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(3) BEHMEI#AMME (the Schedule of Investments)
(2016 3 A31HIRT )

BEEHE o mEe i i}

NOTES AND DEBENTURES —11.8%
Aerospace/Defense —0.2%

$ 1,275,000 LMI Aerospace Inc. 7.375% Jul-15-2019  § 1,309,713 § 1,204,875
Banks — 0.4%
730,000 Bank of America Corp. MTN 4.250 Oct-22-2026 713,559 742,451
730,000 Citigroup Inc. 4.450 Sep-29-2027 709,419 736,200
730,000 Goldman Sachs Group Inc./The 4.250 Oct-21-2025 714,806 743,704
730,000 Wells Fargo & Co. MTN 4.300 Jul-22-2027 751,760 775,607
2,889,544 2,997,962
Beverages — 0.3%
2,180,000 DS Services of America Inc. 144A 10.000 Sep-01-2021 2,354,637 2,479,750
Building Materials — 0.3%
1,030,000 Hardwoods Acquisition Inc. 144A 7.500 Aug-01-2021 1,050,431 705,550
1,990,000 NWH Escrow Corp. 144A 7.500 Aug-01-2021 1,952,094 1,313,400
3,002,525 2,018,950
Chemicals — 0.1%
70,000 Axiall Corp. 4.875 May-15-2023 66,641 68,043
900,000 Eagle Spinco Inc. 4.625 Feb-15-2021 892,845 874,215
959,486 942,858
Commerecial Services — 0.5%
4,400,000 United Rentals North America Inc. 4.625 Jul-15-2023 4,444,068 4,389,000
Diversified Financial Services — 0.7%
1,000,000 International Lease Finance Corp. 8.625 Jan-15-2022 1,199,266 1,206,250
2,970,000 Quicken Loans Inc. 144A 5.750 May-01-2025 2,991,059 2,895,750
2,000,000 TMX Finance LLC/TitleMax Finance Corp. 144A 8.500 Sep-15-2018 2,104,599 1,610,000
6,294,924 5,712,000
Electric — 0.4%
3,000,000 NRG REMA LLC 9.681 Jul-02-2026 3,255,550 2,880,000
Engineering & Construction — 0.1%
524,062 Michael Baker Holdings LLC/Micahel Baker Finance
Corp. PIK 144A 8.875 Apr-15-2019 534,184 335,400
810,000 Michael Baker International LLC/CDL Acquisition
Co. Inc. 144A 8.250 Oct-15-2018 860,201 704,700
1,394,385 1,040,100
Entertainment — 0.4%
536,000 Choctaw Resort Development Enterprise 144A 7.250 Nov-15-2019 536,000 522,600
2,500,000 Greektown Holdings LLC/Greektown Mothership
Corp. 144A 8.875 Mar-15-2019 2,663,913 2,575,000
3,199,913 3,097,600
Forest Products & Paper — 0.1%
1,510,000 Resolute Forest Products Inc. 5.875 May-15-2023 1,521,694 1,026,800
Healthcare-Products — 0.4%
3,150,000 Universal Hospital Services Inc. 7.625 Aug-15-2020 3,292,919 2,929,500
Healthcare-Services —1.2%
630,000 HCA Inc. 4.750 May-01-2023 645,440 642,600
490,000 HCA Inc. 5.000 Mar-15-2024 489,468 502,556
1,000,000 HCA Inc. 5.250 Jun-15-2026 1,000,000 1,027,500
1,000,000 Kindred Healthcare Inc. 8.750 Jan-15-2023 1,069,958 961,250
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NOTESAND DEBENTURES (Continued)
Healthcare-Services (Continued)

3,700,000 Tenet Healthcare Corp. 8.125% Apr-01-2022  § 3,987,492 $ 3,824,875
3,130,000 Tenet Healthcare Corp. 144A ~ 4.134 Jun-15-2020 3,176,451 3,122,175
10,368,809 10,080,956
Home Builders — 0.5%
1,000,000 Ashton Woods USA LLC/Ashton Woods Finance Co.
144A 6.875 Feb-15-2021 1,025,078 825,000
70,000 PulteGroup Inc. 4.250 Mar-01-2021 70,000 71,400
1,190,000 PulteGroup Inc. 5.500 Mar-01-2026 1,193,626 1,230,162
2,030,000 ‘Woodside Homes Co. LLC/Woodside Homes Finance
Inc. 144A 6.750 Dec-15-2021 2,106,480 1,816,850
4,395,184 3,943,412
Household Products/Wares — 0.3%
1,890,000 Spectrum Brands Inc. 6.125 Dec-15-2024 1,913,870 2,027,025
Media — 0.5%
2,720,000 CCO Safari I LLC 144A 3.579 Jul-23-2020 2,720,000 2,781,564
1,490,000 DISH DBS Corp. 5.875 Nov-15-2024 1,490,000 1,372,662
4,210,000 4,154,226
Miscellaneous Manufacturing — 0.0%
540,000 Techniplas LLC 144A 10.000 May-01-2020 553,497 391,500
Oil & Gas —1.3%
1,952,000 California Resources Corp. 144A 8.000 Dec-15-2022 2,065,797 756,400
1,970,000 Calumet Specialty Products Partners LP/Calumet
Finance Corp. 7.625 Jan-15-2022 2,088,949 1,403,625
1,880,000 Ensco PLC 4.700 Mar-15-2021 1,357,469 1,314,346
400,000 Ensco PLC 5.750 Oct-01-2044 201,000 198,500
610,000 Gulfport Energy Corp. 6.625 May-01-2023 618,780 570,350
1,500,000 Oasis Petroleum Inc. 6.500 Nov-01-2021 983,857 1,117,500
1,050,000 Oasis Petroleum Inc. 6.875 Mar-15-2022 560,775 782,250
2,150,000 Oasis Petroleum Inc. 6.875 Jan-15-2023 1,623,628 1,596,375
600,000 QEP Resources Inc. 6.875 Mar-01-2021 562,996 553,500
2,000,000 Sanchez Energy Corp. 7.750 Jun-15-2021 2,136,730 1,185,000
2,390,000 Sanchez Energy Corp. 6.125 Jan-15-2023 2,425,228 1,302,550
14,625,209 10,780,396
Oil & Gas Services — 0.2%
2,160,000 FTS International Inc. 144A ~ 8.134 Jun-15-2020 2,209,792 1,457,611
Packaging & Containers — 0.1%
600,000 Reynolds Group Issuer Inc./Reynolds Group Issuer
LLC/Reynolds Group Issuer 5.750 Oct-15-2020 621,938 617,250
Pharmaceuticals — 0.2%
2,220,000 Valeant Pharmaceuticals International Inc. 144A 5.875 May-15-2023 1,977,380 1,751,025
Pipelines — 0.7%
1,000,000 Blue Racer Midstream LLC/Blue Racer Finance Corp.
144A 6.125 Nov-15-2022 1,010,151 837,500
2,770,000 Crestwood Midstream Partners LP/Crestwood
Midstream Finance Corp. 6.000 Dec-15-2020 2,274,685 2,188,300
1,670,000 Crestwood Midstream Partners LP/Crestwood
Midstream Finance Corp. 6.125 Mar-01-2022 1,144,806 1,260,850
970,000 Genesis Energy LP/Genesis Energy Finance Corp. 6.750 Aug-01-2022 966,227 902,100
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NOTESAND DEBENTURES (Continued)
Pipelines (Continued)
790,000 Tesoro Logistics LP/Tesoro Logistics Finance Corp.
144A 6.250% Oct-15-2022  § 798,112 § 786,050
6,193,981 5,974,800
Real Estate — 0.4%
1,740,000 CBRE Services Inc. 5.250 Mar-15-2025 1,740,000 1,797,156
1,620,000 Howard Hughes Corp./The 144A 6.875 Oct-01-2021 1,713,923 1,603,800
3,453,923 3,400,956
REITS —0.5%
1,640,000 Communications Sales & Leasing Inc./CSL Capital
LLC 144A 6.000 Apr-15-2023 1,663,258 1,599,000
2,420,000 ESH Hospitality Inc. 144A 5.250 May-01-2025 2,430,005 2,365,550
4,093,263 3,964,550
Retail — 0.3%
2,265,000 Landry’s Inc. 144A 9.375 May-01-2020 2,375,689 2,389,575
Software — 0.2%
2,000,000 Interface Security Systems Holdings Inc./Interface
Security Systems LLC 9.250 Jan-15-2018 2,059,691 1,887,500
Telecommunications — 0.8%
240,000 CenturyLink Inc. 5.625 Apr-01-2020 247,280 244,022
750,000 Level 3 Financing Inc. 5.625 Feb-01-2023 762,525 773,438
1,410,000 Sprint Communications Inc. 7.000 Aug-15-2020 954,355 1,128,000
1,560,000 Sprint Communications Inc. 11.500 Nov-15-2021 1,316,626 1,396,200
4,330,000 Sprint Corp. 7.625 Feb-15-2025 4,326,411 3,236,675
7,607,197 6,778,335
Transportation — 0.7%
1,000,000 Florida East Coast Holdings Corp. 144A 6.750 May-01-2019 1,050,351 1,005,000
1,221,000 Jack Cooper Holdings Corp. 144A 10.250 Jun-01-2020 1,309,507 866,910
4,390,000 Navios Maritime Acquisition Corp./Navios
Acquisition Finance US Inc. 144A 8.125 Nov-15-2021 4,532,258 2,930,325
1,365,000 SPL Logistics Escrow LLC/SPL Logistics Finance
Corp. 144A 8.875 Aug-01-2020 1,443,434 1,085,175
8,335,550 5,887,410
TOTAL NOTESAND DEBENTURES 108,914,331 96,205,922
TERM LOANS (FUNDED) — 81.3% ~
Aerospace/Defense — 0.5%
4,208,932 BE Acrospace Inc. 4.000 Dec-16-2021 4,226,503 4,226,798
Airlines —2.3%
8,300,210 American Airlines Inc. New 2015 Term 3.250 Jun-29-2020 8,298,370 8,268,436
5,107,200 Delta Air Lines 3.250 Aug-24-2022 5,083,555 5,109,023
1,959,596 United Air Lines Class B Term 3.250 Apr-01-2019 1,951,504 1,955,514
2,969,697 US Airways Inc. Tranche B-1 Term 3.500 May-23-2019 2,942,053 2,969,697
18,275,482 18,302,670
Automotive — 1.1%
6,370,000 CS Intermediate HoldCo 2 LLC 4.000 Apr-05-2021 6,356,404 6,328,200
2,325,080 FCA US LLC Senior Secured Tranche B Term 3.500 May-24-2017 2,328,276 2,327,357
8,684,680 8,655,557
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TERM LOANS (FUNDED) (Continued) ~
Building Materials — 1.1%

5,663,952 American Builders and Contractors Supply Co. Term
B 3.500%  Apr-16-2020 $ 5,557,772 $ 5,661,592
3,432,443 GYP Holdings III Corp. First Lien Term 4.750 Apr-01-2021 3,421,694 3,265,112
8,979,466 8,926,704
Cable - Satellite — 1.5%
2,990,000 CCO Safari Il LLC Term I 3.500 Jan-24-2023 2,983,057 2,997,209
9,230,000 CSC Holdings LLC Initial Term 5.000 Oct-10-2022 9,099,009 9,262,305
12,082,066 12,259,514
Chemicals — 0.3%
2,701,875 Phibro Animal Health Corp. Term B 4.000 Apr-16-2021 2,713,500 2,673,168
Consumer Cyclical Services — 4.4%
7,904,485 Brickman Group Ltd. LLC/The First Lien Initial
Term 4.000 Dec-18-2020 7,848,235 7,785,917
5,681,669 Crossmark Holdings Inc. First Lien Term 4.500 Dec-20-2019 5,608,608 4,147,619
2,240,000 KAR Auction Services Inc. Tranche B-3 Term 4.250 Mar-09-2023 2,217,711 2,245,600
2,360,125 Match Group Inc. Term B-1 5.500 Nov-16-2022 2,326,221 2,367,500
3,068,227 Monitronics International Inc. Term B Facility 4.250 Mar-23-2018 3,074,292 2,908,424
643,500 Monitronics International Inc. Term B-1 4.500 Apr-11-2022 640,668 609,985
5,399,598 Realogy Group LLC 3.750 Mar-05-2020 5,392,387 5,409,722
4,027,453 Trans Union LLC 2015 Term B-2 # 0.000-3.500 Apr-09-2021 3,997,569 3,993,893
6,022,725 World Triathlon Corp. Initial Term 5.250 Jun-25-2021 6,037,942 5,887,213
37,143,633 35,355,873
Consumer Products —4.1%
4,174,058 Access CIG LLC First Lien Term B # 0.000-6.000 Oct-18-2021 4,154,671 4,141,012
3,018,054 Acosta Inc. Tranche B-1 4.250 Sep-26-2021 2,971,570 2,962,055
746,250 Jarden Corp. Tranche B2 Term 3.188 Jul-29-2022 741,191 746,437
3,402,810 Libbey Glass Inc. Senior Secured Initial 3.750 Apr-09-2021 3,385,025 3,375,162
7,305,597 Party City Holdings Inc. 4.250 Aug-19-2022 7,288,691 7,257,658
9,273,800 ServiceMaster Co. LLC/The Initial Term 4.250 Jul-01-2021 9,206,774 9,285,392
2,004,850 Spencer Gifts LLC Term B-1 5.250 Jul-16-2021 1,996,103 1,814,389
3,670,944 Sun Products Corp./The Tranche B Term 5.500 Mar-23-2020 3,608,892 3,560,816
33,358,917 33,142,921
Diversified Manufacturing —1.2%
3,920,000 STS Operating Inc. 4.750 Feb-12-2021 3,942,343 3,410,400
6,660,049 WP CPP Holdings LLC Term B-3 4.500 Dec-27-2019 6,668,092 6,166,095
10,610,435 9,576,495
Electric—8.2%
5,572,276 Atlantic Power Ltd. Partnership 4.750 Feb-24-2021 5,585,693 5,568,793
8,408,563 Chief Power Finance LLC Term B Advance 5.750 Dec-31-2020 8,349,784 7,147,278
6,010,020 Empire Generating Co. LLC Term B 5.250 Mar-15-2021 6,048,416 5,168,617
440,790 Empire Generating Co. LLC Term C 5.250 Mar-15-2021 443,654 379,080
6,760,000 Energy Future Intermediate Holding Co. LLC DIP
Term 4.250 Dec-19-2016 6,759,378 6,761,406
6,037,028 Exgen Texas Power LLC 5.750 Sep-20-2021 6,610,701 4,468,930
8,246,571 GIM Channelview Cogeneration LLC 4.250 May-02-2020 8,188,183 7,710,543
1,950,000 Green Energy Partners/Stonewall LLC Term B-1
Conversion Advance 6.500 Nov-15-2021 1,954,829 1,828,125
8,092,155 La Frontera Generation LLC 4.500 Sep-30-2020 8,105,782 8,069,400
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TERM LOANS (FUNDED) (Continued) ~
Electric (Continued)
3,500,000 Moxie Patriot LLC Construction B-1 Facility 6.750%  Dec-18-2020  § 3,578,339 $ 3,150,000
4,851,000 Panda Temple Power II LLC 7.250 Mar-04-2022 4,765,063 3,589,740
6,750,083 Panda Temple Power II LLC Construction Term 7.250 Apr-03-2019 6,762,486 5,636,319
1,330,233 Terra-Gen Finance Co. LLC 5.250 Dec-09-2021 1,324,596 1,124,046
4,488,637 TPF II Power LLC 5.500 Oct-02-2021 4,463,323 4,370,810
1,213,635 Windsor Financing LLC Advance 6.250 Dec-05-2017 1,233,674 1,177,226
74,173,901 66,150,313
Entertainment — 2.3%
8,591,756 Equinox Holdings Inc. First Lien Initial Term 5.000 Jan-31-2020 8,590,229 8,563,119
7,115,762 Fitness International LLC Term B 5.500 Jul-01-2020 7,083,842 6,884,500
3,097,967 Life Time Fitness Inc. Closing Date Term 4.250 Jun-10-2022 3,065,173 3,068,924
18,739,244 18,516,543
Environmental —0.6%
4,950,000 Waste Industries USA Inc. Initial Term 4.250 Feb-27-2020 4,964,199 4,977,844
Financial Other — 0.8%
3,758,044 Bats Global Markets Inc. B-2 Term 5.750 Jan-31-2020 3,717,508 3,748,649
2,987,273 PGX Holdings Inc. First Lien Term B 5.750 Sep-29-2020 2,984,053 2,972,337
6,701,561 6,720,986
Food & Beverage —5.4%
5,635,986 AdvancePierre Foods Inc. First Lien Term 5.750 Jul-10-2017 5,645,932 5,646,554
5,881,815 Candy Intermediate Holdings Inc. Initial Term # 0.000-7.500 Jun-18-2018 5,785,070 5,896,521
7,123,685 CSM Bakery Solutions LLC First Lien Term 5.000 Jul-03-2020 7,095,780 6,950,046
4,480,000 CSM Bakery Solutions LLC Second Lien Term 8.750 Jul-05-2021 4,424,733 4,088,000
3,768,592 Dole Food Co. Inc. Tranche B Term 4.500 Nov-01-2018 3,768,592 3,759,757
5,403,750 Hearthside Group Holdings LLC 4.500 Jun-02-2021 5,436,068 5,322,694
5,367,600 Keurig Green Mountain Inc. Term B USD 5.250 Mar-03-2023 5,261,077 5,393,322
6,736,278 Shearer’s Foods LLC First Lien Term 4.938 Jun-30-2021 6,735,194 6,668,916
44,152,446 43,725,810
Gaming — 4.4%
2,591,436 Boyd Gaming Corp. Term B 4.000 Aug-14-2020 2,581,361 2,594,676
6,864,573 Caesars Entertainment Resort Properties LLC First
Lien Term B 7.000 Oct-11-2020 6,859,479 6,370,324
6,227,943 CCM Merger Inc. 4.500 Jul-30-2021 6,212,670 6,225,999
5,346,397 CityCenter Holdings LLC Term B 4.250 Oct-16-2020 5,366,729 5,350,294
8,842,455 Mohegan Tribal Gaming Authority Term B 5.500 Jun-15-2018 8,863,363 8,574,422
6,380,839 Station Casinos LLC B Term 4.250 Mar-02-2020 6,348,373 6,370,872
36,231,975 35,486,587
Health Insurance — 0.8%
6,918,297 MPH Acquisition Holdings LLC Tranche B Term 3.750 Mar-31-2021 6,770,552 6,862,950
Healthcare — 6.1%
9,220,325 Air Medical Group Holdings Inc. Initial Term 4.250 Apr-28-2022 9,213,022 9,012,868
1,064,789 Bioscrip Inc. Delayed Draw Term 6.500 Jul-31-2020 927,598 960,972
1,774,648 Bioscrip Inc. Initial Term B 6.500 Jul-31-2020 1,544,987 1,601,620
2,844,556 Convatec Inc. New Dollar Term 4.250 Jun-15-2020 2,853,752 2,837,445
5,148,000 Curo Health Services Holdings Inc. First Lien Term
B 6.500 Feb-07-2022 5,123,873 5,107,243
4,175,350 DaVita HealthCare Partners Inc. Tranche B Term 3.500 Jun-24-2021 4,171,645 4,189,049
2,955,150 DJO Finance LLC Initial Term 4.250 Jun-08-2020 2,942,952 2,897,894
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TERM LOANS (FUNDED) (Continued) ~
Healthcare (Continued)

4,450,000 Greatbatch Ltd. Term B 5.250% Oct-27-2022  $ 4,407,749 § 4,452,087
997,775 Hill-Rom Holdings Inc. Initial Term B 3.500 Sep-08-2022 995,453 1,000,062
6,027,303 Radnet Management Inc. First Lien Tranche B Term 4.250 Oct-10-2018 6,046,853 5,936,893
3,990,000 Select Medical Corp. Series F Tranche B Term 6.000 Mar-03-2021 3,910,978 3,967,556
1,542,250 Sterigenics-Nordion Holdings LLC Initial Term 4.250 May-16-2022 1,538,804 1,522,972
3,022,425 Team Health Inc. Tranche B Term 4.500 Nov-23-2022 2,993,686 2,954,420
2,930,000 Vizient Inc. Initial Term 6.250 Feb-13-2023 2,842,973 2,953,197
49,514,325 49,394,278
Industrial Other —5.7%
6,175,071 Allflex Holdings III Inc. First Lien Initial Term 4.250 Jul-17-2020 6,130,305 6,108,176
5,401,820 Gardner Denver Inc. Initial Dollar Term 4.250 Jul-30-2020 5,363,943 4,902,152
6,114,618 Gates Global LLC Initial Dollar Term 4.250 Jul-05-2021 6,001,008 5,782,137
2,832,061 Generac Power Systems Inc. Term B 3.500 Jun-01-2020 2,825,837 2,815,542
2,801,700 Hilex Poly Co. LLC First Lien Term 6.000 Dec-06-2021 2,777,961 2,801,700
3,213,643 Intelligrated Inc. First Lien New Term 6.000 Jul-30-2018 3,216,132 3,185,524
9,647,363 Laureate Education Inc. New Series 2018 Extended
Term 5.000 Jun-15-2018 9,451,930 8,369,087
5,656,017 Lineage Logistics LLC 4.500 Apr-07-2021 5,624,743 4,779,334
7,259,134 Nord Anglia Education Finance LLC Initial Term 5.000 Mar-31-2021 7,245,011 7,132,099
48,636,870 45,875,751
Lodging — 0.9%
1,993,509 Hilton Worldwide Finance LLC Initial Term 3.500 Oct-26-2020 1,981,372 1,996,499
4,204,341 La Quinta Intermediate Holdings LLC Initial Term 3.750 Apr-14-2021 4,193,579 4,144,778
1,185,000 NCL Corp. Ltd. Term B 4.000 Nov-19-2021 1,180,084 1,183,756
7,355,035 7,325,033
Media Entertainment —2.7%
3,930,000 Checkout Holding Corp. First Lien Term B 4.500 Apr-09-2021 3,946,667 3,373,249
5,647,176 Mcgraw-Hill Global Education Holdings LLC Term
B 4.750 Mar-22-2019 5,695,583 5,624,237
1,738,000 RentPath LLC First Lien Term 6.250 Dec-17-2021 1,708,333 1,412,125
1,994,663 Univision Communications Inc. 2013 Incremental
Terms 4.000 Mar-01-2020 1,994,738 1,977,211
9,372,994 Univision Communications Inc. Replacement First
Lien Term 4.000 Mar-01-2020 9,246,815 9,292,658
22,592,136 21,679,480
Metals & Mining — 0.5%
2,576,923 Bowie Resource Holdings LLC First Lien Initial
Term 6.750 Aug-17-2020 2,606,187 2,319,231
484,982 Fairmount Santrol Inc. Tranche B-2 Term 4.500 Sep-05-2019 487,952 259,465
2,984,812 Westmoreland Coal Co. 7.500 Dec-16-2020 2,844,760 1,798,349
5,938,899 4,377,045
Midstream — 0.8%
6,983,650 HFOTCO LLC Tranche B Term 4.250 Aug-19-2021 6,955,562 6,355,121
Oil Field Services — 0.3%
8,498,106 Pacific Drilling SA, 4.500 Jun-03-2018 7.917,346 2,719,394
Packaging —2.3%
6,764,076 Bway Holding Co. Initial Term 5.500 Aug-14-2020 6,770,858 6,578,064
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TERM LOANS (FUNDED) (Continued) ~
Packaging (Continued)
7,434,987 Consolidated Container Co. LLC 5.000% Jul-03-2019 $ 7,420,619 $ 6,858,775
5,594,800 Printpack Holdings Inc. First Lien Term 6.000 May-29-2020 5,616,107 5,566,826
19,807,584 19,003,665
Paper — 0.7%
5,987,256 Xerium Technologies Inc. Initial Term 6.250 May-17-2019 6,012,318 5,852,543
Pharmaceuticals —4.0%
4,880,169 Akorn Inc. 6.000 Apr-16-2021 4,893,526 4,874,069
3,201,367 Catalent Pharma Solutions Inc. Dollar Term 4.250 May-20-2021 3,208,023 3,203,618
5,412,236 Immucor Inc. Term B-2 5.000 Aug-17-2018 5,103,694 5,249,870
4,188,350 Jaguar Holding Co. II Initial Term 4.250 Aug-18-2022 4,168,982 4,156,937
5,041,900 Lantheus Medical Imaging Inc. Initial Term 7.000 Jun-30-2022 4,984,120 4,411,662
10,903,206 Valeant Pharmaceuticals International Series F-1
Tranche B Term # 4.000 Apr-01-2022 10,588,325 10,273,995
32,946,670 32,170,151
REITS —0.6%
4,739,175 Communications Sales & Leasing Inc. 5.000 Oct-24-2022 4,654,540 4,598,185
Restaurants — 0.7%
5,928,087 CEC Entertainment Inc. First Lien Term B 4.250 Feb-15-2021 5,882,585 5,778,035
Retailers — 8.7%
8,362,431 Academy Ltd. Initial Term 5.000 Jul-01-2022 8,328,881 7,989,105
5,379,766 Bass Pro Group LLC 4.000 Jun-05-2020 5,386,096 5,191,474
7,759,306 CWGS Group LLC 5.750 Feb-20-2020 7,815,774 7,696,262
7,388,660 Dollar Tree Inc. Term B-1 3.500 Jul-06-2022 7,435,610 7,392,124
1,950,000 Dollar Tree Inc. Term B-2 4.250 Jul-06-2022 1,950,000 1,955,390
5,805,417 J Crew Group Inc. Initial 4.000 Mar-05-2021 5,360,190 4,558,462
7,026,431 Kate Spade & Co. Initial Term 4.000 Apr-12-2021 6,926,092 6,942,992
4,653,097 Michaels Stores Inc. First Lien Term 4.000 Jan-28-2020 4,638,570 4,663,278
2,954,431 Michaels Stores Inc. Term B 3.750 Jan-28-2020 2,898,801 2,952,276
10,966,261 Neiman Marcus Group Ltd. LLC Other Term 4.250 Oct-26-2020 10,810,595 10,073,728
2,940,000 Petco Animal Supplies Inc. Tranche B-1 Term 5.750 Jan-26-2023 2,882,302 2,937,245
7,453,574 PetSmart Inc. Tranche B-1 4.250 Mar-11-2022 7,437,621 7,432,145
1,811,700 TOMS Shoes LLC 6.500 Oct-30-2020 1,664,757 1,168,546
73,535,289 70,953,027
Technology — 5.4%
9,496,506 Compucom Systems Inc. 4.250 May-11-2020 8,539,564 6,679,206
3,429,471 Eastman Kodak Co. Senior Secured First Lien Term 7.250 Sep-03-2019 3,469,982 3,286,575
7,871,012 First Data Corp. 2018 New Dollar Term 3.931 Mar-23-2018 7,832,103 7,865,526
1,000,000 First Data Corp. 2018B Second New Term 3.931 Sep-24-2018 988,085 998,542
3,000,000 First Data Corp. 2021 Extended USDTerm 4431 Mar-24-2021 2,982,715 2,996,439
2,890,000 First Data Corp. First Lien Term # 0.000 Mar-24-2021 2,882,775 2,886,570
3,061,118 Infinity Acquisition LLC Initial Term 4.000 Aug-06-2021 3,034,513 2,923,368
4,858,085 Kronos Incorporated Incremental Term (First Lien) 4.500 Oct-30-2019 4,883,282 4,832,580
1,810,000 On Semiconductor Corp First Lien Term B # 0.000 Mar-31-2023 1,755,350 1,816,335
2,134,886 Sophia LP Closing Date Term 4.750 Sep-30-2022 2,124,858 2,102,863
7,150,000 Western Digital Corp First Lien Term B # 0.000 Mar-16-2023 6,935,500 7,074,031
45,428,727 43,462,035
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TERM LOANS (FUNDED) (Continued) ~
Transportation Services — 1.9%

$ 5,300,000 Commercial Barge Line Co. Initial Term 9.750% Nov-12-2020  $ 5,033,389 $ 4,783,250
6,880,936 Hertz Corp. Tranche B-2 Term 3.000 Mar-12-2018 6,808,168 6,854,058
4,130,000 XPO Logistics Inc. Senior Secured 5.500 Nov-01-2021 4,051,685 4,153,231

15,893,242 15,790,539
Wireless — 0.4%
3,381,525 T-Mobile USA Inc. Senior Lien Term 3.500 Nov-09-2022 3,365,417 3,398,903
Wirelines — 0.6%
1,230,000 Level 3 Financing Inc. Tranche B-11 2022 3.500 May-31-2022 1,227,269 1,229,359
4,000,000 Level 3 Financing Inc. Tranche B-111 2019 4.000 Aug-01-2019 3,990,529 4,012,500
5,217,798 5,241,859
TOTAL TERM LOANS (FUNDED) 689,462,903 659,535,777
TOTAL INVESTMENTS -93.1% $ 798,377,234 $§ 755,741,699
OTHERASSETS IN EXCESS OF LIABILITIES - 6.9% 55.890.358
NET ASSETS - 100.0% $ 811,632,057
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, 2016.

# All or a portion of term loan securities that had not settled as of March 31, 2016.

Unless otherwise indicated, investments are domiciled in the United States.



HIRRY =Ty b-KENVH/O—Y (FT7237F7) T7UR

Forward Foreign Currency Contracts

RER HEIHEF ZiERH 324 REB S
Apr-06-2016 JPMorgan Chase Bank, N.A. IPY 567,604,000  USD 5,000,000 $ 51,042
51,042
REH HEIHEF ZEEH i REH T i
Apr-06-2016 Bank of America, N.A. JPY  2,016,221,500 USD 17,764,692 $ 177,429
Apr-06-2016 Citibank, N.A. JPY 517,241,700  USD 4,559,100 43,774
Apr-06-2016 JPMorgan Chase Bank, N.A. JPY 12,086,499,132 USD 106,504,462 1,051,892
Apr-06-2016 Royal Bank of Canada JPY 11,156,639,404 USD 98,329,043 952,597
Apr-06-2016 UBS AG JPY 916,239,230  USD 8,075,082 78.424
2.304.116
Total Net Unrealized Gain on Forward Foreign Currency Contracts 2.253.074
Currency Legend
JPY - JapaneseYen
USD -  US. Dollar
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