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NOTES AND DEBENTURES - 8.9%
CANADA - 0.5%
Pharmaceuticals — 0.5%

$ 580,000 Valeant Pharmaceuticals International Inc. 144A 6.500% Mar-15-2022  § 585,366 $ 598,125
2,220,000 Valeant Pharmaceuticals International Inc. 144A 5.875 May-15-2023 2,112,081 1,734,375
940,000 Valeant Pharmaceuticals International Inc. 144A 7.000 Mar-15-2024 945,137 967,025
3,642,584 3,299,525

TOTAL CANADA 3,642,584 3,299,525

MULTI-0.6%
Transportation — 0.6%

4,390,000 Navios Maritime Acquisition Corp./Navios
Acquisition Finance US Inc. 144A 8.125 Nov-15-2021 4,624,379 3,852,225
TOTAL MULTI 4,624,379 3,852,225

UNITED KINGDOM - 0.4%
Oil & Gas — 0.4%

2,590,000 Ensco PLC 4.700 Mar-15-2021 1,959,815 2,551,150
400,000 Ensco PLC 5.750 Oct-01-2044 201,983 304,000
2,161,798 2,855,150

TOTAL UNITED KINGDOM 2,161,798 2,855,150

UNITED STATES - 7.4%
Aerospace/Defense — 0.2%

1,275,000 LMI Aerospace Inc. 7.375 Jul-15-2019 1,317,189 1,329,188
Banks — 0.5%
730,000 Bank of America Corp. MTN 4.250 Oct-22-2026 714,805 742,705
730,000 Citigroup Inc. 4.450 Sep-29-2027 710,801 740,332
730,000 Goldman Sachs Group Inc./The 4.250 Oct-21-2025 716,109 745,423
730,000 Wells Fargo & Co. MTN 4.300 Jul-22-2027 750,204 759,522
2,891,919 2,987,982
Building Materials — 0.3%
570,000 Hardwoods Acquisition Inc. 144A 7.500 Aug-01-2021 588,726 510,150
1,990,000 NWH Escrow Corp. 144A 7.500 Aug-01-2021 2,034,581 1,771,100
2,623,307 2,281,250
Chemicals — 0.0%
70,000 Westlake Chemical Corp 4.875 May-15-2023 72,678 72,890
Commercial Services — 0.2%
1,200,000 Prime Security Services Borrower LLC/Prime Finance
Inc. 144A 9.250 May-15-2023 1,214,926 1,318,500
Diversified Financial Services — 1.0%
1,000,000 International Lease Finance Corp. 8.625 Jan-15-2022 1,168,573 1,227,364
3,410,000 Quicken Loans Inc. 144A 5.750 May-01-2025 3,429,769 3,367,375
2,000,000 TMX Finance LLC/TitleMax Finance Corp. 144A 8.500 Sep-15-2018 2,039,003 1,850,000
6,637,345 6,444,739
Entertainment — 0.4%
2,500,000 Greektown Holdings LLC/Greektown Mothership
Corp. 144A 8.875 Mar-15-2019 2,605,928 2,626,250
Healthcare-Products — 0.3%
1,680,000 Universal Hospital Services Inc. 7.625 Aug-15-2020 1,724,263 1,680,000
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NOTESAND DEBENTURES (Continued)
UNITED STATES (Continued)
Healthcare-Services — 0.5%

790,000 CHS/Community Health Systems Inc. 6.250% Mar-31-2023  § 790,320 $ 806,788
2,580,000 Tenet Healthcare Corp. 8.125 Apr-01-2022 2,752,192 2,705,775
3,542,512 3,512,563
Home Builders — 0.3%
1,890,000 ‘Woodside Homes Co. LLC/Woodside Homes Finance
Inc. 144A 6.750 Dec-15-2021 1,976,470 1,984,500
Media — 0.7%
1,540,000 CCO Holdings LLC/CCO Holdings Capital Corp.
144A 5.125 May-01-2027 1,524,677 1,551,550
2,720,000 Charter Communications Operating LLC/Charter
Communications Operating Capital 3.579 Jul-23-2020 2,720,000 2,800,014
4,244,677 4,351,564
Oil & Gas — 0.7%
2,240,000 Calumet Specialty Products Partners LP/Calumet
Finance Corp. 144A 11.500 Jan-15-2021 2,330,207 2,598,400
2,000,000 Sanchez Energy Corp. 7.750 Jun-15-2021 2,087,880 1,985,000
4,418,087 4,583,400
Packaging & Containers — 0.4%
1,770,000 Bway Holding Co. 144A 5.500 Apr-15-2024 1,784,013 1,788,815
600,000 Reynolds Group Issuer Inc./Reynolds Group Issuer
LLC 5.750 Oct-15-2020 613,315 618,006
2,397,328 2,406,821
Pipelines — 0.4%
1,000,000 Blue Racer Midstream LLC/Blue Racer Finance Corp.
144A 6.125 Nov-15-2022 1,031,660 1,017,500
860,000 Crestwood Midstream Partners LP/Crestwood
Midstream Finance Corp. 6.250 Apr-01-2023 844,388 896,550
830,000 NGPL PipeCo LLC 144A 7.768 Dec-15-2037 805,495 933,750
2,681,543 2,847,800
Real Estate — 0.3%
1,740,000 CBRE Services Inc. 5.250 Mar-15-2025 1,740,000 1,849,549
REITS —0.2%
1,260,000 Uniti Group Inc./CSL Capital LLC 144A 6.000 Apr-15-2023 1,296,412 1,310,400
Software — 0.2%
1,220,000 Interface Security Systems Holdings Inc./Interface
Security Systems LLC 9.250 Jan-15-2018 1,228,239 1,224,575
Telecommunications — 0.8%

240,000 CenturyLink Inc. 5.800 Mar-15-2022 234,132 248,400
1,410,000 Sprint Corp. 7.875 Sep-15-2023 1,436,776 1,565,100
3,330,000 Sprint Corp. 7.625 Feb-15-2025 3,326,716 3,646,350

4,997,624 5,459,850
TOTAL UNITED STATES 47,610,447 48,271,821
TOTAL NOTES AND DEBENTURES 58,039,208 58,278,721
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TERM LOANS (FUNDED) — 87.0% ~
UNITED STATES - 87.0%
Aerospace/Defense — 0.9%

4,118,934 BE Acrospace Inc. 4.000% Dec-16-2021  $ 4,143,592 § 4,136,283
1,635,795 Transdigm Inc. 0.000 Jun-04-2021 1,621,901 1,634,602
5,765,493 5,770,885
Airlines — 2.9%
2,939,394 American Airlines Inc. Class B Term 3412 Dec-14-2023 2,911,600 2,946,742
7,741,457 American Airlines Inc. New 2015 Term 2.982 Jun-27-2020 7,738,813 7,751,134
5,043,200 Delta Air Lines 3.483 Aug-24-2022 5,023,180 5,094,419
2,963,000 United Airlines Inc. # 0.000 Apr-01-2024 2,963,000 2,981,519
18,636,593 18,773,814
Automotive — 0.9%
3,010,000 American Axle & Manufacturing Inc Term B First
Lien Guaranteed Senior Secured # 0.000 Mar-08-2024 3,002,475 3,018,780
2,939,300 Cooper-Standard Automotive Inc. Term B-1 3.897 Nov-02-2023 2,936,790 2,972,367
5,939,265 5,991,147
Building Materials —2.4%
4,149,693 American Builders and Contractors Supply Co., Inc.
Restatement Effective Date Term 3.732 Oct-31-2023 4,076,110 4,173,035
3,677,136 GYP Holdings III Corp. First Lien Term 4.539 Apr-01-2021 3,647,253 3,695,521
4,814,250 Panda Temple Power II LLC Term Advance Non-PIK 7.250 Mar-06-2022 4,741,528 4,308,753
48,143 Panda Temple Power II LLC Term Advance PIK 7.250 Mar-06-2022 47,416 43,088
3,122,175 Quikrete Holdings Inc. First Lien Initial Term 4.022 Nov-15-2023 3,107,177 3,158,601
15,619,484 15,378,998
Cable - Satellite —2.7%
2,960,100 Charter Communications Operating LLC Term I-1 3.232 Jan-15-2024 2,953,524 2,978,396
5,385,188 CSC Holdings LLC 2016 Extended Term 3.943 Oct-11-2024 5,318,546 5,382,942
3,550,000 Telenet Financing USD LLC AF Facility 3912 Jan-31-2025 3,534,399 3,570,800
3,730,000 UPC Financing Partnership Facility AP 3912 Apr-15-2025 3,720,861 3,746,319
2,215,000 Virgin Media Finance PLC - Virgin Media Bristol
LLC I Facility 3.662 Jan-31-2025 2,223,252 2,222,998
17,750,582 17,901,455
Chemicals — 0.4%
2,674,375 Phibro Animal Health Corp. Term B 4.000 Apr-16-2021 2,683,808 2,683,570
Construction Machinery — 0.3%
1,811,895 Outerwall Inc. First Lien Term B 5.250 Sep-27-2023 1,806,773 1,831,429
Consumer Cyclical Services — 3.9%
4,570,412 Brickman Group Ltd. LLC/The First Lien Initial
Term 4.022 Dec-18-2020 4,548,229 4,592,550
4,017,137 Crossmark Holdings Inc. First Lien Term 4.647 Dec-20-2019 3,963,499 3,073,110
980,723 KAR Auction Services Inc. Tranche B-3 Term 4.500 Mar-09-2023 949,661 993,749
1,045,625 Match Group Inc. Term B-1 4.097 Nov-16-2022 1,032,976 1,079,608
3,164,637 Monitronics International Inc. Term B-2 6.647 Sep-30-2022 3,123,283 3,205,186
3,150,332 Realogy Group LLC Repriced 2022 Term 3232 Jul-20-2022 3,144,773 3,177,110
3,986,418 Trans Union LLC 2015 Term B-2 3.482 Apr-09-2023 3,962,030 4,022,296
5,647,157 World Triathlon Corp Initial Term 5397 Jun-25-2021 5,659,572 5,647,157
26,384,023 25,790,766
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TERM LOANS (FUNDED) (Continued) ~
UNITED STATES (Continued) Consumer
Products — 5.6%

4,131,957 Access CIG LLC First Lien Term B 6.057% Oct-18-2021  § 4,115,770 § 4,156,058
4,179,896 Acosta Inc. Tranche B-1 4.289 Sep-27-2021 4,139,262 3,931,191
371,612 Allied Universal Holdco LLC Amendment
DelayedDraw Term 5.500 Jul-28-2022 371,612 374,677
3,054,650 Allied Universal Holdco LLC Amendment Term 5.500 Jul-28-2022 3,026,971 3,079,851
3,445,200 CHG Healthcare Services Inc. First Lien Term 4.750 Jun-07-2023 3,447,035 3,483,421
5,315,625 Dell International LLC Term A-2 3.240 Sep-07-2021 5,220,358 5,326,064
2,461,448 Libbey Glass Inc. Senior Secured Initial 3.854 Apr-09-2021 2,445,924 2,477,858
6,150,034 Party City Holdings Inc. 2016 Replacement Term 4.030 Aug-19-2022 6,139,641 6,143,995
5,067,300 ServiceMaster Company LLC (The) Tranche C Term 3.281 Nov-08-2023 5,055,323 5,103,698
2,933,779 Spencer Gifts LLC Term B-1 5.250 Jul-16-2021 2,823,139 2,398,365
36,785,035 36,475,178
Diversified Manufacturing — 1.5%
3,812,565 STS Operating Inc. 4.772 Feb-12-2021 3,829,997 3,772,056
6,597,148 WP CPP Holdings LLC Term B-3 4.539 Dec-27-2019 6,598,614 6,308,523
10,428,611 10,080,579
Electric —8.6%
8,344,700 Chief Power Finance LLC Term B Advance 5.750 Dec-31-2020 8,297,622 6,780,069
4,264,861 Eastern Power LLC Term 5.000 Oct-02-2021 4,253,132 4,301,735
7,759,764 EIF Channelview Cogeneration LLC 4.250 May-08-2020 7,721,697 7,420,274
4,688,912 Empire Generating Co. LLC Term B 5.290 Mar-15-2021 4,708,817 4,679,145
440,790 Empire Generating Co. LLC Term C 5.290 Mar-15-2021 443,132 439,688
6,760,000 Energy Future Intermediate Holding Co 2016
Additional Term 4.304 Jun-30-2017 6,755,882 6,765,631
5,572,186 Exgen Texas Power LLC 5.897 Sep-20-2021 5,557,363 3,524,408
1,640,000 Green Energy Partners/Stonewall LLC Term B-1
Conversion Advance 6.647 Nov-15-2021 1,646,847 1,599,000
2,000,000 Helix General Funding LLC, Term B First Lien # 0.000 Mar-10-2024 1,990,000 2,030,626
2,270,338 NRG Energy Inc. 3.232 Jun-30-2023 2,260,268 2,282,257
3,241,768 Panda Patriot LLC Construction B-1 Facility 6.897 Dec-18-2020 3,292,365 3,185,037
6,682,413 Panda Temple Power II LLC Construction Term 7.250 Apr-03-2019 6,689,831 6,248,056
1,289,737 Terra-Gen Finance Co LLC 5.250 Dec-09-2021 1,285,118 1,212,352
4,638,164 Vistra Operations Company LLC Initial Term 3.732 Aug-04-2023 4,610,731 4,632,366
1,060,478 Vistra Operations Company LLC Initial Term C 3.732 Aug-04-2023 1,054,201 1,059,152
60,567,006 56,159,796
Entertainment — 2.0%
4,430,000 Equinox Holdings Inc First Lien Inital 4.250 Mar-08-2024 4,419,111 4,468,762
4,956,637 Fitness International LLC Term B 5.250 Jul-01-2020 4,935,141 5,003,107
3,353,150 UFC Holdings LLC Term B 4.250 Aug-18-2023 3,337,577 3,376,803
12,691,829 12,848,672
Environmental — 0.4%
750,000 Casella Waste Systems Inc Initial Term 6.000 Oct-17-2023 755,330 757,031
2,073,350 Casella Waste Systems Inc intial Term 6.000 Oct-17-2023 2,066,061 2,092,788
2,821,391 2,849,819
Financial Other —1.1%
3,573,900 MGM Growth Properties Operating Partnership LP
Term B 3.482 Apr-25-2023 3,567,633 3,597,130
1,666,187 PGX Holdings Inc. First Lien Term B 6.250 Sep-29-2020 1,664,123 1,672,957
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TERM LOANS (FUNDED) (Continued) ~
UNITED STATES (Continued)
Financial Other (Continued)

2,005,000 TKC Holdings Inc. First Lien Term 4.750% Feb-01-2023  § 2,000,136 S 2,025,363
7,231,892 7,295,450
Food & Beverage —3.9%
3,527,603 AdvancePierre Foods Inc. Effective Date Term 4.000 Jun-02-2023 3,511,689 3,572,065
905,456 Albertson’s LLC Replacement 2016-2 B-4 Term 3.982 Aug-25-2021 908,702 910,926
3,572,005 Candy Intermediate Holdings Inc. Initial Term 5.647 Jun-15-2023 3,556,209 3,500,565
3,845,622 CSM Bakery Solutions LLC First Lien Term 5.000 Jul-03-2020 3,815,069 3,631,709
2,970,000 Dole Food Co Inc. Tranche B Term 4.500 Nov-01-2018 2,967,350 2,982,067
4,358,929 Hearthside Group Holdings LLC 2017 Replacement
Term 4.000 Jun-02-2021 4,383,403 4,391,620
6,667,890 Shearer’s Foods LLC First Lien Term 5.084 Jun-30-2021 6,667,097 6,670,671
25,809,519 25,659,623
Gaming —5.5%
2,054,475 Affinity Gaming LLC Initial Term 4.524 Jul-03-2023 2,012,636 2,068,873
1,401,581 Boyd Gaming Corp Term B First Lien # 0.000 Sep-15-2023 1,401,581 1,409,465
5,804,578 Caesars Entertainment Resort Properties LLC First
Lien Term B 7.000 Oct-11-2020 5,795,007 5,858,392
5,414,396 CCM Merger Inc. 4.232 Aug-09-2021 5,405,722 5,455,004
4,420,767 CityCenter Holdings LLC Term B 0.000 Oct-16-2020 4,431,097 4,477,133
2,630,000 Eldorado Resorts Inc. # 0.000 Mar-16-2024 2,630,000 2,639,862
1,770,000 Greektown Holdings LLC # 0.000 Mar-21-2024 1,765,575 1,770,738
5,282,671 Mohegan Tribal Gaming Authority Term B 5.500 Oct-13-2023 5,267,976 5,315,687
2,493,728 Scientific Games International Inc. Term B-3 4.846 Oct-01-2021 2,461,724 2,527,758
4,169,050 Station Casinos LLC Term B Facility 3.450 Jun-08-2023 4,151,918 4,196,725
35,323,236 35,719,637
Health Insurance — 0.9%
6,019,885 MPH Acquisition Holdings LLC Initial Term 4.897 Jun-07-2023 5,992,770 6,103,284
Healthcare — 6.4%
5,610,562 Air Medical Group Holdings Inc. Initial Term 4.250 Apr-28-2022 5,609,314 5,615,236
5,096,032 Curo Health Services Holdings Inc. 2017 Incremental
Term 5.789 Feb-07-2022 5,076,509 5,125,757
4,132,853 DaVita HealthCare Partners Inc. Tranche B Term 3.732 Jun-24-2021 4,129,886 4,186,344
2,967,516 DJO Finance LLC Initial Term 4.250 Jun-08-2020 2,966,842 2,882,817
3,610,950 Envision Healthcare Corp Initial Term 4.150 Dec-01-2023 3,576,261 3,651,573
4,142,841 Greatbatch Ltd. New Term B 4.500 Oct-27-2022 4,108,630 4,152,681
2,335,313 Medical Depot Holdings Inc. First Lien Initial Term 6.500 Jan-03-2023 2,130,371 2,266,654
5,788,894 Radnet Management Inc. Term B-1 4.280 Jun-30-2023 5,816,496 5,835,929
5,575,566 Sterigenics-Nordion Holdings LLC Initial Term 4.397 May-16-2022 5,583,948 5,596,475
2,577,969 Vizient Inc. B-2 Term 5.000 Feb-13-2023 2,505,620 2,605,896
41,503,877 41,919,362
Independent — 0.6%
3,760,000 Chesapeake Energy Corp. Class A 8.553 Aug-23-2021 3,760,000 4,012,627
Industrial Other —4.8%
6,111,737 Allflex Holdings III Inc. First Lien Initial Term 4.583 Jul-17-2020 6,067,050 6,157,575
2,757,846 Generac Power Systems Inc. 2016 New Term 3.748 May-31-2023 2,749,943 2,791,888
5,029,085 Laureate Education Inc. Series 2021 Extended Term 8.509 Mar-17-2021 4,892,844 5,083,304
5,598,303 Lineage Logistics LLC 4.500 Apr-07-2021 5,572,838 5,615,798
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TERM LOANS (FUNDED) (Continued) ~
UNITED STATES (Continued)
Industrial Other (Continued)

7,185,250 Nord Anglia Education Finance LLC Initial Term 4.554% Mar-31-2021 $ 7,173,580 § 7,263,842
4,720,095 Prime Security Services Borrower LLC 2016-2
Refinancing Term B-1 4.250 May-02-2022 4,698,670 4,768,981
31,154,925 31,681,388
Lodging —1.1%
2,426,730 Hilton Worldwide Finance LLC Series B-2 Term 2.982 Oct-25-2023 2,415,287 2,448,639
4,672,570 La Quinta Intermediate Holdings LLC Initial Term 3.772 Apr-14-2021 4,668,207 4,709,016
7,083,494 7,157,655
Media — 0.6%
3,948,500 Ancestry.com Operations Inc Second Lien Term 4.250 Oct-19-2023 3,940,352 3,989,631
Media Entertainment —2.3%
2,808,829 CBS Radio Inc. 4.500 Oct-17-2023 2,810,307 2,839,024
3,820,000 Checkout Holding Corp. First Lien Term B 4.500 Apr-09-2021 3,833,072 3,533,500
3,456,000 Lions Gate Entertainment Corp Term B 3.982 Dec-08-2023 3,452,143 3,479,311
2,114,226 Mcgraw-Hill Global Education Holdings LLC First
Lien Term B 5.000 May-04-2022 2,114,786 2,095,286
3,403,185 RentPath LLC First Lien Term 6.250 Dec-17-2021 3,230,781 3,356,391
15,441,089 15,303,512
Media Non Cable — 0.9%
160,000 Ancestry.com Operations Inc Term B 4.250 Oct-19-2023 160,949 161,667
6,040,774 Univision Communications Inc. Replacement First
Lien Term 3.750 Mar-15-2024 5,961,613 6,005,852
6,122,562 6,167,519
Metals & Mining — 0.8%
3,740,000 Foresight Energy LLC # 0.000 Mar-14-2022 3,683,900 3,618,450
1,773,753 Westmoreland Coal Co 7.647 Dec-16-2020 1,722,126 1,645,157
5,406,026 5,263,607
Midstream — 0.9%
6,170,364 HFOTCO LLC Tranche B Term 4.400 Aug-19-2021 6,150,390 6,170,364
Packaging —2.7%
1,775,610 Berry Plastics Corp. Initial Term I 3.482 Oct-03-2022 1,775,610 1,791,285
1,090,000 Berry Plastics Corp. Term J 3.524 Jan-19-2024 1,090,000 1,098,856
1,030,000 Berry Plastics Corp. Term L 3.108 Jan-06-2021 1,030,000 1,035,459
4,654,000 Bway Holding Co. Initial Term 4.750 Aug-14-2023 4,632,231 4,651,336
1,920,000 Flex Acquisition Company Inc. Initial Term 4.250 Dec-29-2023 1,910,688 1,936,201
4,296,786 Printpack Holdings Inc. First Lien Term 4.000 Jul-26-2023 4,316,715 4,337,068
2,992,500 Reynolds Group Holdings Inc. Incremental US Term 3.982 Feb-06-2023 3,011,008 3,008,399
17,766,252 17,858,604
Pharmaceuticals — 3.4%
2,880,169 Akorn Inc. 5.250 Apr-16-2021 2,890,261 2,916,171
2,760,237 Catalent Pharma Solutions Inc. Dollar Term 3.750 May-20-2021 2,763,522 2,793,590
4,734,818 Immucor Inc. Term B-2 5.000 Aug-17-2018 4,583,734 4,688,654
3,557,082 Jaguar Holding Co. II Initial Term 4.397 Aug-18-2022 3,542,667 3,573,090
2,860,000 Lantheus Medical Imaging Term B First Lien # 0.000 Jun-30-2022 2,852,850 2,852,850
1,910,000 RPI Finance Trust Term B-6 3.153 Mar-27-2023 1,905,236 1,918,014
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TERM LOANS (FUNDED) (Continued) ~
UNITED STATES (Continued)
Pharmaceuticals (Continued)

3,764,169 Valeant Pharmaceuticals International, Inc. Series F-1
Tranche B Term 5.570% Apr-01-2022  § 3,705,452 § 3,783,420
22,243,722 22,525,789
REITS —1.0%
4,691,753 Communications Sales & Leasing Inc. Term B 4.000 Oct-24-2022 4,622,172 4,759,197
1,770,000 Geo Group Inc./The First Lien Term B # 0.000 Mar-23-2024 1,761,150 1,777,744
6,383,322 6,536,941
Restaurants — 1.6%
5,852,666 CEC Entertainment Inc. First Lien Term B 4.000 Feb-15-2021 5,816,039 5,823,403
4,790,000 Landry’s Inc. B Term 4.039 Oct-04-2023 4,767,468 4,837,474
10,583,507 10,660,877
Retailers — 7.0%
8,295,546 Academy Ltd. Initial Term 5.039 Jul-01-2022 8,267,546 6,199,195
2,510,000 Bass Pro Group LLC Asset Sale Term 5.897 Jun-18-2018 2,490,839 2,519,412
3,270,000 Bass Pro Group LLC Initial Term 6.147 Dec-16-2023 3,238917 3,158,274
5,820,374 Bass Pro Group LLC Term 4.104 Jun-05-2020 5,807,824 5,740,344
5,157,075 CWGS Group LLC 4.604 Nov-08-2023 5,132,367 5,195,753
1,950,000 Dollar Tree Inc. Term B-2 4.250 Jul-06-2022 1,950,000 1,976,179
1,020,000 JC Penney Corp. Inc. Term B First Lien # 0.000 Jun-23-2023 1,014,650 1,015,059
800,000 Kate Spade & Co. Initial Term 4.000 Apr-12-2021 774,146 800,666
4,149,150 Leslie’s Poolmart Inc. Tranche B-1 Term 4.774 Aug-16-2023 4,158,781 4,171,626
5,439,287 Michaels Stores Inc. 2016 Replacement Term B-1 3.750 Jan-30-2023 5,375,553 5,427,956
1,634,021 Petco Animal Supplies Inc. Second Amendment 4.287 Jan-26-2023 1,654,358 1,545,171
6,612,664 PetSmart Inc. Tranche B-2 Term 4.020 Mar-11-2022 6,566,015 6,341,544
2,892,188 TOMS Shoes LLC 6.550 Oct-30-2020 2,433,443 1,966,688
48,864,439 46,057,867
Technology — 4.9%
6,440,000 Change Healthcare Holdings LLC Closing Date
Term 3.750 Mar-01-2024 6,430,821 6,458,785
3,156,642 Compucom Systems Inc. 4.250 May-11-2020 3,027,600 2,652,895
908,571 Donnelley Financial Solutions Inc. Term B 5.000 Sep-29-2023 904,338 917,839
6,347,771 First Data Corp 2021C New Dollar Term 3.984 Mar-24-2021 6,271,568 6,403,314
932,953 First Data Corp 2022C New Dollar Term 3.984 Jul-08-2022 917,478 941,570
4,851,737 Infinity Acquisition LLC Initial Term 4.397 Aug-06-2021 4,760,959 4,824,446
1,805,475 ON Semiconductor Corp 2016 New Replacement
Term 4232 Mar-31-2023 1,780,124 1,813,499
2,098,405 Sophia LP Term B 4.250 Sep-30-2022 2,088,213 2,102,902
3,580,985 Western Digital Corp. B-2 Term 3.732 Apr-29-2023 3,491,309 3,610,640
2,573,550 Xerox Business Services LLC B Term 6.334 Dec-07-2023 2,511,429 2,610,545
32,183,839 32,336,435
Transportation Services — 1.7%
5,035,000 Commercial Barge Line Co. Initial Term 9.750 Nov-12-2020 4,825,362 4,682,550
2,664,887 Hertz Corp Tranche B-1 Term 3.732 Jun-30-2023 2,667,242 2,673,007
3,787,723 XPO Logistics Inc. First Lien Term B 3.108 Nov-01-2021 3,735,182 3,804,630
11,227,786 11,160,187
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TERM LOANS (FUNDED) (Continued) ~
UNITED STATES (Continued)
Wireless — 1.6%

$ 8,400,000 Sprint Communications Inc. Initial Term 3.500% Feb-02-2024  § 8,400,000 $ 8,412,247
1,703,100 Windstream Services LLC New Tranche B-6 Term 4.950 Mar-29-2021 1,705,788 1,715,047
10,105,788 10,127,294
Wirelines — 0.8%

5,060,000 Level 3 Financing Inc. Tranche B 2024 Term 3.227 Feb-22-2024 5,047,512 5,071,385
TOTAL UNITED STATES 577,206,192 571,315,146
TOTAL TERM LOANS (FUNDED) 577,206,192 571,315,146
TOTAL INVESTMENTS - 95.9% $ 635,245,400 $ 629,593,867
OTHERASSETS IN EXCESS OF LIABILITIES - 4.1% 26,695,861
NET ASSETS - 100.0% $ 656,289,728

144A Security is exempt from registration under the Rule 144A of the Securities Act of 1933. These securities may be resold in transactions

exempt from registration, normally to qualified institutional buyers.
MTN Medium Term Notes.

PIK Payment in Kind.

REIT Real Estate Investment Trust.

~ Variable Rate Security. Rates disclosed are that which were in effect at March 31, 2017.
# All or a portion of term loan securities that had not settled as of March 31, 2017.

Futures Contracts

SYIEIEE B4k BETE e REB il &

10 Yr U.S.Treasury Note (CBT) Futures 149 uUsSD 18,559,813 Jun-21-2017 $ 57.672
Total Net Unrealized Gain on Futures Contracts S 57,672
CBT Chicago Board of Trade
Forward Foreign Currency Contracts

RFB H5IHEF SRR X RERFEEE
Apr-19-2017 Bank of America, N.A. JPY  1,989,849,000 USD 17,677,082 $ 194,128
Apr-19-2017 HSBC Bank plc JPY 10,271,549,648 USD 91,257,887 992,843
Apr-19-2017 JP Morgan Chase Bank, N.A. JPY  9,189,349,487 USD 81,642,684 888,600
Apr-19-2017 JP Morgan Chase Bank, N.A. JPY 419,827,420 USD 3,800,000 (29.451)

Total Net Unrealized Gain on Forward Foreign Currency Contracts

Currency Legend
JPY - Japanese Yen
USD -  US.Dollar

2,046,120

8 .046,
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