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SERHAD 1 FOBY DEcs: BhAd) (R [DEREDOWER (1 505Y) | O [BH0EE
#FAdH) | Wz TSRIZS0,

NP ECEDRERRIITE WNmpiceDstERiE (1 /505Y) | ZIE8RIES L,
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SR (%) 3.22
AU (M) 340
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BHEUHENSE (F) 1,035

GE1) [HEOWNE] (& [REZEREOELFNG] SR0 [REZREOSETH

SEsSTEESELD] NODEICTKEUICERETY, Koo [HHADWGUSN]

& NERRRES] BRU [DEEHRELIR] HSHEICFKLUICRETT,

FARBRIVIETTS Y, HBEOING & SEAONBLUAN DG DS DEE

FAd) [CEBULBVSEENHIET,

SN EEONEEMEBALRESMDESE Biddr) OIRELEMER (9

BEiAd) [CHITDHET, T7Y ROIELE(FRRIE T,

(E4) REGFEDFIEL, [RBBUNENRE] FUZREHARFROELED
Bz t025Ba0 %) FIN . RRICEEEMBZBR 2BDHREZS
ST BT EFTTVEE A,

B DECEDEBRE (1 A030)

(x2

(£3

| B El A
(a) REBIEREOESEING v 397. 79
(b) BREZREDEMSTTESER 513.42
(c) Nissa=Es 274.72
(d) HECLEfmEIIE 189. 23
(e) BHANENZRE (a+b+c+d) 1,375.18
(f) e 340. 00
(g) BERHUDENSREE (e —f) 1,035. 18
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17035 OERAORE

3 H
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SEEEREN = SEREAR DSR2 ER X [SEEERMI=R
SERLEAh DGR #(HRE(E10, 193HTI

RESHDE. T7V EOEREHE. FESANOERER. 22D

BDETE. AESEFOMHEMFONIM

IRFERHD S, BRRSEEFSESRDREN. OERNTODET 7V RO

B BAROEHREHEONIM

EFE=D (M 0.014) | ZEEEMD(E. ERMEDERE. RIESHNSDEROETONII

FTEERL TN = SRR DT E R F AL SO TR i

TEREFHH — — | EO%™
FTEZLTAANE. BMEZFFDTEDER. FEEMPNTAICSIA D FHH

BIEEZFES |8t = S{FREACR O BIIEEZFENS |8t SAFRUEACR DI = i

BIHEEZFES | — — | EO®™
BMEEEFEGS 1Bi(E. BIMEEEs0]SE | DMEFLET SEG|CRIT B

Z0OfthEHR 0 0.004 | ZOfthER=JFREARDZ DMER SIFREAR DR mE %]
EGEBaEAMH () (0.004) | BEEEAIS. EANFICKIND T 7 RORAICRDER
=] gt 60 0.592

(1) HERBPOER (HEROD D2 DDIFEERZSD) (FBI. BHICK > TEHENKICEEN GBI, HEDMEDEE
ALK EHUERTT,

(2) BRBRIEBCEICARBEMNBAALTHIET,

(x3) &FF 1 HOHYDENZNOBERASEZIERBPOHIREMETHRL TI0ZRCIZBDT, NERE 3 REZUEhR
AULTHIET,

(£4) HHEANTWVWBYT =T 7Y RO B25E. TEEFLFEE. BMEESIEBBLUZOMERE. HZYT—T77 Y RO
JcREDSE. CDT7 Y RICHINT 20DESHET . HAANTVBREETIES (YVF—T 7 RERL) H'H25BE.
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BEES KURE DR

J1rL)

REEET RIS
(202448 1 B2081h 520244 7 B19BE T)
8 il 5t 1
O 3 & @ O 3 & =
O Fm O Fm
HE GIM TRUST2 SENIOR SECURED LOAN FUND USD CLASS
) | (A< 54. 94076 6,215 573, 20103 67,289
CE1) +HEEFIZEULRE.
(E2) EEEOBMIFRBIEUHIET,
WFIEREERA & OGRS MR E ST EDER
" N 202448 7 B19BIE7E
BERHDPIC BT BFIZSREAFRA L DEEIEH Y FH A - g ] =
A = T mE | b %
+H %
S — REET RS 77,788 94.9
\ o . NN e - TAD - IX—AbwT -
(1)77)F 1 77‘/273‘&':53}7&1'17'«:?55@77/ H—TFUR 0 0.0
K DBAH a—)L - O—2%, Z0f 4,163 5.1
SryURS =5 M K ISR 81,952 100.0
O ® | @ | = P i
0O B % CF) FHBEEDBAIFREIFVIE T,
HNEREETRRTS
(A< V5EE)
GIM TRUST2 SENIOR SECURED ) _ . "
LOAN FUND USD CLASS 663. 46643 77.788| 9.0 BEE. 88, TASSUTEEMEEDIRR
GE1) LS. WEERECNY 3 HEDLE. \/2024@ 7 B19BRE
GE2) SHEREDEAIFBIFTHET, 8 B EE. S
(A)&EE 81, 952, 280/
)L - O— 4,163,162
(2) BB (=TEs REETERTTE CHIE) 77,788,121
FAD  RR—A T -
- %5 BB N IP=T PR () %7
O #® | 0 % | Ff&A (B)&f& 3,386,916
. 0O 0O T RIS 2,609, 970
FAD - XF—ARVT 0 0 0 KIS 43, 4%
XY I7R FINSTEIRBN 728, 455
GE) BAREIETBT, ZDMERILER 4,995
(C)#EmEME (A-B) 78, 565, 364
oA 76,763,835
REREHIETS 1,801,529
(D) SEHERO 76,763, 83501
1 FOLYE#ME (C/D) 10, 235M

* B (CHT B ITTAZEF137, 111,

643M. HIEMHAREIPR(CH T 2ENRETAEE

2,185,622, [ERFITTAZIL62, 533, 430 T Y,
* BHEIROFH RO ) ORIEEEF10, 235 T,

21



FATRENYIO-Y - =TV (BEANYIGL)

BEROKR BRI EEDOSEBRIE (K5
E) 5 2024 1 5208 E 2044 7 B198 B = I 5
1B B % A (2) BEERRORESS NG 3,053, 6209
(A) BN 3,373, 8449 (b) BEBERROEMISFES B 3,941,272
TEERLS 3,373,142 (0) NmREEs 2,108,924
SERIR 708 (d) DECEmEIR 1,452, 627
STLFIR A 6 (e) BHISENSZE (at+tb+c+d) 10, 556, 443
(B ) ﬁ{ﬁﬁE#ﬁE}ﬁE 4, 354, 498 ( f ) ﬁﬁa% 2. 609 970
e R 6.2%0.801 (g) BEGUAENRE (e — 1) 7,946,473
JCERIR s s = N
(C) (=TS ~ 733, 250 (h) SEEROR 76,763, 83501
(D) HHpiExmE (A+B+C) 6,994, 892
(E) diigitiais 1,452, 627
(F)ienNSstsigng N 4,036,020
(AR425402428) ( 2,108, 924)
(FoEiERIaME) (N 6. 144, 944)
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(H) IRz ES N 2,609, 970
RERiGEIERE (G+H) 1, 801, 529
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FEREWNRELTHIF T, LUIFOABIE. B TAFOIEER Financial Statements N S3RMRL. RED K U—IBE

RUIEHDTT,

K RILEZED)

=13

REBEDNIEMIEC K HFHMEE (&1 $362. 042, 570)

Re

PRBESNDTUNT « THEICHRZ TO—H—~DE

NERBITENG|IC L 2HbER
R

A=

RS DFIT

FoAlAd DRE

REBSNERBITERS|
ZDfERE

BESEt

&R
NERBITENG|IC L 2HbER
ES/
BB DERE
B E BRI
REMRMS K UERR R
PRI
REFLIRHN
EREER
LESIRCEEARM
Bfaast

fuEE
JZAA-USD ISR
JZAA-USD ISR

FATEH RIS
JZAA-USD ISR
JZAA-USD ISR

SHEES 1 OX Y MEER
JZ2AA-USD ISR
JZAA-USD ISR

20234 8 B318R%E

$ 356, 678, 698
66, 248

Hxd 366, 031

534

2,961, 963
1,307, 862
1,028, 830
415

315, 658
362, 726, 239

79, 505

5, 065, 766
1. 256, 562
145, 851
115,393
62,948
8,753
3,093
6,737,871

$ 355, 988. 368

$ 353,197, 230
2,791,138
$ 355, 988, 368

472,117,929
6. 200, 415

$ 0.748
$ 0. 450
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EREtESE
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BB E
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BRI R 37.195
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RERR
20234 8 B31HRE

BE W

&% * (95.1%)

HF9 (2.3%)
NvoO— (1.6%)
Bausch Health Cos., Inc.

UsSD 1,338,297 10.66% due 02/01/27
Clarios Global LP
UsD 1,070,000 9.08% due 05/06/30

Garda World Security Corp.
usb 299, 244 due 02/01/29 (a)
usbD 850, 000 9.67% due 10/30/26
Husky Injection Molding Systems Ltd.

UsbD 1,009,853 8.73% due 03/28/25
KDC/ONE Development Corp.. Inc.
Usb 1,359,193 10. 33% due 08/15/28

NorthRiver Midstream Finance LP
usD 125, 000 8.33% due 08/16/30
Nrvono—-rast
15 (0.7%)
Bausch Health Cos., Inc.
, 000, 000 5.50% due 11/01/25 (b) ()
Garda World Security Corp.
usD 400, 000 4.63% due 02/15/27 (b) (0
NorthRiver Midstream Finance LP
, 250, 000 5.63% due 02/15/26 (b) (c)
HEESE
HFroEet (Eif $8, 594, 080)
T4 VES (0.6%)
NvoO— (0.6%)
AAdvantage Loyality IP Ltd.
,952, 250 10. 34% due 04/20/28
NvooO—rast
TARVEEEET (Bifi $1, 979, 467)
T35V 2Z (0.3%)
NroO—> (0.3%)
Altice France S. A.
, 399,993 10.81% due 08/15/28
NroO—rEas
TSV AEET (i $1. 358, 177)
R (0.3%)
NroO—> (0.3%)
TK Elevator MidCo GmbH
,026, 568 9.38% due 07/30/27
Nvoo—vast
R4 &St (Eifi $1. 006, 752)

usbD

usbD

usb

usb

usb

&

&
=

1,090, 712

1,066, 993

298, 442
848, 028

1,002, 441

1,311,621

124, 688

5,742,925

900, 500

370,003

1,201, 563

2,472, 066

8,214,991

2,025,772

2,025,772

2,025,772

1,222,376

1,222,376

1,222,376

1,024, 576

1,024, 576

1,024, 576
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usbD

usbD

usbD

usbD

usb

usb

usb

usb

usb

usb

usbD

usbD

usb

EBE

1,434,163

1,291, 810
1,391, 950
1,103, 550
274,950
3,038,003
603, 050
947,411
4,945,100

261, 005

1,821,938

750, 000

850, 000

#5178

FAIWSV R (0.4%)

NroO—> (0.4%)

Flutter Entertainment PLC

8.75% due 07/22/28

Nroo—-r&st

FAIS Y REET (&l $1, 410, 545)
WIEVTIT (3.9%)

NroO—> (3.9%)

Altice Financing S. A.

10.31% due 10/31/27

Cobham Ultra SeniorCo Sarl

9.36% due 08/06/29

Icon Public Ltd. Co., Lux Term Loan
7.75% due 07/03/28

Icon Public Ltd. Co., U.S. Term Loan
7.75% due 07/03/28

Intelsat Jackson Holdings S. A.
9.77% due 02/01/29

Jazz Pharmaceuticals Public Ltd. Co.
8.95% due 05/05/28

Summer (BC) Bidco B LLC

10.00% due 12/04/26

Sunshine Luxembourg VII Sarl
9.09% due 10/01/26

Trinseo Materials Operating SCA
7.54% due 09/06/24

NvoO—-rEas

WorVTIVIEE (Eifi $13, 752, 378)
F3525 (0.7%)

NroO—> (0.5%)

Axalta Coating Systems Dutch Holding B BV
7.93% due 12/20/29

Nvoo—-vast

#t15 (0.2%)

Trivium Packaging Finance BV
5.50% due 08/15/26 (b) (c)

HESE

FS oG5t (&l $2. 569, 119)

INF< (0.2%)

NroO—> (0.2%)

Carnival Corp.

due 08/08/27 (a)

Nvoo—-va&st

NFTEEt (Eif $848, 953)

HE (0.8%)

NroO—> (0.8%)

SATRENYIO—-Y « F—=TY

EEIC
GHBEIS

g8

1,434,077
1,434,077
1,434,077

1,217,530
1,381,510
1,103, 671
274,980
3,036, 332
603, 050
907, 146
4,947,870
255, 949

13,728,038
13,728, 038

1,824,780
1,824,780

707, 448
707, 448
2,532,228

848,512
848, 512
848, 512
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HMEEIC -
#E 1% HBEE S

Formula One Management Ltd.

UsD 2 800,000 8.33% due 01/15/30 2,807,000
Nrvono—-rast 2,807, 000
RESET (Eff $2, 800, 902) 2,807, 000
KE (85.6%)
NoO—> (68.9%)
ACProducts Holdings, Inc.

usbD 790, 405 9.75% due 05/17/28 674, 808
Adient US LLC

UsD 1,624,886 8.70% due 04/10/28 1,625, 471
Ahead DB Holdings LLC

usbD 797. 964 9.09% due 10/18/27 778,765
AHP Health Partners, Inc.

UsD 1,414,205 8.95% due 08/24/28 1,414,912
Alliance Laundry Systems LLC

UsD 4,001,790 8.90% due 10/08/27 4,004, 871
Allied Universal Holdco LLC

UsD 1,556,185 9.18% due 05/12/28 1,510, 962

usD 470, 000 9.88% due 05/12/28 464, 360
Altar Bidco, Inc.

USD 4,008 334 7.99% due 02/01/29 4,046, 284

usbD 765, 000 10. 49% due 02/01/30 738, 860
American Axle & Manufacturing, Inc.

usbD 250, 000 8.44% due 12/13/29 248, 985
APi Group DE, Inc.

usD 1,818,078 7.95% due 10/01/26 1,820, 678
Arches Buyer, Inc.

UsD 1,584,417 8.68% due 12/06/27 1,538,612
Astoria Energy LLC

UsD 1,080,318 8.95% due 12/10/27 1,074,744
Asurion LLC

usD 226, 652 8.79% due 07/31/27 217,763

usD 1,892,036 9.43% due 08/19/28 1,818,984

UsD 1,983,675 9.68% due 08/19/28 1,913,314

usbD 1,765,000 10.70% due 01/31/28 1,575, 810
Avantor Funding, Inc.

usbD 818,499 7.68% due 11/08/27 818, 639
AZZ, Inc.

UsD 1,357,648 due 05/13/29 1,359, 684

B&G Foods, Inc.
usbD 992, 032 7.83% due 10/10/26 982, 816
BK LC Lux SPV Sarl
122,672 8.88% due 04/28/28
Brookfield WEC Holdings. Inc.
USD 2 581,405 8.20% due 08/01/25 2,577,352
Buckeye Partners LP

usb

—

. 118, 462
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usbD

usbD

usb

usb

usb

usb

usb

usb

usb

usb

usbD

usbD

usbD

usbD

usb

usb

usb

usb
usb

usb

usb

usb

usb

usb

EBE
992, 366

1,038,179
1,453,128
3,441,203

905, 874
1,976, 766

224,417
1,875,575
1,237,093

224,176
4,654,120
3,297,926
2,503, 869
1,741,195
1,687, 352
2,378,695
1,009, 331

686, 135
915, 000

. 319,759

, 345, 440

, 608, 735

. 950, 374

, 805, 087

#5178

7.67% due 11/01/26

Caesars Entertainment, Inc.
8.68% due 02/06/30

Calpine Construction Finance Co. LP
7.58% due 07/20/30

Camelot U. S. Acquisition 1 Co.
8.45% due 10/30/26 (a)
Carroll County Energy LLC
8.84% due 02/13/26

Chariot Buyer LLC

8.68% due 11/03/28

Charter Communications Operating LLC
7.12% due 02/01/27

Ciena Corp.

7.81% due 01/18/30

Cincinnati Bell, Inc.

8.68% due 11/22/28

Claire's Stores, Inc.

11.93% due 12/18/26

Clear Channel Outdoor Holdings, Inc.
9.13% due 08/21/26
Commscope, Inc.

8.70% due 04/06/26

Conair Holdings LLC
9.29% due 05/17/28
Conservice Midco LLC

9.72% due 05/13/27 (a)
Constellation Renewables LLC
8.18% due 12/15/27

CSC Holdings LLC

9.81% due 01/18/28

Curia Global, Inc.

9.17% due 08/30/26

DCert Buyer, Inc.

9.33% due 10/16/26
12.33% due 02/19/29

Deerfield Dakota Holding LLC
8.99% due 04/09/27

DexKo Global, Inc.

9.25% due 10/04/28

DIRECTV Financing LLC

10. 45% due 08/02/27

Dun & Bradstreet Corp.

8.17% due 02/06/26

E. W. Scripps Co.

8.45% due 01/07/28

SATRENYIO-Y - =T

EEIC
GHBEE

i Egﬁ
990, 015

1,038, 054

1,442,230

3,439, 688

883, 608

1,954,942

223,268

1,875,575

1,204, 310

202,038

4,543,585

3,024,198

2,361,149

1,739,767

1,675, 405

2,239,946

853, 248

683,123
852, 478

—

. 272,103

—

. 301, 551

—

. 588, 255

—

. 949,827

—

. 789,292
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usb

usb
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1,521,102
991,761
2,071,239
1,138, 264
854, 080
1,607, 941

2,273,764
935, 454

245, 066
930, 343
64,935
2,489,012
1,154, 985

658,703
570, 688

1,716, 705
1,941, 254
2,904,728
1,516, 025
1,542, 250
1,936, 988
1,788, 156

697,673
714,433

&
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Ecovyst Catalyst Technologies LLC
7.97% due 06/09/28

Elanco Animal Health, Inc.

7.17% due 08/01/27

Emrld Borrower LP

8.33% due 05/31/30

Endo Luxembourg Finance Co. | Sarl
14.50% due 03/27/28 (d)

Ensemble RCM LLC

9.22% due 08/03/26

Entegris. Inc.

7.99% due 07/06/29

Envision Healthcare Corp.

8.99% due 03/31/27

9.49% due 03/31/27

FGI Operating Co. LLC

16.16% due 09/17/40
First Student Bidco,
8.50% due 07/21/28
First Student Bidco,
8.50% due 07/21/28
First Student Bidco,
9.34% due 07/21/28
First Student Bidco,
9.34% due 07/21/28
Gates Global LLC
7.93% due 03/31/27
8.83% due 11/16/29
Gemini HDPE LLC
8.63% due 12/31/27
Genesee & Wyoming, Inc.

7.34% due 12/30/26

Genesys Cloud Services Holdings | LLC
9.45% due 12/01/27

Getty Images. Inc.

9.84% due 02/19/26

Go Daddy Operating Co. LLC

7.83% due 11/09/29

GoodRx, Inc.

8.18% due 10/10/25

Graham Packaging Co.., Inc.

8.45% due 08/04/27

Gray Television, Inc.

7.93% due 01/02/26

8.43% due 12/01/28

Griffon Corp.

nc., Initial Term B Loan

nc., Initial Term C Loan

nc., 2022 Incremental Term B Loan

nc., 2022 Incremental Term C Loan

g8

1,513,253

981,536

2,072,543

830,933

854, 541

1,609, 951

4,161
230, 748

26,712

916, 053

63,937

2,421,734

1,123, 766

657,333
570, 807

1,714,129

1,940, 904

2,902,927

1,516,025

1,544,178

1,932, 494

1,783,023

693, 020
705, 631
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. 329,391

, 300, 000

, 852,725

882, 088

167,522

, 466, 833

282,083

2,121,209

2,234,304
2,012,858

1,972,538

2,495,000

921,89

4,485,717

1,335,425

1,990, 287

2,121,846

955, 549

2,861,908

2,493,750

1,631,192

1,499, 583

4,133, 057

1,956, 121

#5178

7.64% due 01/24/29

Guardian US Holdco LLC

9.34% due 01/31/30

Harsco Corp.

7.70% due 06/09/28

Helios Software Holdings. Inc.
9.14% due 03/11/28

Hercules Achievement, Inc. (Varsity Brands Holding Co., Inc.)
10.45% due 12/15/26

Hertz Corp., Initial Term B Loan
8.70% due 06/30/28

Hertz Corp., Initial Term C Loan
8.70% due 06/30/28

Hub International Ltd.

9.58% due 06/20/30
iHeartCommunications, Inc.
8.45% due 05/01/26

8.70% due 05/01/26

INEOS Enterprises Holdings US Finco LLC
9.27% due 07/08/30

INEOS US Finance LLC

8.93% due 02/18/30

Ingram Micro, Inc.

9.04% due 06/30/28

Insulet Corp.

8.70% due 05/04/28

IRB Holding Corp.

8.43% due 12/15/27

LABL, Inc.

10. 43% due 10/29/28

Leslie's Poolmart, Inc.

8.20% due 03/09/28

LifePoint Health, Inc.

9.38% due 11/16/25

Madison IAQ LLC

8.30% due 06/21/28

Mauser Packaging Solutions Holding Co.
9.32% due 08/14/26

MED Parentco LP

9.70% due 08/31/26

Medallion Midland Acquisition LLC
9.25% due 10/18/28

Medline Borrower LP

8.70% due 10/23/28 (a)

MH Sub | LLC (Micro Holding Corp.)
9.58% due 05/03/28

SATRENYIO-Y - =T
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1,324,818

1,299, 350

1,830, 882

872,994

1,131,772

1, 464, 589

281, 651

2,126,958

1,988, 888
1,787,680

1,944,193

2,475, 664

919, 875

4,487,960

1,327,212

1,982,823

2,082, 358

946, 949

2,844,021

2,494, 448

1, 556, 875

1,495,834

4,128,304

1,878, 306
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754, 401

, 631,579

, 659,512

338, 277

. 555,512

597,767

. 371,150

, 880, 067

908, 102

. 317,575

, 704, 050

2,876,543

1,366, 196

1,621,202

2,880,899

1,917,178

1, 385, 664

1,730, 961

396. 009
1,074, 647

907, 881

2,288, 547
749, 338

1,157, 285

&
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MI' Windows and Doors LLC

8.93% due 12/18/27

Mileage Plus Holdings LLC

10.76% due 06/21/27

Mirion Technologies (US Holdings) , Inc.
8.25% due 10/20/28

Moran Foods LLC, 2022 Incremental FLSO Loan (First Lien)
12.21% due 06/30/26

Moran Foods LLC, Extended Closing Date Loan (First Lien)
12.21% due 06/30/26

Moran Foods LLC, Extended Closing Date Loan (Second Lien)
16.46% due 12/31/26

Naked Juice LLC

8.59% due 01/24/29

Netsmart, Inc.

9.45% due 10/01/27

Nexstar Broadcasting. Inc.

7.95% due 09/18/26

Nielsen Consumer, Inc.

9.08% due 03/06/28

Option Care Health, Inc.

8.20% due 10/27/28

Osmose Utilities Services, Inc.
8.70% due 06/23/28 (a)

Packaging Coordinators Midco, Inc.
9.00% due 11/30/27

Pactiv Evergreen, Inc.

8.70% due 02/05/26

Parexel International Corp.

8.70% due 11/15/28

Park River Holdings, Inc.

8.52% due 12/28/27

Pathway Vet Alliance LLC

9.20% due 03/31/27

Petco Health and Wellness Co., Inc.
8.75% due 03/03/28

PetVet Care Centers LLC

8.18% due 02/14/25

8.93% due 02/14/25

PG&E Corp.

8.45% due 06/23/25

Pike Corp.

8.45% due 01/21/28

8.83% due 01/21/28

Pre-Paid Legal Services, Inc.

9.20% due 12/15/28

g8

754, 401

—

, 699,616

—

, 657,935

263, 281

—

. 269, 764

409, 650

—

. 297, 451

—

. 878,130

909, 319

N

, 258, 284

N

. 707,782

2,850,913

1,358, 628

1,620, 505

2,870,470

1,843,981

1,278,275

1,719,502

391, 059
1,065, 921

906, 120

2,287,357
750, 274

1,136,674
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3,930, 327
2,307,316
1,807, 469

901, 373
1, 840, 699
2,279, 400

986, 223
1,393,918
1, 350, 530

1,481, 626
179,093

1,083, 407
2,291,992

744,375
1,285,334
1, 264, 305
2,349,327
2,209, 849
1,848,953
1,133,641

508, 430
1,578,033

1,254,519
883, 591

#5178

Prime Security Services Borrower LLC
8.18% due 09/23/26

Project Boost Purchaser LLC
8.95% due 06/01/26

Proofpoint, Inc.

8.70% due 08/31/28

Quest Software US Holdings. Inc.
9.77% due 02/01/29

QUIKRETE Holdings. Inc.

8.43% due 03/18/29

RealPage. Inc.

8.45% due 04/24/28

RealTruck Group. Inc.

9.20% due 01/31/28

Ring Container Technologies Group LLC

8.95% due 08/12/28
Shearer's Foods LLC
8.95% due 09/23/27
Shutterfly Finance LLC
10.24% due 10/01/27
11.24% due 10/01/27
Signal Parent, Inc.
8.93% due 04/03/28
Skopima Consilio Parent LLC
9.45% due 05/12/28
Spirit AeroSystems, Inc.
9.62% due 01/15/27
SPX Flow, Inc.
9.93% due 04/05/29
SRS Distribution, Inc.
8.93% due 06/02/28
Staples, Inc.

10.63% due 04/16/26
Star US Bidco LLC
9.68% due 03/17/27
Synaptics, Inc.
7.74% due 12/02/28
TGP Holdings IIl LLC
8.68% due 06/29/28
ThoughtWorks, Inc.
7.95% due 03/24/28
Trans Union LLC
7.70% due 12/01/28
TransDigm. Inc.
8.49% due 02/22/27
8.49% due 08/24/28

SATRENYIO-Y - =T
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3,929, 501

2,303, 278

1,787,984

735,971

1, 840, 589

2,251,682

953, 628

1,392,872

1,349, 220

970, 465
178,018

910, 062

2,228,046

742,514

1,283,162

1,246,921

2,010, 507

2,207,087

1,836, 251

1,020, 594

501, 439

1,576,502

1,257,267
883, 989
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Trident TPI Holdings, Inc.
UsD 1,686,688 9.54% due 09/15/28
Triton Water Holdings. Inc.
UsD 2008, 968 due 03/31/28
U.S. Renal Care, Inc.
usbD 1,250,271 10.35% due 06/20/28
UFC Holdings LLC
UusD 1,106,636 8.37% due 04/29/26
UKG. Inc.
UsD 2 480,811 8.62% due 05/04/26 (a)
Ultimate Software Group. Inc.
usbD 1,121,228 9.22% due 05/04/26
United Natural Foods, Inc.
UsD 1,025 368 8.70% due 10/22/25
University Support Services LLC
UsD 1,372,340 8.68% due 02/10/29
Univision Communications, Inc.
UsD 1,810,242 8.70% due 03/15/26
USI, Inc.
UsbD 1,505,960 8.99% due 11/22/29
Utz Quality Foods LLC
usb 926,011 8.45% due 01/20/28
Vertex Aerospace Services Corp.
UsSD 1,679,488 8.93% due 12/06/28
Vertiv Group Corp.
UsD 2038328 8.18% due 03/02/27
Virtusa Corp.
usb 436, 678 9.18% due 02/15/29
usbD 727,665 9.33% due 02/11/28
VT Topco. Inc.
usbD 1,875,000 due 08/09/30 (a)
Whatabrands LLC
UsD 2 386,386 8.45% due 08/03/28
Wheel Pros, Inc.
UusbD 1,662 149 10. 11% due 05/11/28
White Cap Buyer LLC
UusbD 1,595, 161 9.08% due 10/19/27
WhiteWater Whistler Holdings LLC
UsD 2135000 8.49% due 02/15/30
WMG Acquisition Corp.
UsD  2173,438 7.57% due 01/20/28
Nvoo—vast
15 (16.7%)
ACI Worldwide, Inc.
usbD 502, 000 5.75% due 08/15/26 (b) (c)
Ahead DB Holdings LLC

&

Tifiga

1,680, 362

—

. 972,425

787,670

—

. 106, 404

N

. 477,958

—

. 120,757

—

. 026,158

—

. 361, 471

—

. 810,242

N

, 506, 337

926, 270

1,676, 784

2,036, 351

431,901
721,145

1,881,244

2,383,714

1,097, 650

1,592,497

2,135, 000

2,170, 808

245, 223,523

491,071
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750, 000

1,000, 000
1,000, 000

1,500, 000
1,283,333
2,100, 000

1,625, 000

2,050, 000
1, 000, 000
2,265, 000
1, 250, 000

850, 000

500, 000
1, 000, 000

2,870,000
2,500, 000

1,000, 000
1. 250, 000
850, 000

500, 000

1,500, 000

1,000, 000
750,000
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6.63% due 05/01/28 (b) (c)
Albertsons Cos., Inc. / Safeway, Inc. / New Albertsons LP /
Albertsons LLC
3.25% due 03/15/26 (b) (c)
4.63% due 01/15/27 (b) (o)
Ally Financial, Inc.
5.75% due 11/20/25 (c)
American Airlines, Inc./AAdvantage Loyalty IP Ltd.
5.50% due 04/20/26 (b)
American Axle & Manufacturing, Inc.
6.50% due 04/01/27 (c)
Amkor Technology, Inc.
6.63% due 09/15/27 (b) ()
Antero Midstream Partners LP / Antero Midstream Finance
Corp.
7.88% due 05/15/26 (b) (c)
Avient Corp.
5.75% due 05/15/25 (b) ()
Avis Budget Car Rental LLC / Avis Budget Finance, Inc.
5.75% due 07/15/27 (b) ()
Buckeye Partners LP
3.95% due 12/01/26 ()
Caesars Entertainment, Inc.
8.13% due 07/01/27 (b) (o)
Caesars Resort Collection LLC / CRC Finco, Inc.
5.75% due 07/01/25 (b) ()
Carnival Corp.
7.63% due 03/01/26 (b) (c)
CCO Holdings LLC / CCO Holdings Capital Corp.
5.13% due 05/01/27 (b) (c)
5.50% due 05/01/26 (b) (c)
Chemours Co.
5.75% due 11/15/28 (b) (c)
Chesapeake Energy Corp.
5.50% due 02/01/26 (b) (o)
Clarios Global LP / Clarios US Finance Co.
6.25% due 05/15/26 (b) (o)
Clean Harbors, Inc.
4.88% due 07/15/27 (b) (0
Crestwood Midstream Partners LP / Crestwood Midstream
Finance Corp.
5.63% due 05/01/27 (b) (o)
DISH DBS Corp.
5.25% due 12/01/26 (b) (o)
5.88% due 11/15/24
Elanco Animal Health, Inc.

i Egﬁ
648, 396

929,173
946, 077

1,454, 624

1,259,192

1,990, 570

1,623,797

2,083,210

986, 668

2,162,303

1,152, 950

863,073

500, 358

99%. 796

2,703, 884
2,441,528

898, 359

1,220, 056

841,778

477,928

1,447,500

842, 686
697, 601
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6.65% due 08/28/28 (c)
Energizer Holdings, Inc.

6.50% due 12/31/27 (b) (c)
EQM Midstream Partners LP
7.50% due 06/01/27 (b) (c)
Ford Motor Credit Co. LLC
4.27% due 01/09/27 (c)

4.54% due 08/01/26 (c)

6.80% due 05/12/28 ()

Gray Television, Inc.

7.00% due 05/15/27 (b) (c)
Hertz Corp.

4.63% due 12/01/26 (b) (c)
Hess Midstream Operations LP
5.63% due 02/15/26 (b) (c)
Live Nation Entertainment, Inc.
6.50% due 05/15/27 (b) (c)
MGM Resorts International
6.75% due 05/01/25 (c)
Newell Brands, Inc.

4.70% due 04/01/26 (c)
Nexstar Media, Inc.

5.63% due 07/15/27 (b) (o)
Performance Food Group, Inc.
6.88% due 05/01/25 (b) (c)
PetSmart, Inc. / PetSmart Finance Corp.
4.75% due 02/15/28 (b) (c)
Royal Caribbean Cruises Ltd.
11.63% due 08/15/27 (b) (c)
Sirius XM Radio, Inc.

5.00% due 08/01/27 (b) (c)
SS&C Technologies, Inc.
5.50% due 09/30/27 (b) (c)
Staples, Inc.

7.50% due 04/15/26 (b) (c)
Tenet Healthcare Corp.

4.88% due 01/01/26 (c)
Trinseo Materials Operating SCA / Trinseo Materials Finance,
Inc.

5.38% due 09/01/25 (b) ()
United Airlines, Inc.

4.38% due 04/15/26 (b) (c)
Univision Communications, Inc.
6.63% due 06/01/27 (b) (c)
WR Grace Holdings LLC

4.88% due 06/15/27 (b) (c)

i Egﬁ
1,479, 375

963, 750
2,018,342
2,773,642
1,885,424

889, 643

673, 140

679, 042

730, 800

—

. 501, 155

—

. 001,639

—

,433,993

939, %7

—

,001, 480

897, 005

—

, 905, 987

922,700
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—

, 155, 066

—

. 209, 428

—

, 535, 667

470, 892

968, 105

932, 641
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UusbD 1,000,000

247

151,515
290
34,99
13,134
1,748
919
15,278
57,327
116
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pavz

UsSD 15,200,970
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#5178

Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp.

5.50% due 03/01/25 (b) (c)
HtEGEt

KEGET (& $310, 969, 387)
fR35aEt (Eii $345, 289, 760)

@5 (0.2%)

KE (0.2%)

Claire's Stores, Inc.

KESE (Ef $64, 375)

B EEt (Hifi $64, 375)
EiEkl 0.6%)

KE (0.6%)

Cineworld Group PLC

Claire's Stores, Inc.

Clear Channel Outdoor Holdings, Inc. Class A
iHeartCommunications, Inc.
iHeartMedia, Inc.

Neiman Marcus Group Restricted
NMG Parent LLC

SAL Topco LLC

Southcross Holdco

Windstream Holdings Il LLC
KESE (Hf $1. 487, 465)
EEMEET CE(E $1. 487, 465)

5EHRER (4.3%)

EHIFEE (4.3%)

KE (4.3%)

Citibank

4.58% due 09/01/23

EHIfEE St

KRESET (Effi $15. 200, 970)
EHIRESET (@ $15, 200, 970)

12 &8 (Sl $362, 042, 570)
REBLVZOMOEEZBREYT 28&
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987,897

59,579, 109

304, 802, 632

338, 640, 202

537.225

537,225

537,225

96

79.750
50, 744
47,414
6.310
116,024
1,928, 847
57,327
986
12,803

2,300, 301

2, 300, 301

15, 200, 970

15, 200, 970

15, 200, 970

15, 200, 970

$

356, 678, 698
(690, 330)

100.0%

$

355, 988, 368
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(b) 144A FEZ5 - 1933535 ENE EDRRI44A DR TS E CADBHERRSINTWVSIES. NSO, BEZE LRV CEREHEEBIRERICIT I 2 LN TEET,
fBICECENTRVBRY . FIERBMEEEEHRSND I EFH I FEA.
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BE BETH bl =| EXSIFR (igz) VD7 LY REH Bt
usb 3,513,288 6/20/2028 ICE 5.00% CDX. NA.HY. 40-V1 $ 134,318
$ 134,318

FRISERSNEILI Y k- F T3 - D TREDF6HIT, $372, 0000DREBRZZE LANE Ui,

JS52ZB - JPYISADONERBEESRY (20234 8 A31HKR®E) MHEECSHBEIS 0.0%)

=10 5 I1EF ZWes REE b)) ZEE B liify FHiEE ST
J PY Barclays Bank PLC 403,236,842 09/12/2023 USD 2,852,216 % - % (79.423)  $ (79.423)
J PY BNP Paribas 3,939,941 09/12/2023 USD 27,174 - (82) (82)
USD BNP Paribas 24,547 09/12/2023 JPY 3,492,075 534 - 534

$ 534§ (79,505 $ (78,971)
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<fHEiER>

LIFUR (FADKENY IO - A=Y (BREAY IS/ BEAYIRL) ) MRENRELTVS [9
A0 - RXRX—AbwT - IP=TFUR] OREH 023F12811H) & BT 7Y ROREAPRBOTHEIFITD
T, HI7YROREH (024F7 B198) BELCHIFIZIAD - Yx—Abw T - IF—=T 7Y ROBABEDOAS
FrEHWNLF U

WS40 - IR—RA by T - IY—T 70 ROEERTENER

n # &
(20244 1 B20B1D 520244 7 B195F )
= 5 % 5
# il & & # izl &= #
A T
1219EREIEHAEE S 2024/6/24 129,997, 160
1230EEEsE sl 2024/9/24 69, 999, 650
1231 EREAEHAEES  2025/5/20 39,942, 240
1232E RIS 2024/8/19 11,999, 832

(1) SEERELAE (BBIFHEFSENTHUELEA).
(E2) BEREIEENIET,

WEASER#R
TECIF. 2024 7 AIBREICHITZT M40 - IR—A by T - IHYF =T 72K (219,714, 419F0) ORETT,
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