CREDIT QUALITY % (MV) ASSET ALLOCATION % (MV)

\ \ = BBB, 0.97% \ = Private Debt, 14.55%
)

= BB, 14.94%

= Special Situations, 3.82%
= B 50.19% ‘
« CCC, 28.60% = CLO Debt Tranches, 8.58%
= NR. 5.30% = GGlobal High Yield, 32.26%

= GGlobal Floating Rate Loans, 40.79%



CREDIT QUALITY % (MV) ASSET ALLOCATION % (MV)

_l\ « BBB, 1.48% \' « Private Debt, 12.31%
|

= BB, 13.10% = Special Situations, 3.13%

= B, 54.63% « CLO Debt Tranches, 6.61%

= C(CC, 23.41% o

« NR, 7.08% = Global Floating Rate Loans, 49.72%



m 31-Dec-20

m 30-Jun-21

14%

T T T T T
- = - = =
= = = = =
R==] ~ -r ~ [—J

Wdiap oljoptog

{@Bnap pue pooy 1dona) siajrery

yuawdinbg [eusnpu|

s

SAIADL SAIPAIDY/SPOOD) dInsIa]

SUOITEIIU NUIUIOY
Te[]9)/SUOITENUNWIMIOID[ |

saoiuag  Juawdinby ssamsng

ey (eay

UM 01P3 ]

5.9 3 110

SALIRIpAULIALU| [eDUR U

Sector



