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149,271,298 99.06
— 1,413,112 0.94
150,684,410 100.00
()
155,167,670] 0.9331 144,787,736 0.9620] 149,271,298(99.06]
)
99.06
99.06
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
5 (2016 5 20 ) 145 146 0.7944 0.7994
2015 5 152 — 1.0361] —
6 145 — 0.9849 —
7 146 — 0.9675 —

14/66



EDINETOOOO

00000000000 DO00OmD((EL2430)
OoooodooodooddoononoOonod

8 142 0.9402 —

9 131 0.8444 —

10 141 0.8923 —

11 153 0.9623 —

12 141 0.8845 —

2016 1 141 0.8144 —

2 137 0.7683 —

3 150 0.8272 —

4 152 0.8301 —

5 150 0.8186 —

)
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;
5 2015 11 21 2016 5 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
5 2015 11 21 2016 5 20 12.30
()
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
5 2015 11 21 2016 5 20 38,278,028 12,914,099
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2016 5 31
11,840,737, 7.93
124,612,463 83.48
— 12,812,677 8.58
149,265,877 100.00]
() ()
PROSPECT CAPITAL 15,607 809.88] 12,639,883 838.70] 13,089,691 — — 8.77|
CORP -BDC
ARES CAPITAL CORP 7,803 1,725.34 13,462,877 1,651.89 12,889,749 — — 8.64]
-BDC
AMERICAN CAPITAL 6,971 1,589.80 11,082,518 1,783.91 12,435,673 — — 8.33
LTD -BDC
ET2X WELLSFARGO 167,500 6,521.08] 10,922,819 7,069.09 11,840,737  0.000] 2041/5/24 | 7.93]
BDCI-ETN
FS INVESTMENT CORP 11,248 1,067.16 12,003,502 989.58 11,130,850 — — 7.46)
-BDC
MAIN STREET 2,136 3,392.27] 7,245,907 3,570.04 7,625,625 — — 5.114
CAPITAL CORP -BDC
APOLLO INVESTMENT 10,581 666. 99| 7,057,485 582.43] 6,162,745 — — 4.13
CORP -BDC
HERCULES CAPITAL 3,267 1,232.88 4,027,834 1,376.76 4,497,893 — — 3.01
INC
GOLUB CAPITAL BDC 2,326 1,873.54 4,357,875 1,930.35 4,490,008] — — 3.01
INC -BDC
FIFTH STREET 6,952 702.90f 4,886,589 553.59 3,848,562 — — 2.58
FINANCE CORP -BDC
INEW MOUNTAIN 2,699 1,525.50 4,117,333 1,385.64 3,739,844 — — 2.5]]
FINANCE CORP -BDC
TCP CAPITAL CORP - 2,216 1,643.46 3,641,916 1,623.05 3,596,684 — —_ 2.41
BDC
GOLDMAN SACHS BDC 1,645 2,198.56f 3,616,637 2,172.20 3,573,277 — — 2.39
INC -BDC
SOLAR CAPITAL LTD 1,617, 1,946.05 3,146,777 2,051.28 3,316,921 — — 2.22
-BDC
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[TRIANGLE CAPITAL 1,511 2,128.36) 3,215,967 2,070.14 3,127,982 — — 2.10]
CORP -BDC
BLACKROCK CAPITAL 3,366 1,055.28 3,552,093 847.58] 2,852,960 — — 1.91]
INVESTMENT-BDC
TPG SPECIALTY 1,439 1,897.53 2,730,556 1,828.29 2,630,911 — — 1.76|
LENDING INC -BDC
PENNANTPARK 3,308, 747.46| 2,472,625 720.00f 2,381,762 — — 1.60|
INVESTMENT CORP -
BDC
MEDLEY CAPITAL 2,663 831.74 2,214,932 724.43 1,929,179 — — 1.29
CORP -BDC
THL CREDIT INC - 1,421 1,246.82 1,771,745 1,211.46 1,721,491 — —_ 1.15
BDC
TICC CAPITAL CORP 2,720 718.63} 1,954,674 621.26) 1,689,838 — — 1.13
-BDC
PENNANTPARK 1,225 1,286.72 1,576,233 1,341.26 1,643,049 — — 1.10
FLOATING RATE CA -
BDC
FIDUS INVESTMENT 746 1,525.78 1,138,236 1,686.28 1,257,971 — — 0.84]
CORP -BDC
GLADSTONE 1,372 843.21] 1,156,896 782.12 1,073,078 — — 0.72
INVESTMENT CORP -
BDC
CAPITAL SOUTHWEST 671] 1,572.93 1,055,442 1,562.03 1,048,126 — — 0.70]
CORP -BDC
FIFTH STREET 1,135 966. 28} 1,096,737 877.53 996,003] — — 0.67]
SENIOR FLOATING -
BDC
CAPITALA FINANCE 659 1,497.69 986,978 1,509.89 995, 020] — — 0.67]
CORP -BDC
TRIPLEPOINT 756 1,297.13 980,632 1,200.37 907, 480) — — 0.61]
VENTURE GROWTH B -
BDC
GARRISON CAPITAL 760] 1,393.56 1,059,108 1,136.02 863,379 — — 0.58
INC -BDC
MONROE CAPITAL 535 1,598.41 855,154 1,604.19 858,243 — — 0.57]
CORP -BDC
7.93
83.48
91.42
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38
59 12
133
6
193 2 1 27 11 21 28 5
20
27 11 20 28 5 20

1,807,179 1,635,342
147,321,702 144,423,235
665,146 910,890
3 -
149,794,030 146,969,467
149,794,030 146,969,467
791,339 918,159
6,610 6,566
92,683 92,049
- 2
135,902 68,085
1,026,534 1,084,861
1,026,534 1,084,861
158,267,988 183,631,917
9,500,492 37,747,311
7,974,896 8,307,585
148,767,496 145,884,606
148,767,496 145,884,606
149,794,030 146,969,467

27 5 21 27 11 21

27 11 20 28 5 20
421 193
5,559,170 17,477,470
5,558,749 17,477,277

19/66



EDINETOOOO
00000000000 DO00OmD((EL2430)
OoooodooogooddoooOoonon

27 5 21 27 11 21
27 11 20 28 5 20
- 92
39,582 38,437
555,092 538,940
73,282 71,162
667,956 648,631
6,226,705 18,125,908
6,226,705 18,125,908
6,226,705 18,125,908
199,859 432,145
1,889,175 9,500,492
589,321 2,074,768
561,212 2,074,768
28,109 -
1,346,539 7,413,366
33,121 -
1,313,418 7,413,366
4,605,603 5,214,458
9,500,492 37,747,311
27 11 20 28 5 20
148,328,993 158,267,988
22,126,553 38,278,028
12,187,558 12,914,099
158,267,988 183,631,917
9,500,492 37,747,311
27 5 21 27 11 21
27 11 20 28 5 20
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746
754,073

50
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1,650,070

3,460,441
7,848,179

+ 12,958,690
) 816
793,988

50

1,115,141

3,686,895
8,568,025

+ 13,370,061
) 836
798,978

50

255,379

5,245,243
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+ 14,212,906
) 802
885,580

50
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5,548,335
8,074,634
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F a 784 | F ¢! ) 862
G 786,256 | G 904,018
H a 50 | H a 50

27 9 25 28 3 23

27 10 20 28 4 20
A 643,288 | A 883,448
B 0| B 0
c 3,211,019 | ¢ 5,745,541
D 8,412,578 | D 9,112,047
E + 12,266,885 | E o4+ 15,741,036
F a 776 | F a ) 861
G 790,083 | © 913,735
H a 50 | H a 50

27 10 21 28 4 21

27 11 20 28 5 20
A 544,151 | A 320,217
B 0| B 0
c 3,274,807 | ¢ 5,999,311
D 8,222,084 | D 8,905,527
E + 12,041,042 | E o4 15,225,055
F a 760 | F a ) 829
G 791,339 | © 918,159
H a 50 | H ¢! 50

27 5 21 27 11 21
27 11 20 28 5 20
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8,599,789

8,599,785

28 5 20

3,389,636

3,389,636

27 11 20

28

5 20

a

0.9400
(9,400 )

0.7944
(7,944 )

€Y)

@

154,777,875

144,423,235

154,777,875

144,423,235
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27 11 20 28 5 20
7,713,934 11,060,630
811,733 1,046,519
9,311,023 11,161,187
129,501,444 121,153,699
78 -
418,055 521,154
471,088 390,702
1 -
148,227,356 145,333,891
148,227,356 145,333,891
240,485 i
665,146 910,890
- 1
905,631 910,891
905,631 910,891
138,930,312 154,777,875
8,391,413 10,354,875
147,321,725 144,423,000
147,321,725 144,423,000
148,227,356 145,333,891
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12 133 60
61

27 11 20 28 5 20
27 5 21 27 11 21
134,884,128 138,930,312
15,881,269 30,425,254
11,835,085 14,577,691
138,930,312 154,777,875
138,930,312 154,777,875
138,930,312 154,777,875
10,354,875
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671,730

18,129,208

18,800,938

28 5 20

322,056

6,287,299

5,965,243

(
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@
2.
3.
28 5 20
27 11 20 28 5 20
1 1.0604 [1 0.9331
a ) (10,604 H|(1 ) 9,331 )
@
@)
ET2X WELLSFARGO BDCI-ETN-0.0%- 167,500.00 101,382.39
41/05/24
167,500.00 101,382.39
(11,161,187)
ALCENTRA CAPITAL CORP -BDC 435 5,220.00
AMERICAN CAPITAL LTD -BDC 6,971 107,701.95
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IAMERICAN CAPITAL SENIOR FLOA -BDC 356 3,556.44
IAPOLLO INVESTMENT CORP -BDC 10,581 56,608.35
IARES CAPITAL CORP -BDC 7,803 117,201.06]
BLACKROCK CAPITAL INVESTMENT-BDC 3,366 24,773.76
CAPITAL SOUTHWEST CORP -BDC 671 9,078.63
CAPITALA FINANCE CORP -BDC 659 8,725.16
CM FINANCE INC -BDC 451 3,666.63
FIDUS INVESTMENT CORP -BDC 746 11,212.38
FIFTH STREET FINANCE CORP -BDC 6,952 34,829.52
FIFTH STREET SENIOR FLOATING -BDC 1,135 8,387.65
FS INVESTMENT CORP -BDC 11,248 100,219.68,
GARRISON CAPITAL INC -BDC 760, 7,501.20
GLADSTONE CAPITAL CORP -BDC 912 6,420.48
GLADSTONE INVESTMENT CORP -BDC 1,372 9,315.88
GOLDMAN SACHS BDC INC -BDC 1,645 32,702.60
GOLUB CAPITAL BDC INC -BDC 2,326 39,169.84
GSV CAPITAL CORP -BDC 1,006 5,070.24
HERCULES CAPITAL INC 3,267 38,354.58
HORIZON TECHNOLOGY FINANCE C -BDC 480 5,625.60
KCAP FINANCIAL INC -BDC 1,309 4,385.15
MAIN STREET CAPITAL CORP -BDC 2,136 67,177.20
MEDALLION FINANCIAL CORP -BDC 949 6,965.66
MEDLEY CAPITAL CORP -BDC 2,663 17,575.80
MONROE CAPITAL CORP -BDC 535 7,281.35
MVC CAPITAL INC -BDC 824 6,600.24
NEW MOUNTAIN FINANCE CORP -BDC 2,699 33,116.73
NEWTEK BUSINESS SERVICES COR -BDC 565 7,192_45
OHA INVESTMENT CORP -BDC 947, 2,234.92
PENNANTPARK FLOATING RATE CA -BDC 1,225 14,381.50
PENNANTPARK INVESTMENT CORP -BDC 3,308 20,410.36
PROSPECT CAPITAL CORP -BDC 15,607 115,960.01
SOLAR CAPITAL LTD -BDC 1,617 29,332.38
ISOLAR SENIOR CAPITAL LTD -BDC 401 6,235.55
STELLUS CAPITAL INVESTMENT C -BDC 558 5,557.68
ITCP CAPITAL CORP -BDC 2,216 31,489.36
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THL CREDIT INC -BDC 1,421 14,380.52
TICC CAPITAL CORP -BDC 2,720 13,953.60
TPG SPECIALTY LENDING INC -BDC 1,439 23,110.34
TRIANGLE CAPITAL CORP -BDC 1,511 26,880.69
TRIPLEPOINT VENTURE GROWTH B -BDC 756 7,854.84
HITEHORSE FINANCE INC -BDC 311 3,078.90
108,859 1,100,496.86

(121,153,699)

276,359 1,201,879.25

(132,314,886)

132,314,886

(132,314,886)

D @)
2 @)
()
1 8.4% — 8.4%
43 — 91.6% 91.6%
2016 5 31
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107,803

150,684,410

184,080,060

0.8186

149,265,877

149,265,877

155,167,670

0.9620
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617 112,951
565 91,186
120 4,334
445 86,851
52 21,765
38 505
14 21,260
38 59
19 52
193 57 27
28 31
( )
56 57
27 31 ) ( 28 31 )
14,206 3 14,308
3 153
277 86
509 3 489
3 10
8,441 9,374
1,566 3 2,280
436 5,333
666 2,960
1,446 819
195 2,3 428
27,750 36,243
56 1 146
166 1 210
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222 356
113 140
113 140

14,184 12,195
21,702 21,702
60 60
740 781
0 0
248 425
36,936 35,165
37,273 35,662
65,023 71,905
( )

56 57

27 31 ) ( 28 31 )

387 410

5,545 3,841
6 6

112 112
3,145 3 3,269
2,282 453
4,636 3 4,920
814 354
1,070 4 649
5,631

1,990 2,080
120 145

82 3 278
14,646 18,312
1,111 1,154
1,111 1,154
15,758 19,466
17,363 17,363
5,220 5,220
5,220 5,220
25,836 29,948
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25,836 29,948
68 502
48,351 52,028
1,002 151
88 258
913 410
49,265 52,438
65,023 71,905
( )
56 57
26 ( 27

27 31 ) 28 31 )
63,990 66,339
3,729 4,382
67,719 70,722
30,408 30,529
1,045 1,098
5 3
15,571 17,470
747 821
14,782 16,600
41 48
502 505
660 718
199 195
263 321
64 65
27 22
106 113
48,193 50,327
7,585 8,138
289 365
120 145
5,127 5,495
59 51
1,990 2,080
163 185
36 27
503 503
208 258
785 875
349 372
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16 113
148 196
908 952

2,673 2,952
13,380 14,577
6,146 5,817
( )
56 57
26 ( 27
27 31 ) 28 31 )
10 91
1,152 1,330
13
1 1
32
107 32
1,285 1,488
28 242
81
269 69
295 5
71 119
26
21 94
795 531
6,636 6,774
270 720
0
270 720
22 100
0 6
204
243 91
64
1,650
1,916 467
4,991 7,027
2,356 1,359
466 706
1,890 2,065
3,101 4,962
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27 31
( )
17,363 5,220 5,220 22,694 22,694 68 45,209
41 41 41
17,363 5,220 5,220 22,735 22,735 68 45,250
3,101 3,101 3,101
3,101 3,101 3,101
17,363 5,220 5,220 25,836 25,836 68 48,351
321 321 45,531
41
321 321 45,572
3,101
680 88 591 591
680 88 591 3,692
1,002 88 913 49,265
28 31
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17,363 5,220| 5,220|  25,836| 25,836 68| 48,351
17,363 5,220 5,220 25,836 25,836 68| 48,351
850 850 850
4,962| 4,962 4,962
434 434
4,111 4,111 434 3,676
17,363 5,220 5,220 29,948 29,948 502| 52,028
1,002 88 913| 49,265
1,002 88 913| 49,265
850
4,962
434
851 347 503 503
851 347 503 3,173
151 258 410| 52,438
57
( 27
28 31 )
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13
58
57
26 28 28
)
66
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)
29
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( 27 31 ) ( 28 31 )
1,122 1,170
679 653
30 30
) ( )
4,256 4,072
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110 2
) 147
108 193
500 ( )
57 93
722
266
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Ltd Ltd
27 728
Nikko Asset Management Nikko Asset Management
Americas, Inc. Americas,
842 689
56 57
( 26 ( 27
27 31 ) 28 31 )
719 1,193
123
1,650 889
26 10 31
79 21 11 17
26 11 16 QFII(Qualified Foreign
Institutional Investors)
A 10
A
A
A CSI1300
2
56 26 27 31
197,012,500 197,012,500
109,600 109,600

)
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( )
21
15,902,700 15,902,700
21
1,567,500 1,567,500
22
2,310,000 2,310,000
2,955,200 2,955,200
23
5,388,900 359,700 | 5,029,200
28,124,300 3,314,900 | 24,809,400
) 23 1
x 0.25
27
21 (115,902,700 21 (2)1,567,500
22 (1)2,310,000 23 6N
4,075,500
(€H)
)
( ) )
21 25 850 4.32 27 31 27 30
57 27 28 31
197,012,500 197,012,500
109,600 704,500 814,100
)
( )
21
15,902,700 14,140,500 | 1,762,200
21
1,567,500 1,392,600 174,900
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