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Ck Rv) (M) Ck FL) ()
FB1SFHHEER
25, 251, 333. 80 2,803, 151 8.91 989
(20144£ 3 HKH)
2SR
19, 947, 064. 22 2,214, 324 6.21 689
(201543 A KH)
B ISFHEER
5, 009, 096. 97 556, 060 5.24 582
(20164£ 3 A KH)
AR
6, 452, 737. 43 716, 318 6. 32 702
(20174£ 3 AKH)
FLDFHEER
5, 054, 854. 76 561, 139 5.74 637
(201843 A KH)
201744 AR H 6, 286, 703. 62 697, 887 6.21 689
5 KA 6, 288, 221. 53 698, 055 6. 10 677
6 ARH 6, 107, 383. 66 677, 981 5.95 661
7 HKH 6, 513, 538. 99 723, 068 6. 34 704
S AHRH 6, 383, 362. 86 708, 617 6. 25 694
9 HRHA 6, 107, 877. 33 678, 035 6. 18 686
10H KA 5,715, 731. 44 634, 503 5.98 664
11HRKH 5, 698, 240. 90 632, 562 5.95 661
12HKH 5,219, 504. 94 579, 417 5. 84 648
201841 H R H 5, 353, 570. 10 594, 300 6. 12 679
2 ARH 5, 188, 381. 00 575, 962 5. 90 655
3 HKH 5, 054, 854. 76 561, 139 5.74 637
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Ck Fv) (M) Ck F) (M)
FB1SFHEER
166, 595, 904. 52 18, 493, 811 9.78 1,086
(201443 A KH)
B2 SFHEER
131, 829, 395. 83 14, 634, 381 9. 24 1,026
(201543 H K H)
3 RFAFER
72,217, 688. 22 8, 016, 886 8. 27 918
(20164F 3 A KH)
FASFHEER
75, 330, 306. 02 8, 362, 417 8. 81 978
(201743 A KH)
5 RNEHEE R
52,612, 781. 90 5, 840, 545 8. 54 948
(20184£ 3 AKH)
201744 HR A 76, 239, 005. 64 8, 463, 292 8.72 968
5 HKH 74, 380, 102. 61 8, 256, 935 8.70 966
6 HRH 71,613, 601. 26 7,949, 826 8. 66 961
7HRA 69, 462, 241. 08 7,711,003 8. 69 965
8 ARH 67, 726, 209. 09 7,518, 286 8. 62 957
9 HKH 65, 336, 872. 64 7,253, 046 8. 60 955
10HKH 63, 400, 869. 51 7,038, 131 8.61 956
11HEKH 61, 088, 576. 00 6, 781, 443 8. 59 954
124 KA 55, 329, 533. 71 6, 142, 132 8. 58 952
20184 1 HK H 55, 245, 678. 86 6, 132, 823 8. 60 955
2 HRHA 53, 584, 375. 38 5, 948, 402 8. 56 950
3HKRHA 52, 612, 781. 90 5, 840, 545 8. 54 948
M7 2 A
WG PERRFE (M) 1 [A347- 0 W& pEMRE (H)
1 SEAFEER
7,844,029, 971 9,737
(20144 3 AKH)
F2DFHEER
6, 131, 857, 300 9,185
(201543 A KH)
3 REHFER
3, 276, 500, 241 8, 165
(20164E 3 AKH)
B ASHEER
2,624, 491, 704 8, 580
(201753 A KH)
B L SFHEER
1,948, 310, 730 8, 144
(20184£ 3 H K H)
201744 AR H 2,607, 812, 908 8, 485
5 HKH 2,586, 041, 193 8, 442
6 HKH 2, 543, 785, 089 8, 392
7 HRH 2,526, 464, 696 8, 404
S HARH 2,437, 267, 382 8,323
9 HKH 2,299, 535, 385 8, 288
107 KH 2,238, 181, 939 8, 292
11HRH 2,147, 349, 038 8, 256
12HKH 2,051, 935, 635 8, 230
201841 HRKH 2, 038, 306, 249 8, 235
2 HKH 1,977,929, 661 8, 179
3 HKH 1, 948, 310, 730 8, 144
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A PERRKA 1 1720 W& pEAAS
(% RV) (M) (B R) (M)
FB1SFHEER
14, 679, 702. 77 1, 206, 818 9.83 808
(201443 A KH)
B2 SFHEER
16, 779, 113. 92 1,379, 411 9.31 765
(201543 H K H)
3 RFAFER
13, 756, 444. 90 1,130,917 8. 22 676
(20164F 3 A KH)
FASFHEER
18, 102, 438. 42 1, 488, 201 8. 60 707
(201743 A KH)
5 RNEHEE R
10, 183, 805. 08 837, 211 8.10 666
(20184£ 3 AKH)
201744 HR A 17, 908, 475. 08 1,472, 256 8. 49 698
5 HKH 17, 852, 034. 62 1, 467, 616 8. 45 695
6 HRH 17, 632, 749. 40 1, 449, 588 8. 40 691
7HRA 17,531, 028. 10 1, 441, 226 8. 40 691
8 ARH 17,189, 017. 16 1,413,109 8. 32 684
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KPMG

P.O. Box 483

Century Yard, Cricket Square
Grand Cayman KY1-1108
Cayman Islands

Telephane  +1 345 949 4800

Fax +1 345 9489 7164
Infernet www.kpmg, ky

Independent Audltors’ Report
The Trustee

Western Asset Bank Loan (Multi-Currency) Fund, a sub-Trust of Western Asset Offshare Funds

We have audited the accompanying financial statements of Waestern Asset Bank Loan (Multi-Currency) Fund
(the "Fund™), which comprise the statement of assets and liabilities as of March 31, 2018, and the related
statements of operations and changes in nat assets for the year then ended, and the related notes to the
financial statements,

Management's Responsibility for the Financial Statements

Management is responsible for the preparation and fair presentafion of these financial statements in
accordance with U.S. generally accepted accounting principles; this includes the design, implementaticn,
and maintenance of internal contral relevant to the preparation and fair presentation of financial statements
that are free from materia] misstatement, whether due to fraud or error.

Auditors’ Responsibiifty

Qur responsibility is to express an opinion on these financial statements basad on our audit. We conducted
our audit in accordance with auditing standsrds generally accepted in the United States of America. Those
standards require that we plan and periorm the audit to obtain reasonable assurance about whether the
financial statements are free from material misstatement.

An audit involves performing procedures to obtain audit evidence about the amounts and disclosures in the
financial statements. The procedures selected depend on the auditors’ judgment, including the assessment
of the risks of material misstatement of the financial statements, whether due to fraud or error. In making
those risk assessments, the auditor considers internal control relevant fo the entity’s preparation and fair
presentation of the financial statements in order to design audit procedurss that are appropriate in the
circumstances, but net for the purpose of expressing an cpinion on the effectiveness of the entity’s internal
control. Accordingly, we express ne such opinion, An audit also inciudes evaluating the appropriateness of
aceounting policies used and the reascnableness of significant accounting estimates made by management,
as well as evaluating the overall presentation of the financial statemeants.

We believe that the audit evidence we have obtained is sufficient and appropriate to provide a basig for our
audit opinion.

Opinion

In our apinion, the financiat statements referred to above present fairdy, in all material respects, the financial
position of Western Asset Bank Loan (Multi-Currency} Fund as of March 31, 2018, and the results of its
operations for the year then ended in accordance with U.S. generaily accepted accounting principles.

KPMG

May 30, 2018
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FHETRNE, BE - AERITRFIGI ESNE@BEU LOTIRY A7 8REMHY, V7 - T A M

LIETRIOIEMEZ 0T AL — FOFRRREE ) 27 Q8-> Tnb, BEHFEFETNRRRMEZ BT
THZENTERWEGAIZH, DD ORFEICLI DV RAINELDZ ERNHDH, FFEIE, 2018

3 H3LHBIE, RIRFOLETHEZFRL TN D,

RERAT (BX)

RER WEIf8FH LT %5 EET R AR &EZHRIC Ck R L)
20184E4 430 Citibank. N. A. AUD 206,348  USD 160, 000 1,720
20184E4H3H  HSBC Bank ple AUD 9,487,454  USD 1,933,611 25, 607
20184443 organ Stanley & Co. AUD 8,344,734 USD 6, 455, 107 54, 269
International plc
Morgan Stanley & Co.
20188430 e e e AUD 206,348 USD 159, 644 1,361
20184E4/13H  UBS AG AUD 460,627  USD 355, 585 2,261
2018454130 Goldman Sachs International  BRL 1,810,558 USD 548, 704 4,075
2018465 /13H  Goldman Sachs International  BRL 266,792  USD 80, 000 (59)
20184443 organ Stanley & Co. BRL 14,927,391 USD 4,522, 767 32, 500
International plc
2018454130 Goldman Sachs International  JPY  1,199,005,472 USD 11,420,318 144, 053
20184E4/13H  UBS AG JPY 42,569,000 USD 400, 000 (348)
20184E413H  UBS AG JPY 760,989, 249 USD 7,249, 036 92, 174
20184520 UBS AG JPY 3,997,212 USD 31, 468 402
358, 015




REHRFZE (BX)

REHR RSy UT #2524 LT EXH#RIC Ck L)
201844 H3H  HSBC Bank plc AUD 2,487,454  USD 1,950, 935 (42,931)
20184E5H3H  HSBC Bank plc AUD 1,628,363 USD 1,259, 982 (10,921)
20184F4 A3 H “fgiiigaiiﬁ;‘fypico' AUD 8,551,082 USD 6,702, 599 (143, 482)
2018455 A3 A “fgiiigaiggﬁypﬁ‘cco' AUD 8,344,734 USD 6, 455, 999 (55, 041)
20184E4H3H  UBS AG AUD 460, 626  USD 360, 000 (6, 675)
20184E5H3H  UBS AG AUD 252,835 USD 195, 612 (1,671)
20184F4H 3H Goldman Sachs International BRL 1,810,558 USD 556, 483 (11, 854)
20184E5H3H  Goldman Sachs International  BRL 1,810,558 USD 547, 211 (3,901)
201844 A3 A ?giiigafgggiiypﬁ‘cc"' BRL 14,927,391  USD 4, 588, 667 (98, 400)
201845 3 A “ﬁiijgaiigiypica BRL 14,927,391  USD 4,510, 331 (30, 937)
20184F4H3H  Goldman Sachs International  JPY 1, 199,005,472 USD 11, 248, 666 27, 599
20184E5H2H  Goldman Sachs International — JPY 1, 199,005,472 USD 11,442, 617 (145, 724)
201844 H3H  HSBC Bank plec JPY 760, 989, 249  USD 7,139, 339 17,523
20184F4H3H  UBS AG JPY 39,271,788  USD 368, 510 828
201844 H3H  UBS AG JPY 3,297,212 USD 31, 409 (399)
20184E5H2H  UBS AG JPY 760, 989, 249  USD 7,262, 685 (92, 731)
(598, 717)
ABBEFHIIHMDERERM (B%X) &t (240, 702)
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AUD—ZE R/L

BRL—7 7YV L T v
JPY—HAM
USD—2k Rv
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2 iyl 2 iyl 2 iyl

Wk~ CKFIL) O% CKFIL) O% CKFIL)

FEAT B SZ AT RS 39, 469 249, 888 38, 397 232, 448 11, 604 884, 618
B RZ A RESR (888, 217) (5,715, 817) (179, 321) (1, 088, 186) (78, 257) (5, 842, 768)
# Q) (848, 748) (5, 465, 929) (140, 924) (855, 738) (66, 653) (4, 958, 150)

KELISR &it

2GS iyl 2GS gl

Oo% CKFW) o% CKFIL)
FATHE AL RS 563, 405 4,929, 620 652, 875 6, 296, 574
B RS AR AESR (2,967, 862) (25, 606, 685) (4,113, 657) (38, 253, 456)
fl () (2, 404, 457) (20, 677, 065) (3, 460, 782) (31, 956, 882)
7. BBNAZA4

2018 3 A3IRICKET LI=-FE

o B EFLYSR o MY 52 K FLY SR
RMIAHF1OH-YT—42 KR (% L) (K KWL) (K KWL)
H e i pE LA 6. 558 6. 320 77. 006 8. 814
£ < dIEAN 0.193 0.183 2. 255 0. 259
FHB LOREBMAILE GHE) (0. 070) (0. 037) 0. 592 (0. 165)
BB E RS A5 0.123 0.146 2. 847 0. 094
ZRHE~D L (0. 465) (0. 720) (3. 259) (0. 360)
HAAHIES PE A 6.216 5. 746 76. 594 8. 548

=& Y HE—2 %3 1.88 2.31 3.70 1.07
FEHMEEICHNT HLE
% 2.05 2.05 2.05 2.05
P28 % 3.00 3.00 3.00 3.00
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GV F2k = e SIS (35, 655, 169)
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7« A MI, MBS UT, GERE, SEEATFR., ~A¥— - X7 4 VT ENOFETE
FOER SN DR - EOFER 2@ U CBEIMTHOGEHY A7 K/ RICizZ T\ 5,
BEMFHOEREZ@EUIC KM ST 57012, BEERIGAX, FFEOT VAT  7EEICET 2
WAIMEFESOER Y 27 i Mg 23 L+ 5, 20530813, BEIFHFES L7132 oo gz
F DT B e TGS 23 45% T U ANT ¢ TR T 2 BT OER Y 27 258402
L TWRW2DIZ, Zib OFGMEIC L THiThi b,

MBHREZHBE LT, 7« T ANMNI, & - AEHEEZELETR Yy T 4 V72O SGRTH D
TUNRT 4 TEEBIOCABEZHZL WY, Bl IOHL~AF— XvT 4 78K (LT
IMNA] W9, ) OXRTHD, TXCTOT INT 4 TEEBLIOT VAT 4 7TAMKIZHONT
DOIEFWN, LLTFICEREIN TV,

2018FE 3 ASIHREDN T U/NT 4 TEES L VEBEDHEK

BE - AEHESLORTE

BE afE
(K EF) K FIL)
2T 404, 372 645, 074
B - AEHEZEOT U ART 4 TEER L OAEO AT
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TIUNT 4 TEEE S UZMHEER

AE - ARHES

ICRREINF-BEHRE SREH ZHEREER fEg
(K FIL) CKFIL) (K FIL) CKFL)
Citibank, N.A. @ 1,720 — — 1,720
Goldman Sachs International® 175, 727 (161, 538) — 14, 189
HSBC Bank plc®@ 43,130 (43, 130) — —
Morgan Stanley & Co. International plc® 88, 130 (88, 130) — —
UBS AG® 95, 665 (95, 665) — —
At 404, 372 (388, 463) — 15, 909
(1) ML, BB RBITROIREHHFES ORINAEEZ FDT,
(2) JEBHES]
TUNT 1 TEESLUZEABR
BiE - AEHEE
ICRTENF-RAEHRE SHEH EAREHER fiEg
CKFIL) (K FIL) (K FIL) (K FIL)
Goldman Sachs International® 161, 538 (161, 538) — —
HSBC Bank plc® 53, 852 (43, 130) — 10, 722
Morgan Stanley & Co. International ple® 327, 860 (88, 130) — 239, 730
UBS AG® 101, 824 (95, 665) — 6, 159
&t 645, 074 (388, 463) - 256, 611
(1) Mg, EBEABITROBGIFHFES ~OKL@ERDOT,
2) JEEEERAI
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SINTEY, 7« TR NOMBEEHELOLDOETHENDLINETH D,

BEREHSIVaZI YAV E

W OFEWET, 7« M7 A MIKA BRERB I MMRGEZ ZOROZHRE L TV, Zhb
X 7B 2Rt LT D, INOLONCL DY T « T A RDRKT T AR—T v —I%,
ENRY T« F T A MK L TUTONDFEROFERTH Y F12HAEL T RWED, AHTH D,
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Wb, LML, 205 EEBICET 2ERRAENRBEL, 7 - FTXMOFEIZYATAD
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<F AL — - Ty v FOKEAMIESIHERSE >

WANR T a—y « v AN —+ 77 K (=)LF « HLor—THl)
(A~ D=y b hTANTHHVZAZ Y - Ty ke AT7vaT - Ty v )—X
DY7 - 77 R)

BE A MAE AR T2
20184F 3 H31 HELE
iE &I i i (o
J— hB XL UMES - 8.8%
NI 2—4 - 0.2%
L¥y— - 0.2%
$ 170,000 VOC Escrow Ltd. 144A 5.000% 2028427 15H 167, 621 162, 350
NI 2 —FOE 167, 621 162, 350
4 - 0.5%
PR3 - 0.2%
200,000 First Quantum Minerals Ltd. 144A 7.250 2023447 1H 207, 747 198, 000
Al - HA - 0.3%
190,000 Precision Drilling Corp. 7.750 20234E12H 150 204, 155 198, 313
I FZEF 411, 902 396, 313
A~ ekl — 0.5%
Py sl Lo & L — 0. 5%
390,000 Park Aerospace Holdings Ltd. 144A 5.250 20224E8H 15H 405, 260 383, 545
TA = kB AR 405, 260 383, 545
77 A = 0.6%
AT 4T ~ 0.6%
550,000 Altice France SA/France 144A 6.250 2024457 15H 517, 060 520, 437
77 v AGEE 517, 060 520, 437
~—I ¥ ViR - 0.3%
ik ~ 0. 3%
310,000 Navios Maritime Acquisition Corp./Navios
Acquisition Finance US Inc. 144A 8.125 20214114 15H 320, 254 254, 975
~— ¥ REEGE 320, 254 254, 975
AF VA - 0.3%
Lt emy—e 2 - 0.1%
100,000 Travelport Corporate Finance PLC 144A 6.000 20264E3H15H 100, 039 100, 625
i e HAF—E R - 0.2%
200,000 KCA Deutag UK Finance PLC 144A 7.250  20214E5H 15H 194, 506 194, 500
A XY 255 294, 545 295, 125

KIE - 6. 4%
TNV = 0. 4%
380, 000 Hanesbrands Inc. 144A 4.625 2024%5H 15H 375, 096 373, 825

$RAT — 0.5%

110,000 Bank of America Corp. MTN 4.250 20264:10H22H 107,907 110, 889
110,000 Citigroup Inc. 4.450 202749 H 29H 107, 325 111,431
110,000 Goldman Sachs Group Inc./The 4.250 2025%F10H21H 108, 112 110, 673
110,000 Wells Fargo & Co. MIN 4.300 202747 H22H 112, 800 110, 797

436, 144 443,790




J—hRBIOMES ()
KE ()
P53 MBS - 0. 8%
$ 400, 000 COMM Mortgage Trust, Series 2015-LC21, Class E
144A 3.250% 20484E7TH10H 255, 598 245, 324
300,000 JPMBB Commercial Mortgage Securities Trust,
Series 2015-C31, Class E 144A ~ 4.618 2048%-8H 15H 216, 799 188, 234
400,000 Wells Fargo Commercial Mortgage Trust, Series
2015-C28, Class E 144A 3.000 2048%5H15H 250, 147 223, 251
722,544 656, 809
P —E R~ 0.2%
160,000 ADT Corp. /The 6.250 20214-10H15H 169, 459 167, 600
VAT = 0.5%
416,000 BioScrip Inc., First Lien ~ 8.234 202246 H30H 412, 466 434,720
SNIVARTT =B - 0.2%
140,000 Tenet Healthcare Corp. 144A 7.500  20224F1H1H 147, 149 148, 050
AT - 0.3%
270,000 Hilton Worldwide Finance LLC/Hilton Worldwide
Finance Corp. 4.875  20274E4H1H 274, 249 267,638
ATFA4T = 1.2%

90,000 CCO Holdings LLC/CCO Holdings Capital Corp. 5.1256  202342H15H 91, 168 90, 809

90,000 CCO Holdings LLC/CCO Holdings Capital Corp. 144A 5.1256  202345H1H 92, 177 90, 338
610,000 Charter Communications Operating LLC/Charter

Communications Operating Capital 3.579  20204E7H23H 610, 000 612, 042

50,000 DISH Network Corp. 2.375  2024%3H15H 48, 129 44, 464

50,000 DISH Network Corp. 3.375 20264-8H15H 53,947 48, 285
170,000 Urban One Inc. 144A 7.375  20224F4H15H 175,753 169, 150

1,071,174 1, 055, 088
fiilt - HA - 0.6%
100,000 Berry Petroleum Co. LLC 144A 7.000 202642H15H 100, 220 101, 029
240,000 Calumet Specialty Products Partners LP/Calumet
Finance Corp. 144A 11.500 202141 H15H 266, 874 268, 350

60, 000 Range Resources Corp. 5.875  20224FTH1H 60, 299 60, 600

100,000 Sanchez Energy Corp. 144A 7.250  2023%2H15H 99, 243 100, 750

526, 636 530, 729

B - AR - 0.1%

60,000 Reynolds Group Issuer Inc./Reynolds Group Issuer
LLC/ Reynolds Group Issuer Lu 144A 5.125 2023%E7H15H 60, 879 60, 657
NAT T4 = 0.4%

300,000 Cheniere Corpus Christi Holdings LLC 5.125 202746 H30H 307, 379 298, 875
Flala=kb—a2 - 0.9%

60, 000 Sprint Communications Inc. 11.500 2021411H15H 51, 239 69, 900
470,000 Sprint Corp. 7.875 20234F9H 15H 498, 857 480, 575
201,250 Sprint Spectrum Co. LLC/Sprint Spectrum Co. II

LLC/Sprint Spectrum Co. III LLC 144A 3.360 20214F9H20H 201, 248 200, 495
751, 344 750, 970
FEIEHE Lo & L - 0.3%
250,000 DAE Funding LLC 144A 4.500  20224-8H1H 243, 844 237,812

20,000 DAE Funding LLC 144A 5.000  20244F8H1H 19, 437 18, 975

263, 281 256, 787
KEEF 5,517, 800 5, 445, 538
J — bR L OESRER 7,634, 442 7,458, 283




Ho—2em—r (FEATH) - 88.9% T
F—=ALZUT - 0.7%
SRR - 0.3%
$ 280,786 Ventia Deco LLC 2017 Refinancing Term B 5.802% 20224E5H 20 A 278, 762 284, 998
JE - R - 0.4%
286,099 Atlas Iron Ltd. Term Non-PIK 8.978  20214E56H 286, 546 274, 656
30,517 Atlas Iron Ltd. Term PIK 8.978  20214E5/6H 30, 565 29, 296
317,111 303, 952
F—A ~Z VT &G 595, 873 588, 950
B - 1.5%
=2 = 0.3%

230,000 Gateway Casinos & Entertainment Ltd. Initial Term 4.750 202543 H 13 H 229,714 232,013
PSRBT - 0. 1%

95,616 MEG Energy Corp. Initial Term 5.810 20234124 31H 95, 418 95, 818
T3 - Z0fth - 0.5%

391,018 Garda World Security Corp. New Incremental Term B 5.506-7.250 20244E5H 24 H 387, 612 395, 613
AT - 0.2%

210,240 Four Seasons Hotels Ltd. Restated Term # 0.000-3. 877 2023411 30H 211, 041 211, 558
AT 4T B - 0.4%

304,403 Telesat Canada.Term B-4 5.310 20234117 17H 301, 961 306, 178
T HEF 1, 225, 746 1, 241, 180
TR - 1.2%

TA¥LA - 1.2%
814, 847 Numericable U.S. LLC USD TLB-11 Term 4,522  20254E7H31H 811, 348 791, 421
249,375 Numericable U.S. LLC USD TLB-12 Term 4.720  20264E1H31H 247, 346 242,018
1,058, 694 1,033, 439
77 v AGEE 1, 058, 694 1,033, 439
KA - 0.3%
=7« fiEE - 0.3%

250,000 Unitymedia Hessen GmbH & Co. KG Senior Facility B 4.027 20254F9H30H 250, 818 250, 155
KA A 250, 818 250, 155
TANT R - 0.3%

SR - 0.3%

273,323 Avolon TLB Borrower 1 (US) LLC Initial Term B-2 4.072  20224E3H20H 272, 790 273, 872
TANT v REEE 272,790 273, 872
N TNT - 0.3%

ARG - 0.3%

290, 000 Travelport Finance Luxem First Lien Term B # 0.000 202583H16H 290, 053 290, 905
NIk T INTEE 290, 053 290, 905
FT U - 1.8%
=T - fE - 0.4%

315,000 Ziggo Secured Finance Partnership Term E 4.277  20254E47 15H 314, 326 313,129
PR~ 0. 7%

569,252 AP NMT Acquisition BV.Dollar First Lien Term B 7.444  20214E8H 13H 559, 922 570, 248
Wik —E % - 0.7%

639, 273  Syncreon Group BV. Term 6.022 20204E10H28H 632, 720 599, 319
* T A LR 1, 506, 968 1, 482, 696
A XY R - 1.5%

o - OB - 0. 7%

616,422 Nomad Foods LUX Sarl Facility B4 4.027  20244E5H 151 615, 522 617, 833
=2 = 0.3%

260,000 GVC Holdings PLC First Lien Term B2 # 0.000 202443716 H 259, 350 260, 406




Ho—Doem—r (TR (X)) T
AXU 2 (%)
AWT 4=V R P —ER - 0.4%
$ 302,629 KCA Deutag Alpha Ltd. - KCA Deutag US Finance LLC
Original Term 7.654% 202095H 150 302, 320 299, 603
N - 0. 1%
90,000 EG Finco Ltd. First Lien Term Bl # 0.000  2025%F2H6H 90, 404 89, 830
A ¥ Y 25 1, 267, 596 1,267, 672
KIE - 81.3%
Mz Wit - 1.0%
9,926 Transdigm Inc. New Tranche E Term 4.627 20224-5H 16 H 9, 966 9,974
855,700 Transdigm Inc. New Tranche F Term 4.627-5.052 202346 H9H 854, 702 859, 979
864, 668 869, 953
Mzt - 0.7%
224,825 Delta Air Lines Inc. 4.377  20224E8H24H 224, 086 227,143
389,314 United AirLines Inc. Term B 3.772  20244F4A1H 389, 314 391, 603
613, 400 618, 746
HEE - 0.6%
531,900 American Axle & Manufacturing Inc. Tranche B 4.130 202444 H6H 530, 769 534, 724
TS - 3.2%
420,000 ABC Supply Co. Inc. First Lien Term B # 0.000 20234-10H31H 420, 000 421,517
300, 000 American Traffic Solutions Inc. First Lien
Initial Term # 0.000-5.398  20254F2H21H 300, 228 303, 000
40,000 American Traffic Solutions Inc. Second Lien
Initial Term # .000-9. 398  20264-2H23H 39, 853 40, 651
280, 000 Beacon Roofing Supply Inc. Initial Term 3.936  20254F1H2H 278, 685 281,711
263,520 Forterra Finance LLC Replacement Term 4.877 20234F-10H25H 245,719 244, 085
560, 136 GYP Holdings III Corp. 2017 Incremental First
Lien Term 4.772  2023%4H1H 558, 966 563, 110
340,000 Pisces Midco Inc. First Lien Term B # 0.000 2025%-3H29H 338, 300 342,125
466,670 Quikrete Holdings Inc. First Lien Initial Term # 0.000-4.627 20234115 15H 465, 809 469, 292
2, 647, 560 2, 665, 491
=7« iR - 2.6%
289,413 Charter Communications Operating LLC (aka CCO
Safari LLC) Term B 3.880 202544 H30H 289, 065 290, 788
225,664 CSC Holdings LLC 2017 Refinancing Term 4.036 20254E7THI1TH 226, 134 225,720
700, 000 CSC Holdings LLC January 2018 Term 4.277 202651 H25H 696, 581 700, 987
520,000 UPC Financing Partnership Facility AR 4.277  20264F1H 15H 520, 889 522,231
460,000 Virgin Media Bristol LLC K Facility 4.277  20264F1H15H 458, 905 462, 875
2,191,574 2,202, 601
b - 1.4%
120,000 Chemours Co. First Lien Term Loan # 0.000 202543 H30H 119, 700 120, 074
547,250 HB Fuller Co. 4.072 2024410H20H 545,974 550, 720
319,200 PQ Corp. Third Amendment Tranche B-1 Term 4. 291 202542 A8 H 318,421 320, 652
219,450 Vantage Specialty Chemicals Inc. First Lien
Closing Date Term 6.302 2024410 28H 221,613 221,713
1, 205, 708 1,213,159
HEM GRABUER) F—e 2 - 5.9%
173,428 Acosta Inc. Tranche B-1 5.127  20214F9H26H 173, 657 147,123
459, 563 Advantage Sales & Marketing Inc. First Lien
Initial Term 5.017 20214E7H23H 444, 653 450, 947
180,000 Advantage Sales & Marketing Inc. Second Lien Term 8.267 20224-7TH25H 169, 144 172, 651
678,677 BrightView Landscapes LLC First Lien Initial Term 4.808-4.877 20204124 18H 679, 463 683, 767
582,290 Crossmark Holdings Inc. First Lien Term 5.802 20194F12H20H 582, 577 289, 689
81, 180 Lakeland Tours LLC Initial Term 6.125 20244F12H16H 80, 985 81, 992
418,463 Monitronics International Inc. Term B-2 7.802  202249H30H 413,778 408, 261



4 & i i e
Ho—Doem—r (TR (X)) T
KE ()
HEM GRRBE) y—e2 (k)
$ 497,216 Prime Security Services Borrower LLC (aka
Protection 1 Security Solutions) 2016-2
Refinancing First Lien Term B-1 4.627% 202245 H2H 496, 686 501, 602
199,500 Realogy Group LLC (fka Realogy Corporation)
Extended 2025 Term 3.961  2025%F2H7H 199, 500 200, 970
528,675 Securus Technologies Holdings Inc. First Lien
Initial Term 6.377  20244F11H1H 526, 312 535, 088
374,458 ServiceMaster Company LLC/The Tranche C Term 4.377 2023%-11H8H 373,710 376, 446
316,800 TKC Holdings Inc. First Lien Initial Term 6.030  20234E2H1H 316, 186 320, 364
345,140 Trans Union LLC 2017 Replacement Tranche B-3 3.877 20234F4 A TH 345, 209 346, 531
494,859 World Triathlon Corp. Initial Term 6.552 202146 H25H 494, 859 496, 714
5,296, 719 5,012, 145
ARG - 3.1%
267,825 Anchor Hocking LLC Exit Term 11.025  20184F6H4H 267, 466 267, 825
588,045 CHG Healthcare Services Inc. New Term 4.772 20236 HTH 588, 744 593, 802
367,225 Kingpin Intermediate Holdings LLC First Lien
Initial Term 6.130 202446 H29H 366, 120 373,651
343,934 Party City Holdings Inc. 2018 Replacement Term 4.330-4.750 2022428 H 19H 343, 396 345, 702
18,073 Pearl Intermediate Parent LLC Delayed Draw # 0.000 20254F2H 14H 18, 050 17,932
160, 714 Pearl Intermediate Parent LLC First lien Initial
Term # 0.000-4. 527  20254-2H 14H 160, 394 159, 459
481,269 TOMS Shoes LLC Initial Term 7.480 20209-10H31H 459, 940 288, 762
570,000 Weight Watchers International Inc. Initial Term  6.430-6.450 20244-11H29H 559, 145 575, 347
2,763, 255 2,622, 480
HFERGE - 0.9%
724,901 WP CPP Holdings LLC First Lien Term B-3 5.272 2019412 28H 723,484 724, 596
A - 2.Th
679,639 Eastern Power LLC Term B 5.627 2023%-10H2H 685, 702 690, 893
442,853 Empire Generating Co LLC Term B 6.030 20214-3H15H 440, 982 374, 211
43,784 Empire Generating Co LLC Term C 6.030 20214-3H15H 43, 599 36, 997
227,837 Panda Temple Power LLC Second Lien Term 9.702  202342H7H 223, 306 234,103
362,742 Terra—Gen Finance Company LLC 6.127 20214-12H9H 361, 790 330, 095
116, 100 Vistra Operations Company LLC 2016 Incremental
Term 4.058-4.127 2023412H14H 116, 540 116, 940
387,110 Vistra Operations Company LLC Initial Term 4.377  20234-8H4H 384, 854 390, 207
68,773 Vistra Operations Company LLC Initial Term C 4.377  20234-8H4H 68, 363 69, 324
2,325,136 2,242,770
fA%E - 2. 1%
280,000 Equinox Holdings Inc. Second Lien Initial 8.877  2024%E9H6H 278, 201 288, 400
493,694 Equinox Holdings Inc. Term B-1 4.877  20244E3H8H 492, 650 497,703
285,698 Fitness International LLC Term B 5.377  20204E7TH1H 282, 753 288, 626
454,250 UFC Holdings LLC First Lien Term 5.130 20234-8H18H 452,514 457, 303
220,000 UFC Holdings LLC Second Lien Term 9.377 2024%-8H18H 220, 186 224, 400
1,726, 304 1, 756, 432
BRBE - 1.6%
731,492 Casella Waste Systems Inc. Term B-1 4.308 2023%-10H17H 732,479 735, 837
289,275 Core & Main LP Initial Term 5.006-5.211  2024/F8H1H 288, 623 290, 768
319,200 Wrangler Buyer Corp. Initial Term 4.877  20244F9H27H 320, 179 321, 527
1, 341, 281 1,348,132
&z O - 0. 4%
128,888 Finco I LLC Initial Term 4.627 20224:12H27H 128, 617 130, 532
200, 765 VFH Parent LLC Term B-1 4.945 20214:12H30H 200, 799 202, 897
329,416 333,429




4 & i i e
Ho—Doem—r (TR (X)) T
KE ()
b OB - 3.8%
$ 286,371 Albertson’s LLC Replacement 2017-1 Term B-4 4.627% 202148 H25H 285,932 283, 588
321,769 Albertson’s LLC Replacement 2017-1 Term B-6 4.956 202346 H22H 317, 294 318, 351
389, 025 Aramark Services Inc. US Term B-1 3.877 20254E3H11H 389, 025 392, 752
80,000 CHG PPC Parent LLC First Lien Term B # 0.000 2025%-1H22H 79, 800 80, 538
292,243 CSM Bakery Solutions LLC First Lien Term 5.700  20204:7H3H 291, 280 289, 321
529,875 Dole Food Company Inc. Tranche B Term 4.436-6.750 202444 H6H 529, 457 531, 570
587,125 Hearthside Group Holdings LLC 2017 Replacement
Term 4.648-4.877  20214F6H2H 585, 814 590, 425
248,125 Post Holdings Inc. Replacement Series A
Incremental Term 3.880 20244F5H24H 247,582 248, 958
135,100 Shearer’s Foods LLC First Lien Term 6.240 202146H30H 135, 356 135,776
320, 000 Shearer’s Foods LLC Second Lien Term 9.052 202246 H30H 318, 304 299, 200
3,179, 844 3,170, 479
=2 - 5.9%
133,800 Affinity Gaming LLC Second Lien Initial Term 10.127 202541 H31H 130, 503 135, 807
387,421 Boyd Gaming Corporation Refinancing Term B 4.236  20234F9H 15H 387,421 389, 982
787,305 Caesars Resort Collection LLC Term B 4.627 20244-12H22H 785, 469 793, 564
304,628 CCM Merger Inc. (MotorCity Casino Hotel) 4.627  20214F8H6H 303, 791 307, 007
425,480 CityCenter Holdings LLC Term B 4.377 202444 H 18H 423, 647 427,905
773,929 Golden Nugget Inc. B Term 4.900-5.039  20234£10H4H 770, 808 781, 429
317,600 Greektown Holdings LLC Initial Term 4.877 202474 H25H 316, 921 318, 343
785,576 Mohegan Tribal Gaming Authority Term B 5.877 2023%-10H13H 787, 386 786, 951
818,075 Scientific Games International Inc. Initail Term
B-5 4.627-4.744 202448 H 14 H 814, 478 822, 034
235,301 Station Casinos LLC Term B Facility 4.380 202346 H8H 235, 056 236, 256
4, 955, 480 4,999, 278
BERELRRR - 0.7%
591,066 MPH Acquisition Holdings LLC Tranche B Term 5.052  202346HT7H 589, 163 594, 577
NIVATT - 8.6%
309, 225 Air Medical Group Holdings Inc. 2017-2 New Term 6.015 20254F3H 14H 307, 068 312,463
493,337 Air Medical Group Holdings Inc. 2018 Term 4.936  20224F4 H28H 488, 813 495, 996
639,236 Air Methods Corporation Initial Term 5.802 20244F4H21H 637, 816 641, 633
711,584 Change Healthcare Holdings LLC Closing Date Term 4.627 2024%E3H1H 711, 238 714, 103
100, 000 CHS/Community Health Systems Inc. First Lien Term
H# 0.000 20214-1H27H 97, 290 96, 326
252,500 CHS/Community Health Systems Inc. Incremental
2019 Term G # 0.000-4.734 20194-12H31H 244,716 246, 818
499,527 DJO Finance LLC Initial Term 4.945-5.127 202046 H8H 498, 426 502, 598
299,989 Envision Healthcare Corporation Initial Term 4.880 2023%12H1H 299, 989 301, 864
200,000 Exactech Inc. Closing Date Term 5.740  2025%F2H 14 H 199, 018 199, 124
675,651 Greatbatch Ltd. Term B 4.990 20224F10H27H 672, 134 681, 989
110,000 HCA Inc. Tranche B10 Term 3.877  2025%F3H13H 110, 000 110, 939
298,500 Parexel International Corp. Initial Term 4.627 202459 H27H 297, 141 298, 948
569, 083 Radnet Management Inc. First Lien Term B-1 5.220-5.470 202346 H30H 570, 445 577, 443
544,437 Sterigenics—Nordion Holdings LLC Incremental Term 4.877 2022%-5H 15H 545, 707 546, 707
298,500 Surgery Center Holdings Inc. Initial Term 5.130  20244F9H2H 298, 301 298, 733
532,522 U.S. Anesthesia Partners Inc. First lien Initial
Term 4.877 202446 H 24 H 533, 435 535, 850
139,502 Vizient Inc. Term B4 4.627  20234F2H13H 136, 285 140, 723
379,275 Wink Holdco Inc. First Lien Initial Term # 0.000-4.664 20244F12H1H 378, 368 378, 444
199,000 WP CityMD Bidco LLC Initial Term 6.302 202446 H7H 200, 202 200, 118
7,226, 392 7, 280, 819




4 & i i e
Ho—Doem—r (TR (X)) T
KE ()
SLREIR - 0. 6%
$ 510,000 Chesapeake Energy Corp. Class A 9.444% 20214-8H23H 510, 000 542,033
T¥ - 20fh - 1.8%
467,925 Allflex Holdings IIT Inc. Second Lien Initial
Term 8.744  20214ETH19H 465, 657 470, 461
443,835 Laureate Education Inc. Series 2024 Term 5.377 20244F4H26H 441, 035 446, 400
470,000 Lineage Logistics LLC 4.877 2025%-2H 16 H 470, 000 469, 558
110,000 Robertshaw US Holding Corp. First Lien Initial
Term 5.438 2025%F2H 14H 109, 729 111, 100
1, 486, 421 1,497,519
A PRER - 0. 3%
270,000 Genworth Holdings Inc. Initial 6.202 20234-2H28H 272,222 274,725
ATV - 0.8%
418,950 Intrawest Resorts Holdings Inc. Initial Bluebird
Term 5.127 20244E7H31H 417, 401 421,439
250, 000 Wyndham Hotels & Resorts First Lien Term B # 0.000 202583 H29H 250, 000 250, 938
667, 401 672, 377
AT 4T - JEEE - 4 1%
460, 443 CBS Radio Inc. Term B-1 4.623 2024%F11H18H 460, 042 462, 888
570,000 Lions Gate Capital Holdings First Lien Term B # 0.000 20254F3H24H 570, 000 573, 295
390, 000 Meredith Corporation 4.877  2025%-1H31H 389, 049 392, 789
306,900 Radio One Inc. Initial Term 5.880 202344 H18H 304, 332 305, 175
160, 000 Shutterfly Inc. First Lien Term B2 # 0.000 202448H17H 159, 600 161, 200
630,000 Sinclair Television Group First Lien Term B # 0.000 20244£12H12H 628, 425 634,013
923,503 Univision Communications Inc. 2017 Replacement
Term 4.627 202443 15H 926, 020 910, 371
3,437, 468 3,439, 731
AT AT « ) r—=7 - 0.9%
745,906 Ancestry. com Operations Inc. Term B 5.130 20234E10H19H 746, 065 750, 337
) - BLFE - 0.3%
46,261 Foresight Energy LLC New Term 7.627 202243 H28H 45,734 45,553
200,913 Murray Energy Corp. Term B-2 Non-PIK 9.552  20204F4H 16 H 217,902 171, 278
19,1564 Murray Energy Corp. Term B-2 PIK 8.943  20204F4H 16H 20,774 16, 329
284,410 233, 160
kRS - 3. 7%
615,350 BCP Raptor LLC Initial Term 6.039 202446H24H 609, 905 620, 193
500, 000 BCP Renaissance Parent LLC Initial Term 5.772 2024410H31H 497, 686 503, 565
444, 463 HFOTCO LLC Tranche B Term 5.800 202148H19H 443, 383 450, 019
410,000 Lucid Energy Group IT Borrower LLC Initial Term 4.786 202542 H 17TH 408, 207 408, 721
428,925 Medallion Midland Acquisition LLC Initial Term 5.127 2024%-10H30H 427,917 429,997
438,900 Navitas Midstream Midland Basin LLC Initial Term 6.286 20244F12H13H 436, 789 439, 997
300, 000 Traverse Midstream Partners LLC Advance 5.850 20244F9H27H 298,613 302, 250
3,122, 500 3, 154, 742
AWT 4=V R P —ER - 0.1%
7,914 Hercules Offshore Inc. Exit Term Non-PIK 10.500  20204F5H6H 7,778 6,727
36,666 Hercules Offshore Inc. Exit Term PIK 10.500 202085 H6H 36, 035 31, 166
43,813 37,893
wEE - 3.0%
168,300 Berry Global Inc. Term R 3.740  2024%1H19H 168, 300 169, 246
595,500 Bway Holding Company Initial Term 4.958  20244F4H3H 592, 955 599, 162
259,964 Flex Acquisition Company Inc. Initial Term 4.695 20234-12H29H 261, 858 261,508
336,993 Printpack Holdings Inc. First Lien Term 4.938  20234ETH26H 334, 430 340, 784



4 & i i e
Ho—Doem—r (TR (X)) T
KE ()
Wik ()
$ 771,489 Reynolds Group Holdings Inc. Incremental US Term 4.627% 2023%2H5H 774,712 776, 310
369,075 Ring Container Technologies LLC First Lien
Initial Term 4.627 20244F10H31H 369, 470 370, 692
2,501, 725 2,517,702
EH - 4.8%
398,000 Albany Molecular Research Inc. First Lien Initial
Term 5.127 202448 H30H 401, 421 399, 493
486,615 Catalent Pharma Solutions Inc. Dollar Term 4.127 2024%5H20H 485, 486 489, 253
496,991 Immucor Inc. Term B-3 7.302 20214E6H15H 472, 423 510, 246
647,176 Jaguar Holding Company IT 2018 Term 4.377-4.802 202248 H 18H 650, 056 650, 211
554,400 Lantheus Medical Imaging Inc. New Term B 2017 5.627 202246 H30H 553, 601 559, 944
400, 000 PharMerica Corp. First Lien Initial Term 5.211 20244-12H6H 399, 070 402, 248
300, 000 PharMerica Corp. Second Lien Initial Term 9.461 2025%-12H5H 297, 183 301, 500
47,573 RPI Finance Trust.Initial Term B-6 4.302 202343 H27H 47,474 47, 840
659,654 Valeant Pharmaceuticals International Inc. Series
F-4 Tranche B Term 5.240  20224F4H1H 665, 175 667, 445
3,971, 889 4,028, 180
REPERE(RFE - 1.6%
548,413 Communications Sales & Leasing Inc. Term B 4.877 20224-10H 24 H 542,727 528, 786
350,000 Iron Mountain Information Management LLC Term B 3.622 2025%F12H22H 349, 125 350, 147
496, 364 VICI Properties 1 LLC Term B 3.854 20244-12H20H 495, 170 498, 602
1,387,022 1,377,535
VART Y = 0.7%
204, 327 CEC Entertainment Inc. First Lien Term B 5.127  20214F2H15H 204, 326 193,702
420,000 IRB Holding Corp. Term B # 0.000-4.936  2025%-2H5H 421, 089 424, 812
625, 415 618,514
INFEHEE - 5.3%
397,984 Academy Ltd. Initial Term 5.664-6.017  20224FTH1H 415, 410 319, 052
267,750 ASHCO LLC Initial Term 6.877 202449 H 25H 267, 205 265, 506
269,360 BJ s Wholesale Club Inc. First Lien Tranche B
Term 5.191  2024%-2H3H 260, 793 269, 484
767,418 CWGS Group LLC # 0.000-4.877 2023#F11H8H 764, 888 770, 092
460,000 Dollar Tree Inc. Term B-2 4.250  2022%F7TH6H 460, 000 462, 369
231,491 JC Penney Corp. Inc. Term B 6.234 202346 H23H 230, 963 227, 565
247,123 Jo—Ann Stores LLC Initial 6.551 20234£10H20H 247, 686 246, 041
414,964 Leslie’ s Poolmart Inc. Tranche B-2 Term 5.278 20234E8H16H 415,918 417, 819
345,223 Michaels Stores. Inc. 2016 Replacement Term B-1 4.490-4.627 20234E1H30H 346, 613 347, 284
431,067 Petco Animal Supplies Inc. Second Amendment Term 4.772 202341 H26H 402, 903 317,730
573,571 PetSmart Inc. Tranche B-2 4.680 202243H11H 532, 143 461, 725
434,774 Spencer Gifts LLC Term B-1 5.990 20214E7H16H 433, 500 375, 536
4,778,022 4, 480, 203
T uaY— - 6.9%
308,089 Access CIG LLC First Lien Term B 5.625 2025%F2H27H 306, 571 312, 005
646, 750 Almonde Inc. First Lien Dollar Term 5.484 202446 H13H 643, 935 646, 976
477,600 Ascend Learning LLC Initial Term 4.877  2024%7H12H 477, 200 479, 639
480, 150 Conduent Business Services LLC Term B 4.877 20238:12A7H 472, 967 483, 650
310,000 Digicert Holdings Inc. First Lien Term 6.522 20244F10H31H 310, 348 313,990
477,729 First Data Corp. 2024A New Dollar Term 4.122 202444 H26H 475, 380 479, 048
297,970 Hyland Software Inc. Senior Secured First Lien
Term-3 # 0.000-5.127  20224F7TH1H 299, 669 301,974
390,636 Infinity Acquisition LLC Initial Term 5.302  20214E8H6H 386, 804 392, 183
310,000 MA Financeco LLC Tranche B-2 Term 4.377 20214F11H19H 310, 000 307, 966

— 40
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$ 73,518 MA Financeco LLC Tranche B-3 Term 4.627% 202446H21H 73,379 72,813
179,089 Micron Technology Inc. 3.880 202244 H26H 179, 631 180, 470
496, 482 Seattle Escrow Borrower LLC Initial Term 4.627 202486 H21H 495, 544 496, 607
354,383 Sophia LP Term B 5.552  20224F9H30H 354,533 355,676
112,701 SS&C Technologies Holdings First Lien Term B4 # 0.000  2025%-3H9H 112,419 113, 415
315,926 SS&C Technologies Inc. First Lien Term B3 # 0.000  2025%-3H9H 315, 136 317,926
290,000 Tempo Acquisition LLC First Lien Term B # 0.000 20244-5H1H 291,770 291, 630
270,000 Zotec Partners LLC 6.770  20244F2H 14H 267, 350 268, 650

5,772,636 5,814,618
g — A~ 0.4%
430,265 Commercial Barge Line Company Initial Term 10. 627 2020411H12H 417, 530 256, 412
90, 111 XPO Logistics Inc. Refinancing Term 3.920 20254E2H24H 89, 747 90, 44
507, 277 346, 956
A/ - 0.8%
423,750 CenturyLink Inc. Initial Term B 4.627 2025%-1H31H 422, 050 417,792
250,000 Level 3 Financing Inc. Tranche B 2024 Term 4.111  20244-2H22H 250, 559 250, 645
672, 609 668, 437
KEEF 69, 297, 048 68, 644, 473
2—n e a—> (ETE) S 75, 765, 586 75, 073, 342
R
Wik - 1. 6%
F—=ALZ U7 - 0.2%
&% - PR - 0.2%
8,903,435 Atlas Iron Ltd. ADR * 24,243 136, 588
F—=A L7 VT EF 24, 243 136, 588
KE - 1.4%
THEE R - 0.4%
40, 381 EveryWare Global, Inc. * 411,514 363, 429
ER - 0.4%
16,184 Panda Temple Power LLC * 268, 315 307, 496
SLREDR - 0. 6%
56,867 Blue Ridge Mountain Resources Inc. * 565, 619 476, 261
AMT 44— R Y= - 0.0%
1,165 Paragon Offshore Finance Co. Class A * 1, 444 1, 299
578 Paragon Offshore Finance Co. Class B * 11, 560 18, 352
13, 004 19, 651
KEEF 1,258, 452 1, 166, 837
Wrimk A=t 1,282,695 1,303, 425
B ATRESARE - 99. 3% 84, 682, 723 83, 835, 050
BfEEMZ D OMDOERE - 0.7% 590, 963
FUEEEE - 100. 0% 84, 426, 013
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# 20184 3 ABLHBIE, TR TELIE—EBRIF O — L« 71— AiliFESR,

* I AGES,
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S (v a— ) 250%% WA AEL B0
10 Yr U.S. Treasury Note Futures (12) USD 1,453,688 (11, 272)
SRR FEBINM (K A (11,272)
FY= e ]

e UGIEEE S DI 8] & 354 i
20184F4 7 19 H Barclays Bank PLC AUD 683, 199 19, 822
2R TR FZBIMR IS 55 19, 822
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