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MSCI Inc.
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MSCI
MSCI Inc.
NOMURA-BPI
FTSE
FTSE Fixed Income LLC
LLC
JP GBI-EM

J.P. Morgan Securities LLC
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MSCI Inc.

FTSE Fixed Income
FTSE Fixed Income LLC

J.P. Morgan Securities LLC

2.035 1.85

1.85 1.05

0.75

0.05
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1,781,320,071 98.69
— 23,659,785 1.31
1,804,979,856 100.00,
1,779,404,580 98.58
)
()
933,410,224 1.8350f 1,712,807,762 1.9084 1,781,320,071{98.69
()
98.69
98.69
)
13,894,000.000 1,773,591,350, 1,779,404,580  98.58
)
1 ()
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1 (2015 5 20 ) 1,638 1,646 0.9717, 0.9762
2 (2015 11 20 ) 2,463 2,475 0.8913 0.8958
3 (2016 5 20 ) 2,201 2,212 0.8421] 0.8466
4 (2016 11 21 ) 8,825 8,883 0.9117 0.9177,
5 (2017 5 22 ) 15,903 16,009 0.9013 0.9073
6 (2017 11 20 ) 12,765 12,855 0.8504 0.8564
7 (2018 5 21 ) 7,209 7,263 0.7995 0.8055
8 (2018 11 20 ) 4,810 4,849 0.7470 0.7530
9 (2019 5 20 ) 3,958 3,990 0.7398 0.7458
10 (2019 11 20 ) 2,920, 2,936 0.7294 0.7334
11 (2020 5 20 ) 1,843 1,854 0.5199 0.5229
12 (2020 11 20 ) 1,910 1,919 0.6200 0.6230
13 (2021 5 20 ) 2,067 2,075 0.7627 0.7657,
14 (2021 11 22 ) 2,003 2,010 0.7885 0.7915
15 (2022 5 20 ) 1,747 1,754 0.7269 0.7299
2021 5 2,091 — 0.7719 —
6 2,065 — 0.7709 —
7 2,039 — 0.7743 —
8 2,029 — 0.7782 —
9 2,000, — 0.7792 —
10 2,053 — 0.8049 —
11 1,989 — 0.7829 —
12 1,998 — 0.7904 —
2022 1 1,991 — 0.7942 —
2 1,953 — 0.8015 —
3 1,959 — 0.8133 —
4 1,900 — 0.7904 —
5 1,804 — 0.7524 —

)
1 2014 11 28 2015 5 20 0.0135
2 2015 5 21 2015 11 20 0.0270
3 2015 11 21 2016 5 20 0.0270
4 2016 5 21 2016 11 21 0.0360]
5 2016 11 22 2017 5 22 0.0360]
6 2017 5 23 2017 11 20 0.0360]
7 2017 11 21 2018 5 21 0.0360]
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8 2018 5 22 2018 11 20 0.0360;
9 2018 11 21 2019 5 20 0.0360;
10 2019 5 21 2019 11 20 0.0280;
11 2019 11 21 2020 5 20 0.0220
12 2020 5 21 2020 11 20 0.0180
13 2020 11 21 2021 5 20 0.0180
14 2021 5 21 2021 11 22 0.0180
15 2021 11 23 2022 5 20 0.0180
1 2014 11 28 2015 5 20 1.48
2 2015 5 21 2015 11 20 5.50
3 2015 11 21 2016 5 20 2.49
4 2016 5 21 2016 11 21 12.54
5 2016 11 22 2017 5 22 2.81
6 2017 5 23 2017 11 20 1.65
7 2017 11 21 2018 5 21 1.75
8 2018 5 22 2018 11 20 2.06
9 2018 11 21 2019 5 20 3.86
10 2019 5 21 2019 11 20 2.38
11 2019 11 21 2020 5 20 25.71
12 2020 5 21 2020 11 20 22.72
13 2020 11 21 2021 5 20 25.92
14 2021 5 21 2021 11 22 5.74
15 2021 11 23 2022 5 20 5.53
100
1 2014 11 28 2015 5 20 1,861,134,677 174,663,389
2 2015 5 21 2015 11 20 1,230,388,148 153,248,935
3 2015 11 21 2016 5 20 373,290,092 522,828,444
4 2016 5 21 2016 11 21 8,120,320,843 1,053,961,963
5 2016 11 22 2017 5 22 9,554,114,775 1,589,155,504
6 2017 5 23 2017 11 20 47,016,936 2,681,388,230]
7 2017 11 21 2018 5 21 39,483,309 6,032,369,799
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2018 5 22 2018 11 20 30,225,564 2,608,110,563
2018 11 21 2019 5 20 26,974,365 1,116,606, 361
10 2019 5 21 2019 11 20 17,312,714 1,364,491,495
11 2019 11 21 2020 5 20 12,737,112 470,022,711
12 2020 5 21 2020 11 20 91,960,278 556,639,009
13 2020 11 21 2021 5 20 81,696,088 452,782,587
14 2021 5 21 2021 11 22 7,061,120 176,855,809
15 2021 11 23 2022 5 20 5,964,678 142,354,918
()1
2022 5 31
139,716,475 98.50
— 2,120,901 1.50]
141,837,376 100.00
— 139,596,300 98.42
()
73,211,316 1.8350f 134,342,765 1.9084 139,716,475{98.50f
)
98.50
98.50
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)
1,090,000.00 139,144,359 139,596,300 98.42
)
1 )
1 (2015 5 20 ) 411 411 0.9831] 0.9831
2 (2015 11 20 ) 628 628 0.9281] 0.9281]
3 (2016 5 20 ) 681 681 0.9038 0.9038
4 (2016 11 21 ) 1,646 1,646 1.0163 1.0163
5 (2017 5 22 ) 2,208 2,208 1.0410 1.0410]
6 (2017 11 20 ) 1,839 1,839 1.0228 1.0228
7 (2018 5 21 ) 1,015 1,015 1.0054 1.0054
8 (2018 11 20 ) 616 616 0.9825 0.9825
9 (2019 5 20 ) 564 564 1.0220] 1.0220]
10 (2019 11 20 ) 422 422, 1.0472 1.0472
11 (2020 5 20 ) 219 219 0.7744 0.7744
12 (2020 11 20 ) 181 181 0.9534 0.9534
13 (2021 5 20 ) 193 193 1.2031] 1.2031
14 (2021 11 22 ) 155 155 1.2721] 1.2721
15 (2022 5 20 ) 140 140 1.1998 1.1998
2021 5 198 — 1.2168] —
6 162 — 1.2203 —
7 161 — 1.2305] —
8 162 — 1.2414 —
9 163 — 1.2478 —
10 167 — 1.2940 —
11 154 — 1.2630] —
12 156 — 1.2799 —
2022 1 154 — 1.2908] —
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2 156 1.3076 —

3 159 1.3322 —

4 152 1.2997 —

5 141] 1.2420 —
1 2014 11 28 2015 5 20 0.0000)
2 2015 5 21 2015 11 20 0.0000)
3 2015 11 21 2016 5 20 0.0000)
4 2016 5 21 2016 11 21 0.0000)
5 2016 11 22 2017 5 22 0.0000)
6 2017 5 23 2017 11 20 0.0000)
7 2017 11 21 2018 5 21 0.0000)
8 2018 5 22 2018 11 20 0.0000)
9 2018 11 21 2019 5 20 0.0000)
10 2019 5 21 2019 11 20 0.0000)
11 2019 11 21 2020 5 20 0.0000)
12 2020 5 21 2020 11 20 0.0000)
13 2020 11 21 2021 5 20 0.0000)
14 2021 5 21 2021 11 22 0.0000)
15 2021 11 23 2022 5 20 0.0000)
1 2014 11 28 2015 5 20 1.69
2 2015 5 21 2015 11 20 5.59
3 2015 11 21 2016 5 20 2.62
4 2016 5 21 2016 11 21 12.45
5 2016 11 22 2017 5 22 2.43
6 2017 5 23 2017 11 20 1.75
7 2017 11 21 2018 5 21 1.70
8 2018 5 22 2018 11 20 2.28
9 2018 11 21 2019 5 20 4.02
10 2019 5 21 2019 11 20 2.47
11 2019 11 21 2020 5 20 26.05
12 2020 5 21 2020 11 20 23.11]
13 2020 11 21 2021 5 20 26.19
14 2021 5 21 2021 11 22 5.74
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15 2021 11 23 2022 5 20 5.68
100
1 2014 11 28 2015 5 20 418,686,847 0]
2 2015 5 21 2015 11 20 375,195,911 116,895,651
3 2015 11 21 2016 5 20 148,254,304 71,695,854
4 2016 5 21 2016 11 21 1,263,095,731 396,206,474
5 2016 11 22 2017 5 22 1,305,976,046 804,934,785
6 2017 5 23 2017 11 20 0 323,491,144
7 2017 11 21 2018 5 21 0 787,798,981
8 2018 5 22 2018 11 20 0 382,502,531
9 2018 11 21 2019 5 20 0 75,274,087
10 2019 5 21 2019 11 20 751 149,001,779
11 2019 11 21 2020 5 20 0 120,268,816
12 2020 5 21 2020 11 20 593,923 93,558,703
13 2020 11 21 2021 5 20 512,969 30,008,842
14 2021 5 21 2021 11 22 2,884,438 41,146,526
15 2021 11 23 2022 5 20 40,152 5,467,770
2022 5 31
8,748,200,749 97.78
— 199,028,916 2.22
8,947,229,665 100.00;
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()
ARES CAPITAL CORP -BDC 514,422 2,377.01 1,222,787,988 2,547.53 1,310,506,867(14.65
OWL ROCK CAPITAL CORP-BDC 470,686 1,660.31] 781,489,145 1,750.06 823,731,801 9.21]
FS KKR CAPITAL CORP-BDC 264,755 2,702.66| 715,544,549 2,793.69 739,644,958 8.27]
GOLUB CAPITAL BDC INC -BDC 341,717) 1,802.63 615,990,204 1,830.83 625,628,742 6.99
MAIN STREET CAPITAL CORP -BDC 106,273 4,780.95) 508,085,995 4,927.11] 523,618,793 5.85
PROSPECT CAPITAL CORP -BDC 505,154 973.114 491,572,379 997.47| 503,877,880 5.63
GOLDMAN SACHS BDC INC -BDC 213,030 2,291.11]] 488,075,738 2,339.83 498,454,517 5.57
HERCULES CAPITAL INC-BDC 248,755 1,806.47 449,370,659 1,864.17 463,722,454] 5.18
OAKTREE SPECIALTY LENDING CO -BDC 473,820 882.08] 417,949,420 900.03} 426,454,205 4.77]
NEW MOUNTAIN FINANCE CORP -BDC 249,376 1,614.16 402,533,737 1,676.98 418,200,260| 4.67
SIXTH STREET SPECIALTY LENDI -BDC 149,420 2,637.27| 394,062,332 2,700.10 403,449,330] 4.5]]
CARLYLE SECURED LENDING INC-BDC 197,708 1,797.50 355,380,960 1,838.53 363,492,366 4.06
APOLLO INVESTMENT CORP -BDC 172,936 1,526.98 264,070,003 1,605.18 277,594,999 3.10]
BAIN CAPITAL SPECIALTY FINAN-BDC 144,506 1,857.76 268,457,886 1,884.68 272,348,580 3.04
BLACKROCK TCP CAPITAL CORP-BDC 119,103 1,659.03 197,596,331 1,753.91 208,896,276| 2.33
SLR INVESTMENT CORP -BDC 96,458} 1,928.27 185,997,878 2,027.00 195,520,376] 2.19
BARINGS BDC INC-BDC 125,149 1,294.92 162,058,068 1,339.79 167,673,942 1.87]
PENNANTPARK INVESTMENT CORP -BDC 158,319 888.49 140,665, 687} 919. 26} 145,537,226 1.63]
STELLUS CAPITAL INVESTMENT C -BDC 75,729 1,621.85 122,821,571 1,653.90 125,248,875 1.40|
FIDUS INVESTMENT CORP -BDC 38,486 2,470.60] 95,083,770 2,555.22 98,340,401] 1.10
PENNANTPARK FLOATING RATE CA -BDC 64,274 1,501.33 96,497,069 1,526.98 98,145,183 1.10]
BLACKROCK CAPITAL INVESTMENT-BDC 110,822 505.14] 55,981,445 524 37| 58,112,718| 0.65

)

97.78

97.78

/ EFH%E 2022F5H3 1 HRE
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3 | F5 KER CAPITAL CORP-BDC B.3% 11.77%

4 | GOLUB CAPITAL BOC INC -BDC 7.0% 8.48%

5 | MAIN STREET CAPITAL CORP -BOC 5.59% 7.14%

6 | PROSPECT CAPITAL CORP -BOC 5.6% 9.36%

7 | GOLDMAN SACHS BDC INC -BDC B.6% 8.95%

8 | HERCULES CAPITAL INC-BOC 5.2% 9.37%

9 | DAKTREE SPECIALTY LENDING CO -B0C 48% 9.36%
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2021 11 22 2022 5 20
42,774,454 37,346,371
1,955,632,874 1,720,660,931
1,379,713 2
25,164,022 9,865,708
2,024,951,063 1,767,873,010
2,024,951,063 1,767,873,010
- 628,619
- 8,515,104
7,621,773 7,212,602
8,561,747 i
101,660 84,595
3,660,104 3,045,725
21 12
1,633,716 840,736
21,579,021 20,327,393
21,579,021 20,327,393
2,540,591,222 2,404,200,982
537,219,180 656,655,365
107,439,866 135,181,333
2,003,372,042 1,747,545,617
2,003,372,042 1,747,545,617
2,024,951,063 1,767,873,010
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2021 5 21 2021 11 23
2021 11 22 5 20
48 -
227,641,862 147,156,249
89,671,135 229,034,867
137,970,775 81,878,618
3,490 1,755
574,133 528,354
20,671,026 19,023,101
819,260 876,193
22,067,909 20,429,403
115,902,866 102,308,021
115,902,866 102,308,021
115,902,866 102,308,021
2,794,869 30,150
643,075,805 537,219,180
41,248,118 28,234,377
41,248,118 28,234,377
1,641,889 1,215,265
1,641,889 1,215,265
46,857,601 44,117,126
537,219,180 656,655,365
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21 20
2021 11 23 2022 5 20
2021 11 22 2022 5 20
2,710,385,911 2,540,591,222
7,061,120 5,964,678
176,855,809 142,354,918
2,540,591,222 2.,404,200,982
537,219,180 656,655,365
2021 5 21 2021 11 23
2021 11 22 2022 5 20
7,714,397 7,151,034
2021 5 21 2021 11 23
2021 6 21 2021 12 20
19,854,108 | A 22,001,111
0| B 0
92,068,996 | C 87,019,748
101,248,366 | D 106,816,439
+ o+ o+ 213,171,470 | E + o+ o+ 215,837,298
@ ) 794 | F ¢ ) 854
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I & Tom

I o mom

I o Toom

8,048,297
a ) 30
2021 6 22
2021 7 20
6,741,153

90,527,859
111,050,737

208,319,749

a ) 790

7,909,054

a ) 30
2021 7 21
2021 8 20

3,182,522

90,200,085
109,375,338

202,757,945

a ) 772

7,876,063

a ) 30
2021 8 21
2021 9 21

18,988,907

88,259,888
102,325,557

209,574,352

a ) 816

7,702,371

a ) 30
2021 9 22
2021 10 20

10,195,218

88,287,554

I & Tom

I o Tmoom

I o Tom
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7,580,878
a ) 30
2021 12 21
2022 1 20
9,829,516

86,924,481
120,973,781

217,727,778

a ) 863

7,567,824

a ) 30
202 1 21
2022 2 21

84,136,460
119,152,524

203,288,984

a ) 833

7,320,390

a ) 30
2022 2 22
2022 3 22

35,796,572

83,084,434
110,340,053

229,221,059

a ) 951

7,225,324

a ) 30
2022 3 23
2022 4 20

9,368,323

82,962,675




EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

D 113,527,935 | D 138,568,760
E 212,010,707 | E ot 230,899,758
F a 825 | F a ) 960
G 7,700,043 | © 7,210,108
H a 30 | H ¢! ) 30
2021 10 21 2022 4 21
2021 11 22 2022 5 20
A 267,849 | A 1,667,056
B 0| B 0
c 87,440,837 | ¢ 83,040,537
D 114,793,790 | D 140,726,879
E 202,502,476 | E ot 225,434,472
F a 797 | F ¢! ) 937
G 7,621,773 | © 7,212,602
H a 30 | H a ) 30
2021 5 21 2021 11 23
2021 11 22 2022 5 20
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@ @
@) 2
(©) ©)

2021 11 22
23,896,365
23,896,365
2022 5 20
250,738,275
250,738,275
)
2021 11 22
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1,971,140,473 1,969,760,760 1,379,713
1,971,140,473 1,969,760,760 1,379,713
1,971,140,473 1,969,760,760 1,379,713
2022 5 20
1,740,233,138 1,740,861,757 628,619
1,740,233,138 1,740,861,757 628,619
1,740,233,138 1,740,861,757 628,619
1.
@
@
®
2.
3.
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2021 11 22 2022 5 20
0.7885 (1 0.7269
) (7,885 )| ) (7,269 )
¢h)
@
937,689,881 1,720,660,93]
937,689,881 1,720,660,93]
)
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14
2021 11 22

15
2022 5 20

5,016,265 4,255,472
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