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fiAiLga i HRECK PV BEHE (%)
AEGIS TERM B TERM LOAN USD-LIBOR -BBA 3M +450BPS 20/02/2021 275, 000 277, 406 0.31
ATR CANADA 1L B TERM LOAN USD-LIBOR 450BPS 26/09/2019 630, 000 644, 963 0.73
ALTICE FINANCING SA TERM LOAN USD-LIBOR-BBA 3M+450BPS 997, 500 1,022, 438 1.15
AMERICAN TIRE TERM TERM LOAN USD-LIBOR-BBA 3M +475BPS 30/06/2018 300, 000 302, 063 0.34
ANCESTRY. COM INC TERM B1 USD-LIBOR-BBA 3M +350BPS 995, 006 1,002, 469 1.13
ARCH COOAL INC TERM LOAN USD-LIBOR-BBA 3M +450BPS 16/05/2018 992, 437 976, 061 1. 10
ASPECT SOFTWARE TERM TERM B TERM LOAN USD-LIBOR-BBA 3M +525BPS 394, 872 399, 499 0. 45
ATTACHMATE (TERM) TERM LOAN USD- LIBOR-BBA 3M +575BPS 24/11/2017 281, 139 283, 950 0.32
AVAST SOFTWARE TERM TERM LOAN USD-LIBOR-BBA 3M+400BPS 335, 000 335, 838 0.38
AVAYA INC 1L TERM B6 TERM LOAN USD-LIBOR-BBA 3M +550BPS 31/03/2018 1,488, 387 1,492, 369 1.68
BAKERCORP TERM TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS 848, 747 839, 552 0.95
BAUER PERFORMANCE SPORTS TERM B TERM LOAN USD-LIBOR-BBA 3M +350BPS 500, 000 501, 563 0.57
BBTS BORROWER LP 1L TERM B LOAN USD-LIBOR 775BPS 04/06/2019 992, 481 1,002, 406 1.13
BIOMET INC TRANCHE B TERM LOAN USD-LIBOR-BBA +350 BPS 25/07/2017 234, 292 234, 878 0.26
BMC SOFTWARE FINANCE INC TERM B USD-LIBOR-BBA 3M + 400BPS 997, 500 997, 189 1.12
BOOMERANG TUBE TERM B TERM LOAN USD-LIBOR-BBA 3M +950BPS 292, 105 265, 816 0. 30
BORGATA TERM B TERM LOAN USD-LIBOR-BBA 3M +575BPS 15/08/2018 498, 750 505, 920 0.57
BRAND ENERGY TERM B TERM LOAN USD-LIBOR-BBA 3M +375BPS 996, 942 1, 003, 796 1.13
CAPITAL SAFETY TERM TERM LOAN USD-LIBOR-BBA 3M +550BPS 26/03/2022 200, 000 201, 125 0.23
CAPITAL SAFETY TERM TERM LOAN US-LIBOR-BBA 3M +300BPS 01,/04/2021 600, 000 597, 300 0.67
CARESTREAM HEALTH INC TRANCHE B TERM LOAN USD-LIBOR BBA 3M +400BPS 683, 622 686, 114 0.77
CATALENT PHARMA SOLUTION INC (TERM) TERM LOAN USD-LIBOR-BBA 500, 000 505, 625 0. 57
CATALINA MARKETING TERM LOAN USD-LIBOR-BBA 3M +350BPS 09/04/2021 670, 000 672,931 0.76
CERIDIAN TERM B TERM LOAN USD-LIBOR-BBM 3M +425BPS 09/05/2017 484, 322 486, 008 0. 55
CHRYSLER GROUP LLC TERM B TERM LOAN USD-LIBOR-BBA 3M +275BPS 497, 442 499, 308 0. 56
CLEAR CHANNEL COMMUNICATION TERM E TERM LOAN USD-LIBOR-BBA 3M +750BPS 800, 000 803, 389 0.91
CLEAR CHANNEL COMMUNICATIONS INC TRANCHE TERM D-EXT TERM LOAN 1, 500, 000 1, 496, 438 1.69
COMMUNITY HEALTH TERM D TERM LOAN USD-LIBOR-BBA 3M +325BPS 27/01/2021 508, 725 512,501 0.58
CONSOLIDATED CONTAINER CO LLC TRANCHE B TERM LOAN USD-LIBOR-BBA 298, 485 299, 604 0.34
CONSOLIDATED PRECISION PRODUCTS (TERM) TERM LOAN USD-LIBOR-BBA 760, 000 770, 213 0.87
CONSOLIDATED PRECISION PRODUCTS (TERM) TERM LOAN USD-LIBOR-BBA 534, 792 537,934 0.61
CRC HEALTH CORP TERM LOAN USD-LIBOR-BBA 3M+800BPS 28/09/2021 400, 000 404, 750 0. 46
CRC HEALTH TERM TERM LOAN USD-LIBOR-BBA 3M +425BPS 28/03/2021 400, 000 403, 500 0. 45
CROSSMARK TERM TERM LOAN USD-LIBOR-BBA 3M + 350BPS 400, 000 399, 333 0. 45
CROWN CASTLE TRANCHE B TERM LOAN USD-LIBOR-BBA 3M +250BPS 31/01/2021 298, 499 298, 872 0.34
CSM BAKERY TERM B TERM LOAN USD-LIBOR-BBA 3M +375BPS 03/07/2020 397,995 406, 452 0. 46
DELL INC TRANCHE B TERM LOAN USD-LIBOR-BBA 3M +350BPS 29/04/2020 497, 500 500, 525 0. 56
EASTMAN KODAK CO TRANCHE EXIT TERM LOAN USD-LIBOR-BBA +625BPS 992, 500 1, 009, 653 1.14
EDDIE BAUER EVERHO TERM B TERM LOAN USD-LIBOR-BBA 3M +525BPS 22/04/2020 180, 000 180, 225 0.20
E-REWARDS INC TERM B TERM LOAN USD-LIBOR-BBA 3M+500BPS 28/10/2018 298, 125 298, 125 0.34
FIELDWOOD ENERGY TERM LOAN USD-LIBOR-BBA 3M+ 712.5BPS 400, 000 407, 500 0. 46
FIELDWOOD ENERGY TERM LOAN USD-LIBOR-BBA 3M+ 712.5BPS 275,000 284, 379 0.32
FILTRATION GROUP (TERM B) TERM LOAN USD-LIBOR-BBA 3M +350BPS 15/11/2020 109, 725 110, 205 0.12
FIRST DATA CORP TRANCHE F1 TERM LOAN USD-LIBOR-BBA 3M +500BPS 500, 000 501, 563 0.57
FMG RESOURCES AUG 2006 TRANCHE B TERM LOAN USD-LIBOR-BBA 3M +325BPS 992, 494 994, 561 1.12
FOUR SEASONS HOLDINGS INC TERM LOAN USD-LIBOR-BBA 3M +275BPS 199, 000 198, 751 0.22
FTS INTERNATIONAL TERM TERM LOAN USD-LIBOR-BBA 3M 16/04/2021 141, 818 142, 173 0.16
GARDNER DENVER (TERM) TERM LOAN USD-LIBOR-BBA 3M +325BPS 498, 747 499, 143 0. 56
GATES TERM LOAN USD-LIBOR-BBA 3M +325 BPS 12/06/2021 900, 000 899, 438 1.01
GENESTS HEALTHCARE TERM B TERM LOAN USD-LIBOR-BBA 3M +850BPS 01/12/2018 453, 894 463, 917 0.52
GENTIVA HEALTH TERM B TERM LOAN USD-LIBOR-BBA 3M +525BPS 748, 125 749, 528 0.84
GOODYEAR (TERM) TERM LOAN USD-LIBOR-BBA 3M +375BPS 30/04/2019 600, 000 604, 495 0.68
GRIFOLS TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS 07/03/2021 400, 000 400, 025 0. 45
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HAWAITAN TELCOM COMMUNICATIONS INC TERM LOAN USD-LIBOR-BBA 3M +400BPS 745,970 752,497 0. 85
HILLMAN TERM B TERM LOAN USD-LIBOR-BBA 3M +350BPS 250, 000 251, 511 0. 28
HILTON WORLDWIDE FINANCE LLC TRANCHE B TERM LOAN 176, 842 176, 736 0. 20
HUB INTERNATIONAL LTD TRANCHE B TERM LOAN USD-LIBOR-BBA 3M+375BPS 223, 875 224, 715 0. 25
HUDSON’ S BAY CO TERM B TERM LOAN USD-LIBOR-BBA 3M +375BPS 04/11/2020 700, 000 709, 137 0. 80
TASTIS TERM B2 TERM LOAN USD-LIBOR- BBA 3M +325BPS 03/05/2018 498, 737 501, 306 0. 56
IKARIA TERM TERM LOAN USD-LIBOR-BBA 3M +400BPS 04/02/2021 410, 000 414, 100 0. 47
JC PENNEY CORP INC TERM LOAN USD-LIBOR-BBA 3M +400BPS 13/06/2019 350, 000 351, 750 0. 40
JC PENNEY CORP INC TERM LOAN USD-LIBOR-BBA 3M +500BPS 22/05/2018 992, 500 1, 003, 932 1. 13
KATE SPADE TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS 440, 000 440, 822 0.50
KIK CUSTOM PRODUCTS TERM LOAN USD-LIBOR-BBA 3M+425BPS 992, 504 994, 520 1. 12
KINDRED HEALTHCARE TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS 28/03/2021 300, 000 300, 375 0. 34
KINETIC CONCEPTS TERM D1 TERM LOAN USD-LIBOR-BBA 3M+350BPS 04/05/2018 298, 499 298, 872 0. 34
LA FRONTERA GENERATION LLC TRANCHE B TERM LOAN USD-LIBOR BBA 598, 394 601, 012 0. 68
LANDS’ END TERM B TERM LOAN USD-LIBOR-BBA 3M 14/03/2021 400, 000 400, 000 0. 45
LIBBEY GLASS TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS 340, 000 340, 213 0. 38
LIBERTY CABLEVISION TERM TERM LOAN USD-LIBOR-BBA 3M +350BPS 26/12/2021 405, 000 405, 759 0. 46
MACDERMID INC LOAN USD-LIBOR-BBA 3M +300BPS 07/06/2020 744, 375 745, 864 0. 84
MAUSER TERM TERM LOAN USD-LIBOR-BBA 3M +350BPS 30/06/2021 300, 000 298, 500 0. 34
MCJUNKIN RED MAN TERM B TERM LOAN USD-LIBOR-BBA 3M +400BPS 995, 000 1, 002, 836 1. 13
MENS WEARHOUSE TERM B TERM LOAN USD-LIBOR-BBA 3M +350BPS 18/06/2021 220, 000 221, 238 0. 25
MOHEGAN TRIBAL GAMING AUTHORITY TERM B TERM LOAN 748, 125 760, 282 0. 86
MOTORCITY CASINO TERM LOAN (USD-LIBOR-BBA 3M) +375BPS 398, 785 400, 779 0. 45
MULTIPLAN TERM B TERM LOAN USD-LIBOR-BBA 3M 31/03/2021 500, 955 500, 203 0. 56
NATIONAL MENTOR HOLDINGS INC TERM B1 TERM LOAN USD-LIBOR-BBA 3M 251, 523 253, 200 0. 29
NATIONAL VISION TERM LOAN USD-LIBOR-BBA 3M +575BPS 06/03/2022 500, 000 500, 938 0. 56
NAVIOS MARITIME PARTNERS (TERM B) TERM LOAN USD-LIBOR-BBA 3M +425BPS 298, 500 302, 418 0. 34
NAVISTAR INC 1L TERM B LOAN USD-LIBOR 450BPS 17/08/2017 1, 000, 000 1, 021, 563 1. 15
NEP/NCP HOLDCO TERM B TERM LOAN USD-LIBOR-BBA 3M +325BPS 22/01/2020 500, 000 501, 875 0. 57
NEWPAGE TERM TERM LOAN USD-LIBOR-BBA3M +825BPS 11/02/2021 600, 000 601, 875 0. 68
NFR ENERGY TERM LOAN USD-LIBOR-BBA 3M + 750BPS 31/12/2018 1, 000, 000 1, 020, 000 1. 15
NINE WEST HOLDINGS TERM B TERM LOAN USD-LIBOR-BBA 3M +375BPS 08/10/2019 500, 000 503, 125 0. 57
NINE WEST HOLDINGS TERM LOAN USD-LIBOR-BBA 3M +525BPS 05/12/2019 300, 000 302, 063 0.34
NORANDA ALUMINUM ACQUISITION CORP TRANCHE B TERM LOAN USD-LIBOR-BBA 992, 405 957,671 1.08
NPC INTERNATIONAL TERM B USD-LIBOR-BBA3M +300BPS 499, 151 500, 087 0. 56
NTELOS INC TRANCHE B TERM LOAN USD-LIBOR-BBA 3M+475BPS 09/11/2019 993, 700 996, 184 1. 12
OCWEN FINANCIAL CORP TERM LOAN USD-LIBOR-BBA 3M +375BPS 15/01/2018 298, 492 300, 194 0. 34
ONE CALL MEDICAL TERM TERM LOAN USD-LIBOR-BBA 3M +400BPS 27/11/2020 748, 125 751, 398 0. 85
ORTHO-CLINICAL DIAGNOSTICS TERM B TERM LOAN USD-LIBOR-BBA 3M +375BPS 300, 000 302, 416 0. 34
OTTER BOX TERM B TERM LOAN USD-LIBOR-BBA 3M +475BPS 30/05/2020 600, 000 596, 250 0. 67
OXBOW CARBON&MINERALS TERM B TERM LOAN USD-LIBOR-BBA 3M +700BPS 500, 000 513, 125 0. 58
PAR PHARMACEUTICAL TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS 791, 294 792, 592 0. 89
PATHEON TERM B TERM LOAN USD-LIBOR-BBA 3M +325BPS 11/03/2021 690, 000 686, 119 0.77
PATRIOT COAL CORP TERM EXIT TERM LOAN USD-LIBOR-BBA 3M +800BPS 299, 250 296, 008 0.33
PAYLESS TERM B TERM LOAN USD-LIBOR-BBA 3M +400BPS 11/03/2021 350, 000 351, 488 0. 40
PERFORMANCE FOOD GROUP (TERM) TERM LOAN USD-LIBOR-BBA 3M +525BPS 498, 744 504, 666 0.57
PHARMEDTUM HEALTHCARE TERM TERM LOAN USD-LIBOR-BBA 3M +325BPS 97, 500 96, 464 0.11
PHILLIPS MEDISIZE TERM LOAN USD-LIBOR-BBA 3M +375BPS 300, 000 296, 063 0.33
PHILLIPS MEDISIZE TERM LOAN USD-LIBOR-BBA 3M +725BPS 250, 000 250, 625 0. 28
PLY GEM INDUSTRIES TERM LOAN USD- LIBOR-BBA 3M +300BPS 22/01/2021 195, 000 194, 074 0.22
POST HOLDINGS INC TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS 23/05/2021 180, 000 181, 800 0. 20
QUICKSILVER RESOUCES INC TERM LOAN USD-LIBOR-BBA +575 BPS 1, 000, 000 1, 006, 250 1. 13
REALOGY CORP TERM B TERM LOAN USD- LIBOR-BBA 3M +300BPS 05/03/2020 298, 498 299, 477 0. 34
REYNOLDS GROUP HOLDINGS TERM LOAN USD-LIBOR-BBA 3M +300BPS 698, 750 700, 497 0.79
RITE AID CORP TERM LOAN USD-LIBOR-BBA 3M +475BPS 21/08/2020 1, 000, 000 1, 023, 500 1. 15
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ROCK OHIO CAESAR TRANCHE B TERM LOAN USD-LIBOR-BBA 3M +375BPS

ROYAL ADHESIVES AND SEALANTS LLC TRANCHE B TERM LOAN USD-LIBOR-BBA
RUE21 TERM B TERM LOAN USD-LIBOR-BBA 3M +462. 5BPS

SALIX PHARMACEUTICALS TERM B TERM LOAN USD-LIBOR-BBA 3M +325BPS

SBA COMMUNICATIONS TERM B TERM LOAN USD-LIBOR-BBA3SM +250BPS

SEDGWICK TERM TERM LOAN USD-LIBOR-BBA 3M +275BPS

SEQUA CORP 1L TERM B TERM LOAN USD-LIBOR 400BPS 19/06/2017
SERVICEMASTER CO TERM TERM B-EXT USD-LIBOR- BBA 3M +425BPS

SHEARER’ S FOODS TERM LOAN USD-LIBOR-BBA 3M +350BPS

SHEARER’ S FOODS TERM LOAN USD-LIBOR-BBA 3M +675BPS

SMILE BRANDS TERM B TERM LOAN USD-LIBOR-BBA 3M + 625 BPS

SRAM TERM TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS

STATION CASINOS TERM B TERM LOAN USD-LIBOR-BBA 3M +325BPS 01/03/2020
SUN PRODUCTS CORP TRACHE B TERM LOAN USD-LIBOR-BBA 3M+425BPS
SUPERVALU INC TRANCHE B TERM LOAN USD-LIBOR-BBA 3M +350BPS 21/03/2019
SURVEYMONKEY. COM LLC TERM B TERM LOAN USD-LIBOR-BBA 3M +425BPS
SYNCREON GROUP (TERM B) TERM LOAN USD-LIBOR-BBA3M (+425 BPS)

TEINE ENERGY LTD TERM TERM LOAN USD-LIBOR- BBA 3M +625BPS

TEMPER ENERGY TERM TERM LOAN USD-LIBOR-BBA 3M +700BPS

TOWER AUTOMOTIVE TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS 23/04/2020
TOYS R US DELAWARE INC TERM B2 TERM LOAN

TOYS R US DELAWARE INC TRANCHE B1-NEW TERM LOAN

TOYS R US PROPERTY TRANCHE B TERM LOAN USD-LIBOR-BBA 3M +500BPS
TRANSDIGM TERM D TERM LOAN USD-LIBOR-BBA 3M +300BPS

TRIBUNE TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS

TRONOX PIGMENTS TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS 19/03/2020
TWIN RIVER TERM B TERM LOAN USD-LIBOR-BBA 3M +425BPS 10/11/2018

TWIN RIVER TERM B TERM LOAN USD-LIBOR-BBA 3M +425BPS 11/04/2020

TXU TERM DIP DD TERM LOAN USD-LIBOR-BBM 3M +275BPS

TXU TERM DIP TERM LOAN USD-LIBOR-BBA 3M +275BPS

UNIVISION COMMUNICATIONS INC TRANCHE C1 TERM LOAN USD-LIBOR-BBA

US TELEPACIFIC CORP TERM B TERM LOAN USD-LIBOR-BBA 3M +450BPS

UST TERM B TERM LOAN USD-LIBOR-BBA 3M +325BPS 27/12/2019

UTEX INDUSTRIES INC TERM B TERM LOAN USD-LIBOR-BBA 3M +400BPS

UTEX INDUSTRIES INC TERM LOAN USD-LIBOR-BBA 3M +725BPS

VALEANT PHARMACEUTICALS TERM BE TERM LOAN USD-LIBOR-BBA 3M +300BPS
VANTAGE DRILLING CO TRACHE B TERM TERM LOAN USD-LIBOR BBA 3M +500BPS
VERINT SYSTEMS TERM B TERM LOAN USD-LIBOR- BBA 3M +275BPS

VIRGIN MEDIA FINANCE PLC TRANCHE B TERM LOAN USD-LIBOR-BBA 3M +275BPS
VISTEON TERM B-DD TERM LOAN USD-LIBOR-BBA 3M +275BPS

WALKER & DUNLOP TERM B TERM LOAN USD-LIBOR-BBA 3M +450BPS

WALTER ENERGY INC TERM B TERM LOAN USD-LIBOR-BBA 3M +575BPS 01/04/2018
WALTER INVESTMENT MANAGEMENT TERM LOAN USD-LIBOR-BBA 3M +375BPS
WARNER MUSIC (TERM B) TERM LOAN USD-LIBOR-BBA 3M +275BPS

WEATHER CHANNEL TERM TERM LOAN USD-LIBOR-BBA 3M +600BPS 26/06/2020
WENCOR GROUP TERM TERM LOAN USD-LIBOR-BBA 3M +350BPS

WIDEOPENWEST FINANCE LLC TERM B TERM LOAN USD-LIBOR-BBA 3M +375BPS
WORLD TRTATHLON TERM TERM LOAN USD-LIBOR-BBA 3M +425BPS 24/06/2021
ZINGO BV TERM B3 TERM LOAN USD-LIBOR- BBA 3M +275BPS

ZINGO BV TERM TERM B2 TERM LOAN USD-LIBOR- BBA 3M +275BPS

ZINGO BV TERM TERM B2 USD-LIBOR- BBA 3M +275BPS
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981, 319 1.11
990, 228 1.12
786, 625 0. 89
403, 615 0. 45
1, 245, 443 1. 40
395, 075 0. 45
985, 019 1.11
399, 982 0. 45
175, 328 0.20
94, 938 0.11
292, 500 0.33
389, 260 0. 44
484, 843 0. 55
279, 854 0.32
985, 303 1.11
980, 782 1.11
392, 915 0.44
404, 479 0. 46
497, 500 0. 56
503, 426 0.57
401, 148 0. 45
672, 594 0.76
385, 864 0.43
217, 264 0.24
249, 997 0.28
499, 462 0. 56
396, 249 0. 45
91, 350 0.10
371,917 0.42
482, 551 0.54
297, 890 0.34
500, 941 0. 56
501, 354 0. 56
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