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USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

391,946

621,837

804,136

266,184

65,000

366,613

256,410

362,265

193,435

331,046

368,117

HEFISFES (98.1%)

Z—ZrIV7T (0.8%)

Nora—rv (0.8%)

Aristocrat Leisure, Ltd.

4.10% due 10/19/24

Noya—rat

A—ANUTE (RGEM $393,289)

HFF (5.5%)

Noya—r (5.5%)

1011778 B.C. Unlimited Liability Co.
4.49% due 02/16/24

Bausch Health Companies, Inc.
5.10% due 06/02/25

GFL Environmental, Inc.

5.14% due 05/30/25

Grizzly Acquisitions, Inc.

0.00% due 09/26/25

GW Honos Security Corp.

5.82% due 05/24/24

MEG Energy Corp.

5.75% due 12/31/23

Telesat Canada

4.89% due 11/17/23
Ryra—rit

AT FE BRERA $2,739,057)

FAY (0.4%)
nNora—yv (0.4%)

Springer Science+Business Media Deutschland GMBH

5.89% due 08/15/22
Nora—rEk
RAVE BURFRM $193,933)

NTR'TINT (5.2%)
Noa—r (5.2%)

Accudyne Industries Borrower S.C.A. / Accudyne Industries, LLC

5.24% due 08/18/24
Altice Financing S.A.
4.91% due 01/31/26

391,433

391,433

391,433

621,992

807,939

266,296

65,203

367,834

256,795

362,653

2,748,712

2,748,712

194,125

194,125

194,125

332,122

359,375
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Endo Luxembourg Finance Co. I S.ar.l.

USD 203,967 6.50% due 04/29/24 205,199
Intelsat Jackson Holdings S.A.

USD 275,000 5.98% due 11/27/23 275,954
JBS USA, LLC

USD 693,508 4.84% due 10/30/22 694,854
Mallinckrodt International Finance S.A.

UsD 198,990 0.00% due 09/24/24 197,888
SIG Combibloc Holdings S.C.A.

USD 234,202 7.00% due 03/11/22 234,363
Travelport Finance S.arl.

USD 320,044 4.81% due 03/17/25 320,044
Nora—rgt 2,619,799
NI TNTE (BUREME $2,622,076) 2,619,799

FFF (0.3%)
Nyra—y (03%)

Diamond B.V.

USD 161,169  5.24% due 09/06/24 157,946
Ry ro—r 3t 157,946
F7UFE (BERAE $160,834) 157,946

AFVR (1.7%)
Nyra—r (1.7%)
Formula One Management, Ltd.

UsD 418,808  4.74% duc 02/01/24 415,319
Misy, Ltd.

USD 352,033 5.89% due 06/13/24 352,139

UsD 110,714 9.64% due 06/13/25 109,538
Nura—rit 876,996
AXYRE (BURFM $883,350) 876,996

TAVT (84.2%)
Nora—y (84.2%)
Academy, Ltd.

UsD 295,053 6.10% due 07/01/22 228,666
Acadia Healthcare Co., Inc.

USD 352,114 4.74% due 02/11/22 354,371
Advantage Sales & Marketing, Inc.

UsD 332,138 5.49% due 07/23/21 307,145

UusD 110,000 8.74% due 07/25/22 92,125
Albertson's, LLC

USD 348,237 5.31% due 06/22/23 348,129
Aleris International, Inc.

usD 99,750 6.99% due 02/27/23 101,465
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Altra Industrial Motion Corp.

uUsD 150,000 0.00% due 09/26/25 150,234
American Airlines, Inc.

USD 250,000 4.16% due 12/14/23 248,490
American Axle & Manufacturing, Inc.

USD 177,792 4.46% due 04/06/24 177,703
AmWINS Group, Inc.

USD 234,667 4.96% due 01/25/24 235,498
Ascena Retail Group, Inc.

USD 191,696 6.75% due 08/21/22 185,186
Asurion, LLC

USD 579,511 5.24% due 08/04/22 584,066

USD 92,732 5.24% due 11/03/23 93,399

USD 200,000 8.74% due 08/04/25 205,376
Avolon TLB Borrower 1 (U.S.), LLC

USD 492,000 4.17% due 01/15/25 493,442
AVSC Holding Corp.

USD 188,604 5.57% due 03/03/25 187,190
Bass Pro Group, LLC

USD 245,013 7.24% due 09/25/24 247,360
Beacon Roofing Supply, Inc.

USD 496,503 4.38% due 01/02/25 495,053
Belron Finance U.S., LLC

USD 104,979 4.84% due 11/07/24 105,504
Blackboard, Inc.

USD 43,258 7.33% due 06/30/21 41,620
BMC Software Finance, Inc.

USD 175,000 0.00% due 09/01/25 176,640

USD 918,003 5.49% due 09/10/22 926,797
Brand Energy & Infrastructure Services, Inc.

UsD 415,085 6.60% due 06/21/24 417,559
BWay Holding Co.

USD 396,206 5.58% due 04/03/24 395,711
Caesars Resort Collection, LLC

UsD 481,363 4.99% due 12/23/24 483,904
California Resources Corp.

USD 389,590 6.96% due 12/31/22 395,270
Calpine Corp.

UsD 451,223 4.89% due 01/15/24 451,128
Camelot U.S. Acquisition 1 Co.

USD 308,734 5.49% due 10/03/23 308,734
Capital Automotive LP

USD 169,987 8.25% due 03/24/25 173,387
CDS US Intermediate Holdings, Inc.

USD 77,091 6.14% due 07/08/22 75,626
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CenturyLink, Inc.

uUsD 513,440 4.99% due 01/31/25 509,718
CH Hold Corp.

USD 111,042 5.24% due 02/01/24 111,689

USD 90,000 9.49% due 02/03/25 90,900
Change Healthcare Holdings, Inc.

USD 639,139 4.99% due 03/01/24 641,037
CHS/Community Health Systems, Inc.

USD 72,408 5.56% due 01/27/21 71,419
Colorado Buyer, Inc.

UsSD 164,402 5.11% due 05/01/24 164,607

USD 150,000 9.36% due 05/01/25 149,876
Communications Sales & Leasing, Inc.

USD 250,676 5.24% due 10/24/22 239,647
Consolidated Communication, Inc.

USD 195,881 5.25% due 10/05/23 192,912
Consolidated Container Co., LLC

USD 157,409 4.99% due 05/22/24 157,881
Covia Holdings Corp.

UsD 182,252 6.14% due 06/01/25 171,924
CPG International, LLC

USD 203,751 6.25% due 05/05/24 205,152
Crown Finance US, Inc.

UsD 273,990 4.74% due 02/28/25 273,549
CSC Holdings, LLC

USD 447,581 4.41% due 07/17/25 447,393

USD 209,936 4.66% due 01/25/26 210,549
Cypress Intermediate Holdings II1, Inc.

USD 391,653 5.25% due 04/29/24 393,121
Dell International, LLC

uUsD 389,265 4.25% due 09/07/23 390,044
Diebold Nixdorf, Inc.

uUsSD 151,112 4.94% due 11/06/23 129,201
DTZ U.S. Borrower, LLC

UsD 235,000 5.49% due 08/21/25 235,881
Energizer Holdings, Inc.

USD 67,531 0.00% due 06/20/25 67,742
Energy Transfer Equity LP

UsD 386,607 4.24% due 02/02/24 386,851
Envision Healthcare Corp.

USD 500,000 0.00% due 09/26/25 496,875
EWT Holdings III Corp.

USD 287,929 5.24% due 12/20/24 289,247
Exgen Renewables IV, LLC

USD 128,046 5.32% due 11/28/24 129,006
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Fieldwood Energy, LLC

USD 250,000 9.49% due 04/11/23 242,082
Filtration Group Corp.

USD 286,342 5.24% due 03/29/25 288,183
First Data Corp.

UsSD 813,323 4.21% due 04/26/24 813,901
First Eagle Holdings, Inc.

USD 221,475 5.39% due 12/01/22 222,790
Fitness International, LLC

UsD 239,771 5.49% due 04/18/25 240,130
Flex Acquisition Company, Inc.

USD 159,596 5.34% due 12/29/23 159,419
Forterra Finance, LLC

USD 166,932 5.24% due 10/25/23 159,551
Frontier Communications Corp.

USD 391,269 6.00% due 06/15/24 382,892
Gardner Denver, Inc.

USD 545,504 4.99% due 07/30/24 548,177
Gates Global, LLC

USD 571,563 4.99% due 04/01/24 574,781
Gavilan Resources, LLC

USD 75,714 8.17% due 03/01/24 71,298
Gentiva Health Services, Inc.

USD 271,197 6.00% due 07/02/25 274,248
GEO Group, Inc.

USD 96,510 4.25% due 03/22/24 96,360
Golden Nugget, Inc.

USD 121,885 4.95% due 10/04/23 122,301
Gulf Finance, LLC

USD 211,387 7.64% due 08/25/23 176,734
HCA, Inc.

uUsD 64,623 4.24% due 03/13/25 65,071
HFOTCO, LLC

USD 362,875 5.00% due 06/26/25 362,987
Horizon Pharma, Inc.

USD 271,241 5.50% due 03/29/24 273,275
Hostess Brands, LLC

USD 160,894 4.49% due 08/03/22 160,894
Hub International, Ltd.

UsD 473,100 5.34% due 04/25/25 473,928
INEOS Styrolution US Holding, LLC

USD 196,903 4.33% due 03/29/24 196,657
Ineos US Finance, LLC

UsD 298,496 0.00% due 04/01/24 298,953
Infor (U.S.), Inc.

USD 363,864 5.14% due 02/01/22 364,715
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Inmar, Inc.

USD 101,023 5.74% due 05/01/24 101,244
Ton Media Networks, Inc.

USD 329,934 5.05% due 12/18/20 331,171
J. Crew Group, Inc.

USD 73,126 5.55% due 03/05/21 66,478
J.C. Penney Corp., Inc.

USD 79,474 0.00% due 06/23/23 72,877
Jeld-Wen, Inc.

USD 153,036 4.39% due 12/14/24 153,354
KAR Auction Services, Inc.

USD 295,212 4.94% due 03/09/23 296,443
Kenan Advantage Group Holdings Corp.

USD 319,017 5.24% due 07/29/22 319,017
Kronos, Inc.

USD 334,716 5.34% due 11/01/23 336,266
Level 3 Financing, Inc.

USD 355,000 4.43% due 02/22/24 355,937
LPL Holdings, Inc.

USD 304,731 4.42% due 09/23/24 306,066
MA Finance Co., LLC

USD 442,923 4.49% due 11/19/21 440,709

USD 41,588 4.74% due 06/21/24 41,449
Macdermid, Inc.

USD 710,234 5.24% due 06/07/23 714,453
Medallion Midland Acquisition, LLC

USD 131,204 5.49% due 10/30/24 130,179
MGM Growth properties Operating Partnership LP

USD 184,106 4.24% due 03/21/25 184,250
Midas Intermediate Holdco II, LLC

usD 349,080 5.14% due 08/18/21 332,499
Minerals Technologies, Inc.

USD 220,099 4.46% due 02/14/24 221,474
MPH Acquisition Holdings, LLC

uUsD 530,062 5.14% due 06/07/23 531,027
Multi-Color Corp.

uUsSD 161,705 4.49% due 10/31/24 162,379
Murray Energy Corp.

USD 154,382 9.49% due 10/17/22 141,343
Neiman Marcus Group Ltd., LLC

UsSD 192,273 5.37% due 10/25/20 178,377
NEP/NCP Holdco, Inc.

USD 374,408 5.49% due 07/21/22 374,251

USD 61,859 9.15% due 01/23/23 61,859
New Arclin U.S. Holding Corp.

USD 165,094 5.89% due 02/14/24 166,333
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NRG Energy, Inc.

USD 272,776 0.00% due 06/30/23 273,005
Numericable US, LLC

USD 256,229 4.99% due 07/31/25 249,823
Parexel International Corp.

USD 275,905 4.99% due 09/27/24 273,905
Peabody Energy Corp.

USD 212,077 4.99% due 03/31/25 212,342
Peak 10 Holding Corp.

USD 252,136 5.89% due 08/01/24 249,193
Penn National Gaming, Inc.

USD 84,207 0.00% due 10/15/25 84,628

USD 70,200 4.74% due 01/19/24 70,508
Petco Animal Supplies, Inc.

USD 119,540 5.59% due 01/26/23 96,724
PetSmart, Inc.

USD 314,252 5.12% due 03/11/22 273,720
ProAmpac PG Borrower, LLC

USD 434,198 5.78% due 11/20/23 435,500
Quikrete Holding, Inc.

USD 312,846 4.99% due 11/15/23 313,434
Quintiles IMS, Inc.

USD 240,482 4.39% due 01/17/25 241,234
RBS Global, Inc.

USD 229,728 4.24% due 08/21/24 230,774
Reynolds Group Holdings, Inc.

USD 887,068 4.99% due 02/05/23 890,794
Riverbed Technology, Inc.

USD 140,806 5.50% due 04/24/22 140,543
Scientific Games International, Inc.

uUsD 376,396 5.03% due 08/14/24 375,692
Seattle SpInc.o, Inc.

USD 280,852 4.74% due 06/21/24 279,917
Serta Simmons Bedding, LLC

uUsD 161,182 5.61% due 11/08/23 145,367
Sprint Communications, Inc.

USD 720,042 4.75% due 02/02/24 721,843
SRAM, LLC

USD 308,963 5.02% due 03/15/24 310,508
SRS Distribution, Inc.

USD 150,000 5.44% due 05/23/25 148,844
SS&C Technologies Holdings, Inc.

USD 13,000 0.00% due 04/16/25 13,004

USD 226,903 4.49% due 04/16/25 227,046
Staples, Inc.

USD 226,056 6.34% due 09/12/24 225,916
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Tempo Acquisition, LLC

USD 637,407 5.24% due 05/01/24 639,568
Tenneco, Inc.

USD 183,732 0.00% due 06/18/25 183,848
TKC Holdings, Inc.

USD 300,639 6.00% due 02/01/23 300,829
Transdigm, Inc.

USD 715,270 4.74% due 05/30/25 717,086
Tronox Blocked Borrower, LLC

USD 145,413 5.24% due 09/23/24 145,928
Tronox Finance, LLC

USD 335,569 5.24% due 09/23/24 336,756
U.S. Silica Co.

USD 149,250 6.25% due 05/01/25 145,752
Ultra resource, Inc.

USD 195,000 5.17% due 04/12/24 175,338
Univar USA, Inc.

USD 420,094 4.49% due 07/01/24 420,909
Univision Communicationss, Inc.

USD 473,306 4.99% due 03/15/24 459,935
UPC Financing Partnership

USD 166,582 4.66% due 01/15/26 166,437
US Foods, Inc.

USD 567,137 4.24% due 06/27/23 569,054
VeriFone Systems, Inc.

USD 320,274 6.32% due 08/20/25 322,196
Verscend Holding Corp.

USD 140,413 6.74% due 08/27/25 141,525
Virgin Media Bristol, LLC

USD 559,553 4.66% due 01/15/26 560,381
Vistra Operations Company, LLC

uUsD 598,500 4.18% due 12/31/25 598,949
Wand Intermediate I LP

USD 299,618 5.39% due 09/17/21 299,867
Weight Watchers International, Inc.

uUsD 353,311 7.05% due 11/29/24 357,286
Welbilt, Inc.

USD 335,897 4.99% due 03/03/23 337,157
William Morris Endeavor Entertainment, LLC

uUsD 349,559 5.00% due 05/18/25 348,685
Windstream Services, LLC

UsSD 129,116 5.41% due 02/17/24 114,267

USD 138,937 6.16% due 03/29/21 132,800
WMG Acquisition Corp.

usD 340,000 4.37% due 11/01/23 339,357
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Wrangler Buyer Corp.
UsSD 405,293 4.99% due 09/27/24 407,404
XPO Logistics, Inc.
USD 95,098 4.23% due 02/24/25 95,526
Ziggo Secured Finance Partnership
USD 300,000 4.66% due 04/15/25 294,438
Noro—r it 42,527,303
TRV e (AR $42,405,998) 42,527,303
HeERMTRESR T (RARIRAE $49,398,537) 49,516,314
EE"
A=y T o=k (0.0%)
TAVA (0.0%)
2,220 Answers Finance, LLC 5,550
TAYHE 5,550
AR—vy7-a=yhit (REBRTES0) 5,550
U7k (0.0%)
TAVA (0.0%)
6,166 Answer Holdings, Inc. 0
TAYHE 0
DI b (AR $0) 0
fEnak ] ALl A
EHIREH (0.4%)
TAUA (0.4%)
EHFEE (0.4%)
JPMorgan Chase & Co.
USD 216,337 1.44% due 10/01/18 216,337
EHTHEF 216,337
TAYAEt 216,337
FEHIRESE (BUSRM $216,337) 216,337
B (%) FTAIAH
BEA MR EF
(BREA $49.614,874) 98.5 49,738,201
BERCEOMBEE 1.5 766,990
B PERRER 100.0% $ 50,505,191
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2018429 A 28 H HIfE
B T T PEH e s REBLRE  AREILEME  RERMHES
JPY Citibank N.A. 12,768,604  10/01/2018 USD 113,546  $ - $  (1,042) $  (1,042)
JPY Citibank N.A. 1,201,137  10/01/2018 USD 10,681 - (98) (98)
JPY Citibank N.A. 4,786,590  10/01/2018 USD 42,565 - (391) (391)
$ - $  (1,531) $  (1,531)

H AR &~ 7T ADIME 28R e LK)
201849 A 28 H BI{E
B WBHAT Lk WFH %Y Wl REBGEMLGE  REBGEME  RENRMAL
JPY Citibank N.A. 799,933,254  10/30/2017 USD 7,143,188 $ - $  (80,097) $  (80,097)
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