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ACADIA HEALTHCARE TERM B TERM LOAN USD-LIBOR BBA 3M + 350BPS 1,610, 963 1,621, 703 0.78
ALERE TERM B TERM LOAN USD-LIBOR USD-LIBOR BBA 3M +325BPS 17/06/2022 2, 000, 000 2,005, 000 0.96
ALLISON TRANSMISSION TERM B4 TERM LOAN USD-LIBOR BBA 3M +250BPS 1, 550, 000 1, 554, 844 0.74
ALTICE FINANCING SA TERM LOAN USD-LIBOR-BBA 3M+450BPS 1,983, 718 2, 006, 863 0. 96
ALTICE FINANCING TERM B TERM LOAN USD-LIBOR-BBA 3M +425BPS 1, 000, 000 1, 006, 250 0.48
AMAYA GAMING TERM LOAN USA-LIBOR-BBA 3M +400BPS 1,992, 494 1,992, 079 0.95
AMERICAN ENERGY MARCELLUS TERM LOAN USD- LIBOR- BBA 3M 1, 080, 000 841, 860 0. 40
ANCESTRY. COM INC TERM Bl USD-LIBOR-BBA 3M +350BPS 1,972,018 1,977,934 0. 95
ASPECT SOFTWARE TERM TERM B TERM LOAN USD-LIBOR-BBA 3M +525BPS 1,374, 827 1,373,074 0. 66
ASURION LLC TERM B1 TERM LOAN USD-LIBOR-BBA 3M +375BPS 24/05/2019 1,098, 847 1,102, 128 0.53
AVAST SOFTWARE TERM TERM LOAN USD-LIBOR-BBA 3M+400BPS 1, 039, 769 1,043, 235 0. 50
AVAYA INC 1L TERM B6 TERM LOAN USD-LIBOR-BBA 3M +550BPS 31/03/2018 1,631, 527 1,625, 554 0.78
B/E AREOSPACE TERM B TERM LOAN USD-LIBOR-BBA 3M +325BPS 2,344, 125 2,360, 241 1.13
BAKERCORP TERM TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS 1,084, 549 1,048, 624 0. 50
BORGATA TERM B TERM LOAN USD-LIBOR-BBA 3M +575BPS 15/08/2018 1,233, 682 1,247,121 0. 60
BRAND ENERGY TERM B TERM LOAN USD-LIBOR-BBA 3M +375BPS 1, 486, 237 1,457, 210 0.70
CALPINE TERM DD TERM LOAN USD-LIBOR-BBA 3M +300 BPS 1,787,936 1,788,774 0. 86
CAPTTAL SAFETY TERM TERM LOAN US-LIBOR-BBA 3M +300BPS 01/04/2021 1,993, 090 1,991, 014 0.95
CARECORE NATTONAL TERM TERM LOAN USD-LIBOR-BBA 3M +450BPS 06/03/2021 298, 493 299, 985 0.14
CARESTREAM HEALTH INC TRANCHE B TERM LOAN USD-LIBOR BBA 3M +400BPS 1, 329, 741 1, 331, 641 0.64
CATALENT PHARMA SOLUTION INC TRANCHE B TERM LOAN USD-LIBOR-BBA 1, 589, 245 1,594, 211 0.76
CATALINA MARKETING TERM LOAN USD-LIBOR-BBA 3M +350BPS 09/04/2021 664, 975 600, 140 0.29
CHARTER COMMUNICATIONS TERM F TERM LOAN USD-LIBOR-BBA 3M +225BPS 1, 100, 000 1, 087, 969 0.52
CHC HELICOPTER (REG) 9.25% 15/10/2020 170, 000 124, 100 0.06
CLEAR CHANNEL COMMUNICATION TERM E TERM LOAN USD-LIBOR-BBA 3M +750BPS 500, 000 469, 687 0.22
CLEAR CHANNEL COMMUNICATIONS INC TRANCHE TERM D-EXT TERM LOAN 1, 250, 000 1, 157, 291 0. 55
COMMUNICATIONS SALES & LEASING INC TERM B TERM LOAN USD-LIBOR-BBA 3M 1, 800, 000 1, 766, 624 0. 85
COMMUNITY HEALTH TERM G TERM LOAN USD-LIBOR-BBA 3M +275BPS 31/12/2019 2,493, 562 2,495, 121 1.20
CONCORDIA HEALTHCARE TERM B TERM LOAN USD-LIBOR BBA 3M + 375BPS 650, 000 655, 281 0.31
CONSOLIDATED CONTAINER CO LLC TRANCHE B TERM LOAN USD-LIBOR-BBA 740, 750 726, 861 0. 35
CONSOLIDATED PRECISION PRODUCTS (TERM) TERM LOAN USD-LIBOR-BBA 2,299, 090 2,300, 961 1.10
CONVATEC INC TERM B TERM LOAN USD-LIBOR BBA 3M +325BPS 09/06/2020 550, 000 550, 344 0.26
CSM BAKERY TERM B TERM LOAN USD-LIBOR-BBA 3M +375BPS 03/07/2020 1,893, 433 1,894,616 0.91
DELL INC TRANCHE TERM B2 TERM LOAN USD-LIBOR-BBA 3M +325BPS 29/04/2020 1, 988, 706 1,990, 659 0.95
DELTA AIR LINES TRANCHE Bl TERM LOAN USD-LIBOR-BBA 3M +275BPS 1,496, 173 1,494, 187 0.72
DJO TERM B TERM LOAN USD-LIBOR BBA 3M +325BPS 16/06/2020 1, 000, 000 1, 003, 000 0.48
DONCASTERS GROUP LTD TERM B TERM LOAN USD-LIBOR-BBA 3M + 350BPS 2,908, 415 2,901, 144 1.39
EASTMAN KODAK CO TRANCHE EXIT TERM LOAN USD-LIBOR-BBA +625BPS 1, 730, 596 1, 735, 269 0.83
EDDIE BAUER EVERHO TERM B TERM LOAN USD-LIBOR-BBA 3M +525BPS 22/04/2020 178, 650 160, 562 0.08
ENDO INTERNATIONAL TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS 24/06,/2022 1, 020, 000 1,023, 825 0.49
ENERGY TRANSFER EQUITY TERM TERM LOAN USD-LIBOR-BBA 3M +325BPS 1, 965, 706 1, 969, 392 0.94
EXGEN TEXAS POWER TERM B TERM LOAN USD-LIBOR-BBA 3M 18/09/2021 1, 990, 830 1,971, 752 0.94
FIRST DATA TERM B TERM LOAN USD-LIBOR-BBA 3M +400BPS 2,167, 000 2,175,295 1. 04
FMG RESOURCES AUG 2006 TRANCHE B TERM LOAN USD-LIBOR-BBA 3M +325BPS 1,182, 261 1,052, 582 0. 50
FOUR SEASONS HOLDINGS INC TERM LOAN USD-LIBOR-BBA 3M +275BPS 1, 685, 509 1, 686, 037 0.81
FREESCALE TERM B4 TERM LOAN USD-LIBOR-BBA 3M +325BPS 01/03/2020 1,496, 212 1,499, 953 0.72
FTS INTERNATIONAL TERM TERM LOAN USD-LIBOR-BBA 3M 16/04/2021 630, 909 510,511 0.24
GARDNER DENVER (TERM) TERM LOAN USD-LIBOR-BBA 3M +325BPS 2, 384, 402 2,333,137 1.12
GATES TERM LOAN USD-LIBOR-BBA 3M +325 BPS 03/07/2021 2, 390, 494 2,357,837 1.13
GOODPACK TERM TERM LOAN USD-LIBOR-BBA 3M +375 BPS 1, 000, 000 981, 875 0. 47
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GOODYEAR (TERM) TERM LOAN USD-LIBOR-BBA 3M +375BPS 30/04/2019
HAWAITAN TELCOM COMMUNICATIONS INC TERM LOAN USD-LIBOR-BBA 3M +400BPS
HCA INCORPORATION TERM B4 TERM LOAN USD-LIBOR-BBA 3M +275BPS 01/05/2018
HILLMAN TERM B TERM LOAN USD-LIBOR-BBA 3M +350BPS

HILTON WORLDWIDE FINANCE LLC TRANCHE B TERM LOAN

HJ HEINZ CO B2 TERM LOAN USD-LIBOR- BBA 3M+250BPS 05/06/2020
HOUGHTON MIFFLIN TERM B TERM LOAN USD-LIBOR BBA 3M + 300BPS

HUDSON’ S BAY CO TERM B TERM LOAN USD-LIBOR-BBA 3M +375BPS 04/11/2020
TASIS TERM B2 TERM LOAN USD-LIBOR- BBA 3M +325BPS 03/05/2018

INEOS TERM B TERM LOAN USD-LIBOR BBA 3M + 325BPS 12/03/2022

INTELSAT TERM B2 TERM LOAN USD- LIBOR-BBA 3M +275BPS 30/06/2019

JC PENNEY CORP INC TERM LOAN USD-LIBOR-BBA 3M +400BPS 20/06/2019

JC PENNEY CORP INC TERM LOAN USD-LIBOR-BBA 3M +500BPS 22/05/2018

KEY SAFETY TERM TERM LOAN USD-LIBOR-BBA 3M +375BPS 29/08/2021

KIK CUSTOM PRODUCTS TERM LOAN USD-LIBOR-BBA 3M+425BPS

KINDRED HEALTHCARE TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS 09/04/2021
KINETIC CONCEPTS TERM D1 TERM LOAN USD-LIBOR-BBA 3M+350BPS 04/05/2018
LA FRONTERA GENERATION LLC TRANCHE B TERM LOAN USD-LIBOR BBA

LANDS’ END TERM B TERM LOAN USD-LIBOR-BBA 3M 04/04/2021

LAUREATE TERM B TERM LOAN USD-LIBOR-BBA 3M +375BPS 16/06/2018

LEVEL 3 TERM BIII TERM LOAN USD-LIBOR-BBA 3M +300BPS 01/08/2019
LIBERTY CABLEVISION TERM TERM LOAN USD-LIBOR-BBA 3M +350BPS 26/12/2021
MACDERMID INC LOAN USD-LIBOR-BBA 3M +300BPS 07/06/2020

MALLINCKRODT TERM B TERM LOAN USD-LIBOR-BBA 3M +275BPS 19/03/2021
MAUSER TERM TERM LOAN USD-LIBOR-BBA 3M +350BPS 30/06/2021

MAUSER TERM TERM LOAN USD-LIBOR-BBA 3M +725BPS 31/07/2022

MEDIA GENERAL INC TERM B2 TERM LOAN USA-LIBOR-BBA 3M +325BPS

MOHEGAN TRIBAL GAMING AUTHORITY TERM B TERM LOAN

MULTIPLAN TERM B TERM LOAN USD-LIBOR-BBA 3M 31/03/2021

NATIONAL MENTOR HOLDINGS INC TERM B1 TERM LOAN USD-LIBOR-BBA 3M
NAVISTAR INC 1L TERM B LOAN USD-LIBOR 450BPS 17/08/2017

NEIMAN MARCUS TERM LOAN USD-LIBOR BBA 3M +325BPS

NEP/NCP HOLDCO TERM B TERM LOAN USD-LIBOR-BBA 3M +325BPS 22/01/2020
NINE WEST HOLDINGS TERM B TERM LOAN USD-LIBOR-BBA 3M +375BPS 08/10/2019
NORANDA ALUMINUM ACQUISITION CORP TRANCHE B TERM LOAN USD-LIBOR-BBA
NPC INTERNATIONAL TERM B USD-LIBOR-BBA3M +300BPS

NTELOS INC TRANCHE B TERM LOAN USD-LIBOR-BBA 3M+475BPS 09/11/2019
OCWEN FINANCTAL CORP TERM LOAN USD-LIBOR-BBA 3M +375BPS 15/01/2018
ONE CALL MEDICAL TERM TERM LOAN USD-LIBOR-BBA 3M +400BPS 27/11/2020
ORTHO-CLINICAL DIAGNOSTICS TERM B TERM LOAN USD-LIBOR-BBA 3M +375BPS
OTTER BOX TERM B TERM LOAN USD-LIBOR-BBA 3M +475BPS 30/06/2020

PABST TERM TERM LOAN USD-LIBOR-BBA 3M +475BPS 05/11/2021

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

PAR PHARMACEUTICAL TERM B3 TERM LOAN USD-LIBOR-BBA 3M +325BPS
PARAGON OFFSHORE TERM LOAN USD-LIBOR-BBA +275BPS

PATHEON TERM B TERM LOAN USD-LIBOR-BBA 3M +325BPS 11/03/2021

PATRIOT COAL CORP TERM EXIT TERM LOAN USD-LIBOR-BBA 3M +800BPS
PAYLESS TERM B TERM LOAN USD-LIBOR-BBA 3M +400BPS 11/03/2021
PERFORMANCE FOOD GROUP (TERM) TERM LOAN USD-LIBOR-BBA 3M +525BPS
PETSMART INC TERM B TERM LOAN USD- LIBOR-BBA 3M +325BPS 10/03/2022
PHARMEDIUM HEALTHCARE TERM TERM LOAN USD-LIBOR-BBA 3M +325BPS
PHILLIPS MEDISIZE TERM LOAN USD-LIBOR-BBA 3M +375BPS

833, 333
738, 470
1, 246, 835
1, 488, 750
1,484, 211
1,915, 359
1, 250, 000
1,421, 622
1,487, 335
650, 000
2, 500, 000
1, 843, 625
1,978, 699
1,891, 747
982, 522
1, 788, 994
2, 286, 693
2, 240, 280
700, 219
1, 100, 000
1, 100, 000
905, 000
1,481, 193
1,738, 098
1,293, 500
500, 000
2, 448, 560
1, 983, 709
1, 858, 086
1, 990, 850
1, 300, 000
1, 850, 000
993, 753
312, 500
1,478, 442
1, 486, 385
479, 794
1,949, 621
1,732,234
1, 540, 869
1,927, 700
487, 342
1,282, 050
658, 350
1, 194, 000
2,178, 562
1,288, 712
842, 741
493,719
1, 700, 000
94, 556
794, 000

835, 937
741, 854
1,248, 221
1,501, 777
1, 485, 859
1,917, 989
1, 246, 094
1,427, 334
1, 491, 286
647, 156
2,485, 417
1, 843, 395
1,976, 226
1,901, 798
986, 206
1,794,014
2, 298, 483
2,232,345
671, 043
1, 031, 250
1,100, 171
898, 590
1,490, 451
1,733,074
1,292,961
495, 625
2,457,742
1,977, 758
1,851, 408
1,990, 850
1, 304, 062
1, 841, 906
980, 089
274, 219
1,241, 891
1,479, 882
422,219
1,945, 661
1,710, 581
1,512, 834
1,931, 917
490, 388
1,282,451
653, 824
921, 410
2, 168, 447
563, 812
804, 554
496, 187
1, 700, 289
93, 886
794, 496
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PLATFORM SPECTALITY TERM B2 TERM TERM LOAN USD-LIBOR-BBA 3M +375BPS
PLY GEM INDUSTRIES TERM LOAN USD- LIBOR-BBA 3M +300BPS 30/01/2021
POST HOLDINGS INC TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS 02/06/2021
PQ TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS

RITE AID CORP TERM LOAN USD-LIBOR-BBA 3M +475BPS 21/08/2020

RIVERBED TERM B TERM LOAN USD-LIBOR-BBA 3M +500BPS 25/02/2022

ROYAL ADHESIVES AND SEALANTS TERM TERM LOAN USD-LIBOR-BBA 3M +350BPS
RUE21 TERM B TERM LOAN USD-LIBOR-BBA 3M +462. 5BPS

SBA COMMUNICATIONS TERM B TERM LOAN USD-LIBOR-BBA3M +250BPS
SCHAEFFLER TERM B TERM LOAN USD-LIBOR-BBA 3M +350BPS 15/05/2020
SCIENTIFIC GAMES TERM B1 TERM LOAN USD 3M +500BPS 18/10/2020
SHEARER’ S FOODS TERM LOAN USD-LIBOR-BBA 3M +350BPS

SOURCEHOV TERM B TERM LOAN USD-LIBOR-BBA 3M +675BPS

SOUTHEAST POWERGEN TERM B TERM LOAN USD-LIBOR-BBA 3M +350BPS 02/12/2021
SPECTRUM BRANDS TERM TERM LOAN USD-LIBOR BBA 3M +300BPS

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

STAPLES INC TERM B TERM LOAN USD-LIBOR-BBA 3M +275BPS 24/04/2021
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
SURGERY PARTNERS TERM TERM LOAN USD-LIBOR-BBA 3M +425BPS 03/11/2020
SYNCREON GROUP (TERM B) TERM LOAN USD-LIBOR-BBA3M (+425 BPS)

TOWER AUTOMOTIVE TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS 23/04/2020
TRANSDIGM TERM D TERM LOAN USD-LIBOR-BBA 3M +300BPS

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

TRINSEO TERM B TERM LOAN USD-LIBOR-BBA 3M +325BPS 28/10/2021

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 10/07/2020

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

UNIVISION COMMUNICATIONS INC TRANCHE C1 TERM LOAN USD-LIBOR-BBA
UNIVISION COMMUNICATIONS TERM C3 TERM LOAN USD-LIBOR-BBA 3M +300BPS
USI TERM B TERM LOAN USD-LIBOR-BBA 3M +325BPS 27/12/2019

UTEX INDUSTRIES INC TERM B TERM LOAN USD-LIBOR-BBA 3M +400BPS
VALEANT PHARMA TERM BF1 TERM LOAN USD-LIBOR-BBA 3M +325BPS 13/03/2022
VALEANT PHARMACEUTICALS TERM BE TERM LOAN USD-LIBOR-BBA 3M +300BPS
VERINT SYSTEMS TERM B TERM LOAN USD-LIBOR- BBA 3M +275BPS

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

WEST TERM B10 TERM LOAN USD-LIBOR-BBA 3M +250BPS 30/06/2018
WIDEOPENWEST FINANCE LLC TERM B TERM LOAN USD-LIBOR-BBA 3M +350BPS
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

HWEES At
ZOMAE
WAL

997, 500
1, 185, 531
1,663, 025
1, 493, 642
1, 500, 000
1, 600, 000

750, 000
1,478, 471
1,493, 731
1, 600, 000
1,992, 437

671, 625

993, 750
2,493, 750
1, 250, 000
1, 315, 152
1, 500, 000
1,895, 916

937, 999
1,472, 092
1, 895, 250

2,500
1,873, 279
1,955, 734
1,475, 209

400, 000
2,034, 162
1,784, 749
1,429, 703
1,492, 140
1,984, 309

993, 709
1,341, 119
1, 210, 000
2,151, 107

974, 742
1,361, 310

48

800, 000
1, 845, 615

750, 000
2,292, 323

497, 023

468, 961

302, 207

1,002, 754 0.48
1, 180, 493 0.57
1, 656, 789 0.79
1,494, 015 0.72
1, 516, 249 0.73
1,617,000 0.77
752,812 0. 36
1, 358, 345 0. 65
1, 482, 736 0.71
1,611, 000 0.77
1,994, 928 0.96
670, 785 0.32
921, 703 0. 44
2,510, 895 1.20
1, 253, 906 0. 60
1, 315, 152 0.63
1, 500, 000 0.72
1,897, 270 0.91
912, 204 0. 44
1,477, 194 0.71
1,890, 512 0.91
2,262 -

1, 874, 060 0.90
1,943, 053 0.93
1,473, 365 0.71
396, 250 0.19
2,035, 434 0.97
1, 786, 980 0. 86
1, 435, 958 0.69
1,484,472 0.71
1,975, 937 0.95
995, 572 0.48
1, 245, 285 0. 60
1,210, 000 0. 58
2, 146, 536 1.03
975, 351 0. 47
1,289, 273 0.62
748, 666 0. 36
1, 834, 080 0.88
748, 906 0.36
2,293, 756 1.10
492, 674 0.24
464, 858 0.22
299, 563 0.14
200, 781, 709 96. 16
8,007, 090 3.84
208, 788, 799 100. 00
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