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KPMG

P.O. Box 493

SIX Cricket Square

Grand Cayman KY1-1106
Cayman Islands

Telephone +1 345 949 4800
Fax +1 345 949 7164
Intemet  www.kpmg.ky

Independent Auditors’ Report

The Trustee
Woestern Asset Bank Loan (Multi-Currency) Fund, a sub-Trust of Western Asset Offshore Funds

We have audited the accompanying financial statements of Western Asset Bank Loan (Multi-
Cumrency) Fund, which comprise the statement of assets and liabilities as of March 31, 2019, and
the related statements of operations and changes in net assets for the year then ended, and the
related notes to the financial statements.

Management's Responsibiilly for the Financial Statements

Management is responsible for the preparation and fair presentation of these financial statements
in accordance with U.S. generally accepted accounting principles; this includes the design,
implementation, and maintenance of intemal control relevant fo the preparation and fair
presentation of financial statements that are free from material misstatement, whether due to fraud
or eITor-

Auditors’ Responsibility

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

An audit involves performing procedures to obfain 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
dus to fraud or emor. In making those risk assessments, the auditor considers internal control
relevant to the entity's preparation and fair presentation of the financial statements in order to
design audit procedures that are appropriate in the circumstances, but not for the purpose of
expressing an opinion on the effectiveness of the entity’s internal control. Accordingly, we express
no such opinion. An audit also includes evaluating the appropriateness of accounting policies used
and the reasonableness of significant accounting estimates made by management, as well as
evaluating the overall presentation of the financial statements.

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

Opinion

In our opinion, the financial statements referred to above present fairly, in all material respects, the
financial position of Westem Asset Bank Loan (Multi-Currency) Fund as of March 31, 2019, and
the results of its operations for the year then ended in accordance with U.S. generally accepted
accounting principles.

KPMgG

May 29, 2019
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o7,
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Pl X v AET 5,
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FEROWHEIZ LD, BAMOZEMEA, b L ERFHHBORKEEOWTNNMCRET D, ZORE,
e MY ot FEMAEIC FS < MR T s Kb B R Lit, 20194 3 A31 ABEEOR
PE - BEHEECBVTEERLS L L OIS, 2 L7 EFEBH T LB L Ok
SERHEE LTRSS, BR LB L OIS 4 B3 5 72 DI X 2 i e i

DRESINDETERICHEREIND,

(FR¥E1) JFCTiE lsix month period end] LFEEH SN TWA A, ELLIE lyear end] THDEDHEBRNENTNDTZ0D,
AEZBNTE, ELWRIIIRT 23R E T L TN D,

GRE2) JRXOMBEFTIE Ithe end of the six month period) &F# SN TW523, IEL<L (X lthe end of the year)]
THDHEDOMBNBENTVAD D, REIZBONTIE, ELWEIIH T BRLETH L T 5,

ZRE~NDOHE

PRI, EHMRIE £ IR ERAEB L O EE3EAN S OS5I, £HDI5H £ TICH
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T4 TR, MBOEEME, B Z2RAIRBIOTOMOA Ty FETIIEEERZO
ExX—ya b OMEESD, YRk, EE, fEEERETe—h— T 4 —F—4
P SEFHME SN D, BB LOBSI ORI E > T, &FT VST ¢ 7RSS OMEIL, fEftE
TNOY I alb—yareagteHEOEEZHE S EMAEFICLY AL b, EFET VT,
FATIRDZEM, 8. A7 Ly R, &H, 41—V R« I—TBLOAKL— D X o RRiEEnats
SN OBEREINDA Ty FEAWD,

BT e hT A NOEER I OABEOAEMEOREIMHEH SINDIEL 724 7y NI, FRIORS
NDHRENRLVICER SN D,

< LoUL 1 —[Al— OBE OIEFE 72 45 T OFH GRS

LV 2 —ZOMOEERBEARERA 7y b GEEOBE OGN, &F], KEFEAE— K,
FEHY 27 &g, )

« LoUL 3 —HEONIEMEZ R ET HEROKREENSHIME OREE Fie, EELBIZNEERA
Yy by bV 3 OANEMMERHMEEEICIX. (1) R KOG b A RE
OB DIGER L OMEBNBITEORE L BTN 2RO 2V, ) OB A LI L
THNHAREET LVOFMA, BLO (i) FoFIZXD5HMEOET (@FIE7 2—
=T 4 —T—) BDEEND, FHEFHFOMGTEMEZT T LI LI, FEBNTHDY .
FTHWTR KOS 200E GREOIER I OMEBRBITROREEZ G0N 2
FUZIRS 720, ) O ZME LT 2NEBEBET VEZFIH LT 5,

R L~ X, 2D OBFMRER~OEEIZHED VA7 TR EaMEEZ ST LHRBT 5 6 O T
72U,

PIFE, AEMECH ESNY T - b7 A NOEER LOABEOFHMEICHV SR =T v
F—ICBIFALLDOEKTH D,

BE
FDHMDEEL EEL
BT REA k=8 NN
1RG5 ATy bk ATy bk
st (LRJL1) (LRJL2) (LRIL3) &&t
e KR CEFIL) KR KR
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B AIRERR BIWTREL
RIS 17Ty k ATy b
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4. BBFH

H7 e FT A NI K RABETUADOHAM

AP LSRR DOARY A7 2~y L, 4

BCAR— 74 VARG ORFERET D7D BBTRERET L2205, BRETHEIE,
2 HEZMT, FERAMTED DN THELZZE LB L ORET L L2EBH T2 TH
Do FRNTH 2 EPEN S, 7 - b7 X NI OLB 2 REEBLE L L TR ET 5, BETH
B, BEOZWE L IO BB TRIOMMEIC LMK EZ@B TR T T 2546, 7« 7 X M
AP LT OFFIMAE & #& TR TOSFIMME & DZEFUCE LW RSB 28T 5,

FRETHRNL, G - AEEEICG Lan o8l Lohih ) 27 #HREE S, 7 - M TR M
HRETRIOIEMEZ 729 4L — FORFIREE ) 27 28> T\ 5, BE T NZGRMN % 8IT
THZENTERVEAICH, DD OMEICI DV AINELDZ NS D, FHEIE, 2019
£3 H31ABIUE, RIRFOABETHEZRELTWD,

RERAT (BX)

RiFH mEIMEFA UT#5|=ETEY UT &I Ck L)
2019424 A2 F ?iiijﬁa§§gﬁifypfcco' AUD 8,533,827 USD 6, 085, 241 23, 239
20194E4 A 2H Citibank, N.A. BRL 12,951,489 ysp 3,348, 292 20,315
20194F4H2H  Citibank, N.A. BRL 13,577,777 ysp 3,484, 068 (4,839)
20194E4F2H Goldman Sachs International  BRL 2,139,833 ysp 552, 429 2,584
20194F4H2H Goldman Sachs International BRL 2,139,833 ysp 549, 140 (706)
20194E543H  Goldman Sachs International  BRL 198,600  ysp 50, 000 (931)
20194F4 H2H Goldman Sachs International — JPY  1,491,561,505 ygp 13, 525, 210 49, 471
89, 139
RFE L HTERHMARG  HTFexms  ogE G
20194F4H2H  HSBC Bank plc AUD 1,306,950 USD 937, 497 (9, 106)
201944 H2A ?giijgaiggﬁiﬁypfcco' AUD 7,226,877 USD 5, 184, 629 (51,018)
20194E4 H 30 A ¥§{§iﬁafgiﬁiiypﬁcco' AUD 8,533,827 USD 6, 088, 310 (22, 718)
20194F4H2H  Citibank, N.A. BRL 13,264,633  USD 3,548, 211 (139, 767)
20194F4H2H  Citibank, N.A. BRL 13,264,633  USD 3, 404, 068 4,373
20194E5H3H  Citibank, N.A. BRL 12,338,689  USD 3,182, 166 (17,927)
20194F4H2H Goldman Sachs International BRL 2,139,833 USD 572, 056 (22,211)
201944 H2H  Goldman Sachs International  BRL 2,139,833  USD 549, 139 705
20194E5H3H Goldman Sachs International BRL 1,441,523 USD 371,718 (2,042)
20194E4H 2H Goldman Sachs International JPY 1, 099, 253,942  USD 9, 982, 020 (50, 647)
201944 H26H  Goldman Sachs International  JPY  1,491,561,505 USD 13, 550, 460 (42, 962)
20194E4H2H  UBS AG JPY 392,307,563  USD 3, 562, 886 (18, 525)
(371, 845)

ABEFHITHNSERERM (8X) &5 (282, 706)

BEBE DA

AUD— %% KL

BRL—7 7 YV LT v

JPY— B A

USD— % Kb



5. BERE & UIREN
% & E F RN
FEEARENL, ~AX— - 77 FBIOY T - F TR NMCRET 2 EBICOE, v AX— -
T NI LTRHREIND,

{110

Z LR ER N
V7 PTAMEI BHEAEL, W I LRV S D HERT, 500Kk RLOHMZRRE N5,

EHEEHFLITEHRN
W7 e b T A ME, R0, 000Kk RALOHRENZFE SV, OB PID 37 T AR GEIESND 2
AT LI, H[MI10, 000Kk RO BINHR AR SN,

AR FE 4t EREM
%%éﬁﬁ%i H7 e N T A NOH X OVEMEFEFOFF0.80% T, MHIFAEL, WEH L
IZBRINEND,

RITHH= & HREN
RITHE=EHRINE, Y7« F T2 MO H 2 OFEHHEEFAOFE0. 05% T, mMHREL, WEHD
Ll NEND,

6. SMZ&IHF
THRIE, 2019 3 ABLRICK T LIZEEDOY T « F T A FOZRAERIG 2£ L TV D,

20193 A3BICKRT LI-EE

ZRLYSR TSPILTILY SR Ry 35X
S it:} SIS it:} S it:}
0% CRFRIL) O% CRFL) 0% CRFRIL)
FEATH S AR S 2, 876 16, 376 71, 922 352, 639 2,897 208, 476
BRZ AR RES: (130, 195) (743, 601) (127, 310) (591, 867) (46, 990) (3, 354, 135)
# () (127, 319) (721, 225) (55, 388) (239, 228) (44, 093) (3, 145, 659)
KEILYSR At
2L ot 2L it}
mE: CKFIL) 0% (K KIL)
FATH = Ak RIESR 33, 269 279, 358 110, 964 856, 849
RS kAR (2, 583, 143) (21, 696, 086) (2, 887, 638) (26, 385, 689)
fl (ED) (2, 549, 874) (21, 416, 728) (2,776, 674) (25, 528, 840)




7. BS54k

2019 3 A31BAIZR T LI=&E

TIIDNL

ZFLISR _ 5 A XEILISR

BHIS 1 O%:YF—4 *EQSS ”ggg;x E:Sw *EéSS
o P A R 6.216 5. 746 76. 594 8. 548
P i) 25 (O 0. 197 0. 166 2. 458 0. 292
FBLR L ORFEBMALE (HEK) (0. 650) (0. 800) (7.224) (0. 269)
BEEARILE (R A (0. 453) (0. 634) (4. 766) 0. 023
ZRE~DONHEL (0. 409) (0. 680) (3. 243) (0. 360)
AR PE AT A 5. 354 4. 432 68. 585 8.211
b=l JH—2%@ (7.29) (11.03) (6.22) 0. 27
FEHMEEICHT SR

#H % 2.40 2.40 2. 40 2.38
P MR 2% % 3. 44 3.43 3. 44 3. 46

(1) ZARFESR 1 1472 BEMFILE

2)

iE. YHIORITH PRI NS E R S h T 5,
h—%)L - U E— OFEIX, SWEHE U TRITEOEMOBINZRAFROMEIZ L SN TN S,
72 0 MG FEMIRS DB R EZR L TWD (ZEE~ONREERL)

HE L IR O 1 1Y

FEORIIBIZ IR 2EICOVWTEHINTWD, lx DZEED h—4)L - VX =18
F ORI, BAZIIMHFOBRBIOX A I 7120, ZNBDOREITIREARDZZEND D,

FROBRBIOEZSHE 1 AL OF —Z (T, v RAE— - 77 Rhbols, BH26W
ICEBRB L OREHRBRICHT Y7 - T 2 MO EEN D,

TYUNT 4 TBER

TT e RTARNMINL—T 4 7 HIT, TNENOREHOEEY AT « =7 AKR—T v —NEE
UXﬂ%&i%ﬁb%@@%@ﬁbté?vN?4?ﬁ%%@%#é’k%%é MWD T YN
T 4 TR O EAMEIL, RROREENCEE - AEHEEOMEMERICE EN D,

\CAREIRE & LCEFESNn 2 nT U RT 47
LI N—TEN TS,

TFIX, 20194E 3 A1 HBRAEDOEE - AEHFAE
@&Eﬁ@%i@%ﬁ%%@%ﬁf&U\?UA747@EE%

BETYNTF4TO
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€ )
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T

BET YT 4 TO

BBEYRY
(K FWL)

383, 399

T

(1) ZETPRIE, E2E - AEFHHEECMENOFRFE & LTEHFESh S,



TRIZ, 20193 ABLRICK T LIZHFEEIZHOWT, 7« F IR FOBEEHEFZELOT I AT 47
DEBZOWTDOERTH D, RMOORIT, HHIPIZT U AT 0 7T TEIRALICBAROSFL LR
RICBT2BMOFMTH D, 2F/HAORIT, YT HT » FTAMOTIYANT 472V AEL
TEAREBRR OEBSFCET 2BMERTH L, 7 VAT 1 7 bAE U TR LUREBR AL
(T HASFEFICEDEA & LTERRSND,

REFTVNAT1TITRD
R (BX) &%

EBEBURY
(K FJL)
HERETH (2, 275, 549)

REFTVNATATITRD
REBFE (BX) £HE

BBYRY
(K FIL)

TR (42, 004)

20194 3 ASIHIZK T LIZHEIZOWT, 7« T A MDOT UNT 0 THGIEIFLLTO®EY T
HoT,

ARFEHEIE
Kk FL)
S ABRTHRD (26, 195, 512)
B TR TR @ 52, 286, 432

(1) RFRBERICHEIND2YZEH (b L) 13, 7« 72 SO ABIEENZES WP BIEB1T 2 KRR AR
SREUAHY T D,

(2) FRBHRIHME SN Y#EH (b L) (X, 7 - M7 2 FOABIEBNHE SV 2ikEs BIZH1T 2 R RN
SRUTHLET D,

. BEBSLUVEEBEOER

TUNRT A TREMEERTHZ LT, 7« FTA NI, BBIMHFEHFOEHI AZICEL S5,
ZHUE. T UAT 4 T OWBIEFES DK EO KRB Z T B I HAAGE COMEEITH Z &
MTERWVWI AT ThDH, WEIMHFESFORBITICHEIEHY A7 T 25V 7 « hIA D=7 X
R—T ¥ —I%, G - AEHEECTRR SN0 BB ICHEA ORERAFICRESND,
7 e RTAMEI, RBIILUT, BERE, GEEHFR, vA¥— - Xy T4 VI RROETE
FOFER SN DR - ROFHER 2@ U CHRESITELFOERY A7 &5/ MRIZIM 2 T 5,
BEMFHOEREZEUNC KM ST 57012, BEERIGAIX, FEOT VAT  7EEICET 2
WEIFHFEHOEHY A7 TR LG L35, 05 ix, BEIHFR £x2ototismsm
IO T B T iSRS 23 3% 7 U ST ¢ T RIS T G IFE S DIEM U A 7 258420
L TV RN DI, 2 OIS L THiThild,

MHERELZAME LT, 7 - FTAMI EE - AFREELTRX Yy T 4 V7 RBHOMRTH S
TIUNT 4 TEEBIOCARBEZHZ L T, BN OHL~AZ— - Xy T 4 73K (LIF
MNA] LW, ) OHRTHD, TXTOT INT 4 TEEBIOT I AT 1 TAMFITHONT
DIF@®D, LLTIZER RSN TWD,



2019 3 ANERAEDT V/N\T 1+ TEES L VABEDER

BE - ARFAFEELORTE

BiE afE
(K FJL) (K FIL)
BT R 100, 693 383, 399
B - AEHEEDOT VT 4 TEER I OAEOAH
(MN A Dx%F42) 100, 693 383, 399

TYUNT 1« TEES L UZMEIER

A% - AETEE
LERTFESNCAENE MBS ZERSER M@0

CKFIL) Gk FIL) Kk FL) Gk FL)
Citibank, N.A. @ 24, 688 (24, 688) — —
Goldman Sachs International ® 52, 766 (52, 766) — —
Morgan Stanley & Co. International ple® 23, 239 (23, 239) — —
&t 100, 693 (100, 693) — —

(1) MAEL, EHETEITROREARTF ORNEOHMEZ KT,
(2) JEEHHLA]

TIUNT 4 TEEB L UVEABRR

A% - AEIEE
LRTEN-ARKE SMER  EARSER  #E0

(K FIL) CKFL) Kk FIL) CKFL)
Citibank, N.A. @ 162, 533 (24, 688) — 137, 845
Goldman Sachs International® 119, 499 (52, 766) — 66, 733
HSBC Bank plc®@ 9,106 — — 9,106
Morgan Stanley & Co. International ple® 73, 736 (23, 239) — 50, 497
UBS AG® 18, 525 — — 18, 525
&t 383, 399 (100, 693) — 282, 706

(1) MAEE, EHETEITRORGARTF ~DORILEOMBZ L DT,
(2) JEEHHLA]

10 7 SR LDIREYRY
o G4
—E TRy DHERGIE, EE. BV AV EFREL, FRERET A2 EEEME LTS, FH
REICFIZE DA U D ATHetE B BRE S, 3B s Z &b Tis b, ERLICorbbd |
EDY T ADZIRFAIRIRIBTEV 7 « b T A NOEEN, Bi%T 7 ARSI 5 A5G
WENE U EB 2 RE T2 IEAR T Th H5AI1CIE, YREELBx -E8EE, 7 - b7
A NOMD T T AZRFEENAET 52 0D 5,

TUNT 4 TR ) 27

Y7o FTAMIKEARTINT 4 TICHRET DL ENH LN, TNHITRERB X OZOMD LY
BHRAVRBEERNRA~DEFEREICL DV RIND ) A7 BLORE LITR R L TInbE
536200 A7BIORENELLZ L35, LUTIE, 7 U AT 4 7OFHIZET 2:8MD
UAZHENTH D,
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12.

CEAVRY T UNT o TERIE, BB L OMERICEET S L0 LR 5 REHRIERS IO
A5 ET AEMELTH D, T UNT 4 TOFHAORINL, JRFELOHRR ST, F U

T4 T ENAROEERENLS XA LE LT 5, FHT. T UNT 0 T OFIHE L O
I, EITSNAHE| 2T 57002 EBOMGB L O, T U AT 4 TBH T« TR b
DR—=F 74 UAZIBMTEY 27 OFHEES 2 LE LT 5,

BEIMFESOBHIY A2 - T IUNT 4 TOFHICLY, 7« T A ME, FRICRF SRR 22T
BUZIBN T, BT DR IS RE % 3L 5 £13E MO FIEIZ L0 2 OEB = FRET 5
ZEMTERVWELIZZOREEN N E WS U R T 2G5, BEIMTEFPMESZEIT LR WEGS
IZiE, 7 s b7 A MIERR EORFE 2T D0, TOEK EOMER 4T 5 Z LR TE RN
ZENHD, BEMEFELOEENY T - b T A ML VEESAIHEE GEAND HHE) 04
MEBZDHE. 37« b7 A NBBEIHETSORBEBITICEL VBRSBTS 5 ORI 21T+ 5
TENRTERWES . FIEMEM O/ TS ARG ORI & KIFIZR72 5855121, BEIHET
Ji s VAZ I AR5,

s KX 2 AT —var s VR L DT IVNRT L TREMIZIE R 2 AT —v gy s URATR
b5, KEET VAT 4 TGO, FFEOBBIMHTS & DM TR ENDTD, 4
FEDEKIFEIZOW TR DR EITO VAT BNEET D, ZNUDBELTESLEIZIE, 7 - b
T A S EDOEK) EOMERNZATET 2 72 DI MBI VER TR E D020 DO T RIAFRETH
22 YT - FT A MBWBIHEFEL KT D5 OFERELITHE LW LERETHZ L
BbD, ZOH, 7« hTZA NI, TUNT L TREMICEDSET DN DIREITH S L E
EHESENE Z D HEOZIY S ARARRIZR VDY A7 | SESHABEND U A7 12131
7 NI A RNDEFRREHAEAH LT RICOBIIONGD VAT BB EZ T D ERb 5,

VAL — Ty ROFERRE Y X

PT e RTANME, YRAE— - Ty RaDOREZBEL T, 2RO EHDOY A 712363
5o 7« RTARNDEREIL, vAZ— - Ty RZEEINTWDLHTED, FELT, vAF— -
77 RPREETLIAZIZELEND, UAZOMEIL, ~AX— - 77 v ROMBERICGTHR
SINTEY, 7« TR NOMBEEHRLODOETHENDLINETH D,

BEREHSIVaIZIYEAVE

W OFEWET, 7« TR MIKA BREWRB LI MRGEZ ZLRNOZHRE L TV, Zhb
X7 B 2Rt L T D, IO L DY T « T A RDRKT T AR—T v —I%,
TNRY T« F T A MK L TUTONDFEROFERTH Y F12HAEAL T RWeD, ATH D,
PRBRICESE | BEMIT IO OBIER R MERB ICEEST 28OV A7 3L THLLEXT
Wb, LML, 25 EEBICET 2ERRAENRBEL, 7 - FT XA MOFEIIYATAD
WELERTE RN E W IRFETTE 220,

BRER

WHEFNARTTREL R o T B TH 520194 5 H29HBUE, RSN -MBERICE N pigBx
MIELIZTH S ) BRFEFREIIBENI RN -T2,
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<AL — - T 7 v ROKEA MM E >

WANI A=Y RRA—-T70F (RILF-ALUI—R)
(AR VEBEDI=Y k- FSRAITHIVIREY - TEYS-FT723T7-T720F-21)—X
DT -T7UK)
BERMEEZFEAHE
20194 3 A31A1R#E
Kk FILTERTR)

e = i A e s
J— hBXUMES - 1. 1%
~—I ¥R - 0.1%
ik - 0. 1%
$ 100, 000 Navios Maritime Acquisition Corp./Navios
Acquisition Finance US Inc. 144A 8.125% 20214F11H 15H 101, 275 79, 501
~— Y REEGE 101, 275 79,501
KIE - 1.0%
NIVATT = 0.8%
416,000 BioScrip Inc. First Lien Note ~ 9.500 20204E8H 15H 413, 295 434,720
Al - HA - 0.2%
90,225 Northern 0il and Gas Inc. PIK 9.500 20234E5H 15H 93, 827 93, 834
KEEGF 507, 122 528, 554
J — FBLUMEEAF 608, 397 608, 055
H—A - a—r (FF7H) - 96.6%
F—AFZ VU7 - 0.6%
HEER - 0.6%
280,075 Ventia Deco LLC 2017 Refinancing Term B 6.101 202242520 H 278, 543 280, 075
F—A +Z VT &G 278, 543 280, 075
HFH ~ 2.5%
&M GRAEUE) Y —Ee 2 - 0.5%
287,079 Garda World Security Corp. New Incremental Term
B # 0.000-8.000  20244E5H 24 H 285, 378 285, 164
THE B - 0.5%
278,600 NorthRiver Midstream Finance LP Initial Term B 6.047 20254107 1H 277, 951 278, 252
=2~ 0.6%
299,870 Stars Group Holdings BV USD Term # 0.000-6. 101 202547 H 10 H 300, 055 299, 753
SRR - 0. 4%
209,282 MEG Energy Corp. Initial Term 6.000 20234124 31H 209, 953 208, 497
ATV - 0.5%
257,605 Four Seasons Hotels Ltd. Restated Term 4.499 20234114 30H 258, 257 255, 961
I FZEF 1,331, 594 1, 327, 627
7T A = 1.0%
TA¥LA - 1.0%
179,550 Numericable U.S. LLC USD Incremental Term 6.484 20264E8H 14 H 175, 467 172,219
311,325 Numericable U.S. LLC USD Term B-11 5.299  20254E7H31H 309, 225 290, 993
84,198 Numericable U.S. LLC USD Term B-12 6.171 2026417 31H 83, 498 79, 651
568, 190 542, 863
77 ARG 568, 190 542, 863
KA - 0.2%
=7 fER - 0.2%
100,000 UnityMedia Hessen GmbH & Co. KG Senior
Facility B 0.000-4. 734 202549 30 H 101, 604 99, 179
KA > &E 101, 604 99, 179
TANT R = 0.3%
Al - 0.3%
162,959 Avolon TLB Borrower 1 (US) LLC Term B-3 4.488 2025417 15H 160, 531 161,912
TANT v REERE 160, 531 161,912




4 & i i e
Ho—Doem—r (TR (X)) T
NreTNT - 0.9%
AT = 0.9%
$ 500,000 Travelport Finance (Luxemboug) Term # 0.000% 202544 H27H 490, 000 488, 440
N TN ER 490, 000 488, 440
FZ o - 1.0%
=70 fEE - 0.4%
215,000 Ziggo Secured Finance Partnership Term E 4.984 202544 H 15H 214, 605 209, 758
e - 0.6%
330,000 Starfruit Finco BV Initial Term 5.740 202548 H31H 328, 468 325, 769
F TR 543,073 535, 527
H[E - 0.2%
/NGEHEE - 0.2%
79,448 EG America LLC First Lien Term B # 6.601  2025%-2H6H 79, 632 77,727
39,600 EG Dutch Finco BV Facility B (USD) 6.601  2025%F-2H7H 39, 808 38, 742
119, 440 116, 469
A XV 2G5 119, 440 116, 469
KIE - 89.9%
WZEFH B - 1. 4%

9,827 Transdigm Inc. 2018 New Tranche E 4.999 202545 H30H 9, 862 9, 586
178,555 Vertex Aerospace Services Corp. Initial Term 7.249 202546 H29H 177, 760 179, 056
338,300 WP CPP Holdings LLC First Lien Initial Term 6.510 2025424 H30H 337, 564 336, 291
200,000 WP CPP Holdings LLC Second Lien Term 10.510 2026424 H30H 198, 227 199, 500

723,413 724,433
HEYEL - 2.3%
198,731 Altra Industrial Motion Term B # 0.000-4.499  2025%F9H 26 H 199, 032 195,916
216,419 American Axle & Manufacturing Inc. Tranche B
Term # 0.000-4.740  20244F4H6H 217,693 211, 866
820,000 Panther Bf Aggregator 2 First Lien Term B # 0.000 2026%-3H18H 811, 800 811, 780
1,228,525 1,219, 562
Tu—Hh—3¥ - 4.3%
179, 547 AqGen Ascensus Inc. Third Amendment
Replacement Term 5.993  20224F12H5H 176,913 176, 742
150, 000 Deerfield Dakota Holding LLC 2019 Incremental
Term 6.489 202542 H 13H 149, 261 149, 438
200,000 Edelman Financial Center First Lien Term B # 0.000 20254E7TH19H 201, 500 201, 000
269,325 Edelman Financial First Lien Term # 0.000 20254E7H19H 269, 955 268, 145
309,221 Focus Financial Partners LLC First Lien Term B # 0. 000 202447 H3H 308, 436 308, 318
109, 689 Guggenheim Partners Guggpa First Lien Term # 0.000 2023%-7H22H 109, 689 109, 878
197,504 Jane Street Group LLC New Term 5.499 202248 H25H 197, 395 196, 759
279,671 LPL Holdings, Inc. Tranche B Term # 0.000-4. 737 202449 H 23 H 279, 485 277,918
610,000 VFH Parent LLC Initial Term 6.126  20264F3H1H 609, 884 611,903
2,302,518 2,300, 101
LS - 1. 4%
307,725 American Traffic Solutions Inc. First Lien
Initial Term 6.249 202542 28H 308, 614 308, 014
220,000 Concrete Pumping Holdings Inc. Initial Term # 0.000-10. 500 20254F11H14H 213,942 213,950
238,200 Ply Gem Midco Inc. Initial Term 6.547 2025%F4H 12H 237,175 227,481
759, 731 749, 445
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$ 304,808 Charter Communications Operating, LLC (aka
CCO Safari LLC) Term B # 0.000-4. 500% 20254-4H30H 306, 186 303, 146
223,390 CSC Holdings LLC 2017 Refinancing Term 4.734  2025%ETHI1TH 223,792 217,582
694, 750 CSC Holdings LLC January 2018 Term 4.984 20264-1H25H 691, 792 680, 744
160, 000 Intelsat Jackson Holdings B3 Term First Lien # 0.000 20234F11H27H 159, 600 157,299
190,000 Virgin Media Bristol LLC K Facility 4.984 202651 H15H 189, 605 188, 117
1,570,975 1, 546, 888
e - 0.2%
130,661 PQ Corp. Third Amendment Tranche B-1 Term # 0.000-5.244  20254F2H8H 130, 490 129, 354
TERRARAR - 0.8%
428,925 Brookfield WEC Holdings Inc. First Lien Initial
Term 6.249  2025%F8H1H 429, 187 428, 981
HEM GRREUER) Y—Ee A - 5.4%
133,270 Advantage Sales & Marketing Inc. First Lien
Initial Term # 0.000-5.749  20214-7H23H 129, 482 113,780
267,850 BrightView Landscapes LLC Initial Term # 0.000-5.000 20254F8 H15H 267,476 266, 840
577,681 Crossmark Holdings Inc. First Lien Term 8.000 2019412H20H 577,802 162, 230
289,270 EVO Payments International LLC First Lien Term 5.750 20234 FE12H22H 288,917 289, 090
422,430 Prime Security Services Borrower, LLC (aka
Protection 1 Security Solutions) Term B-1 5.249  20224E5H2H 421,117 418, 809
526,402 Securus Technologies Holdings Inc. Initial Term
(First Lien) # 0.000-7.000 2024%11H1H 522,001 522, 490
62,216 ServiceMaster Co. LLC Tranche C Term 4.993 2023811 H8H 62, 152 62, 137
463,575 TKC Holdings Inc. First Lien Initial Term 10.500  2023%2H1H 459, 921 455, 006
331,193 Trans Union LLC 2017 Replacement Tranch B-3 4.500 202344 H10H 331, 245 328, 680
868 Trans Union LLC 2018 Incremental Term B-4 4.500 202546 H 19H 867 858
242,305 World Triathlon Corp. Initial Term 6.010 20214-6H25H 242, 305 241, 699
3,303, 285 2,861,619
THEHRS - 4.4%
138,950 American Greetings Corp. Initial Term 6.999 202444 H6H 136, 802 137,213
289,275 Atlantic Aviation FBO Inc. Term 6.250 2025%-12H6H 286, 479 291, 800
99, 750 Champ Acquisition Corp. Initial Term 8.101 20254F12H19H 96, 868 99, 251
461,975 CHG Healthcare Services Inc. New Term 5.499-5. 744 202346 4 7H 462, 323 459,471
120,676 CRCI Longhorn Holdings Inc. First Lien Closing
Date Term 5.999 202548 H8H 120, 127 118,413
365,384 Kingpin Intermediate Holdings LLC 2018
Refinancing Term # 0.000-0.060 202447 H3H 364, 460 365, 377
226,576 Party City Holdings Inc. 2018 Replacement Term 5.000 202248 H19H 226, 303 225, 244
35,932 Pearl Intermediate Parent LLC Delayed Draw First
Lien Term ! 5.236 2025%F2H 14H 35, 867 34, 045
159,508 Pearl Intermediate Parent LLC Delayed Draw First
Lien Term # 0.000 20254F2H14H 159, 239 151,134
139,019 TOMS Shoes LLC Initial Term 8.000 2020410H30H 135, 211 109, 130
388,050 Vetcor Professional Practices LLC First Lien
Initial Term 5.499  20254ETH2H 386, 296 378, 349
2,409, 975 2, 369, 427
S LY —E R - 1.4%
309,211 Citco Funding LLC First Lien Term # 0.000 20234F9H28H 308, 052 307,473
448,788 Resolute Investment First Lien Term # 0.000 202244 H30H 450, 471 449, 066
758, 523 756, 539
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$ 339,432 Calpine Corp. Term # 0.000-5.110% 20244F1H15H 333, 602 336, 591
184,226 Eastern Power LLC Term B 6.249 2023%10H2H 184, 873 183, 651
218,600 Panda Temple Power LLC Second Lien Term
Non-PIK 10.482  20234F2HT7H 214, 641 218, 235
22,135 Panda Temple Power LLC Second Lien Term PIK 10.482  20234-2H7H 21,734 22,098
123,628 Terra—Gen Finance Co. LLC # 0.000-6.490 20214-12H9H 135, 831 109, 719
383,190 Vistra Operations Co. LLC Initial Term B-1 4.499  20234-8H4H 381, 329 379, 550
1,272,010 1, 249, 844
BAE - 2.1%
140,000 AP NMT Acquisition BV Dollar Term B (Second Lien) 11.808 202248 H 13H 140, 000 139, 650
250,840 Equinox Holdings Inc. Incremental Term B-1 (First
Lien) # 0.000-5.499 202443 H8H 247,691 249, 272
239,203 Fitness International LLC Term B 5.749 202544 H 18H 238, 093 237, 409
300, 023 UFC Holdings LLC First Lien Term 5.750 20234-8H 18H 299, 089 298, 397
220,000 UFC Holdings LLC Second Lien Term 9.999 20244-8H 18H 220, 156 221, 760
1, 145, 029 1, 146, 488
BREL - 0.5%
286,375 Core & Main LP Initial Term 5.626  2024F8H1H 285, 832 284,579
SE oM - 1. 6%
347,375 Blackhawk Network Holdings, Inc. First Lien
Term 5.499  2025%6H15H 346, 609 341, 817
156,190 Finco I LLC 2018 Term B 4.499 20224:12H27H 156, 010 155, 156
368,374 Verscend Holding Corp. Term B # 0.000-6.999 2025428 H27H 366, 693 365, 836
869, 312 862, 809
b - BOEE - 3.3%
69, 825 8th Avenue Food & Provisions Inc. First Lien
Term # 0.000-6.240 20254104 1H 69, 825 70, 043
110,000 8th Avenue Food & Provisions Inc. Second Lien
Term # 0.000-10. 240  2026%E10H1H 111,099 110, 138
219, 450 8th Avenue Food & Provisions Post Holings Inc.
First Lien 6.240 20254F10H1H 219, 980 220, 135
80,000 8th Avenue Food & Provisions Post Holings Inc.
Second Lien 10.240 20264F10H1H 80, 233 80, 099
191,009 Albertson’s LLC 2018 Term B-7 5.499 20254F11H17H 190, 694 188,919
319,337 Albertson’ s LLC Replacement 2017-1 Term B-6 5.479 202346 H22H 315, 728 317, 009
223,488 Aramark Services Inc. US Term B-3 4.249  2025%E3H 11H 223, 488 222,089
79,400 CHG PPC Parent LLC First Lien Initial Term 5.249 202543 31H 79, 230 78, 209
54,115 Dole Food Co. Inc. Tranche B # 0.000-7.250  20244F4H6H 57,414 52, 154
288,824 HLF Financing SaRL LLC Term B # 0.000-5.749  20254F8 H 18 H 289, 551 289, 003
159,580 Shearer’s Foods LLC First Lien Term 6.749 202146 H30H 158, 029 157,518
1,795,271 1,785,316
=2 - 4.5%
444,524 Alterra Mountain Co. Initial Term 5.499  2024%7H31H 443, 233 442,950
233,205 Boyd Gaming Corp. Refinancing Term B 4.658 202349H 15H 232, 226 230, 990
540, 167 Caesars Resort Collection LLC Term B # 0.000-5.249 20244-12H 23 H 540, 148 534, 862
110,470 Golden Nugget Inc. Term B 5.234-5.249 20234F10H4H 109, 954 109, 503
300,000 Greektown Holdings LLC Initial Term 5.249  20244F4H25H 299, 464 300, 000
87,149 Mohegan Tribal Gaming Authority Term B 6.499 20234-10H13H 86, 551 82,192
204, 488 Penn National Gaming Inc. First Lien Term B 4.749 202548 H 15 H 204, 021 202, 422
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$ 401,624 Scientific Games International, Inc. Initial Term
B-5 # 0.000-5.329% 202448 H 14 H 402, 640 391, 226
93,247 Station Casinos LLC Term B Facility 5.000 202346 H8H 93, 165 92, 446
2,411, 402 2, 386, 591
BERELRIR — 1. 0%
552,472 MPH Acquisition Holdings LLC Initial Term # 0.000-5.351 202346 HTH 546, 555 535,412
NVATT - 8.0%
240,000 Agiliti Health Inc. Term 5.500  20264F1H4H 240, 313 239, 695
306, 125 Air Medical Group Holdings Inc. 2017-2 New
Term 6.736  20254E3H14H 304, 318 288, 811
428,992 Air Medical Group Holdings Inc. 2018 Term 5.739 202244 H28H 426,016 404, 218
89,074 Air Methods Corp. Initial Term # 0.000-6.101 202444 H21H 108, 779 67, 296
370,000 AthenaHealth Inc. Term B (First Lien) # 0.000-7.197 20265%2H11H 365, 252 365, 068
341,835 Change Healthcare Holdings LLC Closing Date
Term 5.249  202443H1H 342,171 337, 562
130,000 Envision Healthcare Corp. Initial Term # 0.000-6.249 2025%-10H 10H 135, 105 121, 848
58,500 Exactech Inc. Closing Date Term 6.243 202542 H 14H 58, 255 58, 500
290,000 GoodRX Inc. First Lien Initial Term 5.489 20254F10H 10H 289, 323 287, 280
59,400 HCA Inc. Tranche B10 4.499 202543 13H 59, 400 59, 400
618,450 LifePoint Health Inc. First Lien Term B 6.982 20254F11H16H 614, 955 613, 428
271,789 Phoenix Guarantor Inc. First Lien Initial Term 6. 982 20264E3 A5 H 267,773 268, 166
274,726 Radnet Management, Inc. First Lien Term B-1 6.529 202346 H30H 275, 387 275,413
193,450 Surgery Center Holdings Inc. First Lien Initial
Term # 0.000-5.750  20244F9H2H 195, 617 190, 488
139,502 Vizient Inc. Term B-4 5.249  20234-2H13H 136, 940 139, 023
375,250 Wink Holdco Inc. First Lien Initial Term 5.499  2024%12H1H 374, 485 363, 760
197,000 WP CityMD Bidco LLC Refinancing Term 6.101 202446 H7H 197, 996 191, 090
4, 392, 085 4,271, 046
Ftkatt—ZA1Mk - 2.2%
560,000 Citadel Securities LP 5.999 20264F2H27H 557, 232 560, 700
199,500 Financial & Risk U.S. Holdings, Inc. First Lien
Term B 6.249  20254F10H1H 199, 038 193, 868
119,401 Financial & Risk US Holdings Inc. Initial Dollar
Term # 0.000 2025%-10H1H 115, 520 116, 030
309, 225 First Eagle Holdings Inc. Initial Term 5.351 20244-12H2H 307, 777 308, 452
1,179, 567 1,179, 050
B - 0.7%
398,625 Brookfield Property Reit Inc. Initial Term B # 0.000-5.000 20254F8 H27H 401,012 385, 003
AN - 0.8%
180,000 Penn Virginia Holding Corp. Advance Second Lien 9.500 202249 H29H 183, 194 177, 300
240,625 Permian Production Partners LLC Initial Advances 8.490 202485H20H 236, 354 234, 609
419, 548 411,909
T3 - 20t - 1.7%
443,396 Allflex Holdings III, Inc. Second Lien Initial
Term 9.486 20214-7H19H 441, 844 443, 950
221,080 Laureate Education Inc. Series 2024 Term 5.999 202444 H26H 219, 480 221, 425
250,000 Mirion Technologies Inc. Initial Dollar Term 6.595 202643 H6H 248, 762 250, 833
910, 086 916, 208
PRI - 3.2%
426,671 Asurion LLC New B-7 Term # 0.000-5.499 2024411 H3H 430, 105 424, 470
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$ 460,000 Asurion LLC Second Lien Replacement B-2
Term # 0.000-8.999% 2025428 H 4 H 460, 265 463, 699
529,300 Hyperion Refinance Sarl Initial Dollar Term # 0.000-6.000 20244E12H20H 525, 715 527, 812
279,300 Sedgwick Claims Management Services Inc. 5.749 20254E12H31H 279, 157 274,018
1, 695, 242 1, 689, 999
ATV = 0.2%
90,000 Hornblower SUB LLC First Lien Term # 0.000 202544 H27H 89, 550 89, 860
AT AT HRHE - 2.4%
218,350 Lions Gate Capital Holdings LLC Term B 4.749 202543 H24H 218, 350 216, 348
245,568 Meredith Corp. Tranche B-1 Term 5.249 2025%-1H31H 245, 250 245, 261
239,434 Radio One Inc. Initial Term 6.500 202344 H18H 237, 826 230, 156
290,000 Tribune Media Co. First Lien Term 5.499 2024%1H27H 291, 669 290, 180
317,777 Univision Communications Inc. 2017 Replacement
Term 5.249  20244F3H15H 315, 869 300, 185
1, 308, 964 1,282,130
AFALT « ) =7 - 0.8%
431,879 Ancestry. com Operations Inc. Term B 5.750 20234-10H19H 430,971 429, 720
HAEESRS - 0. 6%
177,800 BCP Renaissance Parent LLC Initial Term 6.244 20244-10H31H 177,102 177, 404
128,826 Traverse Midstream Partners LLC Advance 6.500 202489 H27H 128, 386 128, 946
305, 488 306, 350
Al - 0.5%
265,000 Clipper Acquisitions Corp. Term B-1 4.232 20244F12H27H 260, 231 261, 687
WAL - 2.9%
254,631 Printpack Holdings Inc. New Term 5.500 20234E7H26H 253, 057 248, 266
365, 253 Reynolds Group Holdings Inc. Incremental U.S.
Term 5.249  20234F2H6H 366, 822 361, 436
180,000 Reynolds Group Holdings Inc. Incremental US
Term 5.249  20234F2H6H 179, 556 178,119
365,375 Ring Container Technologies LLC First Lien
Initial Term 5.249 20244F10H31H 365, 267 359, 134
420,000 Tank Holding Corp. First Lien Term B # 0.000 202643 H26H 419, 475 421, 260
1,584, 177 1,568, 215
HE = 0.2%
79,600 Frontdoor Inc. Initial Term 5.000 202548 H 16 H 79,418 79, 401
EHS - 4.9%
395,000 Albany Molecular Research Inc. First Lien Initial
Term 5.743  20244E8H30H 397, 863 388, 747
297,815 Bausch Health Companies Inc. Initial Term 5.481 20254F6 A2 H 300, 652 296, 007
242,101 Catalent Pharma Solutions Inc. Dollar Term 4.749  202485H20H 241, 630 241, 387
138,686 Endo International PLC First Lien Term B # 0.000 202444 H27H 139, 948 136, 648
289,518 Endo Luxembourg Finance Co. I Sarl Initial Term # 0.000-6.750 202444 H29H 286, 003 285, 265
493,235 Immucor Inc. Term B-3 7.601 20214F6H15H 476, 330 492,929
193,231 Jaguar Holding Co. II 2018 Term 4.999 202248 H 18H 193, 774 191, 462
548,800 Lantheus Medical Imaging Inc. New Term B 2017 6.249 202246 H30H 548, 196 550, 172
46,007 RPI Finance Trust Initial Term B-6 4.499  20234E3H27H 45,931 45,781
2, 630, 327 2,628, 398
HERBR - 0. 3%
149,250 NMI Holdings Inc. Initial Term 7.246  20234-5H23H 148, 629 149, 810
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$ 338,300 Istar Financial Inc. New Term B 5.233-5.237% 202346 H28H 337,943 335, 763
VART > = 0.4%
231,756 CEC Entertainment Inc. First Lien Term B 5.749 20214-2H15H 227, 888 224, 804
TR - A Th
155,785 Academy LTD. Initial Term # 0.000-6.490  20224-7TH1H 160, 654 112, 651
564,519 ASHCO LLC Initial Term 7.499  2024%F9H 25H 561, 241 553, 223
248,190 BJ's Wholesale Club Inc. 2018 Other Term 5.499  2024%F2H5H 243, 051 247,902
449, 392  CWGS Group LLC 5.240-5.249  20234F11H8H 448, 365 403, 891
170,000 EG America LLC Additional Facility 6.601  2025%F2HT7H 166, 690 166, 316
410,804 Leslie’ s Poolmart Inc. Tranche B-2 Term 6.079 2023#-8H16H 411, 572 397, 967
192,631 Michaels Stores Inc. 2018 New Replacement Term
B 4.991-4.999  20234F1H30H 192, 775 188, 897
299,501 PetSmart Inc. Tranche B-2 # 0.000-5.490 20224-3H11H 267, 189 269, 365
183,111 Spencer Gifts LLC Term B-1 8.750 20214-7H16H 180, 232 181, 279
2,631, 769 2,521,491

V7 hu=T7 - 0.9%
460,000 Project Alpha International First Lien Term B # 0.000 20244426 H 455, 400 455, 400

T /aY— - 12.2%

418,472 Access CIG LLC First Lien Term B 6.243  20254E2H27H 417,013 415, 333
394,603 Ascend Learning LLC Initial Term 5.499  2024%7H12H 394, 567 387, 697
120, 000 BHN Merger SUB Inc. Second Lien Term # 0.000 2026464 15H 119, 400 119, 400
360,000 Carbonite Inc. First Lien Term B # 0.000 20264-3H26H 359, 025 357, 862
210,000 Commscope Inc. First Lien Term B-2 # 0.000 20264E2HT7H 207, 900 210, 000
370,000 Datto Inc. First Lien Term USD # 0.000 202643 H29H 368, 600 370, 925
548,151 DigiCert Holdings Inc. First Lien Term # 0.000-10. 499 20244-10H31H 546, 501 540, 159
140,000 DigiCert Holdings Inc. Second Lien Term 10.499 20244F10H31H 139, 305 138, 163
608,430 Finastra USA, Inc. First Lien Dollar Term # 6.101 20244F6H 13H 606, 209 587,470
236,408 Global Tel Link Corp. First Lien Term 6.749 2025%-11H29H 234,837 235,521
324,833 Hyland Software Inc. 2018 Refinancing Term 5.999  20244FTHI1H 326, 324 324, 885
72,782 MA Financeco LLC Tranche B-3 Term 4.999 202446 H21H 72, 667 70, 841
80, 000 McAfee, LLC Second Lien Initial 10.999 202549 H 29H 81, 383 80, 900
427,470 McAfee, LLC Term B 6.249  20244F9H30H 428, 860 426, 880
197,660 Microchip Technology Incorporated Initial Term 4.500 202545 H29H 197, 660 195, 652
491,518 Seattle Escrow Borrower LLC Initial Term 4.999 202446 H21H 490, 732 478, 409
314,213 Severin Acquisition LLC First Lien Term 5.989 20254E8 H1H 314,771 306, 948
244,736 Sophia LP Term B 5.851 20224F9H30H 244, 852 243, 282

238,700 Sound Inpatient Physicians Inc. First Lien
Initial # 0.000-5.249 202646 H 26 H 238, 424 235,716
319,200 VeriFone Systems Inc. First Lien Initial Term 6.683 202548 H20H 318, 208 314, 651
236,256  Web. com Group, Inc. First Lien Term 6.243 2025%-10H10H 236, 800 233, 3562
264,938 Zotec Partners LLC 7.490  2024%F2H 14H 262,779 266, 925
6, 606, 817 6, 540, 971

Flala=kb—a3r - 0.5%
270,000 Global Tel Link Corp. First Line Term USD # 0.000-6.749 20264-11H29H 265, 450 264, 768
g —E 2 - 0.1%

90, 305 Commercial Barge Line Co. Initial Term 11.249 20204F11H 12H 88, 565 63, 778
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$ 300,940 CenturyLink Inc. Initial Term B 5.249% 202541H31H 299, 693 294, 921
375,000 Level 3 Financing Inc. Tranche B 2024 Term # 0.000-4.736 202442 H22H 373, 224 371, 250
672,917 666, 171
KEEGF 49, 064, 077 48, 059, 320
H—n - n—r (FTH) Gt 52, 657, 052 51,611,412
7 2w g
WmEal - 1.3%
KIE - 1.3%
AR — 0. 1%
40, 381 EveryWare Global, Inc. * 411,514 75,714
wR - 0.7%
16,184 Panda Temple Power LLC * 268, 315 347, 956
i e A - 0.5%
16, 779 Montage Resources Corp. * 565, 620 252, 359
AM7 4 —/ K- P—EZ - 0.0%
1,165 Paragon Offshore Finance Co. Class A * 1, 444 866
578 Paragon Offshore Finance Co. Class B * 11, 560 20, 736
13, 004 21, 602
KEGFE 1, 258, 453 697, 631
mER AT 1, 258, 453 697, 631
&GS OFE - 99. 0% 54, 523, 902 52,917, 098
AEEBZ DT OMOERE - 1.0% 543, 895
WIEEFE — 100. 0% 53, 460, 993
144A AMFESIT, 1933FFERHFERAI44AC IS EHEEE GRS TS, b ORMFERIIREREG| <, W IEEHEREEE R O
AR LI SN Z E3d D,
PIK IR B SHAME,
REIT REERERE,
~ BRI A MRES:, BRSH7ZfEIE, 201945 3 ASIABSTHR O TH S,
# 20194 3 ABIHHIIE, T RTELEHOIRRFD L — A - v— U AfiiEs,
! =LA e n—ZE, BIMORETOR—Y - aIy MAV ER®H D,
* N AGIESR
SR (2 a— 1) 2% A i Rl
5 Yr U.S. Treasury Note Futures ) UsD (231, 656) 20194E6 H 28 H (2, 479)
10 Yr U.S. Treasury Note Futures (12) USD (1, 490, 625) 20194E6 H 19H (25, 240)
SRR EBM (K G5 (27, 719)
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