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Gx1)

SERHAPOBER (HEHONH 2 DDIEEERZSD) (FBI0. B K > CRBEEOMICEEN' H D/, BEDMEDEIE
ALK EHUERTY,

(2) BRERFEBCEICHARGZEMLZAEALTHIET,

(£3) BHEERGF1HOHY DZNTNOEREEZ BIERMEAPOTHIELEMEE TR L T100ZE UIcb DT, NHRE 3 IRBEUSEE

AULTHIET,

(x4)
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JeZBEDSB. TOT7YRICHRT20DESHET . HAANTVBRERSFELS (WH—T 720 RER.) H'H35E6.

BEEDERF. SHREEFTIASI I LEBAZSHFE B, BE. SHREGTISOBRDFERRERICHITS (15

O OBERADOBEM] AEETE2HDICDOVTIE HEA LMY 7 FOME] (CRRIDIEELTBUETD,

18



FATKENYIO— « =T (RBAYIBL)

s BER®| ~
WeRER
S{ERIIR OB - EIRICHD SICBROREE, BPOTYSHENRCHROTYEERE (1 05Y)
ERUIHCRUICHERE (F%) [£1.88%TT,
EREEEELL
0.08% EREEEA
(ER)
0.38%
BRERE
0.62%
ey
2Dt
0.01%
AR
R VBt
(FFERH) /6%
0.03%
weEE (0 + @ + @) 1.88%
OZDT 7Y ROBEMDHE 1.18%
QRESRT 7~ ROBAEBEAOLE 0.62%
OREST 7~ FOBREEERLNOLE 0.08%
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FATKENYIO—Y - =T (RBAYIRRL)

KREEET RS
(20194 7 B2081H'520204 1 B20H % T)
B ] 7 i
[} H = & [l 3 = &
FO /3 FO A
SE
() 45. 25199 4,019 | 308.03007 27,700
GE1) BfFE. AEREEEHSTONHERICLIBREDESHET,
(¥2) SBEZELRS,
(E3) SROBMFRBIEIET,
WEEGEEEN
REEET AT
(20194 7 B2081H 520204 1 B208ZT)
E| B
= 1 75 F
bz A 0O # & 2 ===t i bz A O # = 2 R ==t i
FO A ] FO A3 ]
GIM TRUST2 SENIOR GIM TRUST2 SENIOR
SECURED LOAN FUND USD 13.62398 1,200 88 | SECURED LOAN FUND USD | 308. 03007 27,700 89
CLASS (A VEEB) CLASS (FAXVEE)
GE1) REEEDELAR,
(¥2) SEOBMFRBIELIET,
BFIERERA & DG RS (2) B EETERE
N - = EE: S
SERHEAPICH T B FIZSHRALEDEE|FH Y FE A & %8 O = O = e
FO FO A
FAD - RR—ANWT - 0 0 0
. RP—TrFUR
WEARERMR s . . (D) BORBIDET,
MI7UR-FT « T XDEHFANTHERT 7V
NOLIZE
N R S
TJ7VRE 0O % T/fi%E e .?Zﬁ EEE«EZE@*%&
e £ % 2020F 1 B205RE
HNEHR SIS RS - 5 El H B
(A VES) - B ffi B | %
GIM TRUST2 SENIOR SECURED aiE %
LOAN FUND USD CLASS 1. 060. 63569 97.514 98.4 REETZ RS 97,514 95.9
GE1) HSEMlE. FEEARRICH T 3 HEEDLE, FAD - RR—AbWT - 0 0.0
(E2) SHEBDELEREE BT, IH—TJ7UR ’
J—)L - O—V%, Z0fth 4,152 4.1
S ST EFSEE 101, 668 100.0

(F) FHEERDSRAEREIFIE T,
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BEE. 8ff. TABIUBEMEEDIKR B DEE DS EBE (158)
2020£F 1 B20B537E B E] gg
B g EN S (a) EETRRE OSSN 2,162, 2723
(A) AR 101,668,148 | |(b) BEBGRADEMESFES ARG 0
J-)b-0-VEF 4,152, 281 (c) WmiHEs 2,693, 355
REGEEMTS FHhE) 97,514, 845 (d) DEERREILS 3,118,217
FAD  F—ART - 508 (e) BHHENFE (a+b+c+d) 7,973,844
YT=TrUR GHEE) (1) pEcE 1. 885, 644
(B)&f 2,551, 480 (g) BEREAENSE (e — 1) 6,088, 200
ik 1. 865,644 (h) ZaEROn 117, 852, 8000
SHRALEFEHRH 661, 295
Z MEHRILEFR 4,541
(C){AEHRE (A-B) 99,116, 644
TR 117, 852, 800
e A 18,736, 156
(D) SR 117, 852, 80000
1 FO4 Y EEiSR (C/D) 8, 410/

* BB (CH (T DTTAEAIX146, 397, 850F. HBIEREARI P I(CH (T 2 ENRETAZEE
1,375,743, EREITTAEAIF29, 920, 793 T,

* BHIROEH RO Y OFLEESEE8, 410 T,

* MR OIS ERERN TTAREZ O > TH Y. ZDZEEEF18,736, 156 TY .

WiEE DR
LEA B 20194 7 B208 =E 20204 1 B20H
18 B E| A
(A) BEHEIS 2,541, 536/
SIS 2,541,998
SIS 5
ZIFE A 467
(B) Bl sS85 1,920, 398
ik 2,080, 564
FEEE A 160, 166
(C) {SEEiRmiE A 665, 843
(D) X4HpiE%E (A+B+C) 3,796, 091
(E) piHfgteisn s N 17,879, 612
(F)EifSE=iaas A 2,766, 991
(=) ( 2,693, 355)
(FEEELEHER) (A 5, 460, 346)
(G)&st (D+E+F) VN 16, 850, 512
(H) &S A 1, 885, 644
RERERIERSE (G+H) N 18,736, 156
BETERERS N 2,766,991
(FEEZEELE) ( 2,693, 355)
(FEEiER1EXE8) (~ 5, 460, 346)
DECERRE 3,394, 845
RiEmS N 19, 364, 010
GE1) EEE%EMH%I:|3EEE$EM!:Nﬁ%iﬁ%ﬁ%*ﬁ%@ﬁ%%mtiﬁ LTaUE

(0x2) EBNEEEERE . BIEEEETALDERZVL. TAZTDD
SOldiEkE LT, LO2BGEAEE LTEENET,

(E3) WENBREDFHHBIEF L WEHEEDHEBIE () | ZI8R
<IEEEL.
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@ EEBREI—X) ZIFAOHORS|IENEEF. REBREOREEMEACE DN TEINICHREVCLE U,
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- NESEBHROELEMEANMERITTA L BEEEFERTAZ LD3BEICE. DEED2ENEBIEE LRI TT,
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GIM FS5RAR2-2Z7-EF27—-F-0-Y-T7UR
JPYOISRA/USDISR

LI7UR (FADKENYIO— - =T (BEANvIHY BEANvIRKRL) ) BTAXVEONERESS
[GIM FSRK2-YZF7 - -tFa7—R-0-V-T7YR JPYISR/USDISR] [CHWELTHUET
B, UTORBIETRTCDISAESELTCHBIET,

GE) 20204 1 BOEEFETCAFUS 2ERDORES EBHLTRUET,

CK RJVET)
IS {EPOEEES
20194 8 A31HIRE
BE
REEEDFTHEEE (Eif $703, 798, 921) $ 697, 346, 596
e 127,969
NERBITEZLC KB 5 3,827
FUN
SEHIEHDIRE 1,033, 104
SRS DFIT 10, 246, 486
FE 2,393,369
REBHNERBIEZEN 415
BESS 711,151, 766
=1
NEBBITEZIC KB FHHE 12,809
FREDOO— - A= w b XY MMIKDFHDIE 1, 555
Fih
BABHDRE 95,089, 717
BRI 1,200, 638
REB LUBER RN 104, 531
EPIRERAN 76.172
RERIT RN 52,946
BRI EREN 11, 668
BEEIRAIEN RN 9,636
e 200
aEast 96, 559, 872
mERE $ 614,591, 894
JSAA-USD IJ35X $ 605, 038, 222
JSAB-JPY I5R 9, 553, 672
$ 614,591, 894
RATEHZREFOL
JSAA-USD IJ35R 726, 368, 213
JSAB-JPY I35R 12,773, 657
SEREES 1 QXY fIEEE
JSAA-USD ISR $ 0.833
JSAB-JPY 3R $ 0.748
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SATRENYIO-Y - =T

EREtEE
2019 8 A31HICK T I 2FEE
BENG
SEFR $ 12,172,377
Z DN 382,930
BENRSE 12, 555, 307
&H
RS EHREM 1,278,904
RETB LU BB RN 158, 964
RET R 148, 527
EPIREREN 74,518
2ESRRIENRIN 29, 884
BRI 24,594
SEER AT RN 13, 500
i) 1,359
ZDthER 822
BHRSE 1,731,072
RS 10, 824, 235
FIRERS L USTHEER
KIRER
SESRE (3,943, 414)
HNEBBES B LONEHBITESLN 16, 407
fiRIRE RS (3,927, 007)
ISR DOMIZSE) |
SESIRE (4,577, 364)
FREDOO— - A= v M XY MTLDFHMmIBEDZEE) 1,470
NELBRES LUONEHEBTEZLN 255, 946
SHEmER DM E) (4,319, 948)
HISRIRISI & K UMSTEEs (8, 246, 955)
BRI &3S E OISR $ 2,577,280
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usb

usb
usbD
usbD
usb

usb

usbD
usbD
usb
usbD

usbD
usbD
usb
usbh
usbD

usbD

usb
usb

usbD

CKRILEZET)

ERE

430, 000

7,524,348
9,943, 261

414,592
8,336,773

5,822,248

1,717,103

956, 467
3,140,143
2,612,000

1,420, 000
1,651, 000
1,614, 000
2,500, 000

551,518

400, 000

500, 000
255, 000

335, 000

RER=R
20194 8 H31HIRE )
b SHBEE
&35 (92.9%) (*)
ZF—=ZKSU7 (0.1%)
#1& (0.1%)
FMG Resources August 2006 Pty, Ltd. 4.75% due 2022/5/15 (a) (b)
HESE
F—ZA NS UF7ES (Eli $443, 840)
HFT (7.8%)
NvoO—> (6.5%)
Advanz Pharma Corp. 7.70% due 2024/9/6
Bausch Health Co., Inc. 5.20% due 2025/6/2 (c)
Bombardier Recreational Products, Inc. 4.11% due 2025/5/23
Gateway Casinos & Entertainment, Ltd. 5.33% due 2023/12/1 (c)
GW Honos Security Corp. / Garda World Security Corp. 6.02% due
2024/5/24
Maxar Technologies, Inc. 4.87% due 2024/10/4
NorthRiver Midstream Finance LP 5.57% due 2025/10/1
Unlimited Liability Co. / New Red Finance, Inc. 4.36% due 2024/2/16
WestJet Airlines, Ltd. due 2026/8/7 (c)
Nvoo—-ast
& (1.3%)
ATS Automation Tooling Systems, Inc. 6.50% due 2023/6/15 (a) (b)
Bausch Health Cos, Inc. 5.50% due 2025/11/1 (a) (b)
Bausch Health Cos, Inc. 7.00% due 2024/3/15 (a) (b)
Bombardier, Inc. 6. 13% due 2023/1/15 (b)
Precision Drilling Corp. 6.50% due 2021/12/15 (a)
HESE
A>T EEt (Effi $47. 986, 231)
F<—7 (0.1%)
#1{& (0.1%)
DKT Finance ApS 9. 38% due 2023/6/17 (a) (b)
HESE
Frv—oast (&l $431, 362)
ZAILS VR (0.1%)
#f& (0.1%)
Ardagh Packaging Finance PLC / Ardagh Holdings USA, Inc. 4.63%
due 2023/5/15 (a) (b)
Park Aerospace Holdings, Ltd. 5.25% due 2022/8/15 (a) (b)
#HIESE
FAIVS Y REET (Eii $760, 317)
A49U7 (0.1%)
#1& (0.1%)
Telecom Italia SpA 5.30% due 2024/5/30 (b)
HESE
19U 7 a5 (Eif $338, 228)

gl

442,900

442, 900

442, 900

7,130,900
9. 954, 496

411, 806
8,222,143

5,821,724

1,500, 319

940, 925
3,133,989
2,617,720

39,734,022

1,467,925
1,731,453
1,704, 643
2,487,500

550, 139

7,941, 660

47,675, 682

429, 220

429, 220

429, 220

511,730
269, 344

781,074

781,074

358, 450

358, 450

358, 450
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usb
usbh
usbD
usb
usbD

usb

usb

usb
usbh

usb

usbD
usb
usbh

usbD
usbD
usb

usbD
usb
usbh
usbD
usb

4,315, 206
2,280, 620
9, 565, 000
4, 456, 889

366, 346
1,144,837

6,603, 376

350, 000

700, 000
300, 000

577,698

1,167,395
3,878,145
2,520,539

2,000, 000
527,000
2,200, 000

2,509, 838
1,475,000

355,294
1,397,716
5, 006, 673

8518

WIEevIIT (3.5%)

Ny70-> (3.5%)

Altice Financing S. A. 4.95% due 2025/7/15 (c)

Endo Luxembourg Finance Co. | S.AR.L. 6.38% due 2024/4/29 (c)
Intelsat Jackson Holdings S. A. 5.90% due 2023/11/27
JBS USA Lux S. A. 4.61% due 2026/5/1

Samsonite International S. A. 3.86% due 2025/4/25
Trinseo Materials Operating S. C. A. 4.11% due 2024/9/6
Nvoo—-rast

WotVTIVoEst (&l $21,841,763)

F3579 (1.1%)

Nroo—v (1.1%)

Axalta Coating Systems Dutch Holding B BV 4.08% due 2024/6/1
Nroo—Vast

#fE (0.0%)

OCI NV 6.63% due 2023/4/15 (a) (b)

HESET

S5 VIEst (it $6. 909, 465)

JIbox— (0.2%)

#f& (0.2%)

Aker BP ASA 4.75% due 2024/6/15 (a) (b)

Aker BP ASA 5.88% due 2025/3/31 (a) (b)

HESE

/b T —&&t GEff $1. 039, 223)

ARAY (0.1%)

Nroo—> (0.1%)

Fluidra S. A. 4.36% due 2025/7/2

Nvoo-—-vast

ARA VEET (it $576, 672)

HE (2.0%)

Nvoo—> (1.2%)

EG Group. Ltd. 6.33% due 2025/2/7

Formula One Management, Ltd. 4.61% due 2024/2/1 ()
Misys, Ltd. 5.70% due 2024/6/13

Nvoo—-rast

#1E (0.8%)

International Game Technology PLC 6.50% due 2025/2/15 (a) (b)
Ithaca Energy North Sea PLC 9.38% due 2024/7/15 (a) (b)
Royal Bank of Scotland Group PLC 6. 13% due 2022/12/15
#HESE

RESGET (&l $12, 464, 309)

KE (77.8%)

NvoO— (64. 4%)

Acadia Healthcare Co.. Inc. 4.61% due 2023/2/16
Access CIG LLC 6.07% due 2025/2/27

AES Corp. 3.87% due 2022/5/31

Albany Molecular Research, Inc. 5.36% due 2024/8/30
Albertson's LLC 4.86% due 2025/11/17 (c)

SATRENYIO—-Y « F—=T

fHEE(C
a»3EE

it

4,178,543
2,078,215
9. 554, 765
4,462, 460
354, 806
1,125, 661
21,754, 450
21,754, 450

6. 560, 057
6, 560, 057

369, 250
369, 250
6,929, 307

715,750
315, 900
1,031, 650
1,031, 650

575, 243
575, 243
575, 243

1,149, 160
3,793,330
2,428,816
7,371,306

2,195, 000
543, 495
2,379,939
5,118,434
12, 489, 740

2,509, 838
1,447,344

355, 205
1,344,141
5,022, 344
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usbD
usb
usbD
usbD
usb
usbD
usbD
usb
usbh
usbD
usb
usbh
usbD
usb
usbD
usbD
usb
usbD
usbD

2
1
1
3
3
2

2
1
2

2
3

1,

1,

1
4
8
7
1
6
7
1
5

5

2

3

2

2
4

MR e

EBE

, 842,031
. 536,121
. 238,317
311,715
. 783,703
. 647,000
826, 220
. 032,758
.672,392
. 562, 176
252,200
466, 347
, 000, 000
, 982,728
244,959
273,611
975, 542
508, 807
563, 478
145, 247
334,745
720,709
631,034
436, 000
224,000
912,163
750, 408
955, 303
270, 000
, 656, 578
, 262, 692
, 023,540
. 125,703
. 994,949
, 658, 646
. 533,556
, 435,000
, 883,919

9. 129
, 705, 000
, 245,000
, 885,417
926, 231
. 874,546
299, 554
482, 670
. 449,992
774,138

8518

Albertson's LLC 4. 86% due 2026/8/17 (c)

Aleris International, Inc. 6.86% due 2023/2/27

Allied Universal Holdco LLC 6.51% due 2026/7/10
Alphabet Holding Co., Inc. 5.61% due 2024/9/26 (c)
AMC Entertainment Holdings, Inc. 5.23% due 2026/4/22 (c)
American Airlines, Inc. 4.20% due 2023/12/14 (c)
American Axle & Manufacturing, Inc. 4.43% due 2024/4/6
Applied Systems, Inc. 5.33% due 2024/9/19 (c)

Asurion LLC 5. 11% due 2023/11/3

Asurion LLC 5. 11% due 2024/11/3

Asurion LLC 8.61% due 2025/8/4

At Home Holding Ill, Inc. 5.76% due 2022/6/3

Avantor Funding, Inc. due 2024/11/21 (c)

Avaya, Inc. 6.44% due 2024/12/15

Barracuda Networks, Inc. 5.40% due 2025/2/12

Berry Global, Inc. 4.45% due 2022/10/1

Berry Global, Inc. 4.45% due 2024/1/19

BJ's Wholesale Club, Inc. 4.94% due 2024/2/3 (c)
Blackstone CQP Holdco LP 5.89% due 2024/9/30 (c)
Boxer Parent Co., Inc. 6.58% due 2025/10/2

Brookfield Property REIT, Inc. 4.61% due 2025/8/27 (c)
Brookfield WEC Holdings, Inc. due 2025/8/1 (c)

BWay Holding Co. 5.59% due 2024/4/3 (c)

California Resources Corp. 6.87% due 2022/12/31
California Resources Corp. 12.49% due 2021/12/31 (c)
Calpine Construction Finance Co. LP 4.61% due 2025/1/15
Camelot US Acquisition 1 Co. 5.36% due 2023/10/3 (c)
Carbonite, Inc. 6.01% due 2026/3/26

Carroll County Energy LLC 5.83% due 2026/2/16

CBS Radio, Inc. 4.89% due 2024/11/18 (c)

CCM Merger, Inc. 4.36% due 2021/8/6

Centurylink, Inc. 4.86% due 2025/1/31 (c)

CEOC LLC 4. 11% due 2024/10/7

Chemours Co. 3.87% due 2025/4/3

CHG Healthcare Services, Inc. 5.11% due 2023/6/7 (c)
Cincinnati Bell, Inc. 5.36% due 2024/10/2 (c)

CITGO Holding, Inc. 9.24% due 2023/8/1

CityCenter Holdings LLC 4.36% due 2024/4/18

Claire's Stores, Inc. 9.57% due 2038/10/12

Clear Channel Outdoor Holdings, Inc. due 2026/8/21 (c)
ClubCorp Holdings, Inc. 5.08% due 2024/9/18
Commscope, Inc. 5.36% due 2026/4/6 (c)

Consolidated Communications, Inc. 5.12% due 2023/10/5
Consolidated Container Co. LLC 4.86% due 2024/5/22 (c)
Continental Building Products, Inc. 4.11% due 2023/8/18
CPV Shore Holdings LLC 5.87% due 2025/12/29

Crown Finance US, Inc. 4.36% due 2025/2/28

CSC Holdings LLC 4. 45% due 2025/7/17
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CSC Holdings LLC 4. 45% due 2026/1/15 (c)

CSC SW Holdco, Inc. 5.57% due 2022/11/14

Dawn Acquisition LLC 6. 08% due 2025/12/31

Dell International LLC 4. 12% due 2023/9/7

Diamond Sports Group LLC due 2026/8/24 (c)

DigiCert Holdings, Inc. due 2026/8/7 (c)

DigiCert, Inc. 6.11% due 2024/10/31

Dole Food Co., Inc. 4.90% due 2024/4/6 (c)

Dun & Bradstreet Corp. 7.15% due 2026/2/6
Edgewater Generation LLC 5.86% due 2025/12/13

EIF Channelview Cogeneration LLC 6.37% due 2025/5/3
Encino Acquisition Partners Holdings LLC 8. 86% due 2025/10/29
Ensemble RCM LLC 6.00% due 2026/8/3

Envision Healthcare Corp. 5.86% due 2025/10/10
Equinox Holdings, Inc. 5.11% due 2024/3/8 (c)

ESH Hospitality, Inc. 4.11% due 2023/8/30

Exela Intermediate LLC 8.85% due 2023/7/12

Exgen Renewables IV LLC 5. 13% due 2024/11/28 (c)
FGI Operating Co. LLC 12.16% due 2022/5/15

Flex Acquisition Co., Inc. 5.32% due 2023/12/29
Frontera Generation Holdings LLC 6. 45% due 2025/5/2
Frontier Communications Corp. 5.87% due 2024/6/15 (c)
Gates Global LLC 4.86% due 2024/4/1 (c)

Getty Images. Inc. 6.63% due 2026/2/19

GIP IIl Stetson | LP 6. 43% due 2025/7/18

Go Daddy Operating Co. LLC due 2024/2/15 (c)
Golden Nugget, Inc. 4.89% due 2023/10/4 (c)

GoodRx, Inc. 4.93% due 2025/10/10

Gray Television, Inc. 4.58% due 2024/2/7

Gray Television, Inc. 4.83% due 2026/1/2

Greeneden US Holdings | LLC 5. 36% due 2023/12/1
Gulf Finance LLC 7.52% due 2023/8/25

Hanjin International Corp. 4.65% due 2020/10/19 (c)
Hargray Communications Group, Inc. 5. 11% due 2024/5/16 (c)
Hertz Corp. 4.87% due 2023/6/30

H-Food Holdings LLC 5.80% due 2025/5/23

HFOTCO LLC 4.87% due 2025/6/26

Homer City Generation LP 13.12% due 2023/4/5

Hoya Midco LLC 5.61% due 2024/6/30

Hub International, Ltd. 5.27% due 2025/4/25 (c)
iHeartCommunications, Inc. 6.23% due 2026/5/1 (c)
II-VI, Inc. due 2026/5/8 (c)

Ineos Enterprises Holdings II, Ltd. due 2026/7/29 (c)
Infor (US) , Inc. 5.08% due 2022/2/1

Invenergy Thermal Operating | LLC 5.61% due 2025/8/28 (c)
IRB Holding Corp. 5.55% due 2025/2/5

Ivanti Software, Inc. 6.47% due 2024/1/20

Ivanti Software, Inc. 11.22% due 2025/1/20
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Jaguar Holding Co. | LLC due 2022/8/18 (c)

Kestrel Acquisition LLC 6. 37% due 2025/6/2

Level 3 Financing, Inc. 4.36% due 2024/2/22

Lightstone Holdco LLC 5.86% due 2024/1/30

LMBE-MC Holdco Il LLC 6. 33% due 2025/12/3

Lower Cadence Holdings LLC 6. 15% due 2026/5/22
Lumentum Holdings. Inc. 4.61% due 2025/12/10 (c)

MED Parentco LP due 2026/7/31 (c)

Medallion Midland Acquisition LLC 5. 36% due 2024/10/30
Meredith Corp. 4.86% due 2025/1/31

MGM Resorts International 4. 11% due 2023/12/21
Midcontinent Communications due 2026/8/15 (c)
Mission Broadcasting, Inc. 4.48% due 2024/1/17

Moda Ingleside Energy Center LLC 5.36% due 2025/9/29
Momentive Performance Materials, Inc. 5.59% due 2024/5/15
Moran Foods LLC 8.33% due 2023/12/5

MPH Acquisition Holdings LLC 5. 08% due 2023/6/7 (c)
NAI Entertainment Holdings LLC 4.62% due 2025/5/8 (c)
Navistar, Inc. 5.70% due 2024/11/6

Neiman Marcus Group, Ltd. LLC 8.73% due 2023/10/25
Nexstar Broadcasting, Inc. due 2026/6/19 (c)

Nexstar Broadcasting, Inc. 4.37% due 2024/1/17

Nielsen Finance LLC 4.21% due 2023/10/4

Numericable US LLC 5. 88% due 2026/1/31 (c)

NVA Holdings, Inc. 4.86% due 2025/2/2

NVA Holdings, Inc. 5.61% due 2025/2/2

Optiv. Inc. 5.36% due 2024/2/1

Optiv, Inc. 9.36% due 2025/1/31

Party City Holdings. Inc. 4.62% due 2022/8/19 (c)

Pelican Products, Inc. 5.70% due 2025/5/1

Pelican Products, Inc. 9.95% due 2026/5/1

PetSmart, Inc. 6.21% due 2022/3/11 (c)

PetVet Care Centers LLC 3. 94% due 2025/2/14

PetVet Care Centers LLC 4.86% due 2025/2/14 (c)

Pike Corp. 5.40% due 2026/7/24

Plantronics, Inc. 4.61% due 2025/7/2

Prairie ECI Acquiror LP 7.08% due 2026/3/11

Prestige Brands, Inc. 4.11% due 2024/1/26

Prime Security Services Borrower LLC 4.86% due 2022/5/2 (c)
Project Alpha Intermediate Holding, Inc. 5.81% due 2024/4/26
Quest Software US Holdings, Inc. 6.51% due 2025/5/16
Quest Software US Holdings. Inc. 10.51% due 2026/5/18
Quidditch Acquisition, Inc. 9. 11% due 2025/3/21
Rackspace Hosting, Inc. 5.29% due 2023/11/3 (c)
Radiate Holdco LLC 5. 11% due 2024/2/1

Red Ventures LLC 5. 11% due 2024/11/8

Reynolds Group Holdings, Inc. 4.86% due 2023/2/5 (c)
Ring Container Technologies Group LLC 4. 86% due 2024/10/31
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Scientific Games International, Inc. 4.89% due 2024/8/14 (c)
Securus Technologies Holdings, Inc. 6.83% due 2024/11/1
Securus Technologies Holdings, Inc. 10.58% due 2025/11/1

Sinclair Television Group. Inc. 4.37% due 2024/1/3
Solera LLC 4. 86% due 2023/3/3

SonicWall US Holdings. Inc. 9.64% due 2026/5/18
Sound Inpatient Physicians, Inc. 4.86% due 2025/6/27
Sprint Communications, Inc. 4.63% due 2024/2/2 (c)

St. George's University Scholastic Services LLC 5.62% due 2025/7/17

Staples, Inc. 7.20% due 2026/4/16

Summit Materials LLC 4. 11% due 2024/11/21 (c)
Syniverse Holdings. Inc. 7.20% due 2023/3/9
Syniverse Holdings, Inc. 11.20% due 2024/3/11

Team Health Holdings, Inc. 4.86% due 2024/2/6
Telenet Financing USD LLC 4. 45% due 2026/8/15
TerraForm Power Operating LLC 4. 11% due 2022/11/8
Tivity Health, Inc. due 2026/3/6 ()

Trans Union LLC 4. 11% due 2025/6/19

Transdigm, Inc. 4.83% due 2023/6/9

Transdigm, Inc. 4.83% due 2024/8/22

Transdigm. Inc. 4.83% due 2025/5/30

Tribune Media Co. 5.11% due 2020/12/27

Tribune Media Co. 5. 11% due 2024/1/26

Tronox Finance LLC 4.95% due 2024/9/23

TTM Technologies, Inc. 4.73% due 2024/9/28

UFC Holdings LLC 5.37% due 2026/4/29 (c)

Ultimate Software Group Inc. 6.08% due 2026/5/4 (c)
Ultra Resources, Inc. 5.90% due 2024/4/12

United Natural Foods, Inc. 6.36% due 2025/10/22 (c)
Univision Communications, Inc. 4.86% due 2024/3/15
USI, Inc. 5.33% due 2024/5/16

VeriFone Systems, Inc. 6.14% due 2025/8/20

Vertiv Group Corp. 6.33% due 2023/11/30 (c)

Viskase Co., Inc. 5.58% due 2021/1/30

Web. com Group, Inc. 5.95% due 2025/10/10
Whatabrands LLC 5. 52% due 2026/8/2

Windstream Services LLC 8. 25% due 2021/3/29 (c)
WMG Acquisition Corp. 4.24% due 2023/11/1

XPO Logistics, Inc. 4.11% due 2025/2/24

Ziggo Secured Finance Partnership 4.70% due 2025/4/15
Nvono—-rast

& (13.4%)

Acadia Healthcare Co., Inc. 5.13% due 2022/7/1 (a)
Acadia Healthcare Co., Inc. 5.63% due 2023/2/15 (a)
AK Steel Corp. 7.63% due 2021/10/1 (a)

Allegheny Technologies, Inc. 5.95% due 2021/1/15 (a)
American Airlines Group, Inc. 5.00% due 2022/6/1 (b)
Antero Resources Corp. 5.13% due 2022/12/1 (a)
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Antero Resources Corp. 5.63% due 2023/6/1 (a)

Avis Budget Car Rental LLC / Avis Budget Finance, Inc. 5.50% due
2023/4/1 (a)

Berry Global, Inc. 5.13% due 2023/7/15 (a)

Berry Global, Inc. 6.00% due 2022/10/15 (a)

Callon Petroleum Co. 6.13% due 2024/10/1 (a)

Calpine Corp. 5.88% due 2024/1/15 (a) (b)

Calpine Corp. 6.00% due 2022/1/15 (a) (b)

CCM Merger, Inc. 6.00% due 2022/3/15 (a) (b)

CCO Holdings LLC / CCO Holdings Capital Corp. 5.75% due
2026/2/15 (a) (b)

CCO Holdings LLC 7 CCO Holdings Capital Corp. 5.88% due 2024/4/1
(@) (b)

Centurylink, Inc. 5.80% due 2022/3/15

Centurylink, Inc. 7.50% due 2024/4/1 (a)

CF Industries, Inc. 3.45% due 2023/6/1

Chemours Co. 6.63% due 2023/5/15 (a)

Cinemark USA, Inc. 4.88% due 2023/6/1 (a)

Clear Channel Worldwide Holdings, Inc. 9.25% due 2024/2/15 (a) (b)
Colfax Corp. 6.00% due 2024/2/15 (a) (b)

Commercial Metals Co. 4.88% due 2023/5/15 (a)

CommScope, Inc. 5.50% due 2024/6/15 (a) (b)

CommScope, Inc. 6.00% due 2026/3/1 (a) (b)

Crestwood Midstream Partners LP / Crestwood Midstream Finance
Corp. 6.25% due 2023/4/1 (a)

CSC Holdings LLC 5.38% due 2023/7/15 (a) (b)

CSC Holdings LLC 5.50% due 2026/5/15 (a) (b)

CVR Partners LP / CVR Nitrogen Finance Corp. 9.25% due 2023/6/15
(@) (b)

DaVita, Inc. 5.75% due 2022/8/15 (a)

DCP Midstream Operating LP 3.88% due 2023/3/15 (a)

DISH DBS Corp. 5.88% due 2022/7/15

EMC Corp. 3.38% due 2023/6/1 (a)

Freeport-McMoRan, Inc. 3.55% due 2022/3/1 (a)

Freeport-McMoRan, Inc. 3.88% due 2023/3/15 (a)

Genesis Energy LP / Genesis Energy Finance Corp. 6.75% due
2022/8/1 (a)

Goodyear Tire & Rubber Co. 5. 13% due 2023/11/15 (a)

Group 1 Automotive, Inc. 5.25% due 2023/12/15 (a) (b)

HAT Holdings I LLC / HAT Holdings Il LLC 5. 25% due 2024/7/15 (a) (b)
Hilcorp Energy | LP / Hilcorp Finance Co. 5.00% due 2024/12/1 (a) (b)
Icahn Enterprises LP / Icahn Enterprises Finance Corp. 6.75% due
2024/2/1 (a)

ILFC E-Capital Trust | 4.09% due 2065/12/21 (a) (b) (d)

Iron Mountain, Inc. 5.75% due 2024/8/15 (a)

JBS USA LUX S. A. / JBS USA Finance, Inc. 5.88% due 2024/7/15 (a) (b)
Level 3 Financing, Inc. 5.38% due 2024/1/15 (a)

Matador Resources Co. 5.88% due 2026/9/15 (a)

Mattel, Inc. 3.15% due 2023/3/15 (a)

NCL Corp., Ltd. 4.75% due 2021/12/15 (a) (b)
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Nielsen Finance LLC / Nielsen Finance Co. 5.00% due 2022/4/15 (a) (b)
Northern Oil & Gas, Inc. 8.50% due 2023/5/15 (a) (e)

NuStar Logistics LP 6.75% due 2021/2/1

Oasis Petroleum, Inc. 6.88% due 2022/3/15 (a)

Oasis Petroleum, Inc. 6.88% due 2023/1/15 (a)

PBF Logistics LP / PBF Logistics Finance Corp. 6.88% due 2023/5/15 (a)
Peabody Energy Corp. 6.00% due 2022/3/31 (a) (b)

Pitney Bowes, Inc. 4.95% due 2023/4/1 (a)

Plantronics, Inc. 5.50% due 2023/5/31 (a) (b)

Prime Security Services Borrower LLC / Prime Finance, Inc. 5.25%
due 2024/4/15 (b)

SemGroup Corp. / Rose Rock Finance Corp. 5.63% due 2022/7/15 (a)
Sinclair Television Group, Inc. 5.63% due 2024/8/1 (a) (b)

Sirius XM Radio, Inc. 4.63% due 2024/7/15 (a) (b)

Six Flags Entertainment Corp. 4.88% due 2024/7/31 (a) (b)

Spectrum Brands, Inc. 6. 13% due 2024/12/15 (a)

Springleaf Finance Corp. 6. 13% due 2022/5/15

Springleaf Finance Corp. 6. 13% due 2024/3/15 (a)

Sprint Corp. 7.13% due 2024/6/15

Sprint Corp. 7.88% due 2023/9/15

Steel Dynamics, Inc. 5.13% due 2021/10/1 (a)

Summit Midstream Holdings LLC / Summit Midstream Finance Corp.
5.50% due 2022/8/15 (a)

Sunoco LP / Sunoco Finance Corp. 4.88% due 2023/1/15 (a)

Targa Resources Partners LP / Targa Resources Partners Finance
Corp. 5.25% due 2023/5/1 (a)

TEGNA, Inc. 5.50% due 2024/9/15 (a) (b)

Tempur Sealy International, Inc. 5.63% due 2023/10/15 (a)

Tenet Healthcare Corp. 4.50% due 2021/4/1

Tenet Healthcare Corp. 4.63% due 2024/7/15 (a)

TerraForm Power Operating LLC 4. 25% due 2023/1/31 (a) (b)
TransDigm, Inc. 6.50% due 2024/7/15 (a)

Transocean Guardian, Ltd. 5.88% due 2024/1/15 (a) (b)

Transocean Pontus, Ltd. 6.13% due 2025/8/1 (a) (b)

Transocean Proteus, Ltd. 6.25% due 2024/12/1 (a) (b)

WellCare Health Plans, Inc. 5.25% due 2025/4/1 (a)

WESCO Distribution, Inc. 5.38% due 2024/6/15 (a)

Xerox Corp. 4.13% due 2023/3/15 (a)

XPO Logistics, Inc. 6.13% due 2023/9/1 (a) (b)

XPO Logistics, Inc. 6.75% due 2024/8/15 (a) (b)

#HESE

KESE (E(i $483, 834, 311)

fE55aEt (&l $576, 625, 721)
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KE (0.1%)

Claire's Stores, Inc.
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Bl Est CEfil $95. 625)
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, 030, 000
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857,186
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KEEET 171, 464
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USFv RN—bF— v G (Eifi $1. 332, 108) 896, 065
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J32B - JPYISADHNERETESK (20195 8 A31BIREE)
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B\ BEHEF ZesE  REE

J Py Citibank NA 1.348,185,423  2019/9/11
J PY Citibank NA 385,406  2019/9/11
USD Australia and New Zealand Bank 47,348 2019/9/11
USD Goldman Sachs Group, Inc. 64,369  2019/9/11
USD Merrill Lynch International 3,033,335 2019/9/11
USD Merrill Lynch International 47,027 2019/9/11
BE DS

JPY SR

usb KRIL

JPY 321,440,963

B Ealiii ST ihSR
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4 - 4
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