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Commodity Futures Trading Commission Registration. The Commodity Futures Trading Commission (“CFTC”) has adopted regulations
that subject registered investment companies and advisers to regulation by the CFTC if a fund invests more than a prescribed level of its
assets in certain CFTC-regulated instruments (including futures, certain options and swap agreements) or markets itself as providing
investment exposure to such instruments. The investment adviser has claimed an exclusion from the definition of “commodity pool
operator” under the Commodity Exchange Act with respect to its management of the Fund. Accordingly, neither the Fund nor the adviser
with respect to the operation of the Fund is subject to CFTC regulation. Because of its management of other strategies, the Fund’s adviser

is registered with the CFTC as a commodity pool operator. The adviser is also registered as a commodity trading advisor.

Fund shares are not insured by the FDIC and are not deposits or other obligations of, or guaranteed by, any depository institution.

Shares are subject to investment risks, including possible loss of principal invested.

This report must be preceded or accompanied by a current summary prospectus or prospectus. Before investing, investors should
consider carefully the investment objective, risks, and charges and expenses of a mutual fund. This and other important information is
contained in the summary prospectus and prospectus, which can be obtained from a financial intermediary. Prospective investors

should read the prospectus carefully before investing. For further information, please call 1-800-262-1122.
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Performance!?

Portfolio Managers Craig P. Russ, Andrew N. Sveen, CFA, Jeffrey R. Hesselbein, CFA and Michael J. Turgel, CFA

Class Performance
% Average Annual Total Returns Inception Date  Inception Date Six Months One Year Five Years Ten Years
Initial Class at NAV 05/02/2001 05/02/2001 2.35% 8.87% 3.85% 3.40%
ADV Class at NAV 04/15/2014 05/02/2001 2.36 9.02 4.11 3.57
Institutional Class at NAV 05/02/2016 05/02/2001 2.62 9.50 4.43 3.73
S&P/LSTA Leveraged Loan Index — — 3.28% 11.65% 4.98% 4.38%
Initial ADV Institutional
% Total Annual Operating Expense Ratios® Class Class Class
1.20% 0.95% 0.67%
Fund Profile
Top 10 Issuers (% of total investments)* Top 10 Sectors (% of total investments)*
TransDigm, Inc. 1.1% Electronics/Electrical 18.2%
Ziggo B.V. 0.9 Business Equipment and Services 9.0
Epicor Software Corporation 0.9 Health Care 8.3
Asurion, LLC 0.9 Chemicals and Plastics 4.2
Altice France S.A. 0.9 Building and Development 4.0
Hyland Software, Inc. 0.8 Cable and Satellite Television 3.9
Mallinckrodt International Finance S.A. 0.7 Industrial Equipment 3.7
CSC Holdings, LLC 0.7 Drugs 3.7
Informatica, LLC 0.7 Telecommunications 3.2
Ultimate Software Group, Inc. (The) 0.7 Automotive 3.2
Total 8.3% Total 61.4%

Credit Quality (% of bond and loan holdings)®

BBB . 6.1%
= [N 207
CCC or Lower . 6.4

Not Rated I 3.2

See Endnotes and Additional Disclosures in this report.

Past performance is no guarantee of future results. Returns are historical and are calculated by determining the percentage change in
net asset value (NAV) or offering price (as applicable) with all distributions reinvested. Investment return and principal value will
fluctuate so that shares, when redeemed, may be worth more or less than their original cost. Performance for periods less than or equal
to one year is cumulative. Performance is for the stated time period only; due to market volatility, current Fund performance may be

lower or higher than the quoted return.
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Endnotes and Additional Disclosures

1

o

S&P/LSTA Leveraged Loan Index is an unmanaged index of the
institutional leveraged loan market. S&P/LSTA Leveraged Loan indices
are a product of S&P Dow Jones Indices LLC (“S&P DJI") and have
been licensed for use. S&P® is a registered trademark of S&P DJI;
Dow Jones® is a registered trademark of Dow Jones Trademark
Holdings LLC (“Dow Jones”); LSTA is a trademark of Loan
Syndications and Trading Association, Inc. S&P DJI, Dow Jones, their
respective affiliates and their third party licensors do not sponsor,
endorse, sell or promote the Fund, will not have any liability with
respect thereto and do not have any liability for any errors, omissions,
or interruptions of the S&P Dow Jones Indices. Unless otherwise
stated, index returns do not reflect the effect of any applicable sales
charges, commissions, expenses, taxes or leverage, as applicable. It is
not possible to invest directly in an index.

There is no sales charge. Insurance-related charges are not included in
the calculation of returns. If such charges were reflected, the returns
would be lower. Please refer to the report for your insurance contract
for performance data reflecting insurance-related charges.

Performance prior to the inception date of a class may be linked to the
performance of an older class of the Fund. This linked performance is
not adjusted for class expense differences. If adjusted for such
differences, the performance would be different. The performance of
ADV Class is linked to Initial Class and the performance of Institutional
Class is linked to ADV Class. Performance presented in the Financial
Highlights included in the financial statements is not linked.

Source: Fund prospectus. The expense ratios for the current reporting
period can be found in the Financial Highlights section of this report.

Excludes cash and cash equivalents.

Credit ratings are categorized using S&P Global Ratings (“S&P”).
Ratings, which are subject to change, apply to the creditworthiness of
the issuers of the underlying securities and not to the Fund or its
shares. Credit ratings measure the quality of a bond based on the
issuer's creditworthiness, with ratings ranging from AAA, being the
highest, to D, being the lowest based on S&P’s measures. Ratings of
BBB or higher by S&P are considered to be investment-grade quality.
Credit ratings are based largely on the ratings agency’s analysis at the
time of rating. The rating assigned to any particular security is not
necessarily a reflection of the issuer’s current financial condition and
does not necessarily reflect its assessment of the volatility of a
security’s market value or of the liquidity of an investment in the
security. Holdings designated as “Not Rated” (if any) are not rated by
S&P.

Fund profile subject to change due to active management.
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Fund Expenses

Example: As a Fund shareholder, you incur ongoing costs, including management fees; distribution and/or service fees; and other Fund expenses. This
Example is intended to help you understand your ongoing costs (in dollars) of Fund investing and to compare these costs with the ongoing costs of
investing in other mutual funds. The Example is based on an investment of $1,000 invested at the beginning of the period and held for the entire period
(January 1, 2021 - June 30, 2021).

Actual Expenses: The first section of the table below provides information about actual account values and actual expenses. You may use the information
in this section, together with the amount you invested, to estimate the expenses that you paid over the period. Simply divide your account value by $1,000
(for example, an $8,600 account value divided by $1,000 = 8.6), then multiply the result by the number in the first section under the heading entitled
“Expenses Paid During Period” to estimate the expenses you paid on your account during this period.

Hypothetical Example for Comparison Purposes: The second section of the table below provides information about hypothetical account values and
hypothetical expenses based on the actual Fund expense ratio and an assumed rate of return of 5% per year (before expenses), which is not the actual
Fund return. The hypothetical account values and expenses may not be used to estimate the actual ending account balance or expenses you paid for the
period. You may use this information to compare the ongoing costs of investing in your Fund and other funds. To do so, compare this 5% hypothetical
example with the 5% hypothetical examples that appear in the shareholder reports of the other funds.

Please note that the expenses shown in the table are meant to highlight your ongoing costs only and do not reflect expenses and charges which are, or may
be imposed under the variable annuity contract or variable life insurance policy (variable contracts) (if applicable) through which your investment in the
Fund is made. Therefore, the second section of the table is useful in comparing ongoing costs associated with an investment in vehicles which fund
benefits under variable contracts and to qualified pension and retirement plans, and will not help you determine the relative total costs of investing in the
Fund through variable contracts. In addition, if these expenses and charges imposed under the variable contracts were included, your costs would be
higher.

Beginning Ending Expenses Paid Annualized
Account Value Account Value During Period* Expense
(1/1/21) (6/30/21) (1/1/21 - 6/30/21) Ratio
Actual
Initial Class $1,000.00 $1,023.50 $5.87 1.17%
ADV Class $1,000.00 $1,023.60 $4.62 0.92%
Institutional Class $1,000.00 $1,026.20 $3.22 0.64%
Hypothetical
(5% return per year before expenses)
Initial Class $1,000.00 $1,019.00 $5.86 1.17%
ADV Class $1,000.00 $1,020.20 $4.61 0.92%
Institutional Class $1,000.00 $1,021.60 $3.21 0.64%

* Expenses are equal to the Fund’s annualized expense ratio for the indicated Class, multiplied by the average account value over the period, multiplied by 181/365
(to reflect the one-half year period). The Example assumes that the $1,000 was invested at the net asset value per share determined at the close of business on
December 31, 2020. Expenses shown do not include insurance-related charges.
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Portfolio of Investments (Unaudited)

Asset-Backed Securities — 1.5%

Principal
Amount
Security (000's omitted) Value
Debt Obligations — 1.5%
BlueMountain CLO XXIV, Ltd., Series 2019-24A, Class ER,
7.00%, (3 mo. USD LIBOR + 6.84%), 4/20/340@ $ 1,000 $ 991,498
Kayne CLO 5, Ltd., Series 2019-5A, Class E, 6.876%,
(3 mo. USD LIBOR + 6.70%), 7/24/32@ 2,000 2,001,328
Kayne CLO 11, Ltd., Series 2021-11A, Class E, 6.416%,
(3 mo. USD LIBOR + 6.25%), 4/15/340@ 2,000 2,002,710
Palmer Square CLO, Ltd., Series 2015-1A, Class DR4,
6.625%, (3 mo. USD LIBOR + 6.50%), 5/21/34%@ 1,000 1,000,461
Riserva CLO, Ltd., Series 2016-3A, Class ERR, 6.69%,
(3 mo. USD LIBOR + 6.50%), 1/18/34%@ 2,250 2,255,697
Total Asset-Backed Securities
(identified cost $8,253,000) $ 8,251,694
Common Stocks — 0.8%
Security Shares Value
Aerospace and Defense — 0.1%
IAP Global Services, LLC®® 24 $ 265473
$ 265473
Automotive — 0.0%
Dayco Products, LLC#® 15250 § 45750
$ 45,750
Business Equipment and Services — 0.0%
Crossmark Holdings, Inc.® 3059 $ 183,540
$ 183,540
Chemicals and Plastics — 0.1%
Hexion Holdings Corp., Class B*® 30229 $ 559,237
$ 559,237
Containers and Glass Products — 0.0%
LG Newco Holdco, Inc.® 33758 $ 73,846
$ 73,846
Electronics / Electrical — 0.1%
Skillsoft Corp.“® 66843 $ 668430
$ 668,430

Security Shares Value

Health Care — 0.2%

Akorn Holding Company, LLC, Class A#® 58,449 $ 918,134
$ 918,134

Nonferrous Metals / Minerals — 0.0%

ACNR Holdings, Inc., Class A¥® 2056 $ 41,291
$ 41,291

0il and Gas — 0.0%

AFG Holdings, Inc.®“® 17,136 § 189,353

Fieldwood Energy, Inc.?®® 5122 0

McDermott International, Ltd.® 103,251 50,593

RDV Resources, Inc., Class A¥® 10,680 1,869

Sunrise Oil & Gas, Inc., Class AW® 7,468 2,240
$ 244,055

Radio and Television — 0.1%

Clear Channel Outdoor Holdings, Inc.® 19512 § 51512

Cumulus Media, Inc., Class A“® 24,069 352,611

iHeartMedia, Inc., Class AW® 8,298 223,465
$ 627,588

Retailers (Except Food and Drug) — 0.0%

David’s Bridal, LLC®®® 17912 § 0

Phillips Pet Holding Corp.®“® 285 111,529
$ 111,529

Telecommunications — 0.1%

GEE Acquisition Holdings Corp.®“® 13555 § 277,606
$ 271,606

Utilities — 0.1%

Longview Intermediate Holdings, LLC, Class A®“® 36023 $ 287,103
$ 287,103

Total Common Stocks

(identified cost $5,338,849) $ 4,303,582

Convertible Preferred Stocks — 0.1%

Security Shares Value

Containers and Glass Products — 0.1%

LG Newco Holdco, Inc., Series A, 13.00%*® 5114 § 460,254

Total Convertible Preferred Stocks

(identified cost $268,481) $ 460,254

See Notes to Financial Statements.
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Portfolio of Investments (Unaudited) — continued

Corporate Bonds — 7.8%

Principal
Amount
Security (000’s omitted) Value
Aerospace and Defense — 0.1%
Spirit AeroSystems, Inc., 5.50%, 1/15/25 $ 250 $ 266,388
Spirit Loyalty Cayman, Ltd./Spirit IP Cayman, Ltd.,
8.00%, 9/20/25® 135 152,955
$ 419,343
Air Transport — 0.6%
American Airlines, Inc./AAdvantage Loyalty IP, Ltd.:
5.50%, 4/20/26 $ 1275 $ 1,351,500
5.75%, 4/20/29"Y 950 1,028,375
Delta Air Lines, Inc./SkyMiles IP, Ltd., 4.75%, 10/20/28" 550 611,911
United Airlines, Inc.:
4.375%, 4/15/26% 325 336,840
4.625%, 4/15/29" 325 336,781
$ 3,665,407
Automotive — 0.2%
Clarios Global, L.P.:
6.25%, 5/15/26 $ 293§ 312502
6.75%, 5/15/25" 180 192,148
Tenneco, Inc., 5.125%, 4/15/29"Y 675 694,538
$ 1,199,188
Building and Development — 0.2%
American Builders & Contractors Supply Co., Inc.,
4.00%, 1/15/28" $ 250§ 256,526
Cushman & Wakefield U.S. Borrower, LLC,
6.75%, 5/15/28" 300 324,331
SRS Distribution, Inc., 4.625%, 7/1/28% 325 332,719
$ 913,576
Business Equipment and Services — 1.0%
Allied Universal Holdco, LLC, 6.625%, 7/15/26® $ 575 § 610,351
Allied Universal Holdco, LLC/Allied Universal Finance
Corp./Atlas Luxco 4 S.a.r.l., 4.625%, 6/1/28% 2,000 2,007,780
Garda World Security Corp., 4.625%, 2/15/27% 700 704,910
Prime Security Services Borrower, LLC/
Prime Finance, Inc., 5.25%, 4/15/24" 575 616,849
Sabre GLBL, Inc.:
7.375%, 9/1/25% 175 190,535
9.25%, 4/15/25 225 268,140
WASH Multifamily Acquisition, Inc., 5.75%, 4/15/26 1,000 1,045,350
$ 5443915

Principal
Amount
Security (000s omitted) Value
Cable and Satellite Television — 1.3%
Altice France S.A.:
5.125%, 1/15/29" $ 100 100,701
5.125%, 7/15/29" 4,175 4,200,676
5.50%, 1/15/28" 400 415,580
7.375%, 5/1/26" 440 458,119
Ziggo B.V., 5.50%, 1/15/277 1,997 2,079,976
1,255,052
Chemicals and Plastics — 0.0%®
INEOS Quattro Finance 2 PLC, 3.375%, 1/15/26" $ 250 253,620
253,620
Containers and Glass Products — 0.1%
Reynolds Group Issuer, Inc./Reynolds Group Issuer, LLC,
4.00%, 10/15/27 $ 450 447 445
447,445
Cosmetics / Toiletries — 0.0%®
Kronos Acquisition Holdings, Inc./KIK Custom
Products, Inc., 5.00%, 12/31/26 $ 100 101,647
101,647
Diversified Financial Services — 0.1%
AG Issuer, LLC, 6.25%, 3/1/28" $ 350 370,060
370,060
Drugs — 0.5%
Bausch Health Companies, Inc.:
4.875%, 6/1/28% $ 275 281,806
5.50%, 11/1/25 575 590,669
Endo Luxembourg Finance Co. | S.a.r.l/Endo US, Inc.,
6.125%, 4/1/29% 1,125 1,103,906
Jazz Securities DAC, 4.375%, 1/15/29% 650 674,733
2,651,114
Ecological Services and Equipment — 0.3%
GFL Environmental, Inc.:
4.25%, 6/1/25% $ 475 495,924
5.125%, 12/15/26" 1,000 1,060,980
1,556,904

See Notes to Financial Statements.
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Portfolio of Investments (Unaudited) — continued

Principal
Amount
Security (000’s omitted) Value
Electronics / Electrical — 0.8%
CommScope, Inc., 6.00%, 3/1/26® $ 2000 $ 2113900
Imola Merger Corp., 4.75%, 5/15/29"" 1,325 1,364,750
LogMeln, Inc., 5.50%, 9/1/27 375 388,894
Veritas US, Inc./Veritas Bermuda, Ltd., 7.50%, 9/1/25" 550 574,216
$ 4,441,760
Entertainment — 0.0%
Six Flags Theme Parks, Inc., 7.00%, 7/1/25% $ 200 $ 215,805
$ 215,805
Financial Intermediaries — 0.1%
CoreLogic, Inc., 4.50%, 5/1/28" $ 400 $ 397,000
$ 397,000
Food Products — 0.2%
Del Monte Foods, Inc., 11.875%, 5/15/25'7 $ 750 $ 855937
$ 855937
Food / Drug Retailers — 0.1%
Fresh Market, Inc. (The), 9.75%, 5/1/23% $ 800 § 823,140
$ 823,140
Health Care — 0.3%
RP Escrow Issuer, LLC, 5.25%, 12/15/25® $ 175 § 183,227
Tenet Healthcare Corp., 4.25%, 6/1/29" 1,675 1,698,031
$ 1,881,258
Industrial Equipment — 0.1%
Clark Equipment Company, 5.875%, 6/1/25 $ 100 $ 105875
Madison IAQ, LLC, 4.125%, 6/30/28"" 650 657,312
$ 763,187
Leisure Goods / Activities / Movies — 0.0%
SeaWorld Parks & Entertainment, Inc., 8.75%, 5/1/25" $ 200 § 217,503
$ 217,503
Machinery — 0.1%
Vertical U.S. Newco, Inc., 5.25%, 7/15/27 $ 35 $ 369,250
$ 369,250

Principal
Amount
Security (000s omitted) Value
0il and Gas — 0.2%
CITGO Petroleum Corporation:
6.375%, 6/15/26 $ 150 § 156,574
7.00%, 6/15/25" 1,025 1,069,403
$ 1,225,977
Radio and Television — 0.6%
Diamond Sports Group, LLC/Diamond Sports Finance Co.,
5.375%, 8/15/26% $ 875 § 567,700
iHeartCommunications, Inc.:
4.75%, 1/15/28" 200 206,457
5.25%, 8/15/21% 150 157,110
6.375%, 5/1/26 47 50,011
8.375%, 5/1/21 85 91,222
Univision Communications, Inc.:
4.50%, 5/1/29% 650 656,377
5.125%, 2/15/25" 1,500 1,534,883
$ 3,263,760
Real Estate Investment Trusts (REITs) — 0.1%
Park Intermediate Holdings, LLC/PK Domestic Property,
LLC/PK Finance Co-Issuer, 5.875%, 10/1/28% $ 550 $ 587,386
$ 587,386
Retailers (Except Food and Drug) — 0.0%®
PetSmart, Inc./PetSmart Finance Corp.,
4.75%, 2/15/28" $ 100 $ 104,000
$ 104,000
Software and Services — 0.1%
Boxer Parent Co., Inc., 7.125%, 10/2/25"7 $ 375§ 402,259
$ 402,259
Technology — 0.1%
Clarivate Science Holdings Corp., 3.875%, 6/30/28" $ 825 $ 833547
$ 833,547
Telecommunications — 0.4%
LCPR Senior Secured Financing DAC, 5.125%, 7/15/29%  § 500 $ 518455
Lumen Technologies, Inc., 4.00%, 2/15/27 1,225 1,251,031
Vmed 02 UK Financing | PLC, 4.25%, 1/31/31% 750 737,830
$ 2,507,316

See Notes to Financial Statements.
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Portfolio of Investments (Unaudited) — continued

Principal
Amount
Security (000’s omitted) Value
Utilities — 0.2%
Calpine Corp.:
4.50%, 2/15/28" $ 250§ 255313
5.25%, 6/1/26" 700 722,025
$ 977,338
Total Corporate Bonds
(identified cost $42,919,524) $ 44,143,694
Exchange-Traded Funds — 0.6%
Security Shares Value
SPDR Blackstone Senior Loan ETF 76,000 § 3,518,040
Total Exchange-Traded Funds
(identified cost $3,501,320) $ 3,518,040
Preferred Stocks — 0.0%®
Security Shares Value
Financial Services — 0.0%
DB Investors, Inc., Series A-1®@® 839 $ 0
$ 0
Nonferrous Metals / Minerals — 0.0%
ACNR Holdings, Inc., 15.00% (PIK)¥® 971 § 101,955
$ 101,955
Retailers (Except Food and Drug) — 0.0%
David’s Bridal, LLC, Series A, 8.00% (PIK)®@® 494§ 0
David’s Bridal, LLC, Series B, 10.00% (PIK)®¥® 2,012 0
$ 0
Total Preferred Stocks
(identified cost $162,891) $ 101,955
Senior Floating-Rate Loans — 86.8%"
Principal
Amount
Borrower/Description (000’s omitted) Value
Aerospace and Defense — 2.2%
Al Convoy (Luxembourg) S.a.r.l., Term Loan,
4.50%, (6 mo. USD LIBOR -+ 3.50%, Floor 1.00%),
1/17/27 $ 492§ 492,731

Principal
Amount
Borrower/Description (000’s omitted) Value
Aerospace and Defense (continued)
Dynasty Acquisition Co., Inc.:
Term Loan, 3.647%, (3 mo. USD LIBOR + 3.50%),
4/6/26 $ 1140 $ 1111719
Term Loan, 3.647%, (3 mo. USD LIBOR + 3.50%),
4/6/26 2,121 2,067,278
IAP Worldwide Services, Inc.:
Revolving Loan, 0.75%, 7/18/23® 133 132,553
Term Loan - Second Lien, 8.00%, (3 mo. USD LIBOR
+ 6.50%, Floor 1.50%), 7/18/23% 170 139,688
Spirit Aerosystems, Inc., Term Loan, 6.00%, (1 mo. USD
LIBOR + 5.25%, Floor 0.75%), 1/15/25 249 251,082
TransDigm, Inc.:
Term Loan, 2.354%, (1 mo. USD LIBOR + 2.25%),
8/22/24 3,017 2,983,606
Term Loan, 2.354%, (1 mo. USD LIBOR + 2.25%),
5/30/25 3,417 3,369,748
WP CPP Holdings, LLC, Term Loan, 4.75%, (3 mo. USD
LIBOR + 3.75%, Floor 1.00%), 4/30/25 2,238 2,194,245
$ 12,742,650
Air Transport — 0.7%
AAdvantage Loyalty IP, Ltd., Term Loan, 5.50%, (3 mo.
USD LIBOR + 4.75%, Floor 0.75%), 4/20/28 $ 650 § 678437
Brown Group Holding, LLC, Term Loan, 3.25%, (3 mo.
USD LIBOR + 2.75%, Floor 0.50%), 6/7/28 775 772,417
Mileage Plus Holdings, LLC, Term Loan, 6.25%, (3 mo.
USD LIBOR + 5.25%, Floor 1.00%), 6/21/27 1,025 1,095,549
SkyMiles IP, Ltd., Term Loan, 4.75%, (3 mo. USD LIBOR
+ 3.75%, Floor 1.00%), 10/20/27 1,275 1,348,153
$ 3,894,556
Automotive — 3.1%
Adient US, LLC, Term Loan, 3.604%, (1 mo. USD LIBOR
+ 3.50%), 4/8/28 $ 575 § 576497
American Axle and Manufacturing, Inc., Term Loan,
3.00%, (1 mo. USD LIBOR + 2.25%, Floor 0.75%),
4/6/24 1,213 1,211,723
Autokiniton US Holdings, Inc., Term Loan, 5.00%, (3 mo.
USD LIBOR + 4.50%, Floor 0.50%), 4/6/28 750 756,094
Belron Finance US, LLC, Term Loan, 3.25%, (3 mo. USD
LIBOR + 2.75%, Floor 0.50%), 4/13/28 574 572,368
Bright Bidco B.V., Term Loan, 4.50%, (USD LIBOR +
3.50%, Floor 1.00%), 6/30/24 1,105 928,953
Chassix, Inc., Term Loan, 6.50%, (USD LIBOR + 5.50%,
Floor 1.00%), 11/15/23% 507 504,303
Clarios Global, L.P., Term Loan, 3.354%, (1 mo. USD
LIBOR + 3.25%), 4/30/26 2,635 2,616,433

See Notes to Financial Statements.
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Portfolio of Investments (Unaudited) — continued

Principal
Amount
Borrower/Description (000’s omitted) Value
Automotive (continued)
CS Intermediate Holdco 2, LLC, Term Loan, 2.75%,
(1 mo. USD LIBOR + 2.00%, Floor 0.75%), 11/2/23 $ 1,592 § 1559440
Dayco Products, LLC, Term Loan, 4.385%, (3 mo. USD
LIBOR + 4.25%), 5/19/23 744 712,380
Garrett LX | S.a.r.l., Term Loan, 3.75%, (3 mo. USD LIBOR
+ 3.25%, Floor 0.50%), 4/30/28 425 427,391
Gates Global, LLC, Term Loan, 3.50%, (1 mo. USD LIBOR
+ 2.75%, Floor 0.75%), 3/31/27 398 397,684
Goodyear Tire & Rubber Company (The), Term Loan -
Second Lien, 2.09%, (1 mo. USD LIBOR + 2.00%),
3/7/25 1,325 1,313,406
Les Schwab Tire Centers, Term Loan, 4.25%, (6 mo. USD
LIBOR + 3.50%, Floor 0.75%), 11/2/27 2,313 2,319,158
MajorDrive Holdings IV, LLC, Term Loan, 4.50%, (3 mo.
USD LIBOR + 4.00%, Floor 0.50%), 5/12/28 475 476,262
Tenneco, Inc., Term Loan, 3.104%, (1 mo. USD LIBOR +
3.00%), 10/1/25 818 811,199
Thor Industries, Inc., Term Loan, 3.125%, (1 mo. USD
LIBOR + 3.00%), 2/1/26 440 440,592
TI Group Automotive Systems, LLC, Term Loan, 3.75%,
(3 mo. USD LIBOR + 3.25%, Floor 0.50%), 12/16/26 424 426,057
Truck Hero, Inc., Term Loan, 4.50%, (1 mo. USD LIBOR
+ 3.75%, Floor 0.75%), 1/31/28 1,272 1,273,579
Wheel Pros, LLC, Term Loan, 5.25%, (1 mo. USD LIBOR
+ 4.50%, Floor 0.75%), 5/11/28 525 526,933
$ 17,850,452
Beverage and Tobacco — 0.3%
Arterra Wines Canada, Inc., Term Loan, 4.25%, (3 mo.
USD LIBOR + 3.50%, Floor 0.75%), 11/24/27 $ 597 § 598959
City Brewing Company, LLC, Term Loan, 4.25%, (3 mo.
USD LIBOR + 3.50%, Floor 0.75%), 4/5/28 525 527,625
Triton Water Holdings, Inc., Term Loan, 4.00%, (3 mo.
USD LIBOR + 3.50%, Floor 0.50%), 3/31/28 825 825,442
$ 1,952,026
Brokerage / Securities Dealers / Investment Houses — 0.6%
Advisor Group, Inc., Term Loan, 4.604%, (1 mo. USD
LIBOR + 4.50%), 7/31/26 $ 2,022 § 2,029,345
Hudson River Trading, LLC, Term Loan, 3.104%, (1 mo.
USD LIBOR + 3.00%), 3/20/28 1,297 1,293,778
$ 3,323,123
Building and Development — 4.0%
ACProducts, Inc., Term Loan, 4.75%, (6 mo. USD LIBOR
+ 4.25%, Floor 0.50%), 5/5/28 $ 1,250 § 1,245,702

Principal
Amount
Borrower/Description (000’s omitted) Value
Building and Development (continued)
Advanced Drainage Systems, Inc., Term Loan, 2.375%,
(1 mo. USD LIBOR + 2.25%), 7/31/26 $ 157§ 157,749
Aegion Corporation, Term Loan, 5.50%, (3 mo. USD
LIBOR + 4.75%, Floor 0.75%), 5/17/28 325 329,063
American Residential Services, LLC, Term Loan, 4.25%,
(3 mo. USD LIBOR + 3.50%, Floor 0.75%), 10/15/27 348 348,468
APi Group DE, Inc., Term Loan, 2.604%, (1 mo. USD
LIBOR + 2.50%), 10/1/26 1,045 1,044,478
Beacon Roofing Supply, Inc., Term Loan, 2.604%, (1 mo.
USD LIBOR + 2.50%), 4/23/28 675 672,469
Brookfield Property REIT, Inc., Term Loan, 2.604%,
(1 mo. USD LIBOR + 2.50%), 8/27/25 729 713,328
Cornerstone Building Brands, Inc., Term Loan, 3.75%,
(1 mo. USD LIBOR + 3.25%, Floor 0.50%), 4/12/28 823 823,966
CP Atlas Buyer, Inc., Term Loan, 4.25%, (1 mo. USD
LIBOR + 3.75%, Floor 0.50%), 11/23/27 698 697,377
CPG International, Inc., Term Loan, 3.25%, (3 mo. USD
LIBOR + 2.50%, Floor 0.75%), 5/5/24 2,772 2,772,971
Cushman & Wakefield U.S. Borrower, LLC, Term Loan,
2.854%, (1 mo. USD LIBOR + 2.75%), 8/21/25 523 519,745
Foundation Building Materials Holding Company, LLC,
Term Loan, 3.75%, (3 mo. USD LIBOR + 3.25%, Floor
0.50%), 2/3/28 750 745,848
Groupe Solmax, Inc., Term Loan, 6/28/281% 600 600,750
MI Windows and Doors, LLC, Term Loan, 4.50%, (1 mo.
USD LIBOR + 3.75%, Floor 0.75%), 12/18/27 274 274,708
Northstar Group Services, Inc., Term Loan, 6.50%, (1 mo.
USD LIBOR + 5.50%, Floor 1.00%), 11/19/26 765 771,052
Park River Holdings, Inc., Term Loan, 4.00%, (3 mo. USD
LIBOR + 3.25%, Floor 0.75%), 12/28/27 400 398,458
Quikrete Holdings, Inc.:
Term Loan, 2.604%, (1 mo. USD LIBOR + 2.50%),
2/1/21 2,132 2,114,962
Term Loan, 5/12/280 1,600 1,589,400
RE/MAX International, Inc.:
Term Loan, 3.50%, (3 mo. USD LIBOR + 2.75%, Floor
0.75%), 12/15/23 1,870 1,872,467
Term Loan, 6/24/28%% 1,175 1,175,000
SRS Distribution, Inc., Term Loan, 4.25%, (1 mo. USD
LIBOR + 3.75%, Floor 0.50%), 6/2/28 725 725,283
U.S. Concrete, Inc., Term Loan, 5/26/28% 250 250,313
White Cap Buyer, LLC, Term Loan, 4.50%, (3 mo. USD
LIBOR + 4.00%, Floor 0.50%), 10/19/27 2,044 2,048,928
WireCo WorldGroup, Inc., Term Loan, 6.00%, (6 mo. USD
LIBOR + 5.00%, Floor 1.00%), 9/30/23 1,073 1,075,201
$ 22,967,686

See Notes to Financial Statements.
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Business Equipment and Services — 8.5%
Adtalem Global Education, Inc., Term Loan, 3.104%,

(1'mo. USD LIBOR + 3.00%), 4/11/25 $ 291 § 289,787
AlixPartners, LLP, Term Loan, 3.25%, (1 mo. USD LIBOR

+ 2.75%, Floor 0.50%), 2/4/28 948 944,598
Allied Universal Holdco, LLC, Term Loan, 4.25%, (1 mo.

USD LIBOR + 3.75%, Floor 0.50%), 5/12/28 1,468 1,474,208
AppLovin Corporation, Term Loan, 3.354%, (1 mo. USD

LIBOR + 3.25%), 8/15/25 3,762 3,761,435
Artera Services, LLC, Term Loan, 3/6/25" 775 772,578
ASGN Incorporated, Term Loan, 1.854%, (1 mo. USD

LIBOR + 1.75%), 4/2/25 574 574,578
Asplundh Tree Expert, LLC, Term Loan, 1.854%, (1 mo.

USD LIBOR + 1.75%), 9/7/27 720 718,263
Bracket Intermediate Holding Corp., Term Loan, 4.444%,

(3 mo. USD LIBOR + 4.25%), 9/5/25 729 729,679
Brand Energy & Infrastructure Services, Inc., Term Loan,

5.25%, (3 mo. USD LIBOR + 4.25%, Floor 1.00%),

6/21/24 1,659 1,634,130
Camelot U.S. Acquisition 1 Co., Term Loan, 3.104%,

(1'mo. USD LIBOR + 3.00%), 10/30/26 1,330 1,326,426
CCC Information Services, Inc., Term Loan, 4.00%,

(1'mo. USD LIBOR + 3.00%, Floor 1.00%), 4/29/24 3,782 3,786,452
Ceridian HCM Holding, Inc., Term Loan, 2.594%, (1 week

USD LIBOR + 2.50%), 4/30/25 2,067 2,039,439
CM Acquisition Co., Term Loan, 11.00%, (3 mo. USD

LIBOR + 10.00%, Floor 1.00%), 7/26/23 160 159,294
Deerfield Dakota Holding, LLC, Term Loan, 4.75%, (1 mo.

USD LIBOR + 3.75%, Floor 1.00%), 4/9/27 1,485 1,493,787
Endure Digital, Inc., Term Loan, 4.25%, (3 mo. USD

LIBOR + 3.50%, Floor 0.75%), 2/10/28 2,450 2,443,111
First Advantage Holdings, LLC, Term Loan, 3.104%,

(1'mo. USD LIBOR + 3.00%), 1/31/27 935 932,223
Garda World Security Corporation, Term Loan, 4.35%,

(1'mo. USD LIBOR + 4.25%), 10/30/26 1,452 1,460,794
Grab Holdings, Inc., Term Loan, 5.50%, (6 mo. USD

LIBOR + 4.50%, Floor 1.00%), 1/29/26 1,397 1,424,430
Greeneden U.S. Holdings II, LLC, Term Loan, 4.75%,

(1 mo. USD LIBOR + 4.00%, Floor 0.75%), 12/1/27 499 500,531
IG Investment Holdings, LLC, Term Loan, 4.75%, (3 mo.

USD LIBOR + 3.75%, Floor 1.00%), 5/23/25 1,460 1,464,687
Intrado Corporation:

Term Loan, 4.50%, (3 mo. USD LIBOR + 3.50%,

Floor 1.00%), 10/10/24 216 210,030
Term Loan, 5.00%, (3 mo. USD LIBOR + 4.00%,
Floor 1.00%), 10/10/24 943 924,083

IRI Holdings, Inc., Term Loan, 4.354%, (1 mo. USD LIBOR

+ 4.25%), 12/1/25 3,740 3,746,338
Iron Mountain, Inc., Term Loan, 1.854%, (1 mo. USD

LIBOR + 1.75%), 1/2/26 629 617,870

Principal
Amount
Borrower/Description (000’s omitted) Value
Business Equipment and Services (continued)
Ivanti Software, Inc..
Term Loan, 4.75%, (3 mo. USD LIBOR + 4.00%,
Floor 0.75%), 12/1/27 $ 449§ 447613
Term Loan, 5.75%, (3 mo. USD LIBOR + 4.75%, Floor
1.00%), 12/1/27 1,571 1,574,990
KUEHG Corp., Term Loan, 4.75%, (3 mo. USD LIBOR +
3.75%, Floor 1.00%), 2/21/25 853 841,137
Loire Finco Luxembourg S.a.r.l., Term Loan, 3.104%,
(1 mo. USD LIBOR + 3.00%), 4/21/27 248 243,900
Magnite, Inc., Term Loan, 5.75%, (3 mo. USD LIBOR +
5.00%, Floor 0.75%), 4/1/28 450 450,000
MedAssets Software Intermediate Holdings, Inc., Term
Loan, 4.50%, (6 mo. USD LIBOR + 3.75%, Floor
0.75%), 1/28/28 1,275 1,275,797
Monitronics International, Inc., Term Loan, 7.75%, (1 mo.
USD LIBOR + 6.50%, Floor 1.25%), 3/29/24 1,029 1,004,050
Nielsen Consumer, Inc., Term Loan, 4.08%, (1 mo. USD
LIBOR + 4.00%), 3/6/28 449 450,278
Osmose Utilities Services, Inc., Term Loan, 6/23/28? 500 499,062
PGX Holdings, Inc., Term Loan, 10.50%, (3 mo. USD
LIBOR + 9.50%, Floor 1.00%), 6.25% cash, 4.25%
PIK, 9/29/23 348 332,316
Pike Corporation, Term Loan, 3.11%, (1 mo. USD LIBOR
+ 3.00%), 1/21/28 288 287,511
Rockwood Service Corporation, Term Loan, 4.104%,
(1 mo. USD LIBOR + 4.00%), 1/23/27 820 823,309
Sabre GLBL, Inc., Term Loan, 4.75%, (1 mo. USD LIBOR
+ 4.00%, Floor 0.75%), 12/17/27 249 250,849
Skopima Merger Sub, Inc., Term Loan, 4.50%, (1 mo.
USD LIBOR + 4.00%, Floor 0.50%), 4/30/28 700 700,000
Sotheby's, Term Loan, 5.50%, (3 mo. USD LIBOR +
4.75%, Floor 0.75%), 1/15/27 467 471,169
Spin Holdco, Inc., Term Loan, 4.75%, (3 mo. USD LIBOR
+ 4.00%, Floor 0.75%), 3/1/28 2,569 2,573,378
Tempo Acquisition, LLC, Term Loan, 3.75%, (1 mo. USD
LIBOR + 3.25%, Floor 0.50%), 11/2/26 648 649,903
Teneo Holdings, LLC, Term Loan, 6.25%, (1 mo. USD
LIBOR + 5.25%, Floor 1.00%), 7/11/25 199 197,186
Trans Union, LLC, Term Loan, 1.854%, (1 mo. USD LIBOR
+ 1.75%), 11/16/26 1,100 1,094,052
TTF Holdings, LLC, Term Loan, 5.00%, (3 mo. USD LIBOR
+ 4.25%, Floor 0.75%), 3/24/28 300 300,375
Vestcom Parent Holdings, Inc., Term Loan, 5.00%, (1 mo.
USD LIBOR + 4.00%, Floor 1.00%), 12/19/23 149 149,408
WEX, Inc., Term Loan, 2.354%, (1 mo. USD LIBOR +
2.25%), 3/31/28 299 297,613
$ 48,342,641

10 See Notes to Financial Statements.
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Cable and Satellite Television — 2.8%
Altice France S.A., Term Loan, 4.155%, (3 mo. USD
LIBOR + 4.00%), 8/14/26 $ 488§ 487,399
Charter Communications Operating, LLC, Term Loan,
1.86%, (1 mo. USD LIBOR + 1.75%), 2/1/27 2,063 2,049,468
CSC Holdings, LLC:
Term Loan, 2.323%, (1 mo. USD LIBOR + 2.25%),
7/17/25 3,479 3,442,283
Term Loan, 2.573%, (1 mo. USD LIBOR + 2.50%),
4/15/21 926 919,354
Mediacom Illinois, LLC, Term Loan, 1.85%, (1 week USD
LIBOR + 1.75%), 2/15/24 35 35,005
Numericable Group S.A., Term Loan, 2.936%, (3 mo. USD
LIBOR + 2.75%), 7/31/25 2,316 2,284,546
UPC Broadband Holding B.V., Term Loan, 2.323%, (1 mo.
USD LIBOR + 2.25%), 4/30/28 625 618,192
UPC Financing Partnership, Term Loan, 3.073%, (1 mo.
USD LIBOR + 3.00%), 1/31/29 2,050 2,040,176
Virgin Media Bristol, LLC:
Term Loan, 2.573%, (1 mo. USD LIBOR + 2.50%),
1/31/28 3,225 3,200,309
Term Loan, 3.353%, (1 mo. USD LIBOR + 3.25%),
1/31/29 750 749,707
$ 15,826,439
Chemicals and Plastics — 4.3%
Aruba Investments, Inc., Term Loan, 4.75%, (6 mo. USD
LIBOR + 4.00%, Floor 0.75%), 11/24/27 $ 424§ 426,057
Atotech B.V., Term Loan, 3.00%, (3 mo. USD LIBOR +
2.50%, Floor 0.50%), 3/18/28 925 921,387
Axalta Coating Systems US Holdings, Inc., Term Loan,
1.897%, (3 mo. USD LIBOR + 1.75%), 6/1/24 1,464 1,455,959
Charter NEX US, Inc., Term Loan, 4.50%, (1 mo. USD
LIBOR + 3.75%, Floor 0.75%), 12/1/27 274 275,513
CPC Acquisition Corp., Term Loan, 3.897%, (3 mo. USD
LIBOR + 3.75%), 12/29/27 1,397 1,397,373
Element Solutions, Inc., Term Loan, 2.104%, (1 mo. USD
LIBOR + 2.00%), 1/31/26 561 560,701
Ferro Corporation:
Term Loan, 2.397%, (3 mo. USD LIBOR + 2.25%),
2/14/24 108 107,972
Term Loan, 2.397%, (3 mo. USD LIBOR + 2.25%),
2/14/24 110 110,319
Term Loan, 2.397%, (3 mo. USD LIBOR + 2.25%),
2/14/24 130 129,665
Gemini HDPE, LLC, Term Loan, 3.50%, (3 mo. USD LIBOR
+ 3.00%, Floor 0.50%), 12/31/27 444 444,068
llluminate Buyer, LLC, Term Loan, 3.604%, (1 mo. USD
LIBOR + 3.50%), 6/30/27 1,318 1,312,066

Principal
Amount
Borrower/Description (000’s omitted) Value
Chemicals and Plastics (continued)
INEOS Enterprises Holdings US Finco, LLC, Term Loan,

4.50%, (3 mo. USD LIBOR + 3.50%, Floor 1.00%),

8/28/26 $ 161 § 162,124
INEOS Styrolution US Holding, LLC, Term Loan, 3.25%,

(1 mo. USD LIBOR + 2.75%, Floor 0.50%), 1/29/26 1,525 1,523,809
Lonza Group AG, Term Loan, 4/29/280 875 876,531
LSF11 Skyscraper Holdco S.a.r.l., Term Loan, 4.25%,

(3 mo. USD LIBOR + 3.50%, Floor 0.75%), 9/29/27 1,249 1,253,433
Messer Industries GmbH, Term Loan, 2.647%, (3 mo.

USD LIBOR + 2.50%), 3/1/26 883 878,077
Momentive Performance Materials, Inc., Term Loan,

3.36%, (1 mo. USD LIBOR + 3.25%), 5/15/24 2,818 2,803,999
PMHC II, Inc., Term Loan, 4.50%, (USD LIBOR + 3.50%,

Floor 1.00%), 3/31/25" 992 985,696
PQ Corporation, Term Loan, 3.25%, (3 mo. USD LIBOR +

2.75%, Floor 0.50%), 5/26/28 1,250 1,250,000
Ravago Holdings America, Inc., Term Loan, 2.65%,

(1 mo. USD LIBOR + 2.50%), 2/18/28 150 149,064
Rohm Holding GmbH, Term Loan, 4.978%, (6 mo. USD

LIBOR + 4.75%), 7/31/26 570 571,885
Solenis Holdings, LLC, Term Loan, 4.135%, (3 mo. USD

LIBOR + 4.00%), 6/26/25 2,227 2,229,018
Starfruit Finco B.V., Term Loan, 3.133%, (USD LIBOR +

2.75%), 10/1/259 1,449 1,439,951
Trinseo Materials Operating S.C.A.:

Term Loan, 2.104%, (1 mo. USD LIBOR + 2.00%),

9/6/24 1,321 1,308,665

Term Loan, 2.604%, (1 mo. USD LIBOR + 2.50%),

5/3/28 575 571,586
Tronox Finance, LLC, Term Loan, 2.63%, (USD LIBOR +
2.50%), 3/13/28% 1,191 1,185,668
$ 24,330,586
Conglomerates — 0.2%
Conair Holdings, LLC, Term Loan, 4.25%, (3 mo. USD

LIBOR + 3.75%, Floor 0.50%), 5/17/28 $ 1,075 $ 1,078,628
Penn Engineering & Manufacturing Corp., Term Loan,

3.50%, (1 mo. USD LIBOR + 2.50%, Floor 1.00%),

6/27/24 133 133,678

$ 1,212,306
Containers and Glass Products — 1.5%
Berry Global, Inc., Term Loan, 1.827%, (1 mo. USD LIBOR

+ 1.75%), 7/1/26 $ 682 § 677,892
BWAY Holding Company, Term Loan, 3.354%, (1 mo. USD

LIBOR + 3.25%), 4/3/24 1,353 1,322,576

11 See Notes to Financial Statements.
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Containers and Glass Products (continued)
Flex Acquisition Company, Inc., Term Loan, 4.00%,
(3 mo. USD LIBOR + 3.50%, Floor 0.50%), 2/23/28 $ 2416 § 2,409,642
Libbey Glass, Inc., Term Loan, 9.00%, (6 mo. USD LIBOR
+ 8.00%, Floor 1.00%), 11/13/25 1,032 1,074,870
Proampac PG Borrower, LLC, Term Loan, 4.50%, (USD
LIBOR + 3.75%, Floor 0.75%), 11/3/25% 1,213 1,215,366
Reynolds Group Holdings, Inc.:
Term Loan, 2.854%, (1 mo. USD LIBOR + 2.75%),
2/5/23 342 341,631
Term Loan, 3.354%, (1 mo. USD LIBOR + 3.25%),
2/5/26 896 890,836
TricorBraun Holdings, Inc.:
Term Loan, 3.267%, (3 mo. USD LIBOR + 3.25%,
Floor 0.50%), 3/3/28® 69 68,424
Term Loan, 3.75%, (3 mo. USD LIBOR + 3.25%, Floor
0.50%), 3/3/28 306 304,203
$ 8,305,440
Cosmetics / Toiletries — 0.1%
Kronos Acquisition Holdings, Inc., Term Loan, 4.25%,
(3 mo. USD LIBOR + 3.75%, Floor 0.50%), 12/22/26  $ 746§ 741986
$ 741,986
Drugs — 3.4%
Akorn, Inc., Term Loan, 8.50%, (3 mo. USD LIBOR +
7.50%, Floor 1.00%), 10/1/25 $ 687 § 709,426
Albany Molecular Research, Inc., Term Loan, 4.50%,
(3 mo. USD LIBOR + 3.50%, Floor 1.00%), 8/30/24 149 149,698
Alkermes, Inc., Term Loan, 3.00%, (3 mo. USD LIBOR +
2.50%, Floor 0.50%), 3/9/26 184 183,828
Amneal Pharmaceuticals, LLC, Term Loan, 3.625%,
(1'mo. USD LIBOR + 3.50%), 5/4/25 2,087 2,056,519
Arbor Pharmaceuticals, Inc., Term Loan, 6.00%, (6 mo.
USD LIBOR + 5.00%, Floor 1.00%), 7/5/23 331 329,650
Bausch Health Companies, Inc., Term Loan, 3.104%,
(1'mo. USD LIBOR + 3.00%), 6/2/25 2,847 2,838,912
Cambrex Corporation, Term Loan, 4.25%, (1 mo. USD
LIBOR + 3.50%, Floor 0.75%), 12/4/26 174 174,851
(Catalent Pharma Solutions, Inc., Term Loan, 2.50%,
(1 mo. USD LIBOR + 2.00%, Floor 0.50%), 2/22/28 736 739,103
Grifols Worldwide Operations USA, Inc., Term Loan,
2.088%, (1 week USD LIBOR + 2.00%), 11/15/27 3,017 2,990,606
Horizon Therapeutics USA, Inc.:
Term Loan, 2.375%, (1 mo. USD LIBOR + 2.25%),
5/22/26 668 665,663
Term Loan, 2.50%, (1 mo. USD LIBOR + 2.00%,
Floor 0.50%), 3/15/28 1,297 1,291,887

Principal
Amount
Borrower/Description (000’s omitted) Value
Drugs (continued)
Jazz Financing Lux S.a.r.l., Term Loan, 4.00%, (1 mo.

USD LIBOR + 3.50%, Floor 0.50%), 4/21/28 $ 1125 § 1130525
Mallinckrodt International Finance S.A.:

Term Loan, 6.00%, (6 mo. USD LIBOR + 5.25%,

Floor 0.75%), 9/24/24 4,109 3,987,578

Term Loan, 6.25%, (6 mo. USD LIBOR + 5.50%,

Floor 0.75%), 2/24/25 388 377,965
Padagis, LLC, Term Loan, 6/30/28"% 600 594,000
PPD, Inc., Term Loan, 2.75%, (1 mo. USD LIBOR +

2.25%, Floor 0.50%), 1/13/28 998 997,438

$ 19,217,649
Ecological Services and Equipment — 0.6%
EnergySolutions, LLC, Term Loan, 4.75%, (3 mo. USD

LIBOR + 3.75%, Floor 1.00%), 5/9/25 $ 1343 § 1,339,276
GFL Environmental, Inc., Term Loan, 3.50%, (1 mo. USD

LIBOR + 3.00%, Floor 0.50%), 5/30/25 1,260 1,262,280
TruGreen Limited Partnership, Term Loan, 4.75%, (1 mo.

USD LIBOR + 4.00%, Floor 0.75%), 11/2/27 348 350,916
US Ecology Holdings, Inc., Term Loan, 2.604%, (1 mo.

USD LIBOR + 2.50%), 11/1/26 197 197,472

$ 3,149,944
Electronics / Electrical — 18.2%
Allegro Microsystems, Inc., Term Loan, 4.25%, (3 mo.

USD LIBOR + 3.75%, Floor 0.50%), 9/30/27 $ 27§ 26,923
Applied Systems, Inc., Term Loan, 3.75%, (3 mo. USD

LIBOR + 3.25%, Floor 0.50%), 9/19/24 3,850 3,847,181
Aptean, Inc., Term Loan, 4.354%, (1 mo. USD LIBOR +

4.25%), 4/23/26 1,583 1,581,035
AQA Acquisition Holding, Inc., Term Loan, 4.75%, (3 mo.

USD LIBOR + 4.25%, Floor 0.50%), 3/3/28 525 527,188
Astra Acquisition Corp., Term Loan, 5.50%, (1 mo. USD

LIBOR + 4.75%, Floor 0.75%), 3/1/27 1,641 1,643,438
Banff Merger Sub, Inc., Term Loan, 3.854%, (1 mo. USD

LIBOR + 3.75%), 10/2/25 4,085 4,065,885
Buzz Merger Sub, Ltd., Term Loan, 3.75%, (1 mo. USD

LIBOR + 3.25%, Floor 0.50%), 1/29/27 33 33,508
Cambium Learning Group, Inc., Term Loan, 5.25%,

(3 mo. USD LIBOR + 4.50%, Floor 0.75%), 12/18/25 780 785,373
CentralSquare Technologies, LLC, Term Loan, 8/29/25% 500 469,250
Cloudera, Inc., Term Loan, 3.25%, (1 mo. USD LIBOR +

2.50%, Floor 0.75%), 12/22/21 374 374,250
Cohu, Inc., Term Loan, 3.172%, (6 mo. USD LIBOR +

3.00%), 10/1/25 382 381,499
CommScope, Inc., Term Loan, 3.354%, (1 mo. USD

LIBOR + 3.25%), 4/6/26 2,124 2,117,750

12 See Notes to Financial Statements.
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Electronics / Electrical (continued)
Constant Contact, Inc.:

Term Loan, 4.75%, 2/10/28® $ 244§ 242997

Term Loan, 4.75%, (6 mo. USD LIBOR + 4.00%,

Floor 0.75%), 2/10/28 906 904,487
Cornerstone OnDemand, Inc., Term Loan, 3.341%, (1 mo.

USD LIBOR + 3.25%), 4/22/27 1,054 1,055,332
Cvent, Inc., Term Loan, 3.854%, (1 mo. USD LIBOR +

3.75%), 11/29/24 746 737,750
Delta TopCo, Inc., Term Loan, 4.50%, (6 mo. USD LIBOR

+ 3.75%, Floor 0.75%), 12/1/27 875 878,008
DG Investment Intermediate Holdings 2, Inc.:

Term Loan, 4.32%, (3 mo. USD LIBOR + 3.75%,

Floor 0.75%), 3/31/28® 260 260,812

Term Loan, 4.50%, (1 mo. USD LIBOR + 3.75%,

Floor 0.75%), 3/31/28 1,240 1,245,376
E20pen, LLC, Term Loan, 4.00%, (3 mo. USD LIBOR +

3.50%, Floor 0.50%), 2/4/28 1,075 1,077,352
ECI Macola Max Holdings, LLC, Term Loan, 4.50%, (3 mo.

USD LIBOR + 3.75%, Floor 0.75%), 11/9/27 697 699,112
Electro Rent Corporation, Term Loan, 6.00%, (3 mo. USD

LIBOR + 5.00%, Floor 1.00%), 1