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Item 1. Schedule of Investments
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Eaton Vance Short Duration Diversified Income Fund as of January 31, 2011

CONSOLIDATED PORTFOLIO OF INVESTMENTS (Unaudited)

Senior Floating-Rate Interests � 44.0%(1)

Principal
Amount*
(000�s omitted) Borrower/Tranche Description Value
Aerospace and Defense � 0.7%

Aveos Fleet Performance, Inc.
19 Revolving Loan, 3.86%, Maturing March 12, 2013(2) $ 18,516
12 Term Loan, 11.25%, Maturing March 12, 2013 12,344
34 Term Loan - Second Lien, 10.75%, Maturing March 12, 2015(3) 32,260

DAE Aviation Holdings, Inc.
111 Term Loan, 4.06%, Maturing July 31, 2014 110,344
115 Term Loan, 4.06%, Maturing July 31, 2014 114,247

Doncasters (Dunde HoldCo 4 Ltd.)
114 Term Loan, 4.26%, Maturing July 13, 2015 108,080
114 Term Loan, 4.76%, Maturing July 13, 2015 108,080

GBP 250 Term Loan - Second Lien, 6.60%, Maturing January 13, 2016 361,918
Evergreen International Aviation

173 Term Loan, 10.50%, Maturing October 31, 2011(3) 172,581
Hawker Beechcraft Acquisition

422 Term Loan, 2.27%, Maturing March 26, 2014 377,716
25 Term Loan, 2.30%, Maturing March 26, 2014 22,640

International Lease Finance Co.
500 Term Loan, 6.75%, Maturing March 17, 2015 506,340

TransDigm, Inc.
450 Term Loan, 5.00%, Maturing December 6, 2016 457,791

$ 2,402,857

Air Transport � 0.1%
Delta Air Lines, Inc.

495 Term Loan, 2.25%, Maturing April 30, 2012 $ 493,454

$ 493,454

Automotive � 2.4%
Adesa, Inc.

677 Term Loan, 3.01%, Maturing October 18, 2013 $ 676,638
Allison Transmission, Inc.

759 Term Loan, 3.02%, Maturing August 7, 2014 759,030
Federal-Mogul Corp.

947 Term Loan, 2.20%, Maturing December 29, 2014 921,868
559 Term Loan, 2.20%, Maturing December 28, 2015 544,327

Ford Motor Co.
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787 Term Loan, 3.02%, Maturing December 16, 2013 789,872
Goodyear Tire & Rubber Co.

3,175 Term Loan - Second Lien, 1.96%, Maturing April 30, 2014 3,126,581
HHI Holdings, LLC

481 Term Loan, 10.50%, Maturing March 30, 2015 489,693
Keystone Automotive Operations, Inc.

233 Term Loan, 3.76%, Maturing January 12, 2012 214,826
Metaldyne, LLC

200 Term Loan, 7.75%, Maturing October 28, 2016 204,488
TriMas Corp.

357 Term Loan, 6.00%, Maturing August 2, 2011 359,447
292 Term Loan, 6.00%, Maturing December 15, 2015 293,926

$ 8,380,696

Building and Development � 0.3%
Brickman Group Holdings, Inc.

250 Term Loan, 7.25%, Maturing October 14, 2016 $ 255,625
Building Materials Corp. of America

204 Term Loan, 3.06%, Maturing February 24, 2014 206,015

1
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Principal
Amount*
(000�s omitted) Borrower/Tranche Description Value

Panolam Industries Holdings, Inc.
117 Term Loan, 8.25%, Maturing December 31, 2013 $ 108,863

RE/MAX International, Inc.
447 Term Loan, 5.50%, Maturing April 15, 2016 451,091

$ 1,021,594

Business Equipment and Services � 4.0%
Activant Solutions, Inc.

65 Term Loan, 2.31%, Maturing May 2, 2013 $ 64,747
392 Term Loan, 4.81%, Maturing February 2, 2016 395,435

Acxiom Corp.
423 Term Loan, 3.30%, Maturing March 15, 2015 426,913

Advantage Sales & Marketing, Inc.
375 Term Loan, 5.25%, Maturing December 18, 2017 378,347

Affinion Group, Inc.
844 Term Loan, 5.00%, Maturing October 10, 2016 850,479

Allied Barton Security Services
193 Term Loan, 7.75%, Maturing February 18, 2015 193,278

Dealer Computer Services, Inc.
380 Term Loan, 5.25%, Maturing April 21, 2017 383,388

Education Management, LLC
844 Term Loan, 2.06%, Maturing June 3, 2013 831,155

Fifth Third Processing Solution
175 Term Loan, 5.50%, Maturing November 3, 2016 177,975

First American Corp.
249 Term Loan, 4.75%, Maturing April 12, 2016 251,082

Language Line, Inc.
450 Term Loan, 6.25%, Maturing July 3, 2016 454,500

Mitchell International, Inc.
188 Term Loan, 2.31%, Maturing March 28, 2014 177,353

NE Customer Service
398 Term Loan, 6.00%, Maturing March 23, 2016 397,513

Protection One Alarm Monitor, Inc.
384 Term Loan, 6.00%, Maturing May 16, 2016 385,080

Quintiles Transnational Corp.
874 Term Loan, 2.31%, Maturing March 29, 2013 874,623

Sabre, Inc.
1,352 Term Loan, 2.28%, Maturing September 30, 2014 1,266,209

Serena Software, Inc.
1,185 Term Loan, 2.30%, Maturing March 10, 2013 1,185,494

Sitel (Client Logic)
165 Term Loan, 5.80%, Maturing January 30, 2014 162,647

SunGard Data Systems, Inc.
79 Term Loan, 2.01%, Maturing February 28, 2014 79,042
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2,238 Term Loan, 3.91%, Maturing February 26, 2016 2,252,101
Travelport, LLC

EUR 526 Term Loan, 5.50%, Maturing August 21, 2015 689,298
Valassis Communications, Inc.

107 Term Loan, 2.56%, Maturing March 2, 2014 106,683
470 Term Loan, 2.56%, Maturing March 2, 2014 470,816

West Corp.
140 Term Loan, 2.74%, Maturing October 24, 2013 140,191
978 Term Loan, 4.59%, Maturing July 15, 2016 990,030
344 Term Loan, 4.61%, Maturing July 15, 2016 347,836

$ 13,932,215

Cable and Satellite Television � 3.1%
Atlantic Broadband Finance, LLC

265 Term Loan, 5.00%, Maturing November 27, 2015 $ 267,923
Bresnan Communications, LLC

225 Term Loan, 4.50%, Maturing December 14, 2017 227,531

2
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Principal
Amount*
(000�s omitted) Borrower/Tranche Description Value

Charter Communications Operating, LLC
784 Term Loan, 2.26%, Maturing March 6, 2014 $ 784,756

CSC Holdings, Inc.
1,458 Term Loan, 2.01%, Maturing March 29, 2016 1,465,887

Insight Midwest Holdings, LLC
946 Term Loan, 2.02%, Maturing April 7, 2014 944,770

Kabel Deutschland GmbH
EUR 978 Term Loan, 3.12%, Maturing March 31, 2014 1,342,106

MCC Iowa, LLC
1,944 Term Loan, 2.01%, Maturing January 31, 2015 1,895,696

ProSiebenSat.1 Media AG
EUR 232 Term Loan, 2.91%, Maturing June 26, 2015 308,774
EUR 9 Term Loan, 2.91%, Maturing July 3, 2015 12,531
EUR 56 Term Loan, 3.68%, Maturing March 6, 2015 69,925
EUR 56 Term Loan, 3.93%, Maturing March 4, 2016 69,925

UPC Broadband Holding B.V.
EUR 1,394 Term Loan, 4.54%, Maturing December 31, 2016 1,902,717
EUR 604 Term Loan, 4.79%, Maturing December 31, 2017 821,638

YPSO Holding SA
EUR 97 Term Loan, 4.62%, Maturing June 16, 2014(3) 112,823
EUR 158 Term Loan, 4.62%, Maturing June 16, 2014(3) 184,079
EUR 251 Term Loan, 4.62%, Maturing June 16, 2014(3) 292,349

$ 10,703,430

Chemicals and Plastics � 2.9%
Celanese Holdings, LLC

1,032 Term Loan, 3.30%, Maturing October 31, 2016 $ 1,044,413
Huntsman International, LLC

2,114 Term Loan, 1.80%, Maturing April 21, 2014 2,106,486
INEOS Group

1,117 Term Loan, 7.50%, Maturing December 16, 2013 1,159,140
1,118 Term Loan, 8.00%, Maturing December 16, 2014 1,159,852

Kraton Polymers, LLC
423 Term Loan, 2.31%, Maturing May 13, 2013 419,619

MacDermid, Inc.
EUR 342 Term Loan, 3.07%, Maturing April 11, 2014 435,283

Millenium Inorganic Chemicals
175 Term Loan, 2.55%, Maturing May 15, 2014 173,568

Momentive Performance Material
497 Term Loan, 2.56%, Maturing December 4, 2013 495,777

Nalco Co.
299 Term Loan, 4.50%, Maturing October 5, 2017 303,327

Rockwood Specialties Group, Inc.
EUR 1,302 Term Loan, 6.25%, Maturing May 15, 2014 1,779,836

Edgar Filing: Eaton Vance Short Duration Diversified Income Fund - Form N-Q

7



Solutia, Inc.
549 Term Loan, 4.50%, Maturing March 17, 2017 554,818

Styron S.A.R.L.
488 Term Loan, 7.50%, Maturing June 17, 2016 495,726

$ 10,127,845

Conglomerates � 1.7%
Goodman Global Holdings, Inc.

374 Term Loan, 5.75%, Maturing October 28, 2016 $ 377,948
Jarden Corp.

843 Term Loan, 3.55%, Maturing January 26, 2015 851,686
Manitowoc Company, Inc. (The)

526 Term Loan, 5.31%, Maturing November 6, 2013 529,501
59 Term Loan, 8.00%, Maturing November 6, 2014 60,459

RBS Global, Inc.
2,000 Term Loan, 2.81%, Maturing July 19, 2013 1,994,376

3
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Principal
Amount*
(000�s omitted) Borrower/Tranche Description Value

RGIS Holdings, LLC
38 Term Loan, 2.80%, Maturing April 30, 2014 $ 37,139

764 Term Loan, 2.80%, Maturing April 30, 2014 742,781
Service Master Co.

45 Term Loan, Maturing July 24, 2014(4) 44,737
455 Term Loan, Maturing July 24, 2014(4) 449,236

US Investigations Services, Inc.
508 Term Loan, 3.05%, Maturing February 21, 2015 504,720

Vertrue, Inc.
237 Term Loan, 3.31%, Maturing August 16, 2014 214,714

$ 5,807,297

Containers and Glass Products � 1.0%
Berry Plastics Corp.

526 Term Loan, 2.28%, Maturing April 3, 2015 $ 516,415
Consolidated Container Co.

295 Term Loan, 2.50%, Maturing March 28, 2014 281,342
Crown Americas, Inc.

EUR 378 Term Loan, 2.51%, Maturing November 15, 2012 509,201
Graham Packaging Holdings Co.

771 Term Loan, 6.75%, Maturing April 5, 2014 784,560
Reynolds Group Holdings, Inc.

988 Term Loan, 6.25%, Maturing May 5, 2016 995,866
250 Term Loan, 6.50%, Maturing May 5, 2016 251,666

$ 3,339,050

Cosmetics/Toiletries � 0.7%
Alliance Boots Holdings, Ltd.

EUR 1,000 Term Loan, 3.78%, Maturing July 5, 2015 $ 1,324,843
Bausch & Lomb, Inc.

114 Term Loan, 3.51%, Maturing April 24, 2015 114,245
468 Term Loan, 3.54%, Maturing April 24, 2015 470,523

Prestige Brands, Inc.
441 Term Loan, 4.75%, Maturing March 24, 2016 445,609

$ 2,355,220

Drugs � 0.4%
Pharmaceutical Holdings Corp.

29 Term Loan, 4.51%, Maturing January 30, 2012 $ 28,658
Warner Chilcott Corp.

607 Term Loan, 6.00%, Maturing October 30, 2014 609,067
13 Term Loan, 6.25%, Maturing April 30, 2015 12,800
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321 Term Loan, 6.25%, Maturing April 30, 2015 323,973
528 Term Loan, 6.25%, Maturing April 30, 2015 532,422

$ 1,506,920

Ecological Services and Equipment � 0.2%
Big Dumpster Merger Sub, Inc.

92 Term Loan, 2.51%, Maturing February 5, 2013 $ 73,006
Sensus Metering Systems, Inc.

347 Term Loan, 7.00%, Maturing June 3, 2013 349,804
Wastequip, Inc.

377 Term Loan, 2.51%, Maturing February 5, 2013 300,341

$ 723,151

Electronics/Electrical � 1.4%
Aspect Software, Inc.

372 Term Loan, 6.25%, Maturing April 19, 2016 $ 376,530
Freescale Semiconductor, Inc.

942 Term Loan, 4.51%, Maturing December 1, 2016 945,592
Infor Enterprise Solutions Holdings

378 Term Loan, 6.01%, Maturing July 28, 2015 368,326

4
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Principal
Amount*
(000�s omitted) Borrower/Tranche Description Value

724 Term Loan, 6.01%, Maturing July 28, 2015 $ 704,598
250 Term Loan - Second Lien, 5.76%, Maturing March 2, 2014 193,281
92 Term Loan - Second Lien, 6.51%, Maturing March 2, 2014 70,583

158 Term Loan - Second Lien, 6.51%, Maturing March 2, 2014 122,576
Network Solutions, LLC

496 Term Loan, 2.51%, Maturing March 7, 2014 478,025
Open Solutions, Inc.

313 Term Loan, 2.43%, Maturing January 23, 2014 273,917
Sensata Technologies Finance Co.

962 Term Loan, 2.05%, Maturing April 26, 2013 962,217
SS&C Technologies, Inc.

299 Term Loan, 2.30%, Maturing November 23, 2012 297,215

$ 4,792,860

Farming/Agriculture � 0.0%(6)

CF Industries, Inc.
113 Term Loan, 4.25%, Maturing April 6, 2015 $ 113,572

$ 113,572

Financial Intermediaries � 0.8%
Citco III, Ltd.

635 Term Loan, 4.46%, Maturing June 30, 2014 $ 631,430
HarbourVest Partners, LLC

275 Term Loan, 6.25%, Maturing December 14, 2016 278,438
Jupiter Asset Management Group

GBP 159 Term Loan, 4.35%, Maturing March 17, 2015 253,693
LPL Holdings, Inc.

114 Term Loan, 2.04%, Maturing June 28, 2013 113,736
357 Term Loan, 4.25%, Maturing June 25, 2015 360,243

MSCI, Inc.
771 Term Loan, 4.75%, Maturing June 1, 2016 780,282

Nuveen Investments, Inc.
231 Term Loan, 3.30%, Maturing November 13, 2014 225,944
269 Term Loan, 5.80%, Maturing May 12, 2017 271,946

$ 2,915,712

Food Products � 0.8%
Acosta, Inc.

597 Term Loan, 2.51%, Maturing July 28, 2013 $ 596,502
Dole Food Company, Inc.

708 Term Loan, 5.04%, Maturing March 2, 2017 715,711
285 Term Loan, 5.06%, Maturing March 2, 2017 288,157

Edgar Filing: Eaton Vance Short Duration Diversified Income Fund - Form N-Q

11



Pierre Foods, Inc.
274 Term Loan, 7.00%, Maturing September 30, 2016 277,570

Pinnacle Foods Finance, LLC
1,031 Term Loan, 2.76%, Maturing April 2, 2014 1,029,659

$ 2,907,599

Food Service � 1.8%
Aramark Corp.

43 Term Loan, 2.14%, Maturing January 27, 2014 $ 42,788
529 Term Loan, 2.18%, Maturing January 27, 2014 531,148

GBP 528 Term Loan, 2.76%, Maturing January 27, 2014 820,404
77 Term Loan, 3.51%, Maturing July 26, 2016 77,510

1,168 Term Loan, 3.55%, Maturing July 26, 2016 1,178,592
Buffets, Inc.

33 Term Loan, 7.55%, Maturing April 22, 2015(3) 25,621
298 Term Loan, 12.00%, Maturing April 21, 2015(3) 284,709

Burger King Corp.
600 Term Loan, 6.25%, Maturing October 19, 2016 610,265

5
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Principal
Amount*
(000�s omitted) Borrower/Tranche Description Value

DineEquity, Inc.
381 Term Loan, 6.00%, Maturing October 19, 2017 $ 388,109

Dunkin Brands, Inc.
425 Term Loan, 5.75%, Maturing November 23, 2017 432,720

JRD Holdings, Inc.
592 Term Loan, 2.51%, Maturing July 2, 2014 586,467

OSI Restaurant Partners, LLC
19 Term Loan, 2.56%, Maturing June 14, 2013 18,508

183 Term Loan, 2.63%, Maturing June 14, 2014 179,863
Selecta

EUR 741 Term Loan, 3.62%, Maturing June 28, 2015 868,988

$ 6,045,692

Food/Drug Retailers � 1.4%
General Nutrition Centers, Inc.

767 Term Loan, 2.54%, Maturing September 16, 2013 $ 764,920
NBTY, Inc.

450 Term Loan, 6.25%, Maturing October 2, 2017 457,735
Rite Aid Corp.

980 Term Loan, 2.02%, Maturing June 4, 2014 944,084
1,470 Term Loan, 6.00%, Maturing June 4, 2014 1,480,336

Roundy�s Supermarkets, Inc.
1,147 Term Loan, 7.00%, Maturing November 3, 2013 1,155,192

$ 4,802,267

Forest Products � 0.5%
Georgia-Pacific Corp.

1,188 Term Loan, 2.30%, Maturing December 20, 2012 $ 1,192,096
420 Term Loan, 3.55%, Maturing December 23, 2014 423,803

$ 1,615,899

Health Care � 4.9%
Ascend Learning

225 Term Loan, 7.75%, Maturing December 6, 2016 $ 222,094
Aveta Holdings, LLC

130 Term Loan, 8.50%, Maturing April 14, 2015 131,238
130 Term Loan, 8.50%, Maturing April 14, 2015 131,238

Biomet, Inc.
750 Term Loan, 3.29%, Maturing March 25, 2015 753,510

EUR 339 Term Loan, 3.85%, Maturing March 25, 2015 462,180
Cardinal Health 409, Inc.

410 Term Loan, 2.51%, Maturing April 10, 2014 400,043
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Carestream Health, Inc.
812 Term Loan, 2.26%, Maturing April 30, 2013 806,720

Carl Zeiss Vision Holding GmbH
360 Term Loan, 1.87%, Maturing October 24, 2014 322,200

40 Term Loan, 4.00%, Maturing September 30, 2019 31,600
Community Health Systems, Inc.

71 Term Loan, 2.54%, Maturing July 25, 2014 70,456
1,373 Term Loan, 2.54%, Maturing July 25, 2014 1,367,593

690 Term Loan, 3.79%, Maturing January 25, 2017 695,866
Dako EQT Project Delphi

250 Term Loan - Second Lien, 4.05%, Maturing December 12, 2016 219,375
DaVita, Inc.

650 Term Loan, 4.50%, Maturing October 20, 2016 660,444
DJO Finance, LLC

160 Term Loan, 3.26%, Maturing May 20, 2014 159,004
Fenwal, Inc.

72 Term Loan, 2.54%, Maturing February 28, 2014 67,271
420 Term Loan, 2.54%, Maturing February 28, 2014 392,415

6
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Principal
Amount*
(000�s omitted) Borrower/Tranche Description Value

Grifols SA
450 Term Loan, Maturing November 23, 2016(4) $ 457,641

HCA, Inc.
455 Term Loan, 2.55%, Maturing November 18, 2013 454,746

1,091 Term Loan, 3.55%, Maturing March 31, 2017 1,104,297
Health Management Associates, Inc.

1,014 Term Loan, 2.05%, Maturing February 28, 2014 1,011,701
IM U.S. Holdings, LLC

803 Term Loan, 2.26%, Maturing June 26, 2014 802,218
inVentiv Health, Inc.

498 Term Loan, 6.50%, Maturing August 4, 2016 504,963
MPT Operating Partnership, L.P.

238 Term Loan, 5.00%, Maturing May 17, 2016 239,106
Mylan, Inc.

202 Term Loan, 3.56%, Maturing October 2, 2014 203,181
National Mentor Holdings, Inc.

17 Term Loan, 2.15%, Maturing June 29, 2013 16,632
270 Term Loan, 4.25%, Maturing June 29, 2013 267,752

Nyco Holdings
EUR 290 Term Loan, 4.87%, Maturing December 29, 2014 391,679
EUR 290 Term Loan, 5.37%, Maturing December 29, 2015 391,472

P&F Capital S.A.R.L.
EUR 59 Term Loan, 3.03%, Maturing December 20, 2013 80,553
EUR 91 Term Loan, 3.03%, Maturing December 20, 2013 124,227
EUR 114 Term Loan, 3.03%, Maturing December 20, 2013 155,134
EUR 190 Term Loan, 3.03%, Maturing December 20, 2013 259,196
EUR 32 Term Loan, 3.78%, Maturing December 22, 2014 43,528
EUR 66 Term Loan, 3.78%, Maturing December 22, 2014 90,215
EUR 86 Term Loan, 3.78%, Maturing December 22, 2014 116,966
EUR 269 Term Loan, 3.78%, Maturing December 22, 2014 367,549

RadNet Management, Inc.
248 Term Loan, 5.75%, Maturing April 1, 2016 249,211

ReAble Therapeutics Finance, LLC
427 Term Loan, 2.26%, Maturing November 18, 2013 425,527

Select Medical Holdings Corp.
362 Term Loan, 4.04%, Maturing August 22, 2014 364,033
371 Term Loan, 4.05%, Maturing August 22, 2014 373,273

Vanguard Health Holding Co., LLC
746 Term Loan, 5.00%, Maturing January 29, 2016 754,028

VWR Funding, Inc.
931 Term Loan, 2.76%, Maturing June 30, 2014 924,839

$ 17,066,914

Home Furnishings � 0.3%
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National Bedding Co., LLC
979 Term Loan, 3.81%, Maturing November 28, 2013 $ 984,212

Oreck Corp.
85 Term Loan - Second Lien, 3.80%, Maturing March 19, 2016(5) 76,273

$ 1,060,485

Industrial Equipment � 1.2%
Brand Energy and Infrastructure Services, Inc.

184 Term Loan, 3.56%, Maturing February 7, 2014 $ 183,584
EPD Holdings (Goodyear Engineering Products)

85 Term Loan, 2.76%, Maturing July 31, 2014 78,934
593 Term Loan, 2.76%, Maturing July 31, 2014 551,112
200 Term Loan - Second Lien, 6.01%, Maturing July 13, 2015 176,125

Generac Acquisition Corp.
262 Term Loan, 2.80%, Maturing November 11, 2013 262,186

Gleason Corp.
175 Term Loan, 2.05%, Maturing June 30, 2013 171,414

7
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Principal
Amount*
(000�s omitted) Borrower/Tranche Description Value

John Maneely Co.
1,208 Term Loan, 3.55%, Maturing December 9, 2013 $ 1,196,737

Pinafore, LLC
444 Term Loan, 6.25%, Maturing September 29, 2016 451,470

Polypore, Inc.
801 Term Loan, 2.26%, Maturing July 3, 2014 787,455

Sequa Corp.
397 Term Loan, 3.56%, Maturing December 3, 2014 392,713

$ 4,251,730

Insurance � 0.9%
Alliant Holdings I, Inc.

489 Term Loan, 3.30%, Maturing August 21, 2014 $ 476,977
Applied Systems, Inc.

300 Term Loan, 5.50%, Maturing December 8, 2016 302,000
CCC Information Services Group, Inc.

250 Term Loan, 5.50%, Maturing November 11, 2015 253,047
Conseco, Inc.

300 Term Loan, 7.50%, Maturing September 30, 2016 303,750
Crawford & Company

329 Term Loan, 5.25%, Maturing October 30, 2013 326,319
Crump Group, Inc.

162 Term Loan, 3.26%, Maturing August 1, 2014 159,949
HUB International Holdings, Inc.

128 Term Loan, 2.80%, Maturing June 13, 2014 128,054
572 Term Loan, 2.80%, Maturing June 13, 2014 569,679

U.S.I. Holdings Corp.
707 Term Loan, 2.76%, Maturing May 5, 2014 694,159

$ 3,213,934

Leisure Goods/Activities/Movies � 2.3%
AMC Entertainment, Inc.

1,944 Term Loan, 3.51%, Maturing December 16, 2016 $ 1,959,224
Bombardier Recreational Products

524 Term Loan, 2.81%, Maturing June 28, 2013 522,085
Cinemark, Inc.

980 Term Loan, 3.53%, Maturing April 29, 2016 988,880
Miramax Film NY, LLC

200 Term Loan, 7.75%, Maturing May 20, 2016 205,500
National CineMedia, LLC

725 Term Loan, 2.06%, Maturing February 13, 2015 720,599
Regal Cinemas Corp.

1,300 Term Loan, 3.80%, Maturing November 21, 2016 1,310,608
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Revolution Studios Distribution Co., LLC
280 Term Loan, 4.01%, Maturing December 21, 2014 222,866
225 Term Loan - Second Lien, 7.26%, Maturing June 21, 2015(5) 74,250

Six Flags Theme Parks, Inc.
605 Term Loan, 5.50%, Maturing June 30, 2016 614,156

Universal City Development Partners, Ltd.
668 Term Loan, 5.50%, Maturing November 6, 2014 677,297

Zuffa, LLC
483 Term Loan, 2.31%, Maturing June 19, 2015 475,263

$ 7,770,728

Lodging and Casinos � 1.2%
Harrah�s Operating Co.

403 Term Loan, 3.30%, Maturing January 28, 2015 $ 376,636
1,569 Term Loan, 3.30%, Maturing January 28, 2015 1,465,636

Herbst Gaming, Inc.
411 Term Loan, 10.00%, Maturing December 31, 2015 428,489

8
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Principal
Amount*
(000�s omitted) Borrower/Tranche Description Value

Isle of Capri Casinos, Inc.
160 Term Loan, 5.00%, Maturing November 25, 2013 $ 160,376
212 Term Loan, 5.00%, Maturing November 25, 2013 212,728
531 Term Loan, 5.00%, Maturing November 25, 2013 531,820

Las Vegas Sands, LLC
108 Term Loan, 3.03%, Maturing November 23, 2016 107,097
532 Term Loan, 3.04%, Maturing November 23, 2016 530,524

VML US Finance, LLC
110 Term Loan, 4.80%, Maturing May 25, 2012 110,605
220 Term Loan, 4.80%, Maturing May 27, 2013 221,210

$ 4,145,121

Nonferrous Metals/Minerals � 0.2%
Noranda Aluminum Acquisition

341 Term Loan, 2.01%, Maturing May 18, 2014 $ 340,004
Novelis, Inc.

425 Term Loan, 5.25%, Maturing December 19, 2016 433,234

$ 773,238

Oil and Gas � 1.0%
CITGO Petroleum Corp.

572 Term Loan, 9.00%, Maturing June 23, 2017 $ 603,413
Dresser, Inc.

500 Term Loan, 2.53%, Maturing May 4, 2014 499,375
300 Term Loan - Second Lien, 6.03%, Maturing May 4, 2015 300,094

Dynegy Holdings, Inc.
74 Term Loan, 4.01%, Maturing April 2, 2013 73,494

925 Term Loan, 4.01%, Maturing April 2, 2013 922,409
Obsidian Natural Gas Trust

663 Term Loan, 7.00%, Maturing November 2, 2015 677,748
Sheridan Production Partners I, LLC

25 Term Loan, 7.50%, Maturing April 20, 2017 25,128
41 Term Loan, 7.50%, Maturing April 20, 2017 41,138

307 Term Loan, 7.50%, Maturing April 20, 2017 310,458

$ 3,453,257

Publishing � 1.7%
Cengage Learning, Inc.

486 Term Loan, 2.55%, Maturing July 3, 2014 $ 479,089
GateHouse Media Operating, Inc.

310 Term Loan, 2.26%, Maturing August 28, 2014 148,904
738 Term Loan, 2.26%, Maturing August 28, 2014 354,036
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Getty Images, Inc.
1,247 Term Loan, 5.25%, Maturing November 7, 2016 1,267,916

Laureate Education, Inc.
58 Term Loan, 3.55%, Maturing August 17, 2014 56,694

388 Term Loan, 3.55%, Maturing August 17, 2014 378,684
MediaNews Group, Inc.

37 Term Loan, 8.50%, Maturing March 19, 2014 36,632
Nielsen Finance, LLC

1,629 Term Loan, 2.26%, Maturing August 9, 2013 1,631,500
SGS International, Inc.

376 Term Loan, 3.96%, Maturing September 30, 2013 373,340
Xsys, Inc.

EUR 793 Term Loan, 3.39%, Maturing September 27, 2014 1,079,911

$ 5,806,706

Radio and Television � 1.3%
Block Communications, Inc.

261 Term Loan, 2.30%, Maturing December 22, 2011 $ 255,372

9
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Principal
Amount*
(000�s omitted) Borrower/Tranche Description Value

CMP KC, LLC
478 Term Loan, 6.42%, Maturing May 3, 2011(3)(5) $ 137,213

CMP Susquehanna Corp.
598 Term Loan, 2.31%, Maturing May 5, 2013 578,474

Live Nation Worldwide, Inc.
521 Term Loan, 4.50%, Maturing November 7, 2016 524,098

Mission Broadcasting, Inc.
126 Term Loan, 5.00%, Maturing September 30, 2016 126,431

NEP II, Inc.
164 Term Loan, 2.54%, Maturing February 16, 2014 161,596

New Young Broadcasting Holding Co., Inc.
108 Term Loan, 8.00%, Maturing June 30, 2015 108,665

Nexstar Broadcasting, Inc.
197 Term Loan, 5.00%, Maturing September 30, 2016 197,752

Tyrol Acquisition 2 SAS
EUR 250 Term Loan, 2.87%, Maturing January 30, 2015 324,638
EUR 250 Term Loan, 3.12%, Maturing January 29, 2016 324,638

Univision Communications, Inc.
672 Term Loan, 2.51%, Maturing September 29, 2014 663,199
672 Term Loan, 4.51%, Maturing March 31, 2017 660,310

Weather Channel
267 Term Loan, 5.00%, Maturing September 14, 2015 268,681

$ 4,331,067

Retailers (Except Food and Drug) � 1.2%
Amscan Holdings, Inc.

324 Term Loan, 6.75%, Maturing December 4, 2017 $ 329,535
Dollar General Corp.

500 Term Loan, 3.01%, Maturing July 7, 2014 501,704
Harbor Freight Tools USA, Inc.

375 Term Loan, 6.50%, Maturing December 22, 2017 380,508
Michaels Stores, Inc.

463 Term Loan, 2.56%, Maturing October 31, 2013 462,046
Neiman Marcus Group, Inc.

191 Term Loan, 4.30%, Maturing April 6, 2016 192,028
Orbitz Worldwide, Inc.

796 Term Loan, 3.28%, Maturing July 25, 2014 745,587
Oriental Trading Co., Inc.

300 Term Loan - Second Lien, 0.00%, Maturing January 31, 2014(7) 9,000
PETCO Animal Supplies, Inc.

250 Term Loan, 6.00%, Maturing November 24, 2017 253,809
Rent-A-Center, Inc.

1 Term Loan, 2.06%, Maturing June 30, 2012 893
214 Term Loan, 3.31%, Maturing March 31, 2015 214,482
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Savers, Inc.
298 Term Loan, 5.75%, Maturing March 11, 2016 300,355

Visant Corp.
224 Term Loan, 7.00%, Maturing December 22, 2016 227,734

Yankee Candle Company, Inc. (The)
531 Term Loan, 2.26%, Maturing February 6, 2014 529,318

$ 4,146,999

Steel � 0.1%
Niagara Corp.

200 Term Loan, 10.50%, Maturing June 29, 2014(3)(5) $ 189,054

$ 189,054
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