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()
139,721,778 1.0604 148,161,985 1.0861 151,751,823(99.03]
)
99.03
99.03
1 )
1 (2014 5 20 ) 97 98 0.9031 0.9081]
2 (2014 11 20 ) 141 141 1.0363 1.0413
3 (2015 5 20 ) 150 150 1.0127 1.0177
4 (2015 11 20 ) 148 149 0.9400 0.9450
2014 11 139 — 1.0412 —
12 136 — 0.9943 —
2015 1 132 — 0.9613 —
2 140, — 1.0111 —
3 142 — 1.0171 —
4 149 — 1.0142 —
5 152 — 1.0361 —
6 145 — 0.9849 —
7 146 — 0.9675 —
8 142 — 0.9402 —
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9 131 0.8444 —
10 141 0.8923 —
11 153, 0.9623 —
)
1
1 2014 2 18 2014 5 20 0.0100
2 2014 5 21 2014 11 20 0.0300
3 2014 11 21 2015 5 20 0.0300
4 2015 5 21 2015 11 20 0.0300]
1 2014 2 18 2014 5 20 8.69
2 2014 5 21 2014 11 20 18.07
3 2014 11 21 2015 5 20 0.62
4 2015 5 21 2015 11 20 4.22
)
100
1 2014 2 18 2014 5 20 108,235,492 0
2 2014 5 21 2014 11 20 41,538,691 13,515,764
3 2014 11 21 2015 5 20 18,432,844 6,362,270
4 2015 5 21 2015 11 20 22,126,553 12,187,558
()1
2015 11 30
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9,765,172 6.43
132,455,680 87.28
— 9,537,718 6.28
151,758,570 100.00;
) ()
AMERICAN CAPITAL 7,938 1,764.92 14,009,962 1,908.62 15,150,648 — — 9.98
LTD -BDC
ARES CAPITAL CORP 7,135 1,930.73 13,775,762 1,949.15 13,907,210 — — 9.16
-BDC
PROSPECT CAPITAL 13,785 916.23] 12,630,330 924 .83 12,748,845 — — 8.40]
CORP -BDC
FS INVESTMENT CORP 10,106 1,199.95 12,126,708 1,217.14 12,300,479 — — 8.11]
-BDC
ET2X WELLSFARGO 110,000 8,454.92 9,300,421 8,877.42 9,765,172  0.000| 2041/5/24 | 6.43]
BDCI-ETN
APOLLO INVESTMENT 9,898 746.74 7,391,288 769.46) 7,616,187 — — 5.02
CORP -BDC
MAIN STREET 1,959 3,793.90] 7,432,269 3,866.37 7,574,226 — — 4.99
CAPITAL CORP -BDC
FIFTH STREET 6,373 790. 96} 5,040,793 789.73 5,032,966 — — 3.32
FINANCE CORP -BDC
GOLUB CAPITAL BDC 2,143 2,085.48] 4,469,192 2,129.69 4,563,945 — — 3.01
INC -BDC
HERCULES 3,035 1,369.44 4,156,259 1,396.46 4,238,266 — — 2.79
TECHNOLOGY GROWTH
-BDC
NEW MOUNTAIN 2,456 1,720.70 4,226,059 1,725.62 4,238,125 — — 2.79
FINANCE CORP -BDC
TCP CAPITAL CORP - 2,017 1,841.07 3,713,442 1,854.58 3,740,692 — — 2.40
BDC
BLACKROCK CAPITAL 3,086 1,177.84 3,634,826 1,203.63 3,714,421 — — 2.45
INVESTMENT-BDC
TRIANGLE CAPITAL 1,362 2,390.07| 3,255,285 2,661.50 3,624,976 — — 2.39
CORP -BDC
SOLAR CAPITAL LTD 1,409 2,177.59 3,068,236 2,214.44 3,120,152 — — 2.06]
-BDC
PENNANTPARK 3,001 847.45 2,543,222 867.10f 2,602,195 — — 1.7
INVESTMENT CORP -
BDC
MEDLEY CAPITAL 2,432 93466 2,273,094 911.32 2,216,341 — — 1.46
CORP -BDC
[TPG SPECIALTY 1,043 2,143.20] 2,235,367 2,122.32 2,213,590 — — 1.46
LENDING INC -BDC
TICC CAPITAL CORP 2,408 826.57] 1,990,401 851.14 2,049,551 — — 1.35
-BDC
THL CREDIT INC - 1,247 1,409.97 1,758,238 1,439.45 1,794,995 — — 1.18]
BDC
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PENNANTPARK 1,124 1,424.71] 1,601,377 1,440.67 1,619,323 — — 1.07
FLOATING RATE CA -
BDC
FIFTH STREET 1,135 1,069.76 1,214,180f 1,073.44 1,218,362 — — 0.80]
SENIOR FLOATING -
BDC
GLADSTONE 1,223 937.114 1,146,093 94939 1,161,114 — — 0.77]
INVESTMENT CORP -
BDC
FIDUS INVESTMENT 664 1,662.98 1,104,220f 1,744.04 1,158,045 — — 0.76]
CORP -BDC
CAPITALA FINANCE 659 1,658.06 1,092,668 1,696.14 1,117,759 — — 0.74
CORP -BDC
CAPITAL SOUTHWEST 595 1,745.27 1,038,437 1,858.26 1,105,669 — — 0.73
CORP -BDC
GARRISON CAPITAL 638 1,579.46 1,007,699 1,731.76 1,104,864 — —_ 0.73
INC -BDC
GSV CAPITAL CORP - 813 1,244.16 1,011,507 1,236.79 1,005,516 — —_ 0.66|
BDC
GLADSTONE CAPITAL 912 1,069.76 975,623 1,079.58 984,584 — — 0.65]
CORP -BDC
TRIPLEPOINT 655f 1,465.24 959, 734 1,479.98 969, 388 — — 0.64
VENTURE GROWTH B -
BDC
6.43
87.28
93.72
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1,857,968 1,807,179
148,750,216 147,321,702
528,259 665,146
2 3
151,136,445 149,794,030
151,136,445 149,794,030
741,644 791,339
11,057 -
6,600 6,610
92,535 92,683
66,441 135,902
918,277 1,026,534
918,277 1,026,534
148,328,993 158,267,988
1,889,175 9,500,492
7,775,752 7,974,896
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375 421
1,705,864 5,559,170
1,706,239 5,558,749
37,494 39,582
525,771 555,092
69,418 73,282
632,683 667,956
1,073,556 6,226,705
1,073,556 6,226,705
1,073,556 6,226,705
4,810 199,859
4,945,982 1,889,175
299,901 589,321
74,545 561,212
225,356 28,109
204,868 1,346,539
126,657 33,121
78,211 1,313,418
4,230,206 4,605,603
1,889,175 9,500,492
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ET2X WELLSFARGO BDCI-ETN-0.0%- 110,000.00 75,724.00
41/05/24
110,000.00 75,724.00
(9,311,023)
ALCENTRA CAPITAL CORP -BDC 435 5,163.45
AMERICAN CAPITAL LTD -BDC 7,938 114,069.06
AMERICAN CAPITAL SENIOR FLOA -BDC 356 3,645.44
APOLLO INVESTMENT CORP -BDC 9,898 60,179.84
ARES CAPITAL CORP -BDC 7,135 112,162.20
BLACKROCK CAPITAL INVESTMENT-BDC 3,086 29,594.74
CAPITAL SOUTHWEST CORP -BDC 595 8,454.95
CAPITALA FINANCE CORP -BDC 659 8,896.50
CM FINANCE INC -BDC 451 4,843.74
FIDUS INVESTMENT CORP -BDC 664 8,990.56
FIFTH STREET FINANCE CORP -BDC 6,373 41,042.12
FIFTH STREET SENIOR FLOATING -BDC 1,135 9,885.85
FS INVESTMENT CORP -BDC 10,106 98,735.62
GARRISON CAPITAL INC -BDC 638 8,204.68
GLADSTONE CAPITAL CORP -BDC 912 7,943.52
GLADSTONE INVESTMENT CORP -BDC 1,223 9,331.49
GOLUB CAPITAL BDC INC -BDC 2,143 36,388.14
GSV CAPITAL CORP -BDC 813 8,235.69
HERCULES TECHNOLOGY GROWTH -BDC 3,035 33,840.25
HORIZON TECHNOLOGY FINANCE C -BDC 369 4,354.20
KCAP FINANCIAL INC -BDC 1,309 6,047.58
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MAIN STREET CAPITAL CORP -BDC 1,959 60,513.51
MEDALLION FINANCIAL CORP -BDC 763 6,142.15
MEDLEY CAPITAL CORP -BDC 2,432 18,507.52
MONROE CAPITAL CORP -BDC 442 6,497.40
MVC CAPITAL INC -BDC 824 6,592.00
NEW MOUNTAIN FINANCE CORP -BDC 2,456 34,408.56
NEWTEK BUSINESS SERVICES COR -BDC 413 5,748.96
OHA INVESTMENT CORP -BDC 947, 4,043.69
PENNANTPARK FLOATING RATE CA -BDC 1,124 13,038.40
PENNANTPARK INVESTMENT CORP -BDC 3,001 20,706.90
PROSPECT CAPITAL CORP -BDC 13,785 102,836.10
SOLAR CAPITAL LTD -BDC 1,409 24,981.57
SOLAR SENIOR CAPITAL LTD -BDC 401 6,239.56
STELLUS CAPITAL INVESTMENT C -BDC 558 5,730.66
TCP CAPITAL CORP -BDC 2,017 30,234.83
THL CREDIT INC -BDC 1,247 14,315.56
TICC CAPITAL CORP -BDC 2,408 16,205.84
TPG SPECIALTY LENDING INC -BDC 1,043 18,200.35
TRIANGLE CAPITAL CORP -BDC 1,362 26,504.52
TRIPLEPOINT VENTURE GROWTH B -BDC 655 7,814.15
HITEHORSE FINANCE INC -BDC 311 3,927.93

98,830 1,053,199.78

(129,501,444)

208,830 1,128,923.78

(138,812,467)

138,812,467,

(138,812,467)

(D O
2 @)
3

1 6.7% — 6.7%
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2015 11 30

153,280,190

37,477

153,242,713

159,248,901

0.9623

151,758,570

151,758,570

139,721,778

1.0861
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230,000,000
197,012,500
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548 91,804
105 2,988
443 88,815
55 25,221
39 383
16 24,837
1 11
38 59
19 52
52
38 38 57
19 52
193 56 26
27 31
57 27 27 30
( : )
55 56
26 31 ) 27 31 )
17,805 14,206
234 277
419 509
37 3
7,162 8,441
608 1,566
240 436
303 666
984 1,446
30 195
27,826 27,750
47 56
134 166
181 222
91 113
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91 113
7,290 14,184
21,702 21,702
60 60
692 740
0
525 248
30,271 36,936
30,544 37,273
58,371 65,023
( )
55 56
26 31 ) ( 27 31 )
329 387
3,404 5,545
6 6
112 112
2,743 3 3,145
542 2,282
3,239 3 4,636
2,286 814
36 4 1,070
1,935 1,990
150 120
3 82
11,702 14,646
1,081 1,111
55
1,137 1,111
12,840 15,758
17,363 17,363
5,220 5,220
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22,694 25,836

68 68
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321 1,002

88

321 913

45,531 49,265

58,371 65,023

( : )
55 56
25 26
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63,120 63,990
2,557 3,729
65,678 67,719
31,207 30,408
1,081 1,045
2 5
13,405 15,571
712 747
12,669 14,782
23 41
465 502
558 660
186 199
252 263
43 64
11 27
65 106
46,721 48,193
7,171 7,585
316 289
150 120
4,719 5,127
50 59
1,935 1,990
108 163
54 36
448 503
209 208
755 785
313 349
32 16
109 148
847 908
2,517 2,673
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( 25 ( 26
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17 10
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81
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26
13 21
114 795
8,116 6,636
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12 22
4,500
0 0
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235
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17,363 5,220 5,220/  23,530| 23,530 68| 46,045
17,363 5,220 5,220/  23,530| 23,530 68| 46,045
1,380 1,380 1,380
544 544 544
836 836 836
17,363 5,220 5,220  22,694| 22,694 68| 45,209
362 362| 46,408
362 362| 46,408
1,380
544
40 40 40
40 40 876
321 321| 45,531
56 26 27 31
( )
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847 2,517
55 56
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1,001 1,122
625 679
30 30
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2 2
74 110
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Nikko Asset Management Europe
Ltd
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Nikko Asset Management

Nikko Asset Management Europe

Nikko Asset Management

Americas, Inc. Inc.
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1,290 719
1,650
2 10 31 79
21 11 17 26
11 16 QFIT(Qualified Foreign
Institutional Investors)
A 10
A
A
A CSI300
2
55 25 26 31
197,012,500 197,012,500
109,600 109,600
)
( )
21 16,978,500 1,075,800 | 15,902,700
21 1,626,900 59,400 | 1,567,500
22 2,310,000 2,310,000
2,955,200 2,955,200
23 5,930,100 541,200 | 5,388,900
29,800,700 1,676,400 | 28,124,300
() 21 ) 21 @ 23
1
x 0.25
21 (1)15,902,700 21 (2)1,567,500
22 (1)2,310,000 2,955,200 23

(1)2,887,500
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