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12,575 Brock Holdings Il Inc 113,174 0.17
16,817  Covia Holdings Corp 232,640 0.35
9,326 iHeartMedia Inc Class A 57,168 0.09
1,014 Riverbed Technology Inc 766 0.00
iEtkaat 403,748 0.61
A
AL iR PRI Ll v s
ERERRAES2.06% (20214E12 431 HAt: 3.30%)
a1—n
104,964  Carlyle Euro CLO 2022-3 DAC Series 2022-3X Class D 8.19% 13/01/2035 100,461 0.15
116,627 Palmer Square European Loan Funding Series 2021-1X Class E 7.33% 15/04/2031 107,954 0.17
75,808 Palmer Square European Loan Funding Series 2021-1X Class F 9.83% 15/04/2031 65,317 0.10
a—odfEk 273,732 0.42
B2
174,941 522 Funding CLO Ltd Series 2020-6X Class ER 10.83% 23/10/2034 142,866 0.22
58,314 AIMCO CDO Series 2020-12X Class ER 9.96% 17/01/2032 53,262 0.08
116,627 AIMCO CLO Series 2017-AX Class E 10.49% 20/04/2034 103,155 0.15
349,831 Betony CLO 2 Ltd 2018-1X Class D 10.06% 30/04/2031 298,347 0.45
174,941  Canyon CLO Ltd Series 2018-1X Class E 9.83% 15/07/2031 136,705 0.21
145,784 Invesco CLO Ltd Series 2021-1X Class E 10.54% 15/04/2034 132,349 0.20
85,721 RR 12 Ltd Series 2020-12X Class DR2 10.80% 15/01/2036 78,481 0.12
69,976  Symphony CLO XXIV Ltd Series 2020-24X Class E 11.32% 23/01/2032 63,091 0.09
87,470  Symphony CLO XXV Ltd Series 2021-25X Class E 10.73% 19/04/2034 76,854 0.12
KBV EE 1,085,110 1.64
BRSOt 1,358,842 2.06

HE(H4.74% (2021412 H 31 Bt 2.84%)

1—n
135,171  United Group BV 6.52% 01/02/2029 125,377 0.19
a—n&Et 125,377 0.19
EHRVR
84,088 Allied Universal Holdco LLC/Allied Universal Finance Corp/Atlas Luxco 4 Sarl 4.88% 01/06/2028 80,205 0.12
R FEE 80,205 0.12
KREV
226,840  Ahlstrom-Munksjo Holding 3 Oy 4.88% 04/02/2028 184,634 0.28
144,618 Altice Financing SA 5.00% 15/01/2028 116,728 0.18
186,603  Altice France SA 5.50% 15/01/2028 146,534 0.22
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131,789 APX Group Inc 6.75% 15/02/2027 127,057 0.19
195,350 Banijay Entertainment SASU 5.38% 01/03/2025 184,915 0.28
144,618  Bank of America Corp 6.13% 29/12/2049 142,268 0.22
296,542  Brock Holdings Ill Inc 15.00% 24/04/2024 296,542 0.45
109,046 Consolidated Communications Inc 5.00% 01/10/2028 80,560 0.12
87,004 Cumulus Media New Holdings Inc 6.75% 01/07/2026 73,221 0.1
102,632 G Global Finance Plc 8.50% 30/10/2025 95,776 0.14
261,046 Global Aircraft Leasing Co Ltd 6.50% 15/09/2024 222,451 034
165,027 JPMorgan Chase & Co 4.60% 29/12/2049 145,843 0.22
197,683  Legends Hospitality Holding Co LLC/Legends Hospitality Co-Issuer Inc 5.00% 01/02/2026 176,185 0.27
90,969 Mauser Packaging Solutions Holding Co 5.50% 15/04/2024 88,631 0.13
152,782 NCL Corp Ltd 5.88% 15/02/2027 132,531 0.20
94,468 Scientific Games International Inc 7.00% 15/05/2028 90,284 0.14
123,042 Six Flags Entertainment Corp 4.88% 31/07/2024 118,658 0.18
243,751 Summit Midstream Holdings LLC/Summit Midstream Finance Corp 8.50% 15/10/2026 231,680 0.35
193,018 Trivium Packaging Finance BV 5.50% 15/08/2026 177,314 0.27
95,051 XHRLP 6.38% 15/08/2025 91,538 0.14
K EVER 2,923,350 4.43
ERESE 3,128,932 4.74
Z—10—/ 82.08% (2021412 H 31 HA¥: 91.71%)
d—u
77,745  Aernnova Aerospace SAU 5.44% 26/02/2027 75,174 0.1
19,935 Aernnova Aerospace SAU 5.63% 26/02/2027 19,275 0.03
154,997 BCP V Modular Services Holdings IV Ltd 6.70% 15/12/2028 154,746 0.24
196,867 EG Group Ltd 9.75% 30/04/2027 180,101 0.27
229,283  Entain Plc 0.00% 30/06/2028 241,644 0.37
93,521 GTT Communications BV 0.00% 31/05/2025 51,402 0.08
233,254 GVC Holdings Plc 4.40% 29/03/2024 246,980 0.37
184,685 Iris BidCo GmbH 6.61% 29/06/2028 170,919 0.26
a—naEt 1,140,241 1.73
FRVF
302,997 CD&R Firefly Bidco Ltd 6.54% 23/06/2025 335,722 0.51
181,355 Constellation Automotive Group Ltd 9.19% 27/07/2029 90,144 0.13
105,079  EG Group Ltd 8.45% 07/02/2025 114,369 0.17
182,553  WSH Services Holding Ltd 7.96% 16/03/2026 196,718 030
TRV RER 736,953 1.1
V%
206,430  AAdvantage Loyality IP Ltd 8.99% 031
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251,858  Adient US LLC 7.63% 10/04/2028 249,616 0.38
295,169  AEA International Holdings (Luxembourg) Sarl 8.50% 07/09/2028 292,955 0.44
232,910 AG Group Holdings Inc 8.14% 29/12/2028 223,012 0.34
290,066 Ahead DB Holdings LLC 8.48% 18/10/2027 280,820 0.43
230,153 Al Convoy (Luxembourg) Sarl 8.17% 18/01/2027 227,420 0.34
422,298 Air Canada 8.13% 11/08/2028 418,668 0.63
244,735  Alliant Holdings Intermediate LLC 7.85% 05/11/2027 239,534 0.36
235,162  Allied Universal Holdco LLC 8.17% 12/05/2028 223,875 0.34
245,497  Alterra Mountain Co 7.88% 17108/2028 243,119 0.37
325,209 Altice France SA 8.65% 14/08/2026 303,394 0.46
355,987  Amentum Government Services Holdings LLC 8.12% 15/02/2029 347,755 0.53
184,156  American Airlines Inc 6.14% 27/06/2025 177,509 0.27
239,333 Anchor Packaging LLC 8.38% 18/07/2026 229,461 0.35
133,357  Apex Group Treasury Ltd 8.26% 27/07/2028 127,690 0.19
174,646  Apex Tool Group LLC 9.67% 08/02/2029 150,823 0.23
102,049  Apex Tool Group LLC 14.42% 08/02/2030 80,958 0.12
167,360 AppLovin Corp 0.00% 15/08/2025 161,589 0.24
148,525 APX Group Inc 6.73% 10/07/2028 147,202 0.22
341,761 Artera Services LLC 8.23% 06/03/2025 281,100 0.43
149,165 Ascend Learning LLC 7.88% 11/12/2028 141,406 0.21
196,517  Ascend Learning LLC 10.13% 10/12/2029 170,068 0.26
245,433 ASP Dream Acquisition Co LLC 8.67% 15/12/2028 237,456 0.36
543,482 Asurion LLC 9.63% 20/01/2029 425,664 0.64

18,698 athenahealth Group Inc 4.58% 15/02/2029 16,929 0.03
439,075 athenahealth Group Inc 7.82% 15/02/2029 397,521 0.60
242,172 Auris Luxembourg Il Sarl 8.68% 27/02/2026 217,350 0.33

11,904 Aveanna Healthcare LLC 0.00% 17/07/2028 9,220 0.01
169,952  Aveanna Healthcare LLC 8.14% 17107/2028 131,628 0.20
244,917  Aveanna Healthcare LLC 11.39% 10/12/2029 146,950 0.22
320,055 Avis Budget Car Rental LLC 7.92% 16/03/2029 316,056 0.48
127,741 AZZ Inc 8.67% 13/05/2029 127,881 0.19
184,640 BCP Renaissance Parent LLC 7.82% 02/11/2026 183,222 0.28
274,859  BCPE Empire Holdings Inc 8.38% 11/06/2026 268,503 0.41
187,089 Bella Holding Co LLC 0.00% 10/05/2028 177,080 0.27
340,673 Blackstone Mortgage Trust Inc 7.82% 09/05/2029 334,712 0.51

8,625 Bright Bidco BV 0.00% 28/02/2023 7,576 0.01
119,370 Bright Bidco BV 0.00% 30/06/2024 40,437 0.06
170,432 Brown Group Holdings LLC 7.91% 02/07/2029 170,152 0.26
130,471 Carnival Corp 7.63% 18/10/2028 122,512 0.19
125,169 Cast & Crew LLC 8.07% 29/12/2028 123,698 0.19
285,736  Central Parent Inc 9.08% 06/07/2029 283,642 0.43
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265,704  Chariot Buyer LLC 7.63% 03/11/2028 251,090 038
253,081 Chart Industries Inc 0.00% 07/12/2029 250,868 038
311,367 Charter Next Generation Inc 8.13% 01/12/2027 303,023 0.46
230,883  Circor International Inc 9.88% 20/12/2028 224,100 0.34
377,872 Citco Funding LLC 7.55% 27/04/2028 375,982 0.57
162,504 Cloudera Inc 8.13% 08/10/2028 153,745 0.23
149,283  Cloudera Inc 10.38% 08/10/2029 125,211 0.19
136,096 CNT Holdings | Corp 7.24% 08/11/2027 132,073 0.20
141,119 CNT Holdings | Corp 10.49% 06/11/2028 133,828 0.20
145,101  Coherent Corp 7.13% 02/07/2029 143,940 0.22
173,461 Commscope Inc 7.63% 06/04/2026 163,964 0.25
146,963  Connect Finco Sarl 7.89% 11/12/2026 145,570 0.22
241,354 ConnectWise LLC 7.88% 29/09/2028 229,889 035
193,388 Consolidated Communications Inc 0.00% 02/10/2027 171,390 0.26
277,748  Constant Contact Inc 7.91% 10/02/2028 246,154 037
393,465 ConvergeOne Holdings Corp 9.38% 04/01/2026 230,580 035
132,955  ConvergeOne Holdings Corp 12.88% 04/01/2027 59,830 0.09
203,310 Covia Holdings LLC 7.75% 31/07/2026 196,851 0.30
267,181 CQP Holdco LP 8.48% 05/06/2028 266,346 0.40
157,019  Crosby US Acquisition Corp 9.50% 26/06/2026 150,444 0.23
222,746  CSC Holdings LLC 6.57% 17/07/2025 211,274 032
104,381 CSC Holdings LLC 6.82% 15/04/2027 93,552 0.14
229,187  Curium BidCo Sarl 8.98% 02/12/2027 224,030 0.34
200,417  Cyxtera DC Holdings Inc 7.36% 01/05/2024 171,795 0.26
108,366 Deerfield Dakota Holding LLC 8.07% 09/04/2027 101,475 0.15
147,129 Diamond Sports Group LLC 7.57% 24/08/2026 18,882 0.03
321,898 Dispatch Acquisition Holdings LLC 8.98% 27/03/2028 273,613 0.41
243,028 Eastern Power LLC 8.48% 02/10/2025 217,493 033
216,926 Edelman Financial Center LLC 11.13% 20/07/2026 196,144 030
148,999  Edelman Financial Engines Center LLC 7.88% 07/04/2028 139,426 0.21

51,180 Edgewater Generation LLC 8.13% 13/12/2025 48,724 0.07
246,654  EFS Cogen Holdings | LLC 8.24% 01/10/2027 237,800 0.36
245,355  Eisner Advisory Group LLC 9.69% 28/07/2028 233,087 035

82,498 Element Materials Technology Group US Holdings Inc 0.00% 22/06/2029 80,814 0.12
178,746  Element Materials Technology Group US Holdings Inc 8.93% 22/06/2029 175,097 0.27
188,264 Emerald Expositions Holding Inc 6.88% 22/05/2024 184,498 0.28
269,084  Endurance International Group Holdings Inc 7.72% 10/02/2028 242,848 0.37
213,566  Engineered Components and Systems LLC 10.29% 02/08/2028 189,540 0.29

84,935 Engineered Machinery Holdings Inc 8.48% 19/05/2028 82,374 0.12
196,517  Engineered Machinery Holdings Inc 11.23% 21/05/2029 179,485 0.27
437,976  Envision Healthcare Corp 0.00% 31/03/2027 153,292 0.23
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373,766  Envision Healthcare Corp 8.33% 31/03/2027 99,670 0.15

97,647  Envision Healthcare Corp 12.61% 31/03/2027 87,455 0.13
321,814  Epicor Software Corp 7.63% 30/07/2027 309,727 0.47
157,430 FCG Acquisitions Inc 8.48% 31/03/2028 150,100 0.23

93,885 FCG Acquisitions Inc 11.48% 30/03/2029 88,721 0.13
145,508  FINThrive Software Intermediate Holdings Inc 8.38% 18/12/2028 123,803 0.19
143,451  FINThrive Software Intermediate Holdings Inc 11.13% 17/12/2029 110,323 0.17
264,974 First Brands Group LLC 837% 30/03/2027 252,123 038
194,572 First Brands Group LLC 11.87% 30/03/2028 176,412 0.27
273,713  Flexera Software LLC 8.14% 03/03/2028 263,364 0.40
252,396 Floworks International LLC 10.04% 27/12/2028 234,728 0.36
213,428 Flutter Entertainment Plc 8.09% 22/07/2028 212,805 032
332,720 Focus Financial Partners LLC 7.57% 30/06/2028 329,462 0.50
328,305 Formula One Management Ltd 7.57% 15/01/2030 328,552 0.50
177,756  Foundational Education Group Inc 8.59% 31/08/2028 159,980 0.24

98,550  Foundational Education Group Inc 11.34% 31/08/2029 78,840 0.12
229,755  Four Seasons Holdings Inc 0.00% 30/11/2029 230,083 0.35
264,153  Freeport LNG Investments LLLP 7.74% 21/12/2028 251,790 0.38
296,684  Frontier Communications Corp 8.50% 01/05/2028 284,102 0.43
385,363  Gainwell Acquisition Corp 8.73% 01/10/2027 362,723 0.55
260,078  Galaxy US Opco Inc 9.07% 29/04/2029 236,021 0.36
328,154 Garda World Security Corp 8.93% 30/10/2026 320,115 0.48
293,747 Gates Global LLC 7.82% 16/11/2029 292,187 0.44
114,280  Genesys Cloud Services Holdings I LLC 8.38% 01/12/2027 109,971 0.17
413,238 Granite Generation LLC 8.13% 09/11/2026 402,390 0.61
283,053  Great Outdoors Group LLC 8.13% 06/03/2028 272,615 0.41
342,629 Groupe Solmax Inc 9.48% 29/05/2028 286,095 043
272,131 GTT Communications Inc 0.00% 31/05/2025 126,541 0.19
223,924  Guggenheim Partners Investment Management Holdings LLC 7.57% 12/12/2029 221,686 0.34
137,276  Hayward Industries Inc 7.67% 30/05/2028 132,643 0.20
172,787 Hercules Achievement Inc 7.88% 16/12/2024 167,021 0.25
256,827 Herschend Entertainment Co LLC 8.19% 27/08/2028 254,901 0.39
123,801 Hertz Corp B Term Loan 7.63% 30/06/2028 121,600 0.18

23,687 Hertz Corp C Term Loan 7.63% 30/06/2028 23,266 0.04
95,205 Hoffmaster Group, Inc 8.73% 21/11/2023 86,923 0.13
291,208 Hub International Ltd 7.53% 25/04/2025 288,991 0.44
98,935 Hyland Software Inc 10.63% 07/07/2025 94,087 0.14
92,478  Icebox Holdco Il Inc 8.23% 22/12/2028 85,658 0.13
181,938 Icebox Holdco Il Inc 11.48% 211212029 161,925 0.25
166,464 1GT Holding IV AB 8.13% 31/03/2028 163,551 0.25
149,866 iHeartCommunications Inc 7.38% 01/05/2026 137,830 0.21




HE - KEN>»oO-2 -7 F (BEANYZHY) 15-03

AT =i 3o

JAHE AR =¥ FME XKERV (%)
Z—LB—/ 82.08% (20214:12 4 31 B 91.71%) (¥t &)
KEIV @KEE)

183,105  Impala Bidco 0 Ltd 0.00% 08/06/2028 169,372 0.26
199,313 Imprivata Inc 8.13% 01/12/2027 192,287 0.29
233,454 Ineos US Finance LLC 0.00% 08/11/2027 230,244 0.35
360,704 Ingram Micro Inc 8.23% 30/06/2028 356,196 0.54
209,221 Intrado Corp 8.41% 10/10/2024 193,297 0.29
171,879  Ivanti Software Inc 8.73% 01/12/2027 136,108 0.21
160,614  Ivanti Software Inc 9.01% 01/12/2027 127,906 0.19
178,843  Kenan Advantage Group Inc 8.13% 24/03/2026 174,787 0.26
99,133 Kenan Advantage Group Inc 11.63% 01/09/2027 92,029 0.14
110,942  Kestrel Acquisition LLC 8.64% 02/06/2025 108,100 0.16
77,557  KKR Apple Bidco LLC 10.13% 21/09/2029 75,230 0.11
244,735 LaserShip Inc 9.23% 07/05/2028 177,330 0.27
96,217  LaserShip Inc 12.23% 07/05/2029 58,693 0.09
259,838  Learning Care Group (US) No 2 Inc 7.64% 13/03/2025 242,397 0.37
178,093  Lids Holdings Inc 10.11% 14/12/2026 167,408 0.25
121,292 LifePoint Health Inc 8.16% 16/11/2025 114,636 0.17
276,773  Lightstone Holdco LLC B Term Loan 10.07% 01/02/2027 254,631 0.39
16,668  Lightstone Holdco LLC C Term Loan 10.07% 01/02/2027 15,335 0.02
191,492  Lonestar Il Generation Holdings LLC B Term Loan 9.38% 20/04/2026 187,064 0.28
31,710 Lonestar Il Generation Holdings LLC C Term Loan 9.38% 20/04/2026 30,977 0.05
321,987 LS Group Opco Acquisition LLC 6.58% 02/11/2027 318,365 0.48
227,423 M6 ETX Holdings Il Midco LLC 9.16% 19/09/2029 227,672 034
196,779  Mandolin Technology Intermediate Holdings Inc 8.16% 31/07/2028 184,480 0.28
99,133 Mandolin Technology Intermediate Holdings Inc 10.91% 30/07/2029 89,715 0.14
236,488 Marnix SAS 6.79% 04/08/2028 225,404 0.34
236,925 Mauser Packaging Solutions Holding Co 137% 03/04/2024 231,792 035
243,060 Maverick Bidco Inc 8.16% 18/05/2028 231,008 035
435,497  McAfee Corp 7.97% 01/03/2029 406,567 0.62
267,884  McGraw-Hill Education Inc 8.32% 28/07/2028 252,898 038
293,271 Medallion Midland Acquisition LLC 8.59% 18/10/2028 291,116 0.44
201,416  Mercury Borrower Inc 8.25% 02/08/2028 192,941 0.29
156,391 MHI Holdings LLC 9.38% 21/09/2026 155,316 0.24
224,411 MI Windows and Doors LLC 7.92% 18/12/2027 222,540 0.34
232,026  Misys Ltd 6.87% 13/06/2024 205,826 031
196,443  Motion Acquisition Ltd B1 Term Loan 7.98% 12/11/2026 187,869 0.28
25,672 Motion Acquisition Ltd B2 Term Loan 7.98% 12/11/2026 24,551 0.04
383,219  MPH Acquisition Holdings LLC 8.98% 01/09/2028 329,090 0.50
88,803 National Mentor Holdings Inc 8.33% 02/03/2028 62,557 0.09
3,138  National Mentor Holdings Inc 8.48% 02/03/2028 2,211 0.00
188,936 National Mentor Holdings Inc 11.98% 02/03/2029 125,879 0.19
270,212 Nautilus Power LLC 8.63% 16/05/2024 207,874 031
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253,933 Netsmart Inc 8.38% 01/10/2027 245,204 037
326,556  Nomad Foods Ltd 8.23% 12/11/2029 326,182 0.49
292,431 Oceankey (US) Il Corp 7.88% 15/12/2028 268,525 0.41
199,837 OCM System One Buyer CTB LLC 8.73% 02/03/2028 192,844 0.29
246,083  OEG Borrower LLC 9.60% 18/06/2029 240,546 0.36
316,208 Olympus Water US Holding Corp 8.50% 09/11/2028 304,394 0.46
303,408 Optiv Inc 7.42% 01/02/2024 290,956 0.44
155,697  Optiv Inc 11.42% 31/01/2025 145,285 0.22
257,174 Orion Advisor Solutions Inc 8.16% 24/09/2027 234,993 0.36
307,312 Oscar Acquisition Co LLC 9.18% 29/04/2029 291,756 0.44
264,101  Ozark Holdings LLC 8.13% 16/12/2027 243,303 0.37
252,558  Packaging Coordinators Midco Inc 8.23% 30/11/2027 240,157 0.36
294,438  Pactiv Evergreen Inc 7.63% 24/09/2028 291,024 0.44
251,681  PAl Holdco Inc 8.16% 28/10/2027 223,211 0.34
101,982  Paradocs Holding Sarl 8.06% 17/02/2028 99,368 0.15

19,242  Parkway Generation LLC 0.00% 18/02/2029 19,041 0.03
148,118  Parkway Generation LLC 9.07% 18/02/2029 146,008 0.22
253,556  Pearls (Netherlands) Bidco BV 7.84% 26/02/2029 246,900 0.37
174,295 PECF USS Intermediate Holding Il Corp 8.63% 15/12/2028 145,984 0.22
449,860 Peraton Corp 8.13% 01/02/2028 440,114 0.67
139,264  Peraton Corp 12.09% 01/02/2029 133,101 0.20
232,041 Petco Health and Wellness Co Inc 7.83% 03/03/2028 225,588 0.34
324,202 PetSmart LLC 8.13% 11/02/2028 318,223 0.48
273,721 PetVet Care Centers LLC 7.88% 14/02/2025 258,092 0.39
92,354  PetVet Care Centers LLC 10.63% 13/02/2026 85,312 0.13
269,307  Phoenix Newco Inc 7.63% 15/11/2028 259,956 0.39
193,601 Playtika Holding Corp 0.00% 13/03/2028 185,252 0.28
239,070  PMHC Il Inc 8.49% 23/04/2029 203,271 031
338,767 Polaris Newco LLC 8.73% 02/06/2028 309,972 0.47
186,130  Potters Industries LLC 8.73% 14/12/2027 182,873 0.28
403,342 Prairie ECI Acquiror LP 9.13% 11/03/2026 393,146 0.60
171,277  Pro Mach Group Inc 8.38% 31/08/2028 166,974 0.25
257,970 Project Ruby Ultimate Parent Corp 7.63% 10/03/2028 244,495 0.37
146,950  Proofpoint Inc 10.98% 31/08/2029 141,869 0.21
226,883 Quantum Health Inc 8.88% 221212027 196,254 0.30
148,534  QUIKRETE Holdings Inc 7.38% 11/06/2028 147,571 0.22
122,972 Radiate Holdco LLC 7.63% 25/09/2026 100,459 0.15
145,784  RealPage Inc 10.88% 23/04/2029 140,955 0.21
253,943 Redstone HoldCo 2 LP 9.11% 27/04/2028 177,034 0.27
194,184  Redstone HoldCo 2 LP 12.11% 27/04/2029 98,428 0.15
92,719 Renaissance Holding Corp 11.38% 29/05/2026 86,769 0.13
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230,442  Ring Container Technologies Group LLC 7.88% 12/08/2028 227,851 0.34
116,987 Riverbed Technology LLC 10.54% 07/12/2026 50,568 0.08
212,166  S&S Holdings LLC 9.29% 11/03/2028 193,956 0.29
93,885 S&S Holdings LLC 13.04% 09/03/2029 85,435 0.13
54,678 Sabre GLBL Inc 9.42% 30/06/2028 50,680 0.08
122,964  Safe Fleet Holdings LLC 8.17% 23/02/2029 119,198 0.18
92,501  Safe Fleet Holdings LLC 11.14% 02/02/2026 84,609 0.13
248,999  Scientific Games Holdings LP 7.10% 04/04/2029 238,067 0.36
239,597  SCIH Salt Holdings Inc 8.41% 16/03/2027 233,521 035
179,995 Seren BidCo AB 8.23% 16/11/2028 174,145 0.26
8 Service Logic Acquisition Inc 8.41% 29/10/2027 8 0.00
247,174 Sharp Midco LLC 8.73% 31/12/2028 235,433 0.36
237,613 Sophia LP 8.23% 07/10/2027 229,892 035
92,719 Sound Inpatient Physicians Inc 11.13% 26/06/2026 73,306 0.1
133,689  Southern Veterinary Partners LLC 8.38% 05/10/2027 128,397 0.19
247,500  Sovos Brands Intermediate Inc 7.91% 08/06/2028 241,726 037
264,334 Sparta US Holdco LLC 7.39% 02/08/2028 257,946 0.39
150,047  SPX Flow Inc 8.92% 05/04/2029 140,536 0.21
363,807 SRS Distribution Inc 7.88% 02/06/2028 348,704 0.53
150,999  Star US Bidco LLC 8.98% 17/03/2027 144,204 0.22
326,556 Starwood Property Mortgage LLC 1.57% 18/11/2027 322,474 0.49
244,735 Summer (BC) Bidco B LLC 9.23% 0471212026 227,808 034
166,189  Summit Behavioral Healthcare LLC 9.45% 24/11/2028 157,049 0.24
97,967 Summit Behavioral Healthcare LLC 12.45% 26/11/2029 87,190 0.13
230,243 Sunshine Luxembourg VIl Sarl 8.48% 01/10/2026 221,066 033
245,974 Superannuation and Investments Finco Pty Ltd 8.13% 01/12/2028 242,668 0.37
455,890 Team Health Holdings Inc 9.57% 02/03/2027 344,910 0.52
292,048 TEAM Services Group LLC 9.93% 20/12/2027 278,906 0.42
47,817 TEAM Services Group LLC 13.93% 18/12/2028 45,426 0.07
174,472 Tecta America Corp 8.69% 10/04/2028 167,929 0.25
96,801 Tecta America Corp 12.94% 09/04/2029 92,686 0.14
71,143 Telesat Canada 7.17% 07/12/2026 33,564 0.05
166,777  Token Buyer Inc 10.73% 31/05/2029 154,685 0.23
299,732 TransDigm Inc 7.83% 22/02/2027 299,077 0.45
169,150 TransMontaigne Operating Co LP 7.87% 171112028 166,243 0.25
42,928 Trident TPI Holdings Inc Tranche B-3 Delayed Draw Term Loan 0.00% 15/09/2028 41,326 0.06
301,331 Trident TPI Holdings Inc Tranche B-3 Initial Term Loan 0.00% 15/09/2028 290,086 0.44
145,660 UFC Holdings LLC 7.11% 29/04/2026 144,021 0.22
74,266  UKG Inc 7.00% 04/05/2026 70,831 0.1
295,067 UKG Inc 9.00% 03/05/2027 272,273 0.41
388,935 United AirLines Inc 8.11% 21/04/2028 385,128 0.58
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207,191

99,133
299,852
145,904

97,967
233,238

91,990
148,700
245,395
152,615
302,875
192,424

97,967
109,409
125,234

69,263
184,974
236,699
157,899
187,987
179,602
161,211
220,167
309,473
186,194
270,99
219,549

99,133

92,719
131,710
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Z—L1—1/ 82.08% (20214E12 4 31 HAF: 91.71%) (Kt &)

K FVHEE)

US Anesthesia Partners Inc

US Anesthesia Partners Inc

US Silica Co

USIC Holdings Inc

USIC Holdings Inc

Vaco Holdings LLC

Valcour Packaging LLC

Valcour Packaging LLC
Vector WP MidCo Inc

Verscend Holding Corp

ViaSat Inc

Vision Solutions Inc

Vision Solutions Inc

Voyage Australia Pty Ltd

W. R. Grace Holdings LLC
Wand Newco 3 Inc
WatchGuard Technologies Inc
WaterBridge Midstream Operating LLC
Waystar Technologies Inc
Weber-Stephen Products LLC
Weld North Education LLC
West Deptford Energy Holdings LLC
White Cap Supply Holdings LLC
William Morris Endeavor Entertainment LLC
Wilsonart LLC

Woof Holdings Inc

WWEX UNI TopCo Holdings LLC
WWEX UNI TopCo Holdings LLC
Zayo Group Holdings Inc

Zayo Group Holdings Inc

KRVAEERH
Z—La—r&Ek
BEAE

BESETEEN 26.17% (20214E12 31 HA:3.72%)

R S

€ 233,254 Us$ 231,379
£ 63,559 Us$ 72,090
IPY Hedged Classes

¥ 46,442,769 US$ 338,199

e
18/01/2023
18/01/2023

18/01/2023

W5 T

Société Générale

Westpac Banking Corp

UBS AG

22

7—RY

8.37%
11.62%
8.44%
7.88%
10.88%
9.73%
7.98%
11.23%
9.38%
8.38%
8.94%
8.36%
11.61%
7.74%
8.50%
7.38%
9.57%
9.13%
8.38%
7.63%
8.13%
8.13%
8.07%
7.14%
7.98%
8.10%
8.73%
11.73%
7.38%
8.57%

. ATEAE WL
WHE KRL %)

01/10/2028
01/10/2029
01/05/2025
12/05/2028
14/05/2029
21/01/2029
04/10/2028
04/10/2029
12/10/2028
27/08/2025
02/03/2029
24/04/2028
23/04/2029
20/07/2028
22/09/2028
05/02/2026
02/07/2029
22/06/2026
22/10/2026
30/10/2027
2111212027
03/08/2026
19/10/2027
18/05/2025
31/12/2026
2111212027
26/07/2028
26/07/2029
09/03/2027
09/03/2027

I

1
1

197,797
92,194
297,603
139,586
92,252
225,755
77,042
115,242
241,101
151,948
295,445
159,856
73,077
104,212
123,249
65,861
177,297
228,156
155,530
159,684
176,414
118,202
213,287
303,593
177,653
256,430
201,635
83,086
75,521
109,936
52,356,205
54,233,399
59,124,921

REFF

b 312
17,813
4,39

14,468

0.30
0.14
0.45
0.21
0.14
0.34
0.12
0.17
0.37
0.23
0.45
0.24
0.11
0.16
0.19
0.10
0.27
035
0.24
0.24
0.27
0.18
0.32
0.46
0.27
0.39
0.31
0.13
0.1
0.17
79.24
82.08
89.49

PR R
(%)

0.03
0.00

0.02
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ST XN W BGIHEF
JPY Hedged Classes (continued)
¥ 28,787,651,593 Us$ 201,343,716 18/01/2023  Westpac Banking Corp
RESETRIC IR D REBIRE &R

R CTREMBER S 5 Sk ot

28258 CTATEARERAE & h 2 SRR
AREIESEH(20.60%) (20214E 128 31 BA: (4.67%))

SEUE SR WHH  EEHET
Us$ 2,256,175 € 2,274,459 18/01/2023  Société Générale
Us$ 732,781 £ 651,452 18/01/2023  Westpac Banking Corp
JPY Hedged Classes
US$ 298,309 ¥ 43,309,367 18/01/2023  UBS AG
US$ 155,996,521 ¥ 22,301,612,178 18/01/2023  Westpac Banking Corp
HESERKRDRERBERAT

Hw 38 U T AEMERG E h 3 Sma A
728 U T AEM AR & 13 MRz

Z DfEE

RSN DIRAEC IR IR S % MR

TR

REBIF|2E
KRV

17,258,130
17,294,807

/A i -
KEV

76,419,728

REREL
KRV

(173,697)

(51,162)

(30,565)
(13,352,950)
(13,608,374)

AIEAE
32
(13,608,374)
62,811,354
3,264,581
66,075,935

MR R
(%)

26.12
26.17

PR R
(%)
115.66

(0.05)
(20.21)
(20.60)

PR RE R
(%)
(20.60)
95.06
4.94
100.00
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7 HR (20194E10815R) 9, 996 A0 1 74.9 11

8 8 (2020F10812H) 9, 986 A0 1 83.5 10
9HE (2021410812RH) 9, 980 A0 1 56. 1 5
108 (20225E10H128) 9, 976 A0.0 75. 7 5
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(HR H) A % %
20224108128 9,976 Z 75.7
10A% 9 975 A0.0 75.7
MAX 9 973 A0.0 75.7
12A% 9 971 A0, 1 75.7
0235 1 A% 9 972 A0.0 75.7
:ES 9 972 A0.0 75.7
3H% 9 973 A0.0 75.6
V:ES 9 972 A0.0 73.7
5 Bk 9 972 A0.0 3.7
6 B%k 9 971 N 69.8
7H% 9 970 A0, T 69,7
CES 9 969 A0 69.7
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20235108128 9, 970 AO. 1 69. 7
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