CREDIT QUALITY % (MV)
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= BBB, 0.05%
= BB, 14.00%
= B, 46.30%

= (CC, 33.41%
= D, 0.54%

= NR, 5.70%

ASSET ALLOCATION % (MV)
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= Private Debt, 22.47%

= Spedal Situations, 3.00%

= CLO Debt Tranches, 10.97%

= Global High Yield, 28.12%

= Global Floating Rate Loans, 35.44%



CREDIT QUALITY % (MV)
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= BB, 13.65%
= B, 45.94%

= CCC, 34.93%
=D, 0.49%

= NR, 5.00%

ASSET ALLOCATION % (MV)
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= Private Debt, 24.24%

= Spedial Situations, 9.29%

= CLO Debt Tranches, 12.51%

= Global High Yield, 24.88%

= Global Floating Rate Loans, 29.08%
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