, (1 mo. USD LIBOR + 3.50%), 6/2/28 420 390,921
Term Loan, 7.329%, (SOFR + 3.50%), 6/2/28 223 207,960
7,990,607
BEX1>75-03%
KKR Apple Bidco, LLC, Term Loan, 6.504%, (1 mo. USD LIBOR + 2.75%), 9/23/28 1,117 1,085,275
1,085,275
MIREBET—EX-01%
Digicel International Finance Limited, Term Loan, 7.004%. (1 mo. USD LIBOR + 3.25%), 5/28/24 523 449,791
449,791
S TEBAINAEMESSGE GRS N/R 1 367,290,998k R)L) 340,444,573
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