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HZBEUCCGIM rIRAK2-YZF7 - EFa2a7—R-0-2-T72VK USDIZANDE
BESESMICHIFIT D EEERE LFE U,
BGIM rSAM2—-Z7 -tF27—R-0-r-T72VK USDI3R
KRIVETOEFRMG/N I O-VEITREL, EEMEDBERREERTE UCINRDERZ D
SUFEUL,
WIAD - IRX—ANYT - IF=T7UR
R PEBEDTLMICREL. J—)U - O—VH(CKDBRETVLE L.

RNIFI—=TEDERICDONT
T 7y REBADHEEEEEREE S RINYFI—TIBLOSEEHERITTHI T A
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D7 VI AVI ) ZAHNERRCH D8RP U XT3 CHANREERDOBEZT > TEVIE
T, HIC. LYY hDBIEICIFRRICHET DI ET. N T+ =XV ADMELEICEDHDHEHT
g,
WIAD - IRX—AYT - IF=T7UR
MENMECEEDLZEEICEE L. SHOEGYI—)L - O—VFHICLDERZTSHEHTI,




FATKENYIO—Y - =T (RBAYIRRL)

17035 OERAORH

=
(2020.7.21~2021.1.19)

15 B 18 B D LA =
P
_ . | {5eEmm = A o T e  (SEEENE
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ALK EHUERTY,

(2) BREREBCEICARGZEMLZAEALTHIET,

(x3) &HFEF 1 HOHBYDENZNOERASEZSERHPOFIEEMETHRL TI0ZRCIZBD T, NHRE 3 ARG Z0HER

AULTHIET,

(£4) HHEANTWVBYT =T 7Y RO H215E. TEELFEL. SMEESIEBHBLUZOMERF. HZYT—T7 2 FHIXh-
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0.08% EREREH
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0.38%
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sEEE
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0.01%
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(FaEA) 7%
0.03%
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(E2) BEAEF. FRICUT, BEFEH. TEZSTFERBSUEMESNE HESHEE A,
(£3) SR, FERREUBETT,
(E4) BELT 7V RER. TOT7Y RBHEFANTVDREE S KTP—T7 2 RERL) TI.
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FATRENYIO-Y - =TV (BBAY

J1zL)

KREEET RS
(20204 7 B218H'520214 1 B19H% T)
E bl 5t 1
O %ﬂ *F H [l 3 = &
FO /3 FO A
SE
(75 37.13623 2,994 26. 22832 2,140
GE1) BffE. ABBEETH SN RECLZERENESHET.
(¥2) 2BFFELAS,
(E3) SROBMFRBIEIET,
Ii%@%ﬁﬁm
REEET AT
(2020 7 B218H 520214 1 B19BZ%T)
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 14. 92649 1,200 80 | SECURED LOAN FUND USD 26.22832 2,140 81
CLASS (AT VEB) CLASS (FAXVEE)
CE1) SEFZELAS,
(¥2) SEOBMFRBIELIET,
BFIERERA & DG RS (2) B EETERE
N - = EE: S
SERHEAPICH T B FIZSHRALEDEE|FH Y FE A & %8 O = O = B
FO FO A
FAD - RR—A W - 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 g % 20214F 1 B198IR7AE
NEIRESTEE WS & = E| B x
(A VES) - B ffi B | %
GIM TRUST2 SENIOR SECURED T %
LOAN FUND USD CLASS 1.080.21194 | 88.494]  99.0 SEHET SRS 88, 494 97.0
GE1) HSEMlE. FEEARRICH T 3 HEEDLE, FAD - RR—AbWT - 0 0.0
(E2) SHEBDELEREE BT, IH—TJ7UR ’
J—)L - O—V%, Z0fth 2,753 3.0
SRR 91,248 100.0

(F) FHEERDSRAEREIFIE T,
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BEE. 8ff. TABIUBEMEEDIKR

B DEE DS EBE (158)

* HRE(CH (T DITTAERIX119, 343, 400, HBIERHAREIRICH T D BIRETAZEE

3,809, 975M. BEEFITTAEE(L2, 983, 563F3 T Y,
* HHBROFH RO Y OEEESEE7, 436 T,

* HEIR OIS EREAN TTAZZ N> THY, TDEEAIF30,808, 148/ TI .

WiEE DR
LER B 20206 7 5218 = 202141 8199
18 B E| A
(A) BRHEINES 1,780, 320
SZEESE 1,780, 482
SPEFS 6
SRR A 168
(B) BifisEzs-cEigi 372,765
Bpl=Ei 379, 057
FEE VaN 6,292
(C){S5tERm= A 534,734
(D) &g (A+B+C) 1,618, 351
(E) milffgtsiams VN 27, 066, 599
(F)ENEstEERES A 4,038,033
(=) ( 2,89, 489)
(FEEELEHER) (A 6,934, 522)
(G)&st (D+E+F) A 29, 486, 281
(H) IS e VaN 1,321, 867
REpREIETSE (G+H) A 30, 808, 148
EBIlEtEERS A 4,038,033
(e k) ( 2,89, 489)
(FEEIELMEXER) (a 6,934, 522)
DECERRE 2,611,328
b =i A 29,381, 443

CE1) (SEERBIFICIHETHRMICHT O HERFHEIRZSHTRRULTBUE

El

(x2) ENfEstERRT L F. BINEERLTALOERZVL. TAZ O
SOldiEkE LT, LO2BGEAEE LTEENET,
(E3) WENBREDFHHBIEF L WEHEEDHEBIE () | ZI8R

<IEEEL.

20214F 1 B19BIRAE i E] H
B E 5 W % (2) EEERE OSSN 1, 336, 14679
(A &= 91,2840/ | [(b) EEEREOEMIESESEE 0
T O-vE 2,753,230 (0) RuBES 2.89%. 489
%ZEEEE&EEE% (FHifhER) 88, 494, 202 (d) HECEERETIS 2,595, 047
T4 - TF—2 0T - %07 (e) BHANENREA (a+b+c+d 6,829, 684
YT=TrUR (GHEE) (1) O 1,321,867
(B) AN 1. 886, 765 (g) BHBBAENRE (e — 1) 5,507,817
RS 1,321, 867 (h) SRERINR 120,169, 81200
IR 30,170
SASFE 531, 086
Z DHERILER 3,642
(C) HEEHE (A—B) 89, 361, 664
oA 120, 169,812
RERERE S A 30,808, 148
(D) SHEROH 120, 169, 81200
1 FO& YL (C/ D) 7, 4360
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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, UTFORBIEF—EBOEEEREIRNTCDISAEGELTCHBIET,

GE) 20214 1 B19OEEECAFUS 2ERDRES EBHLTRUET,

CERIVET)
IS {EPOEEES
20204 8 H288IRE
BE
REEEDTHEEE (Bl $963, 984, 994) $ 941, 823, 706
HNEBBITERS |(C & 5 FHlER 17,775
FU
FEHIRIREERE 6. 606, 795
FR 4,831,988
REBNERBLERS 415
BEGst 953, 280, 679
=1
KO- - = v M XY ~OFHEE 8, 545
Kb
BAKRE 45, 128, 189
EFRA RN 1,791,761
REB LUBERA RN 290, 964
RERIT RN 101,019
EPIRERN 71,916
EART RN 22, 266
LERERIEAIRIN 16, 050
e 454
ZDfhaRs 96, 622
aEsst 47,527,786
s $ 905, 752, 893
s
JSZXA-USD 75X $ 900, 992, 666
J52B-JPY I35 4,760, 227
$ 905, 752, 893
RATED 2SO
JSZXA-USD 35X 1,170, 538, 587
J52B-JPY J52R 6,972, 841
SEREESE 1 O M ERE
JSAA-USD 35X $ 0.770
IS B-JPY I3R $ 0.683
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EREEE
20204 8 B28HICHE T I 2FE
REINE
G $ 36. 173,105
Bl 56, 572
TN 1. 510, 341
RENSSET 37,740,018
A
BRI ERE 4,380, 749
RETBRUBERIRM 665, 262
RERTLHR 256, 489
BRI RB 84, 245
BESRAIEARM 84, 245
BFIZRERN 74,002
REERFLIRB 13,250
Se 955
ZDtER 1.179
BRGE 5, 560, 376
REE 32,179, 642
KIRIE S K UFHfiHERE
KIRISH ¢
SEsIRE (51,944, 119)
NERBEG B RUNERBLERS] (677, 582)
ESEEI (52, 621, 701)
FHE RS DZEE)
SIZFRE (15,708, 963)
FLO— - AZw b XU~ (6. 990)
NERBRES KUNERBLERS] 17,857
FHESERDZEED (15, 698, 096)
KB ES K UTHTERE (68,319, 797)
ERIC KD MEBEEDIEREE $ (36, 140, 155)
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#HE
UsSD 4,140,300
UsD 13,363,958
UsD 5503193
UsD 5492743
usbhD 1,987,765
UsD 1,495,000
UsD 5679946
Usb 2350 190
UsD 5,686,700
usbh  2321,072
Usb 2235107
UsD 3,617,266
UsbD 2000, 000
UusD 6,500,000
usD 3,000,000
usb 2 210,000
usb 3,750,000

RERR
20204F 8 B28HRE

517

&35 (93.2%) *

HFs (7.2%)

Nvoo—> (5.7%)

1011778 B. C. Unlimited Liability Co.
1.91% due 2026/11/19

Advanz Pharma Corp.

6.57% due 2024/9/6

Bausch Health Co., Inc.

2.93% due 2025/11/27

3.18% due 2025/6/2

Bombardier Recreational Products, Inc.
2.16% due 2027/5/24

6.00% due 2027/5/24

Gateway Casinos & Entertainment Ltd.
4.50% due 2023/12/1

Kestrel Bidco, Inc.

4.00% due 2026/12/11

Knowlton Development Corp., Inc.
4.06% due 2025/12/22

Maxar Technologies, Inc.

2.91% due 2024/10/4

NorthRiver Midstream Finance LP
3.55% due 2025/10/1

Titan Acquisition Ltd.

3.36% due 2025/3/28
NroOo—VEas

& (1.5%)

Bausch Health Cos, Inc.

5.50% due 2025/11/1 @~ ®

7.00% due 2024/3/15 @ ©

GFL Environmental, Inc.

3.75% due 2025/8/1 @ ©

NOVA Chemicals Corp.

5.00% due 2025/5/1 @ ©

iESE

hF &5t (Eifi $66. 765, 403)
TS5V (0.4%)

NooO— (0.4%)

Banijay Entertainment S. A.S ©
3.91% due 2025/3/1
NroOo—VEas

TSV AEET (i $3. 763, 807)
R4 (0.4%)

NooO—> (0.4%)

Gl

3,973, 404
12,745, 875

5,383,279
5, 395, 631

1,902, 053
1,514,928

4,998, 352
1,926,733
5, 565, 858
2,239,835
2,162,935

3,409, 273

51,218,156

2,063, 500
6. 760, 000

3,024,210

2,234,045

14, 081, 755

65,299, 911

3,646, 875

3, 646, 875

3, 646, 875
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usb

usb

usb

usbD

usb

usbD

usb

usb

usbD

usbD

usbD

usb

usb

usb

EBE

3,293,750

1,070, 468

5, 466, 791
1,909, 143
11, 240, 000
2,354,812
309, 587
4,940, 000

2,216,423

3,026,670

1,598, 145
3,266, 573

2,256, 044

3,552,939

SATRENYIO-Y - =T

HEE(C =
i SHBHE EHiR
Vertical Midco GmbH ©
Due 2027/7/30 3,261,998
Nroo—-rast 3,261,998
R4 V&S CEfi $3, 241, 923) 3,261,998
ZAIWS VR (0.1%)
NroO—> (0.1%)
Flutter Entertainment PLC
3.81% due 2025/7/10 1,071,078
Nroo—-vast 1,071,078
FAIVS Y REST (Efi $1. 057, 882) 1,071, 078
WoEVIIT (3.1%)
NroO—> (3.1%)
Altice Financing S. A.
2.91% due 2025/7/15 5,204, 166
Endo Luxembourg Finance Co. | S.AR. L.
5.00% due 2024/4/29 1,830, 391
Intelsat Jackson Holdings S. A.
8.00% due 2023/11/27 11,308, 676
JBS USA Lux S. A.
3.07% due 2026/5/1 2,283,437
Samsonite International S. A.
1.91% due 2025/4/25 289, 464
Sunshine Luxembourg VII S. AR. L.
5.32% due 2026/10/1 © 4,920,438
Trinseo Materials Operating SCA
2.16% due 2024/9/6 2,151,326
Nrvoo—-rast 27,987, 898
WorVTIVIES (&l $28, 149, 604) 27,987, 898
#3529 (0.3%)
NroO—> (0.3%)
Axalta Coating Systems Dutch Holding B BV
2.06% due 2024/6/1 2,944, 950
Nrvoo—-rast 2,944,950
S5V Est (&l $3, 010, 757) 2,944,950
#EE (0.8%)
Nro0O—> (0.8%)
Formula One Management Ltd.
3.50% due 2024/2/1 1,545, 629
INEOS Enterprises Holdings Ltd.
4.50% due 2026/8/28 3,217,574
Misys Ltd.
4.50% due 2024/6/13 2,120, 682
Nroo—-vast 6, 883, 885
REGET (Eff $7. 067, 363) 6, 883, 885
KE (80.9%)
N>oO—> (62.5%)
Acadia Healthcare Co., Inc.
2.66% due 2023/2/16 3,506, 324
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Adient US LLC

UsD 3,868,016 4.43% due 2024/5/6 3,823,534
Advanced Drainage Systems, Inc.

USD 2 664,805 2. 44% due 2026/7/31 2,638,157
Albany Molecular Research, Inc.

USD 577595  4.25% due 2024/8/30 © 5,659, 214
Allied Universal Holdco LLC

UsD 3705343 4.41% due 2026/7/10 3,668, 290
Alphabet Holding Co.. Inc.

USD 4,826,069 3.66% due 2024/9/26 4,695, 765
Altium Packaging LLC

USD 4,667,658 3.75% due 2024/5/22 © 4,624, 482
AMC Entertainment Holdings, Inc.

UsD 2948176 4.08% due 2026/4/22 2,184,598
American Axle & Manufacturing, Inc.

USD 4,764,543 3.00% due 2024/4/6 4,626,705
APi Group DE, Inc.

USD 4,685 344 2.66% due 2026/10/1 4,594, 589
Ascend Learning LLC

USD 4,627,339 4.00% due 2024/7/12 © 4,546, 360
Asplundh Tree Expert LLC

USD 4,545,000  Due 2027/8/18 © 4,542,182
Asurion LLC

USD  7.33,427  3.16% due 2023/11/3 © 7,201,143

USD 253629 3.16% due 2024/11/3 2,489, 374

usD 1,789,733 6. 66% due 2025/8/4 1,792,418
Avantor Funding, Inc.

UsD  1,809.673 3.25% due 2024/11/21 1,787,613
Avaya, Inc.

uUsD  2877.032 4.41% due 2024/12/15 2,791,929
B&G Foods, Inc.

UsD 1,740,031 2.66% due 2026/10/10 1,730, 252
Barracuda Networks, Inc.

usD 1,476, 042 4.25% due 2025/2/12 1,457,592
Berry Global, Inc.

usb 273,611 2.16% due 2022/10/1 269, 748

usD 964, 786 2.16% due 2024/1/19 949, 378
BJ's Wholesale Club, Inc.

UsD 1,193,940 2.16% due 2024/2/3 1,182, 669
Brookfield Property REIT, Inc.

USD 4,284,888 2.66% due 2025/8/27 3,426,925
Brookfield WEC Holdings, Inc.

UsD 7,062,949 3.75% due 2025/8/1 © 6,925, 504
Buckeye Partners LP

USD  2683,848 2.91% due 2026/11/1 2,636, 880
BWay Holding Co.

UsD  5876,238 3.52% due 2024/4/3 5,567,735
Caesars Resort Collection LLC

UsD 3,515,298 2.91% due 2024/12/23 3,305, 856
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usbD

usb

usb

usbD

usb

usb

usbD

usb

usbD

usb

usb

usbD

usb

usb

usbD

usb

usb

usbD
usbD

usbD
usbh

usbD

usb

usb

EBE

3,436,000
2,882,598
1,182, 061
2,324,825
12, 888, 298
2,134,248
1,974,747
3,785,352
6,797,507
1,424,238
5,469, 312

231,127
16, 317, 854
2,328,972
9,855,714
4,525,000
3,190, 000

454,634

2,215,369
1,766, 650

7,503,760
5,037,918

2,951,195
3,468, 572

1,496, 250

SATRENYIO-Y - =T

HMEEIC -
b S5 BEIE R
California Resources Corp.
Due 2022/12/31 1,235,998
Calpine Construction Finance Co. LP
2.16% due 2025/1/15 2,792,517
Carroll County Energy LLC
3.81% due 2026/2/16 1,169, 744
CCM Merger, Inc.
3.00% due 2021/8/6 2,291,115
CenturyLink, Inc.
2.41% due 2027/3/15 12,413,751
Charter Communications Operating LLC
1.91% due 2027/2/1 2,092, 331
Chemours Co.
1.91% due 2025/4/3 1,880, 947
CHG Healthcare Services, Inc.
4.07% due 2023/6/7 3,722,477
Cincinnati Bell, Inc.
4.25% due 2024/10/2 © 6,790, 438
CITGO Holding, Inc.
8.00% due 2023/8/1 1,350, 804
CityCenter Holdings LLC
3.00% due 2024/4/18 5, 156, 358
Claire's Stores, Inc.
6.81% due 2026/12/18 179, 412
Clear Channel Outdoor Holdings, Inc.
3.76% due 2026/8/21 © 14,731,922
ClubCorp Holdings. Inc.
3.06% due 2024/9/18 2,018, 311
Commscope, Inc.
3.41% due 2026/4/6 9,630, 905
Conservice Midco LLC
4.56% due 2027/5/13 © 4,454, 410
Cornerstone OnDemand. Inc.
4.43% due 2027/4/22 3,180,430
CPV Shore Holdings LLC
3.91% due 2025/12/29 452, 360
Crown Finance US, Inc.
3.32% due 2025/2/28 1, 668, 904
3.57% due 2026/9/30 1,312, 851
CSC Holdings LLC
2.41% due 2025/7/17 7,227,096
2.41% due 2026/1/15 4,851,112
Cumulus Media New Holdings, Inc.
4.82% due 2026/3/31 2,792,568
DaVita, Inc.
1.91% due 2026/8/12 3,391,848
DCert Buyer, Inc.
4.16% due 2026/10/16 1,476,918
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Deerfield Dakota Holding LLC
UsD 3,975,000 4.75% due 2027/4/9
Dell International LLC
usb 472,192 2.75% due 2025/9/19
Diamond Sports Group LLC
UsD 2202 391 3.41% due 2026/8/24
Dole Food Co., Inc.
USD 14,668,019  3.75% due 2024/4/6 ©
Dun & Bradstreet Corp.
USD 4,059,838 3.92% due 2026/2/6
Edgewater Generation LLC
USD 2,222,601 3.91% due 2025/12/13
Elanco Animal Health, Inc.
UsD 4,850,000 1.91% due 2027/8/1
Entercom Media Corp.
USD 2,222,521 2.66% due 2024/11/18
Envision Healthcare Corp.
UsD 3,858,086 3.91% due 2025/10/10
ESH Hospitality, Inc.
UsSD 2,114,523 2.16% due 2026/9/18
Exela Intermediate LLC
UsD 1,191,403 7.50% due 2023/7/12
Exgen Renewables IV LLC
UsD 1,524,433 4.00% due 2024/11/28
FGI Operating Co. LLC
UsD 1,329,977 Due 2049/12/31
usbD 326,232 12.00% due 2022/5/16
Flex Acquisition Co. ., Inc.
usD 27,550 4.00% due 2023/12/29
Frontera Generation Holdings LLC
UsD 1,836,290 5.25% due 2025/5/2
Gardner Denver, Inc.
USD 2,780,000  2.91% due 2027/3/1
Gates Global LLC
UsD 6,059 6% 3.75% due 2024/4/1 ©
Genesee & Wyoming, Inc.
USD 4,537,528 2.31% due 2026/12/30
Getty Images. Inc.
UsD 3,937,844 4.69% due 2026/2/19
Go Daddy Operating Co. LLC
UsD 3,165,969 1.91% due 2024/2/15
Golden Nugget, Inc.
UsD 3,602 441 3.25% due 2023/10/4
GoodRx, Inc.
UsD 5028073 2.91% due 2025/10/10
Graham Packaging Co.. Inc.
UsD 5,486,439 4.50% due 2027/8/4
Gray Television, Inc.
usD 441,980 2.41% due 2024/2/7

&
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3,958, 424

467,904
1,834,283
14, 487,749
4,049, 688
2,142,431
4,750,963
2,093, 059
2,782, 645
2,043,158

351, 464

1,509, 189

163,118
26, 661
771,242
2,745,834
5,974, 858
4,456, 851
3,726,185
3,095,716
3,199, 79
4,942,194
5,471,571

432,035
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3,406, 024

2,878,701
3,573,766
2,482, 667
6.174,013
5,932,706
1,539,322
4,019,875

143, 044
3,983,89%
4,298, 087

6,992,618
1,136, 000

5,597,105
1,436, 224
7.947.614
1,825, 000
1, 569, 561
4,143,167
3,717.293

698, 001
3,265, 000
2,333,024

365,919
2,085, 538

2,016,781
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2.66% due 2026/1/2
Greeneden US Holdings I LLC
3.41% due 2023/12/1

Gulf Finance LLC

6.25% due 2023/8/25

Hanjin International Corp.
2.66% due 2020/10/19

Hargray Communications Group, Inc.

4.00% due 2024/5/16

Hertz Corp.

3.50% due 2023/6/30
H-Food Holdings LLC
3.84% due 2025/5/23
Hillman Group, Inc.
5.07% due 2025/5/30
Homer City Generation LP
12.95% due 2023/4/5
Hostess Brands LLC

3.00% due 2025/8/3

Hub International Ltd.
3.26% due 2025/4/25
iHeartCommunications, Inc.
3.16% due 2026/5/1

4.75% due 2026/5/1
Informatica LLC

3.419% due 2027/2/25 ©
Invenergy Thermal Operating | LLC
3.16% due 2025/8/28

IRB Holding Corp.

3.75% due 2025/2/5
JetBlue Airways Corp.

6. 25% due 2024/6/17
Kestrel Acquisition LLC
5.25% due 2025/6/2

Kronos Acquisition Intermediate, Inc.

5.00% due 2023/5/15 ©
LifePoint Health, Inc.

3.91% due 2025/11/16
Lightstone Holdco LLC

4.75% due 2024/1/30
LogMeln, Inc.

Due 2027/8/14 ©

Lower Cadence Holdings LLC
4.16% due 2026/5/22

MED Parentco LP

4.36% due 2026/8/31

4.41% due 2026/8/31
Medallion Midland Acquisition LLC
4.25% due 2024/10/30

SATRENYIO-Y - =T
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gt}
3,332,386

2,831,029

2,456, 964

2,271,640

6. 118, 446

5, 585, 880

1,491, 865

3,923,398

100, 131

3,908, 560

4,180, 663

6,608, 024
1,095, 297

5,471,170

1,425,452

7,640,757

1,816, 331

1, 380, 555

4,081,019

3,638, 301

586, 105

3,180, 665

2,130, 821

342,134
1,949,978

1,893, 253
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Meredith Corp.
USD 2,969,649 2.67% due 2025/1/31
usD 1, 835, 000 5.25% due 2025/1/31
Midcontinent Communications
usD 1,909, 068 1.91% due 2026/8/15
Mission Broadcasting, Inc.
usD 401, 328 2.41% due 2024/1/17
Moda Ingleside Energy Center LLC
USD 2,204,025 3.41% due 2025/9/29
Momentive Performance Materials, Inc.
UsD 3,867,766 3.41% due 2024/5/15
Moran Foods LLC
usD 746, 194 5.50% due 2025/4/1
usD 1,368, 475 7.00% due 2024/4/1
MPH Acquisition Holdings LLC
UsD 8,795,690 3.75% due 2023/6/7
NAI Entertainment Holdings LLC
usD 1,946, 092 3.50% due 2025/5/8
Navistar, Inc.
USD 2,447,254 3.66% due 2024/11/6
Neiman Marcus Group Ltd. LLC
usoD 202,192 Due 2020/10/31 @
USD 4,769,763 8.50% due 2023/10/25
usD 707,670 14.00% due 2020/10/7
Nexstar Broadcasting, Inc.
usD 1,563, 987 2.41% due 2024/1/17
USD 4,229,849 2.91% due 2026/9/18
Nielsen Finance LLC
UsD 2,108,955 2.16% due 2023/10/4
Numericable US LLC
UsD 7,360,603 3.84% due 2026/1/31
Pathway Vet Alliance LLC
usD 1, 494, 489 4.16% due 2027/3/31
Pelican Products, Inc.
usD 497,967 4.50% due 2025/5/1
usD 157,526 8.75% due 2026/5/1
PetSmart, Inc.
UsD 6,616,377 5.00% due 2022/3/11
PetVet Care Centers LLC
usD 1, 340, 000 5.25% due 2025/2/14
UsSD 3,086,297 2.91% due 2025/2/14
PG&E Corp.
UsD 5,002 625 5.50% due 2025/6/23
Pike Corp.
UsSD 2,420,000 3.18% due 2026/7/24
Plantronics, Inc.
usD 729,961 2.78% due 2025/7/2
Prestige Brands, Inc.
usD 392, 346 2.16% due 2024/1/26

&

g8

2,851,398
1,802, 887

1,858, 153

391, 495

2,135,700

3,655,039

584, 494
1,368, 475

8, 685, 744
1,693, 100
2,379,955
202,192
767,503
718, 285

1,525, 669
4,142,883

2,058,530

7,192,340

1, 466, 468

472, 656
124,970

6.599, 836

1, 336, 650
2,973, 462

4,908, 826

2,413,950

680, 587

388, 588
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9.147.130
1,258, 199

3,572,825

, 676, 431
136, 000

364, 189

. 797,263

1,642, 981

4,785, 480

2,300, 459

2,343,431

2,660, 000

5,133,193

2,172,903

2,914,174

711,682

2,517,947

3,070, 458

3,918, 484

6,888,120

6. 153,924

3,690, 000

1,005, 897

1,964, 578

3,702,103
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Prime Security Services Borrower LLC
4.25% due 2026/9/23 ©

Project Alpha Intermediate Holding, Inc.
4.50% due 2024/4/26

Project Boost Purchaser LLC

3.66% due 2026/6/1

Quest Software US Holdings, Inc.
4.51% due 2025/5/16

8.51% due 2026/5/18

Quidditch Acquisition, Inc.

8.00% due 2025/3/21

Rackspace Technology Global, Inc.
4.00% due 2023/11/3

Red Ventures LLC

2.66% due 2024/11/8

Reynolds Consumer Products LLC
1.91% due 2027/2/4

Reynolds Group Holdings. Inc.
2.91% due 2023/2/5

Ring Container Technologies Group LLC
2.91% due 2024/10/31 ©

RSA Security LLC

Due 2027/6/29 ©

Scientific Games International, Inc.
3.47% due 2024/8/14

Shutterfly, Inc.

7.00% due 2026/9/25

Simply Good Foods USA, Inc.
4.75% due 2024/7/7

Sinclair Television Group, Inc.
2.41% due 2024/1/3

Sound Inpatient Physicians, Inc.
2.91% due 2025/6/27

SP PF Buyer LLC

4.66% due 2025/12/22

SS&C Technologies Holdings, Inc.
1.91% due 2025/4/16

St. George's University Scholastic Services LLC
3.41% due 2025/7/17

Staples, Inc.

5.25% due 2026/4/16

Star US Bidco LLC

5.25% due 2027/3/17

Steinway Musical Instruments, Inc.
4.75% due 2025/2/14

Summit Materials LLC

2.16% due 2024/11/21

Team Health Holdings, Inc.

3.75% due 2024/2/6

g8

9.108, 255

1,234,080

3,438, 844

—

, 638,359
127.160

321,095

—

. 769,189

1,571,363

4,700, 011

2, 266, 964

2,278,987

2,653, 350

4,783,161

1,968, 020

2,919,653

691,222

2,450,793

2,753,188

3,797, 364

6,802,018

5,195, 696

3,477,825

956, 437

1,929, 216

3,082, 001
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Tenneco, Inc.

USD 4,685, 0064 3.16% due 2025/10/1 4,166, 802
Tivity Health, Inc.

usD 1,009, 838 5.41% due 2026/3/6 947,036
T-Mobile USA, Inc.

UsD 13,575,000 3.16% due 2027/4/1 13,596, 177
Trans Union LLC

UsD 2,363,020 1.91% due 2026/11/16 2,303, 945
TransDigm. Inc.

usb 1,034,210 2.41% due 2024/8/22 980, 493

USD 2,430,481 2.41% due 2025/5/30 2,306, 186

USD 2,194,046 2.41% due 2025/12/9 2,078, 551
Tronox Finance LLC

UsD 2,495,327 3.22% due 2024/9/23 2, 440, 580
TTM Technologies, Inc.

usD 111,275 2.66% due 2024/9/28 108, 725
UFC Holdings LLC

UsD 3,997,109 4.25% due 2026/4/29 3,937,153
Ultimate Software Group, Inc.

usD 1,659, 956 3.91% due 2026/5/4 1, 646, 942

UsSD 4,515,000 4.75% due 2026/5/4 4,505, 609
United Natural Foods, Inc.

USD 4,742,647 4.41% due 2025/10/22 © 4,613,410
US Renal Care, Inc.

USD 2,960,088 5.19% due 2026/6/26 2,881, 557
Usl, Inc.

UsSD 2,819,553 3.31% due 2024/5/16 2,737,307
Vertiv Group Corp.

UsD 5,880,263 3.16% due 2027/3/2 5,753, 484
VICI Properties 1 LLC

UsD 3,520,000 1.93% due 2024/12/20 3,382,403
Viskase Co., Inc.

usD 820, 465 4.25% due 2021/1/30 715, 241
WCG Purchaser Corp.

UsSD 6,845,000 5.24% due 2027/1/8 6,790, 788
Whatabrands LLC

UsD 3,067,856 2.91% due 2026/7/31 2,987,325
Windstream Services LLC

usD 1,636, 455 8.25% due 2021/3/29 998, 237
WMG Acquisition Corp.

USD 2,743,438 2.28% due 2023/11/1 2,686, 429
XPO Logistics. Inc.

usD 979, 381 2.16% due 2025/2/24 959, 245
Zayo Group Holdings, Inc.

USD 5602588 3.16% due 2027/3/9 © 5,429, 131
Zekelman Industries, Inc.

UsD 3,885,263 2.17% due 2027/1/24 3,768, 705
Nroo—rast 565, 824, 130
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1,000, 000

1, 460, 000

3,500, 000
2,115,000
4,828,000
2,500, 000

207,000
1,000, 000
2,000, 000
5,250, 000
3,000, 000

2,100, 000

5,878,000
3,000, 000

3,000, 000

435, 000
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1,000, 000
12, 500, 000
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& (18.4%)

ACCO Brands Corp.
5.25% due 2024/12/15 @ ©
Adient US LLC

7.00% due 2026/5/15 - ©

SATRENYIO-Y - =T
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1,025, 000

1,568, 376

Albertsons Cos, Inc. / Safeway, Inc. / New Albertsons LP /

Albertsons LLC

5.75% due 2025/3/15 @

Alcoa Nederland Holding BV
6.75% due 2024/9/30 @ ©
Allison Transmission, Inc.
5.00% due 2024/10/1 @ ®
Arconic Corp.

6.00% due 2025/5/15 @ ©

3,598,000

2,193,012

4,894, 675

2,681,250

Avis Budget Car Rental LLC / Avis Budget Finance, Inc.

5.50% due 2023/4/1 @
CCM Merger, Inc.
6.00% due 2022/3/15 @~ ©

208, 863

990, 000

CCO Holdings LLC / CCO Holdings Capital Corp.

4.00% due 2023/3/1 @ ©
5.38% due 2025/5/1 @ ©
5.50% due 2026/5/1 @ ©

CDW LLC / CDW Finance Corp.

5.50% due 2024/12/1 @
Centene Corp.

4.75% due 2025/1/15 @
5.25% due 2025/4/1 @+ ©
CenturylLink, Inc.

4.00% due 2027/2/15 @ ©

2,025,000
5,410, 781
3,137,820
2,325,750

6. 054, 340
3,109, 500

3,058,703

Crestwood Midstream Partners LP / Crestwood Midstream

Finance Corp.
6. 25% due 2023/4/1 @

423,037

Dana Financing Luxembourg S. AR. L.

6.50% due 2026/6/1 @ ©

1,986, 862

Dell International LLC / EMC Corp.

5.45% due 2023/6/15 @ - ©
DISH DBS Corp.

5.00% due 2023/3/15
5.88% due 2024/11/15
Entegris. Inc.

4.63% due 2026/2/10 @ ©
Ford Motor Credit Co. LLC
4.27% due 2027/1/9 @
4.39% due 2026/1/8

5.13% due 2025/6/16 ©
HCA, Inc.

5.38% due 2025/2/1

Hilton Domestic Operating Co.,

5.13% due 2026/5/1 @

3,857,579

2,075,000
4,745, 565

3,623,830

2,016,900
4,129,751
1, 050, 000

14, 093, 750
Inc.
2,581,900
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700, 000
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3,000, 000
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446, 000
3,560, 000
1,000, 000
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1, 155, 000
160, 000

215, 000
2,000, 000
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1,000, 000
6,000, 000

3,000, 000
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5.38% due 2025/5/1 @ ©
Hologic. Inc

4.38% due 2025/10/15 @ ©
ILFC E-Capital Trust |

3.02% due 2065/12/21 @ ©- @
IQVIA, Inc.

5.00% due 2026/10/15

Lamar Media Corp.

5.75% due 2026/2/1 @

Lamb Weston Holdings, Inc.
4.88% due 2026/11/1 @ ©
Lennar Corp.

5.88% due 2024/11/15 @

Live Nation Entertainment, Inc.
6.50% due 2027/5/15 @ ®
MasTec, Inc

4.50% due 2028/8/15 @ ©
Matador Resources Co.
5.88% due 2026/9/15 @
Mattel, Inc.

6.75% due 2025/12/31 @ ©
MGM Resorts International
5.75% due 2025/6/15 ©
Microchip Technology. Inc.
4.25% due 2025/9/1 @ ©
Newell Brands, Inc.

4.35% due 2023/4/1 @

4.88% due 2025/6/1 @

Nielsen Finance LLC / Nielsen Finance Co.
5.00% due 2022/4/15 @ ®
Oasis Petroleum, Inc.

6.88% due 2022/3/15 @

6.88% due 2023/1/15 @

PBF Logistics LP / PBF Logistics Finance Corp.
6.88% due 2023/5/15 ©

SBA Communications Corp.
4.88% due 2024/9/1 @

Scotts Miracle-Gro Co.

5.25% due 2026/12/15 @
Sensata Technologies BV
5.00% due 2025/10/1 ®
Sensata Technologies UK Financing Co. PLC
6. 25% due 2026/2/15 @ ®
Sirius XM Radio, Inc.

4.63% due 2024/7/15 @ ©
Spectrum Brands, Inc

5.75% due 2025/7/15 @

g8
2,203,425

3,052,500

357,000

1,174,219

2,090, 000

3,146, 250

4,186,725

3,837,785

2,223,238

392,154

3,782,500

1,071, 250

1,980, 090

1,955, 635
4,826,250

1,654,125

207,900
31,000

213,256

2, 056, 000

2,808, 750

3,070, 264

1,051, 000

6. 245, 625

3,100, 620
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13,134
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34,99
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Spirit AeroSystems, Inc.
7.50% due 2025/4/15 @ ©
Staples, Inc.

7.50% due 2026/4/15 @ ©
Tempur Sealy International, Inc.
5.63% due 2023/10/15 @
Tenet Healthcare Corp.
4.88% due 2026/1/1 @ ©
7.50% due 2025/4/1 @ ©
T-Mobile USA, Inc.
6.00% due 2023/3/1 @

Trinseo Materials Operating SCA / Trinseo Materials Finance,

Inc.

5.38% due 2025/9/1 @ ©

United Rentals North America, Inc.
4.63% due 2025/10/15 @

WESCO Distribution, Inc.

5.38% due 2024/6/15 @

HESE

KEEE (Effi $752. 395, 035)
f&3FEET (i $865. 451, 774)
&5 (0.0%)

KE (0.0%)

Claire's Stores, Inc.

REEE

B SEt (Eifi $95. 625)
2932k (0.0%)

KE (0.0%)
iHeartCommunications, Inc.
Due 2039/5/1

RESE

D3> h&ET (i $235, 099)
USFy RN=rF—=2 v T (0.0%)
KE (0.0%)

Claire's Stores, Inc.

Clear Channel Outdoor Holdings, Inc.
iHeartMedia, Inc.

Remington Outdoor Co., Inc.
SAL Topco LLC

Southcross Holdings LP

REEE

USFvy RN—=F—2w B (il $802, 974)
FEHEARE (10.8%)

F357% (10.0%)

EHAFESE (10.0%)

ING Bank

0.01% due 2020/8/31

EHIFEE ST

FS5v9Est (&l $90. 503, 446)

SATRENYIO-Y - =T
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Sa ik

2,015,000

2,879, 989

2,035,000

5,732,760
3,723,000

4,303,373

621,736

5,368, 125

513,750

166, 775, 538

732, 599, 668

843, 696, 263

365. 750

365, 750

365, 750

85, 371
85, 371
85, 371

159, 500
43,045
15,942

57,327
986

276, 800
276, 800

90, 503, 446
90, 503, 446
90, 503, 446
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HE (0.8%)
TERFASE (0.8%)
Barclays Bank PLC

UsSD  6.8%. 076 0.01% due 2020/8/31 6. 89, 076
EHfAEGE 6, 896, 076
RESET (Bff 36, 8%, 076) 6. 896, 076
iERREaEt (Bl $97, 399, 522) 97,399, 522
RESET (il $963, 984, 994) 104. 00% $ 941,823,706
RESLUHOEEZBEBY 28E (4. 00) % (36, 070, 813)
B 100. 00% $ 905,752,893

() Ny7O0—-YREHEFEE T, RRSNTVNST—RY L — MIBEARBROAIEZERLTVETD.

(a) HARRAIEDRRIAN T35

(b) 144A FEZ5 - 1933555 FADRAN44A DR TS E CADBHERRSINTVSEES. TNSDEESE. BHZ LRV TEBKEIRERCETI 2 LN TEET,
fBICECENTRVBRY . FERBNMEEEEHREIND T EFH I FEA.

() TOMRIYavDIRTH UL BF—HIFHRIKFR CHRRABEOEHFHEG IZXLTVET. BAROFHH#IF. 7—RYU—hZEZth, RERAFTAUFZ LN TE
FA,

(d) 20204F 8 H288BFRDZENFIS T 55

REBFMIR DT NTDOEMEESHERRMOREDOHIICE DN THMEES DO TR <, URIDHMEEICK > THRINTVET,

J32ZB - JPYISADHNERETEEK (20204 8 H288IRTT)

B\ EEHEF ZWEE  REE 55t ZWEE b Bt} fuEdiiti=ra

J PY Citibank NA 2,580,859 2020/9/10 USD 24,347 % 164 $ - $ 164

JPY Merrill Lynch International 497,221,626 2020/9/10 USD 4,704, 564 17,611 - 17,611
$ 12775 % - $ 17,775
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