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Goldman Sachs Multi-Manager Non-Core Fixed Income Fund

Ticker Cusip ISIN Sedol Security Desc Per End Date Maturity Date Coupon Shares
 Base Market 

Value 
'62482BAA0 US62482BAA08 'BMW4P42 MEDLINE BORROWER LP 4/30/2024 4/1/2029 3.875 1121000 1003575.25
'ACI20ZNN8 XS2397243887 'BNDKM12 KAIXO BONDCO TELECOM SA 4/30/2024 9/30/2029 5.125 200000 204994.29
'ACI210N46 XS2397355095 'BMCG742 CULLINAN HOLDCO 4/30/2024 10/15/2026 4.625 700000 608837.91
'ACI210SV1 XS2397447298 'BMV3NT1 BCP MODULAR SERVICES 4/30/2024 11/30/2028 4.75 615000 617152.1
'ACI210XP8 XS2397448429 'BMB3ZT5 BCP V MODULAR SERVICES 4/30/2024 11/30/2029 6.75 280000 259922.24
'ACI211HK5 XS2397065504 ' SHIBA BIDCO SPA 4/30/2024 10/31/2028 4.5 343000 350170.55
'ACI213XW7 XS2397782322 ' ILIAD HOLDING SAS 4/30/2024 10/15/2028 5.625 500000 527501.22
'513272AD6 US513272AD65 'BMVRF31 LAMB WESTON HLD 4/30/2024 1/31/2030 4.125 1175000 1047195.25
'043436AW4 US043436AW48 'BP6MDQ1 ASBURY AUTOMOTIVE GROUP 4/30/2024 11/15/2029 4.625 138000 125028
'67777LAD5 US67777LAD55 'BLGZX84 OI EUROPEAN GROUP BV 4/30/2024 2/15/2030 4.75 500000 457310
'50168EAN2 US50168EAN22 ' LABL, INC. 4/30/2024 10/29/2028 0 303857.28 297096.46
'40227UAC0 US40227UAC09 ' GULF FINANCE LLC 4/30/2024 8/25/2026 0 413068.63 413291.69
'902104AC2 US902104AC24 'BMGK4Y9 COHERENT CORP 4/30/2024 12/15/2029 5 750000 691620

STX532 '81180WBE0 US81180WBE03 'BNZHQF3 SEAGATE HDD CAYMAN 4/30/2024 7/15/2031 3.375 552000 427214.88
'943PSRII8 ' FREEPORT LNG INVSTMT LLLP 4/30/2024 11/17/2026 0 697996.18 691595.56
'92840JAB5 US92840JAB52 'BP4Z8H8 VISTAJET MALTA/VM HOLDS 4/30/2024 2/1/2030 6.375 1325000 1027073.75
'ACI239T31 XS2436314160 'BNSMGP5 KANE BIDCO LTD 4/30/2024 2/15/2027 6.5 213000 256128.16
'ACI239ZY6 XS2436311570 ' KANE BIDCO LTD 4/30/2024 2/15/2027 5 300000 310110.34
'74834YAN2 US74834YAN22 ' QUEST SOFTWARE US HLDGS INC 4/30/2024 2/1/2029 0 562139.24 393323.2
'87817JAG3 US87817JAG31 ' TEAM HEALTH HOLDINGS, INC. 4/30/2024 3/2/2027 0 510943.68 445522.45
'29365BAA1 US29365BAA17 'BPVCP60 ENTEGRIS INC 4/30/2024 4/15/2029 4.75 1000000 944760
'ACI25QQH3 XS2483510637 ' LOARRE INVESTMENTS SARL 4/30/2024 5/15/2029 6.5 600000 644610.48
'02005NBQ2 US02005NBQ25 'BPG7JC4 ALLY FINANCIAL INC 4/30/2024 6/9/2027 4.75 670000 644345.7
'ACI26XVQ1 XS2498544415 'BRZRFB0 888 ACQUISITIONS LTD 4/30/2024 7/15/2027 7.558 453000 467077.34
'09261HAD9 US09261HAD98 'BNHTBG3 BLACKSTONE PRIVATE CRE 4/30/2024 12/15/2026 2.625 1000000 907840
'88632QAE3 US88632QAE35 'BN2QTP4 CLOUD SOFTWARE GRP INC 4/30/2024 3/31/2029 6.5 1000000 948320
'84859BAB7 US84859BAB71 'BL56GY5 SPIRIT LOYALTY KY LTD/IP 4/30/2024 9/20/2025 8 269000 210492.5
'16115QAF7 US16115QAF72 'BLC8Z03 CHART INDUSTRIES INC 4/30/2024 1/1/2030 7.5 250000 255860
'16115QAG5 US16115QAG55 'BLC8Z58 CHART INDUSTRIES INC 4/30/2024 1/1/2031 9.5 371000 398472.55
'812127AA6 US812127AA61 'BL0NTS6 SEALED AIR/SEALED AIR US 4/30/2024 2/1/2028 6.125 974000 962467.84
'92840VAH5 US92840VAH50 ' VISTRA OPERATIONS CO LLC 4/30/2024 5/1/2029 4.375 400000 364648
'914906AV4 US914906AV42 'BLBLP92 UNIVISION COMMUNICATIONS 4/30/2024 5/1/2029 4.5 390000 338500.5
'ACI1XSMW1 XS2343001132 'BN6PPP9 CERBA HEALTHCARE SACA 4/30/2024 5/31/2028 3.5 0 0
'ACI1XV8P5 XS2345050848 ' DANA FINANCING LUX SARL 4/30/2024 7/15/2029 3 600000 575007.66
'ACI1YG349 XS2351481028 'BL6L3C6 DEUCE FINCO 4/30/2024 6/15/2027 5.5 250000 294943.82
'418751AE3 US418751AE33 'BN7TVQ3 HAT HOLDINGS I LLC/HAT 4/30/2024 6/15/2026 3.375 506000 471946.2
'25470XAW5 US25470XAW56 ' DISH DBS CORP 4/30/2024 11/15/2024 5.875 631000 595746.03
'501797AL8 US501797AL82 'BD218S5 BATH + BODY WORKS INC 4/30/2024 11/1/2035 6.875 795000 789594
'501797AM6 US501797AM65 'BYMC9V5 BATH + BODY WORKS INC 4/30/2024 7/1/2036 6.75 250000 243832.5
'25470XAY1 US25470XAY13 'BYVR0K7 DISH DBS CORP 4/30/2024 7/1/2026 7.75 128000 80495.36
'88047PAA2 US88047PAA21 'BYV27S9 TEAM HEALTH HOLDINGS INC 4/30/2024 2/1/2025 6.375 576000 535645.44

SMLP44 '86614WAD8 US86614WAD83 'BYYQJ48 SUMMIT MID HLDS LLC / FI 4/30/2024 4/15/2025 5.75 636000 627763.8
'901109AF5 US901109AF51 'BDHBLV4 TUTOR PERINI CORP 4/30/2024 5/1/2025 6.875 1108000 1108000
'29336UAG2 US29336UAG22 'BDVJS80 ENLINK MIDSTREAM PARTNER 4/30/2024 6/1/2047 5.45 149000 126357.96
'983130AX3 US983130AX35 'BD3N0P1 WYNN LAS VEGAS LLC/CORP 4/30/2024 5/15/2027 5.25 650000 630461
'82967NBA5 US82967NBA54 'BDZVVB6 SIRIUS XM RADIO INC 4/30/2024 8/1/2027 5 858000 810363.84
'505742AG1 US505742AG11 'BZ0WZ72 LADDER CAP FIN LLLP/CORP 4/30/2024 10/1/2025 5.25 287000 281983.24
'92676XAD9 US92676XAD93 'BFB5M46 VIKING CRUISES LTD 4/30/2024 9/15/2027 5.875 1200000 1165430.4
'019736AE7 US019736AE70 'BD6NJY0 ALLISON TRANSMISSION INC 4/30/2024 10/1/2027 4.75 1000000 957500
'ACI0XY1S2 XS1690644825 'BF2YV23 NIDDA BONDCO GMBH 4/30/2024 9/30/2025 5 450000 476004.53
'BYWRS2II8 XS1713498779 'BYWRS24 IRON MOUNTAIN UK PLC 4/30/2024 11/15/2025 3.875 400000 484860.45
'88104LAE3 US88104LAE39 'BD2BVC0 TERRAFORM POWER OPERATIN 4/30/2024 1/31/2028 5 952000 890853.04
'46284VAE1 US46284VAE11 'BD3MND7 IRON MOUNTAIN INC 4/30/2024 3/15/2028 5.25 419000 401079.37
'501797AN4 US501797AN49 'BF5MV91 BATH + BODY WORKS INC 4/30/2024 2/1/2028 5.25 145000 139494.35
'61965RAA3 US61965RAA32 'BF2BQ63 MOSS CREEK RESOURCES HLD 4/30/2024 1/15/2026 7.5 1149000 1146793.92
'26885BAE0 US26885BAE02 'BFXXB41 EQM MIDSTREAM PARTNERS L 4/30/2024 7/15/2048 6.5 1191000 1176850.92
'92346NAB5 US92346NAB55 ' VERIFONE SYS INC 4/30/2024 8/20/2025 0 512877.53 462138.56
'04364VAG8 US04364VAG86 'BGPZ5X9 ASCENT RESOURCES/ARU FIN 4/30/2024 11/1/2026 7 230000 230197.8
'29409YAF8 US29409YAF88 ' ENVIVA PARTNERS LP/FIN C 4/30/2024 6/30/2027 0 305555.56 306701.39
'126307AZ0 US126307AZ02 'BJ555Z2 CSC HOLDINGS LLC 4/30/2024 2/1/2029 6.5 215000 160938.25
'20338QAD5 US20338QAD51 'BGDS1B0 COMMSCOPE INC 4/30/2024 3/1/2026 6 529000 472963.03
'00216UAC7 US00216UAC71 ' ASP UNIFRAX HLDGS INC 4/30/2024 12/12/2025 0 0 0
'18948TAF0 US18948TAF03 ' CLUBCORP HOLDINGS INC 4/30/2024 9/18/2026 0 462985.61 463332.85
'893647BT3 US893647BT37 'BP0VP91 TRANSDIGM INC 4/30/2024 12/1/2031 7.125 1000000 1019860

SMLP57 '86614WAH9 US86614WAH97 ' SUMMIT MID HLDS LLC / FI 4/30/2024 10/15/2026 12 88000 89035.76
'86614RAP2 US86614RAP29 'BQQ85G0 SUMMIT MATERIALS LLC/FIN 4/30/2024 1/15/2031 7.25 415000 426275.55
'ACI2LLMD9 XS2732947671 ' LOXAM SAS 4/30/2024 5/31/2029 6.375 376000 415540.49
'01883LAF0 US01883LAF04 'BNDQTF3 ALLIANT HOLD / CO ISSUER 4/30/2024 1/15/2031 7 906000 909352.2
'62908HAM7 US62908HAM79 ' NEP GROUP INC 4/30/2024 8/19/2026 0 924701.55 869681.81
'ACI2MFDC3 XS2747580582 'BPX4NM6 Q PARK HOLDING I BV 4/30/2024 3/1/2029 5.125 600000 644251.9
'ACI2MJBS2 DE000A3824V3 ' WEPA HYGIENEPRODUKTE GMB 4/30/2024 1/15/2031 5.625 1366000 1457723.06
'ACI2MMVJ3 XS2758100536 ' SUMMER BIDCO BV 4/30/2024 2/15/2029 10 300000 322530.95
'26483NAV2 US26483NAV29 ' DUN BRADSTREET CORPORATION THE 4/30/2024 1/18/2029 0 900000 901377
'ACI2MQ3W6 XS2760863592 ' CIRSA FINANCE INTER 4/30/2024 3/15/2029 6.5 400000 435217.19
'44287GAA4 US44287GAA40 'BMCGQ56 HOWDEN UK REFINANCE / US 4/30/2024 2/15/2031 7.25 1000000 986450
'98932TAG8 ' ZELIS PAYMENTS BUYER INC 4/30/2024 9/28/2029 0 500000 500445
'031921AC3 US031921AC31 'BNM6H61 AMWINS GROUP INC 4/30/2024 2/15/2029 6.375 600000 593292
'12008RAS6 US12008RAS67 'BMF9C65 BUILDERS FIRSTSOURCE INC 4/30/2024 3/1/2034 6.375 787000 772353.93
'902DQLII9 ' AIR METHODS CORP WARRANTS 4/30/2024 0 258 0
'ACI2NBDC1 XS2783792489 ' PINEWOOD FINCO PLC 4/30/2024 3/27/2030 6 400000 486474.87

Fund holdings and allocations shown are unaudited, and may not be representative of current or future investments.  Fund holdings and allocations may not include the Fund's entire investment portfolio, which may change at any 
time.  Fund holdings should not be relied on in making investment decisions and should not be construed as research or investment advice regarding particular securities. Current and future holdings are subject to risk. 

A summary prospectus, if available, or a Prospectus for the Fund containing more information may be obtained from your authorized dealer or from Goldman Sachs & Co. LLC by calling (retail - 1-800-526-7384) (institutional – 
1-800-621-2550). Please consider a fund's objectives, risks, and charges and expenses, and read the summary prospectus, if available, and the Prospectus carefully before investing. The summary prospectus, if available, and 
the Prospectus contains this and other information about the Fund. 

Goldman Sachs & Co. LLC, distributor of the Fund, is not a bank, and Fund shares distributed by Goldman Sachs & Co. LLC are neither deposits nor obligations of, nor endorsed, nor guaranteed by any bank or other insured 
depository institution, nor are they insured by the Federal Deposit Insurance Corporation, the Federal Reserve Board, or any other government agency. Investment in the Funds involves risks, including possible loss of the principal 
amount invested.

©2024 Goldman Sachs. All rights reserved. 
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'55609NAC2 US55609NAC20 'BQ9D636 MACQUARIE AIRFINANCE HLD 4/30/2024 3/26/2029 6.4 105000 104775.3
'55609NAD0 US55609NAD03 'BQ9D647 MACQUARIE AIRFINANCE HLD 4/30/2024 3/26/2031 6.5 105000 105133.35
'527298CB7 US527298CB73 'BRBSQG9 LEVEL 3 FINANCING INC 4/30/2024 6/15/2029 4.875 1128000 713764.56
'527298BV4 US527298BV47 'BS2FMP7 LEVEL 3 FINANCING INC 4/30/2024 11/15/2029 11 280000 285518.8
'527298BX0 US527298BX03 'BS3F0Q3 LEVEL 3 FINANCING INC 4/30/2024 4/15/2029 10.5 125000 125245
'BA0002QH7 ' KAMAN CORPORATION 4/30/2024 4/21/2031 0 285000 285892.05
'36170JAD8 US36170JAD81 'BRS7WQ1 GGAM FINANCE LTD 4/30/2024 4/15/2029 6.875 350000 350294
'85769EBB6 US85769EBB65 ' STATION CASINOS LLC 4/30/2024 3/14/2031 0 500000 499775
'29415DAD1 US29415DAD12 ' ENVIVA PARTNERS LP FIN C 4/30/2024 12/13/2024 0 90903.76 103327.58
'978097AG8 US978097AG86 'BMY10J1 WOLVERINE WORLD WIDE 4/30/2024 8/15/2029 4 1383000 1105017
'01242HAM0 US01242HAM07 ' CURIA GLOBAL, INC. 4/30/2024 8/30/2026 0 688460.37 652701.74
'12769GAA8 US12769GAA85 'BP6VNC4 CAESARS ENTERTAIN INC 4/30/2024 10/15/2029 4.625 839000 748052.4
'11284DAC9 US11284DAC92 'BPBSB37 BROOKFIELD PPTY REIT INC 4/30/2024 4/1/2027 4.5 1266000 1132766.16
'77289KAA3 US77289KAA34 'BP48640 ROCKCLIFF ENERGY II LLC 4/30/2024 10/15/2029 5.5 1217000 1123071.94
'ACI1YGBS7 XS2351480723 ' DEUCE FINCO 4/30/2024 6/15/2027 1 200000 214059.09
'937DXNII6 ' ARMORICA LUX S A R L 4/30/2024 7/28/2028 0 500000 510479.38
'ACI1YP5Q8 XS2355604708 ' NOMAD FOODS BONDCO PLC 4/30/2024 6/24/2028 2.5 407000 403676.78
'ACI20KPX7 XS2388162468 ' ALMIRALL SA 4/30/2024 9/30/2026 2.125 554000 563263.97
'ACI20WQ36 XS2393969170 ' OCADO GROUP PLC 4/30/2024 10/8/2026 3.875 500000 543904.19
'ACI2123M4 XS2390304751 ' BACH BIDCO SPA 4/30/2024 10/15/2028 8.156 575000 616708.52
'ACI23M9Q3 XS2445837177 'BMCGQH8 CERVED INFORMATION SOLUT 4/30/2024 2/15/2029 6 691000 684952.29
'950BKAII4 ' NUUDAY A S 4/30/2024 2/3/2028 0 400000 427324.18
'ACI29BLM6 XS2548507727 'BRJY5Z1 FIBER BIDCO SPA 4/30/2024 10/25/2027 11 266000 306358.27
'ACI29Y445 XS2550110907 ' NIDDA HEALTHCARE HOLDING 4/30/2024 8/21/2026 7.5 300000 330917.55
'ACI2HQPZ1 XS2660425153 ' ICELAND BONDCO PLC 4/30/2024 12/15/2027 1 200000 213305.64
'953PASII2 ' AWAZE LIMITED 4/30/2024 5/9/2028 0 472972.98 500552.4
'ACI2LJXB6 XS2719294634 'BN12L68 INTL DESIGN GROUP 4/30/2024 11/15/2028 10 300000 327325.35
'ACI2MG5W6 XS2748965154 ' FIBER BIDCO SPA 4/30/2024 1/15/2030 1 250000 268323.57
'902DPT001 ' AIR METHODS CORP 4/30/2024 0 1175 26437.5
'902DPYII2 ' AIR METHODS CORP WARRANTS 4/30/2024 0 544 0
'954BWQII2 ' AIR METHODS CORP WARRANTS 4/30/2024 0 234 5265
'954BWQ901 ' AIR METHODS CORP WARRANTS 4/30/2024 0 1906 42885
'ACI1GR7T6 XS2079032640 'BKTSLM3 ARD FINANCE SA 4/30/2024 6/30/2027 5 271000 64575.11
'ACI1GS996 XS2079700261 'BK9WQH5 OI EUROPEAN GROUP BV 4/30/2024 2/15/2025 2.875 450000 473315.18
'948FPZII0 ' EG FINCO LIMITED 4/30/2024 2/7/2028 0 461.13 490.62
'ACI2HTKQ0 XS2647353197 ' GREEN BIDCO SAU 4/30/2024 7/15/2028 10.25 300000 304427.49
'ACI0XM653 XS1681810781 'BYWSHF3 ICELAND BONDCO PLC 4/30/2024 3/15/2025 4.625 357600 441830.07
'ACI1GCQ68 XS2072829950 'BKPTPY0 NETFLIX INC 4/30/2024 6/15/2030 3.625 323000 342199.77
'ACI1W6BQ5 XS2310488635 'BL6L371 ARDAGH METAL PACKAGING 4/30/2024 9/1/2028 2 400000 372073.07
'ACI1YV8F6 XS2357818678 'BL6L3M6 GUALA CLOSURES S 4/30/2024 6/15/2028 3.25 725000 720705.08
'943YDSII3 ' OPTIGROUP 4/30/2024 3/16/2029 0 570000 589294.8
'ACI2BRYY8 XS2541618612 'BM9T528 VILLA DUTCH BIDCO BV 4/30/2024 11/3/2029 9 550000 604856.72
'ACI1RTDW6 XS2240463757 'BLF8481 LORCA TELECOM BONDCO 4/30/2024 9/18/2027 4 450000 468411.93
'00404AAP4 US00404AAP49 'BMCM9K0 ACADIA HEALTHCARE CO INC 4/30/2024 4/15/2029 5 1000000 937160
'389375AL0 US389375AL09 'BMXWF01 GRAY TELEVISION INC 4/30/2024 10/15/2030 4.75 1711000 1029508.7
'552953CH2 US552953CH22 'BMXWF12 MGM RESORTS INTL 4/30/2024 10/15/2028 4.75 1069000 995356.59
'ACI2CKTF9 XS2581647331 'BMHD0K5 VERISURE HOLDING AB 4/30/2024 2/1/2028 7.125 461000 512888.58
'12769GAB6 US12769GAB68 'BPX27Q2 CAESARS ENTERTAIN INC 4/30/2024 2/15/2030 7 600000 605250
'67116NAA7 US67116NAA72 'BNYLD22 OCI NV 4/30/2024 3/16/2033 6.7 581000 557957.54
'89616RAC3 US89616RAC34 'BQ98SD5 TRIDENT TPI HOLDINGS INC 4/30/2024 12/31/2028 12.75 821000 887624.15
'948EXGII6 ' AVAYA INC 4/30/2024 8/1/2028 0 0 0
'ACI2FQK54 XS2616352162 ' BORMIOLI PHARMA SPA 4/30/2024 5/15/2028 9.401 550000 591585.55
'05351X309 US05351X3098 ' AVAYA HLDGS CORP 4/30/2024 0 942 3885.75
'05351X507 US05351X5077 ' AVAYA HLDGS CORP 4/30/2024 0 5113 21091.13

VAJT55 '92841HAA0 US92841HAA05 'BQYLSG2 VISTAJET MALTA/VM HOLDS 4/30/2024 6/1/2028 9.5 347000 310249.23
'29103CAA6 US29103CAA62 'BPLP3M1 EMRLD BOR / EMRLD CO ISS 4/30/2024 12/15/2030 6.625 1103000 1095212.82
'335934AU9 US335934AU96 ' FIRST QUANTUM MINERALS L 4/30/2024 6/1/2031 8.625 395000 384117.75
'682695AA9 US682695AA94 ' ONEMAIN FINANCE CORP 4/30/2024 1/15/2029 9 91000 95605.51
'53219LAV1 US53219LAV18 'BRF3T50 LIFEPOINT HEALTH INC 4/30/2024 8/15/2030 9.875 525000 547013.25
'00435CAS7 US00435CAS70 ' ACCESS CIG, LLC 4/30/2024 8/18/2028 0 452022.16 453527.39
'ACI2JQ8N5 XS2679767249 ' BOELS TOPHOLDING BV 4/30/2024 2/15/2029 6.25 475000 522340.78
'ACI2JTP83 XS2690056374 'BS29LJ6 BANIJAY ENTERTAINMENT 4/30/2024 5/1/2029 7 475000 531632.62
'55314NAW4 US55314NAW48 ' MKS INSTRUMENTS, INC. 4/30/2024 8/17/2029 0 0 0
'74142KAK5 US74142KAK51 ' PRETIUM PACKAGING LLC 4/30/2024 10/2/2028 0 522.02 466.88
'682691AB6 US682691AB63 'BP7L9D6 ONEMAIN FINANCE CORP 4/30/2024 1/15/2027 3.5 377000 347277.32
'45074JAA2 US45074JAA25 'BLC9L19 ITT HOLDINGS LLC 4/30/2024 8/1/2029 6.5 1166000 1054332.18
'926400AA0 US926400AA00 'BNM5FM0 VICTORIA S SECRET + CO 4/30/2024 7/15/2029 4.625 1144000 899126.8
'28415LAA1 US28415LAA17 'BNM4ZJ4 ELASTIC NV 4/30/2024 7/15/2029 4.125 1040000 925464.8
'045086AM7 US045086AM71 'BMD9BV5 ASHTON WOODS USA/FINANCE 4/30/2024 8/1/2029 4.625 321000 290463.27
'82967NBL1 US82967NBL10 'BM9SCZ7 SIRIUS XM RADIO INC 4/30/2024 9/1/2026 3.125 300000 279810
'682691AC4 US682691AC47 'BL6L3Z9 ONEMAIN FINANCE CORP 4/30/2024 9/15/2028 3.875 745000 656009.75
'163851AH1 US163851AH15 'BP2BRJ3 CHEMOURS CO 4/30/2024 11/15/2029 4.625 459000 393528.24
'ACI1ZQ8J8 XS2367082091 'BN2ZJC8 WMG ACQUISITION CORP 4/30/2024 8/15/2031 2.25 769000 714317.46
'92943GAA9 US92943GAA94 'BLDBLN6 WR GRACE HOLDING LLC 4/30/2024 8/15/2029 5.625 578000 518321.5
'203372AX5 US203372AX50 'BLDBLL4 COMMSCOPE INC 4/30/2024 9/1/2029 4.75 657000 458605.71
'59567LAA2 US59567LAA26 'BMBV4H0 MIDCAP FINANCIAL ISSR TR 4/30/2024 5/1/2028 6.5 1103000 998479.72
'ACI1XCQ69 XS2337308311 'BMWPXL8 HSE FINANCE SARL 4/30/2024 10/15/2026 5.625 150000 94753
'00867FAA6 US00867FAA66 'BNTG9S0 AHEAD DB HOLDINGS LLC 4/30/2024 5/1/2028 6.625 823000 747958.86
'87952VAR7 US87952VAR78 'BMC1QC8 TELESAT CANADA/TELESAT L 4/30/2024 12/6/2026 5.625 1020000 495485.4
'90932LAH0 US90932LAH06 ' UNITED AIRLINES INC 4/30/2024 4/15/2029 4.625 260000 239766.8
'90932LAG2 US90932LAG23 'BMG8799 UNITED AIRLINES INC 4/30/2024 4/15/2026 4.375 345000 332024.55
'78433BAA6 US78433BAA61 'BMHBB51 SCIH SALT HOLDINGS INC 4/30/2024 5/1/2028 4.875 210000 195247.5
'78433BAB4 US78433BAB45 'BMHVCD6 SCIH SALT HOLDINGS INC 4/30/2024 5/1/2029 6.625 301000 277552.1
'29362UAD6 US29362UAD63 'BMHV9L3 ENTEGRIS INC 4/30/2024 5/1/2029 3.625 145000 128332.25
'50190EAA2 US50190EAA29 'BNM5Z19 LCM INVESTMENTS HOLDINGS 4/30/2024 5/1/2029 4.875 804000 734349.48
'35671DCH6 US35671DCH61 'BN2XBT3 FREEPORT MCMORAN INC 4/30/2024 8/1/2030 4.625 320000 300688
'70339PAA7 US70339PAA75 'BL9Y8Z0 PATTERN ENERGY OP LP/PAT 4/30/2024 8/15/2028 4.5 1233000 1102869.18
'86614RAN7 US86614RAN70 'BN2Y9Q9 SUMMIT MATERIALS LLC/FIN 4/30/2024 1/15/2029 5.25 563000 541133.08
'131347CP9 US131347CP95 'BN2YL41 CALPINE CORP 4/30/2024 2/1/2029 4.625 755000 693535.45
'63861CAC3 US63861CAC38 'BMD7LH5 NATIONSTAR MTG HLD INC 4/30/2024 8/15/2028 5.5 1045000 982853.85
'46284VAN1 US46284VAN10 'BMG1HP4 IRON MOUNTAIN INC 4/30/2024 2/15/2031 4.5 175000 154402.5
'058498AW6 US058498AW66 'BKY44N8 BALL CORP 4/30/2024 8/15/2030 2.875 949000 792974.91
'001846AA2 US001846AA20 'BL68NV6 ANGI GROUP LLC 4/30/2024 8/15/2028 3.875 1229000 1042548.41
'418751AD5 US418751AD59 'BL9ZKH9 HAT HOLDINGS I LLC/HAT 4/30/2024 9/15/2030 3.75 126000 104348.16
'682189AQ8 US682189AQ81 'BL54B77 ON SEMICONDUCTOR CORP 4/30/2024 9/1/2028 3.875 1101000 998684.07
'84859BAA9 US84859BAA98 'BN6RJR5 SPIRIT LOYALTY KY LTD/IP 4/30/2024 9/20/2025 8 887000 693208.24
'74841CAA9 US74841CAA99 'BN7NDB4 ROCKETMTGE CO ISSUER INC 4/30/2024 3/1/2029 3.625 437000 385184.91
'65336YAN3 US65336YAN31 'BMFNGQ5 NEXSTAR MEDIA INC 4/30/2024 11/1/2028 4.75 658000 584382.96
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'84749AAA5 US84749AAA51 'BMG6S56 SPECIALTY BUILDING PRODU 4/30/2024 9/30/2026 6.375 1017000 1007989.38
'46284VAF8 US46284VAF85 'BJ9TC37 IRON MOUNTAIN INC 4/30/2024 9/15/2029 4.875 935000 863659.5
'ACI1FGPJ3 XS2051911605 'BK1X643 INTERNATIONAL GAME TECH 4/30/2024 4/15/2028 2.375 600000 599442.28
'ACI1FVD79 XS2059778212 'BJRFDL2 LHMC FINCO 2 SARL 4/30/2024 10/2/2025 7.25 157259.11 167884.07
'88104LAG8 US88104LAG86 'BKPDH79 TERRAFORM POWER OPERATIN 4/30/2024 1/15/2030 4.75 250000 223102.5
'159864AE7 US159864AE78 'BK59DC4 CHARLES RIVER LABORATORI 4/30/2024 5/1/2028 4.25 1428000 1331624.28
'ACI1GDST4 XS2067265475 'BKFW0K0 SUMMER BC HOLDCO A SARL 4/30/2024 10/31/2027 9.25 282930.53 288941.92
'ACI1GDSS6 XS2067265129 'BKPJ2R2 SUMMER BC HOLDCO B SARL 4/30/2024 10/31/2026 5.75 442000 463089.35
'00191AAD8 US00191AAD81 'BK9PBG8 ARD FINANCE SA 4/30/2024 6/30/2027 6.5 135000 37018.35
'ACI1GSWH2 XS2077647365 'BKV9522 GRIFOLS SA 4/30/2024 11/15/2027 2.25 0 0
'20451NAG6 US20451NAG60 'BL2G381 COMPASS MINERALS INTERNA 4/30/2024 12/1/2027 6.75 981000 921590.64

EVA491 '29413XAD9 US29413XAD93 'BL4PV15 ENVIVA PARTNERS LP/FIN C 4/30/2024 1/15/2026 6.5 994000 446465.04
'80643UAB4 US80643UAB44 ' POLAR US BORROWER, LLC 4/30/2024 10/15/2025 0 741105.41 553153.67
'69867DAC2 US69867DAC20 'BJ0M440 CLARIOS GLOBAL LP/US FIN 4/30/2024 5/15/2027 8.5 569000 569722.63
'29336TAA8 US29336TAA88 'BJJZZT2 ENLINK MIDSTREAM LLC 4/30/2024 6/1/2029 5.375 502000 484324.58
'20337EAQ4 US20337EAQ44 ' COMMSCOPE INC 4/30/2024 4/6/2026 0 0 0
'92840VAE2 US92840VAE20 'BJQTHL3 VISTRA OPERATIONS CO LLC 4/30/2024 7/15/2029 4.3 29000 26803.25
'92840VAF9 US92840VAF94 'BHRH886 VISTRA CORP 4/30/2024 7/31/2027 5 1000000 951690
'50168AAA8 US50168AAA88 'BJQXGR4 LABL INC 4/30/2024 7/15/2027 10.5 149000 146408.89
'184496AN7 US184496AN71 'BJR6WN0 CLEAN HARBORS INC 4/30/2024 7/15/2027 4.875 398000 383461.06
'65343HAA9 US65343HAA95 'BJXR8L7 NEXSTAR MEDIA INC 4/30/2024 7/15/2027 5.625 374000 351649.76
'126307BA4 US126307BA42 'BKFH0Y9 CSC HOLDINGS LLC 4/30/2024 1/15/2030 5.75 983000 430141.14
'00489LAD5 US00489LAD55 'BKDW8S6 ACRISURE LLC / FIN INC 4/30/2024 8/1/2026 10.125 525000 542508.75
'29336UAC1 US29336UAC18 'BKSKSC9 ENLINK MIDSTREAM PARTNER 4/30/2024 4/1/2044 5.6 71000 61423.52
'35671DBJ3 US35671DBJ37 'BSN4Q39 FREEPORT MCMORAN INC 4/30/2024 11/14/2034 5.4 795000 765537.3
'GBP ' POUND STERLING 4/30/2024 0 457788.82 572030.09
'USD ' US DOLLAR 4/30/2024 0 333808.53 333808.53
'EUR ' EURO CURRENCY 4/30/2024 0 1043279.95 1113388.94

FGTXX '38141W273 US38141W2733 'B1DRF76 GOLDMAN SACHS FINANCIAL SQUARE 4/30/2024 0 7759054.74 7759054.74
'893830AT6 US893830AT68 'B29V1L5 TRANSOCEAN INC 4/30/2024 3/15/2038 6.8 1119000 906390
'037411AW5 US037411AW56 'B58CQJ3 APACHE CORP 4/30/2024 9/1/2040 5.1 1234000 1027107.56
'12527GAF0 US12527GAF00 'BKL56K5 CF INDUSTRIES INC 4/30/2024 3/15/2034 5.15 792000 746531.28
'29415DAF6 US29415DAF69 ' ENVIVA PARTNERS LP FIN C 4/30/2024 12/13/2024 0 227259.4 228016.17
'29415DAC3 US29415DAC39 ' ENVIVA PARTNERS LP FIN C 4/30/2024 12/13/2024 0 136355.64 154991.37
'86765KAC3 US86765KAC36 'BSLQTK5 SUNOCO LP 4/30/2024 5/1/2032 7.25 345000 350392.35
'ACI2NSC35 XS2805235426 'BP9RXB8 FLUTTER TREASURY DAC 4/30/2024 4/29/2029 5 109000 117922
'ACI11QBF9 XS1799641128 'BYWGV88 LKQ EURO HOLDINGS BV 4/30/2024 4/1/2028 4.125 300000 320704.44
'ACI12CJ79 XS1813504740 'BFNBKB5 SIGMA HOLDCO BV 4/30/2024 5/15/2026 5.75 550000 547874.62
'ACI12FD45 XS1814547334 'BFXPBT2 TELE COLUMBUS AG 4/30/2024 3/19/2029 3.875 202281 137080.25
'ACI1FLR92 XS2054539544 'BKMGY25 ALTICE FRANCE SA 4/30/2024 1/15/2025 2.5 100000 95301.01
'29481PAH4 US29481PAH47 ' ERESEARCHTECHNOLOGY INC 4/30/2024 2/4/2027 0 514274.78 515560.47
'ACI1RZ7X7 XS2241098909 'BPP1K02 ENGINEERING SPA 4/30/2024 9/30/2026 5.875 650000 667903.2
'ACI1S23H8 XS2243548356 'BMXZ3D9 CHEPLAPHARM ARZNEIMITTEL 4/30/2024 1/15/2028 4.375 650000 666800.24
'938XLQII7 ' HOMEVI SAS 4/30/2024 10/31/2026 0 500000 457295.44
'39843PAG8 US39843PAG81 ' GRIFOLS WORLDWIDE OPERATIONS U 4/30/2024 11/15/2027 0 323311.69 315917.55
'131347CM6 US131347CM64 'BJVS9S6 CALPINE CORP 4/30/2024 2/15/2028 4.5 443000 413837.31
'50067PAA7 US50067PAA75 'BJYQXB8 KORN/FERRY INTERNATIONAL 4/30/2024 12/15/2027 4.625 915000 868289.25
'03959KAC4 US03959KAC45 'BL717V2 ARCHROCK PARTNERS LP/FIN 4/30/2024 4/1/2028 6.25 444000 435337.56
'02154CAF0 US02154CAF05 ' ALTICE FINANCING SA 4/30/2024 1/15/2028 5 429000 341445.39
'ACI1HZR08 XS2102493116 'BJLVWS6 ALTICE FINANCING SA 4/30/2024 1/15/2025 2.25 300000 309802.98
'958667AA5 US958667AA50 'BKRMRB8 WESTERN MIDSTREAM OPERAT 4/30/2024 2/1/2050 5.25 965000 818078.75
'045086AK1 US045086AK16 'BKKBHX4 ASHTON WOODS USA/FINANCE 4/30/2024 1/15/2028 6.625 258000 257383.38
'505742AM8 US505742AM88 'BJVB6G2 LADDER CAP FIN LLLP/CORP 4/30/2024 2/1/2027 4.25 683000 632860.97
'92564RAD7 US92564RAD70 'BKMH5X6 VICI PROPERTIES / NOTE 4/30/2024 2/15/2027 3.75 898000 842674.22
'ACI1JBF51 XS2110813099 'BK4GQX8 ALTICE FRANCE SA 4/30/2024 2/15/2025 2.125 500000 476238.25
'ACI1JH153 XS2113254028 ' ALLWYN INTERNATIONAL AS 4/30/2024 2/15/2027 3.875 550000 570818.89
'1248EPCE1 US1248EPCE15 'BKZHNR3 CCO HLDGS LLC/CAP CORP 4/30/2024 8/15/2030 4.5 1005000 816833.85
'683720AA4 US683720AA42 'BKZHXC8 OPEN TEXT HOLDINGS INC 4/30/2024 2/15/2030 4.125 1317000 1157116.2
'404119CA5 US404119CA57 'BLF2KK7 HCA INC 4/30/2024 9/1/2030 3.5 611000 538633.16
'98919VAA3 US98919VAA35 'BLBQFB9 ZAYO GROUP HOLDINGS INC 4/30/2024 3/1/2027 4 1520000 1210832
'02156TAB0 US02156TAB08 ' ALTICE FRANCE HOLDING SA 4/30/2024 5/15/2027 10.5 808000 288399.44
'935SBKII5 XS2138134809 'BMPRSJ4 ALTICE FRANCE HOLDING SA 4/30/2024 5/15/2027 8 365000 115253.6
'03969AAQ3 US03969AAQ31 ' ARDAGH PKG FIN/HLDGS USA 4/30/2024 4/30/2025 5.25 367000 363586.9
'03969AAR1 US03969AAR14 ' ARDAGH PKG FIN/HLDGS USA 4/30/2024 8/15/2027 5.25 453000 230943.93
'60855RAJ9 US60855RAJ95 'BMXTM34 MOLINA HEALTHCARE INC 4/30/2024 6/15/2028 4.375 893000 828427.17
'ACI1MVM30 XS2187651497 'BMBT2P8 VIRGIN MEDIA VENDOR FIN 4/30/2024 7/15/2028 4.875 635000 708992.14
'501797AU8 US501797AU81 'BMG4827 BATH + BODY WORKS INC 4/30/2024 7/1/2025 9.375 256000 265346.56
'05605HAB6 US05605HAB69 'BMQ52P1 BWX TECHNOLOGIES INC 4/30/2024 6/30/2028 4.125 645000 589143
'92770QAA5 US92770QAA58 ' VIRGIN MEDIA VEND FIN IV 4/30/2024 7/15/2028 5 500000 445560
'853496AG2 US853496AG21 'BMYXXP4 STANDARD INDUSTRIES INC 4/30/2024 7/15/2030 4.375 1150000 1018957.5
'26885BAF7 US26885BAF76 'BMYXXR6 EQM MIDSTREAM PARTNERS L 4/30/2024 7/1/2025 6 200000 199762
'ACI1NN437 XS2198192184 'BMQ6685 TK ELEVATOR HOLDCO GMBH 4/30/2024 7/15/2028 6.625 450000 457707.38
'1248EPCK7 US1248EPCK74 'BN2R7D1 CCO HLDGS LLC/CAP CORP 4/30/2024 2/1/2031 4.25 650000 510237
'ACI1NWHT6 XS2205083822 'BMW15C1 AVANTOR FUNDING INC 4/30/2024 7/15/2028 3.875 195000 201865.15
'03969AAP5 US03969AAP57 'BK5HL24 ARDAGH PKG FIN/HLDGS USA 4/30/2024 8/15/2027 5.25 328000 167293.12
'03969AAN0 US03969AAN00 'BK5HL35 ARDAGH PKG FIN/HLDGS USA 4/30/2024 8/15/2026 4.125 600000 500496
'ACI1S6V96 XS2247616605 'BMTWBL8 CANPACK SA/CANPACK US 4/30/2024 11/1/2027 2.375 307000 302652.01
'91153LAA5 US91153LAA52 'BN13354 UNITED WHOLESALE MTGE LL 4/30/2024 11/15/2025 5.5 345000 339721.5
'043436AU8 US043436AU81 'BMCVTF2 ASBURY AUTOMOTIVE GROUP 4/30/2024 3/1/2028 4.5 782000 733664.58
'ACI1SKHL4 XS2251742610 'BMVN272 AVANTOR FUNDING INC 4/30/2024 11/1/2025 2.625 504000 524664.39
'163851AF5 US163851AF58 'BM9RFG6 CHEMOURS CO 4/30/2024 11/15/2028 5.75 922000 846774.02
'432833AJ0 US432833AJ07 'BNDLGY6 HILTON DOMESTIC OPERATIN 4/30/2024 5/1/2029 3.75 1030000 925187.2
'629377CR1 US629377CR16 'BNM51T9 NRG ENERGY INC 4/30/2024 2/15/2031 3.625 1165000 987244.3
'12597YAA7 US12597YAA73 'BMWC4P0 CP ATLAS BUYER INC 4/30/2024 12/1/2028 7 658000 592936.96
'04317JAB4 US04317JAB44 ' ARUBA INVESTMENTS INC 4/30/2024 11/24/2027 0 49889.8 48372.15
'404030AJ7 US404030AJ72 'BLSN159 H+E EQUIPMENT SERVICES 4/30/2024 12/15/2028 3.875 1143000 1011509.28
'53219LAU3 US53219LAU35 'BM8GQN8 LIFEPOINT HEALTH INC 4/30/2024 1/15/2029 5.375 246000 196669.62
'69121KAE4 US69121KAE47 'BNDCHF7 BLUE OWL CAPITAL CORP 4/30/2024 7/15/2026 3.4 962000 902153.98
'05552BAA4 US05552BAA44 'BMHLJ57 LBM ACQUISITION LLC 4/30/2024 1/15/2029 6.25 1030000 945807.8
'00241YAU8 US00241YAU82 ' AVSC HOLDING CORP 4/30/2024 10/15/2026 0 0 0
'00241YAT1 US00241YAT10 ' AVSC HOLDING CORP 4/30/2024 3/3/2025 0 0 0
'ACI1TGPB5 XS2275090822 'BN47PR9 IMA INDUSTRIA MACCHINE 4/30/2024 1/15/2028 3.75 360000 360318.5
'12543DBG4 US12543DBG43 'BNNTB78 CHS/COMMUNITY HEALTH SYS 4/30/2024 3/15/2027 5.625 1049000 960873.51
'04364VAR4 US04364VAR42 'BLH3BG1 ASCENT RESOURCES/ARU FIN 4/30/2024 12/31/2028 8.25 500000 509720
'81105DAA3 US81105DAA37 'BMB5SQ9 SCRIPPS ESCROW II INC 4/30/2024 1/15/2029 3.875 1822000 1346330.46
'87470LAJ0 US87470LAJ08 'BMTS6Q6 TALLGRASS NRG PRTNR/FIN 4/30/2024 12/31/2030 6 1476000 1388842.2
'ACI1V59M0 XS2289589058 'BMYDNG5 VERISURE HOLDING AB 4/30/2024 2/15/2027 3.25 100000 102462.99
'ACI1VH4M9 XS2294187187 'BMH4TW3 CAB 4/30/2024 2/1/2028 3.375 835000 780124.4
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'17302XAM8 US17302XAM83 'BN73PT6 CITGO PETROLEUM CORP 4/30/2024 6/15/2026 6.375 1074000 1074526.26
'12658HAG7 US12658HAG74 ' CP ATLAS BUYER INC 4/30/2024 11/23/2027 0 344136.87 341669.41
'82873MAA1 US82873MAA18 'BLKH085 SIMMONS FOOD INC/SIMMONS 4/30/2024 3/1/2029 4.625 1248000 1078321.92
'38016LAC9 US38016LAC90 'BL6LVP5 GO DADDY OPCO/FINCO 4/30/2024 3/1/2029 3.5 1297000 1151191.26
'03952HAD6 US03952HAD61 ' ARCHES BUYER INC 4/30/2024 12/6/2027 0 0 0
'03234TAW8 US03234TAW80 ' AMWINS GROUP INC 4/30/2024 2/19/2028 0 300000 300303
'897051AC2 US897051AC29 'BNQPRV9 TRONOX INC 4/30/2024 3/15/2029 4.625 1278000 1141432.92
'87157DAG4 US87157DAG43 'BLH2QJ6 SYNAPTICS INC 4/30/2024 6/15/2029 4 1150000 1010769.5
'87901JAJ4 US87901JAJ43 'BNTBJ41 TEGNA INC 4/30/2024 3/15/2028 4.625 1129000 1022772.39
'81725WAK9 US81725WAK99 'BNKFMN2 SENSATA TECHNOLOGIES BV 4/30/2024 4/15/2029 4 1015000 908404.7
' ' 4/30/2024
'171779AL5 US171779AL52 'BPCQGC4 CIENA CORP 4/30/2024 1/31/2030 4 730000 640385.2

ETM514 '29365DAB5 US29365DAB55 'BNG5B40 AUDACY CAPITAL CORP 4/30/2024 3/31/2029 6.75 925000 30562
'724479AP5 US724479AP57 'BNC23N8 PITNEY BOWES INC 4/30/2024 3/15/2027 6.875 420000 378247.8
'724479AQ3 US724479AQ31 'BNC5SJ8 PITNEY BOWES INC 4/30/2024 3/15/2029 7.25 560000 477635.2
'05349UBD3 US05349UBD37 ' AVAYA, INC. 4/30/2024 12/15/2027 0 0 0
'521088AC8 US521088AC89 'BMWX2T3 LD HOLDINGS GROUP LLC 4/30/2024 4/1/2028 6.125 520000 393915.6
'644393AB6 US644393AB64 'BP0X973 NEW FORTRESS ENERGY INC 4/30/2024 9/30/2026 6.5 930000 890196
'500255AX2 US500255AX28 'BMD26X1 KOHL S CORPORATION 4/30/2024 5/1/2031 4.625 220000 181689.2

WW5161 '98262PAA9 US98262PAA93 'BP0QFM9 WW INTERNATIONAL INC 4/30/2024 4/15/2029 4.5 530000 221105.4
'094234AA9 US094234AA90 'BNSM3G5 BLOOMIN  BRANDS INC/OSI 4/30/2024 4/15/2029 5.125 700000 646751
'68622TAB7 US68622TAB70 'BMV1L02 ORGANON + CO/ORG 4/30/2024 4/30/2031 5.125 685000 592463.35
'90932LAH0 US90932LAH06 ' UNITED AIRLINES INC 4/30/2024 4/15/2029 4.625 730000 673191.4
'59567LAA2 US59567LAA26 'BMBV4H0 MIDCAP FINANCIAL ISSR TR 4/30/2024 5/1/2028 6.5 345000 312307.8
'942EEM909 ' GTRC WT TR III 4/30/2024 0 161 4839.66
'942EEN907 ' GTRC JRPFD EQ 4/30/2024 0 103 9503.81
'527298BT9 US527298BT90 'BMBKDF8 LEVEL 3 FINANCING INC 4/30/2024 7/15/2029 3.75 585000 202638.15
'43734LAA4 US43734LAA44 'BMXYFL8 NATIONSTAR MTG HLD INC 4/30/2024 2/1/2026 5 500000 486360
'44267DAF4 US44267DAF42 'BMDJ438 HOWARD HUGHES CORP 4/30/2024 2/1/2031 4.375 1050000 892269
'07403VAA7 US07403VAA70 'BKY8J57 BEASLEY MEZ HLDGS LLC 4/30/2024 2/1/2026 8.625 1610000 974613.5

CPPTL '217519107 US2175191079 'BKPSL83 COPPER PROPERTY CTL PASS THR 4/30/2024 0 36246 354485.88
'71677KAA6 US71677KAA60 'BMW5D63 PETSMART INC/PETSMART FI 4/30/2024 2/15/2028 4.75 500000 461490
'165167DG9 US165167DG90 'BMCPTN2 CHESAPEAKE ENERGY CORP 4/30/2024 2/1/2029 5.875 1250000 1228100

NPHO51 '46272EAA1 US46272EAA10 'BNC0291 IRIS HOLDINGS INC 4/30/2024 2/15/2026 8.75 615000 520216.2
'25525PAB3 US25525PAB31 'BN73PR4 DIVERSIFIED HEALTHCARE T 4/30/2024 3/1/2031 4.375 1320000 955798.8
'70932MAB3 US70932MAB37 'BKPR135 PENNYMAC FIN SVCS INC 4/30/2024 2/15/2029 4.25 555000 492934.35
'165ESCAF1 ' ESC CB CHESAPEAKE ENER 4/30/2024 10/1/2024 7 195000 4387.5
'165ESCAJ3 ' ESC CB CHESAPEAKE ENER 4/30/2024 10/1/2026 7.5 935000 21037.5
'846425AQ9 US846425AQ94 'BMZ0HQ3 SPANISH BROADCASTING SYS 4/30/2024 3/1/2026 9.75 1225000 577158.75
'897051AC2 US897051AC29 'BNQPRV9 TRONOX INC 4/30/2024 3/15/2029 4.625 1035000 924399.9
'12598FAA7 US12598FAA75 'BNYHF68 CPI CG INC 4/30/2024 3/15/2026 8.625 653000 649160.36
'00253XAA9 US00253XAA90 'BM8H716 AMERICAN AIRLINES/AADVAN 4/30/2024 4/20/2026 5.5 466666.67 461444.67
'527298BU6 US527298BU63 'BPQCJM9 LEVEL 3 FINANCING INC 4/30/2024 5/15/2030 10.5 1379000 1377800.27
'91889FAC5 US91889FAC59 'BPK4CP5 VALARIS LTD 4/30/2024 4/30/2030 8.375 800000 822000
'49272YAB9 US49272YAB92 ' KEDRION SPA 4/30/2024 9/1/2029 6.5 1250000 1123050
'948EXGII6 ' AVAYA INC 4/30/2024 8/1/2028 0 772365.73 666489.84
'05351X309 US05351X3098 ' AVAYA HLDGS CORP 4/30/2024 0 5169 21322.13
'05351X507 US05351X5077 ' AVAYA HLDGS CORP 4/30/2024 0 18552 76527
'88033GDT4 US88033GDT40 'BQYLTB4 TENET HEALTHCARE CORP 4/30/2024 5/15/2031 6.75 1665000 1669961.7
'78573NAH5 US78573NAH52 'BP6WW53 SABRE GLBL INC 4/30/2024 12/15/2027 11.25 1095000 1022653.35
'ACI2C83R8 XS2575900977 'BQ3PSP4 LLOYDS BANKING GROUP PLC 4/30/2024 12/31/2099 8.5 950000 1195975.7
'893830BX6 US893830BX61 'BL0NW76 TRANSOCEAN INC 4/30/2024 2/15/2030 8.75 1579500 1647655.43
'469815AK0 US469815AK08 'BL981Y2 JACOBS ENTERTAINMENT INC 4/30/2024 2/15/2029 6.75 970000 924371.2
'L5217E112 LU2445094365 ' INTELSAT EMERGENCE SA 4/30/2024 0 1 0.5

DSGR53 '25277LAF3 US25277LAF31 'BMBTSG1 DIAMOND SPORTS GR/DIAMON 4/30/2024 8/15/2026 5.375 1620000 41488.2
'87817JAG3 US87817JAG31 ' TEAM HEALTH HOLDINGS, INC. 4/30/2024 3/2/2027 0 1785502.06 1556886.38
'988498AR2 US988498AR20 'BLBM1S6 YUM  BRANDS INC 4/30/2024 4/1/2032 5.375 260000 245533.6
'143658BS0 US143658BS00 ' CARNIVAL CORP 4/30/2024 6/1/2030 10.5 1600000 1738912
'ACI26XVQ1 XS2498544415 'BRZRFB0 888 ACQUISITIONS LTD 4/30/2024 7/15/2027 7.558 685000 706286.93
'13323NAA0 US13323NAA00 'BP4V0D6 CAMELOT RETURN MERGER SU 4/30/2024 8/1/2028 8.75 500000 492130
'29336TAD2 US29336TAD28 'BPCNQX6 ENLINK MIDSTREAM LLC 4/30/2024 9/1/2030 6.5 1240000 1255264.4
'68251PAA5 US68251PAA57 'BQFM5D0 1375209 BC LTD 4/30/2024 1/30/2028 9 300000 294399
'071734AQ0 US071734AQ04 'BNBTNV8 BAUSCH HEALTH COS INC 4/30/2024 9/30/2028 11 850000 664513
'14173VAT0 US14173VAT08 ' CARESTREAM HEALTH, INC. 4/30/2024 9/30/2027 0 1247861.12 1119955.36
'14366RAA7 US14366RAA77 'BM99Y87 CARNIVAL HLDGS BM LTD 4/30/2024 5/1/2028 10.375 1670000 1810463.7
'86184WAA4 US86184WAA45 'BL6KG57 STONEMOR INC 4/30/2024 5/15/2029 8.5 975000 777806.25

TCRN51 '87356LAA8 US87356LAA89 'BL64GH1 TACORA RESOURCES INC 4/30/2024 5/15/2026 8.25 405000 199320.75
'55910RAB9 US55910RAB96 ' MCAFEE LLC 4/30/2024 7/27/2028 0 1865089.63 935454.35
'03690AAH9 US03690AAH95 'BLB14R3 ANTERO MIDSTREAM PART/FI 4/30/2024 6/15/2029 5.375 1270000 1212303.9
'46115HBS5 US46115HBS58 'BLB14F1 INTESA SANPAOLO SPA 4/30/2024 6/1/2042 4.95 2260000 1625188.6
'505742AP1 US505742AP10 'BNHV192 LADDER CAP FIN LLLP/CORP 4/30/2024 6/15/2029 4.75 1000000 891580
'ACI1YKVC1 XS2355515946 'BN6M635 VERSUNI GROUP BV 4/30/2024 6/15/2028 3.125 425000 406453.47
'03762UAD7 US03762UAD72 'BNSPQB0 APOLLO CMMRL REAL EST FI 4/30/2024 6/15/2029 4.625 900000 744237
'75383KAA2 US75383KAA25 'BMBN829 RAPTOR ACQ/RAPTOR CO ISS 4/30/2024 11/1/2026 4.875 640000 610688
'59590AAA7 US59590AAA79 'BMBSMQ6 MIDCAP FINANCIAL 4/30/2024 1/15/2030 5.625 775000 651488.25
'85571BAU9 US85571BAU98 'BMD7JT3 STARWOOD PROPERTY TRUST 4/30/2024 7/15/2026 3.625 700000 648256
'926400AA0 US926400AA00 'BNM5FM0 VICTORIA S SECRET + CO 4/30/2024 7/15/2029 4.625 730000 573743.5
'86304TAA6 US86304TAA60 'BP37WV7 STRATHCONA RESOURCES 4/30/2024 8/1/2026 6.875 870000 861613.2
'12008RAP2 US12008RAP29 'BMD9BZ9 BUILDERS FIRSTSOURCE INC 4/30/2024 2/1/2032 4.25 580000 505441
'143658BQ4 US143658BQ44 'BMD9Z35 CARNIVAL CORP 4/30/2024 8/1/2028 4 350000 319466
'57767XAA8 US57767XAA81 'BN75V05 MCGRAW HILL EDUCATION 4/30/2024 8/1/2028 5.75 450000 417438
'008911BK4 US008911BK48 'BNNNHG1 AIR CANADA 4/30/2024 8/15/2026 3.875 1275000 1210038.75
'92328MAB9 US92328MAB90 'BMY9R27 VENTURE GLOBAL CALCASIEU 4/30/2024 8/15/2031 4.125 590000 516562.7
'1248EPCP6 US1248EPCP61 'BMVZMH8 CCO HLDGS LLC/CAP CORP 4/30/2024 1/15/2034 4.25 820000 594385.2
'682691AC4 US682691AC47 'BL6L3Z9 ONEMAIN FINANCE CORP 4/30/2024 9/15/2028 3.875 30000 26416.5
'284902AF0 US284902AF02 'BMY1GD7 ELDORADO GOLD CORP 4/30/2024 9/1/2029 6.25 1000000 943700
'25470XBD6 US25470XBD66 'BMDHSQ3 DISH DBS CORP 4/30/2024 6/1/2029 5.125 790000 318188.3
'57767EAE2 US57767EAE23 ' MAVENIR SYSTEMS INC 4/30/2024 8/18/2028 0 736685.34 547386.68
'19260QAC1 US19260QAC15 'BN6KWY2 COINBASE GLOBAL INC 4/30/2024 10/1/2028 3.375 500000 419530
'90473LAA0 US90473LAA08 'BP37SS6 UNIFRAX ESCROW ISS CORP 4/30/2024 9/30/2028 5.25 650000 412555
'ACI20HS29 XS2388187531 ' CIRSA FINANCE INTER 4/30/2024 3/15/2027 4.5 1040000 1092085.96
'02156LAH4 US02156LAH42 'BMXJSV4 ALTICE FRANCE SA 4/30/2024 10/15/2029 5.5 895000 586028.1
'502160AN4 US502160AN46 'BM9MG13 LSB INDUSTRIES 4/30/2024 10/15/2028 6.25 360000 341244
'62482BAA0 US62482BAA08 'BMW4P42 MEDLINE BORROWER LP 4/30/2024 4/1/2029 3.875 440000 393910
'70478JAA2 US70478JAA25 'BNM5MZ2 DOMTAR CORP 4/30/2024 10/1/2028 6.75 1295000 1130625.65
'449691AA2 US449691AA27 ' ILIAD HOLDING SAS 4/30/2024 10/15/2026 6.5 155000 154223.45
'449691AC8 US449691AC82 ' ILIAD HOLDING SAS 4/30/2024 10/15/2028 7 1000000 978010
'292052AF4 US292052AF45 'BNVY1X1 EMPIRE RESORTS INC 4/30/2024 11/1/2026 7.75 1730000 1609159.5
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'ACI216XH3 XS2399701098 'BNVY368 ALBION FINANCING 1SARL / 4/30/2024 10/15/2026 5.25 575000 614118.96
'389286AA3 US389286AA34 'BM93J39 GRAY TELEVISION INC 4/30/2024 11/15/2031 5.375 665000 398521.2
'25470XBF1 US25470XBF15 'BNRLZ34 DISH DBS CORP 4/30/2024 12/1/2028 5.75 160000 108440
'25470XBE4 US25470XBE40 'BNRLYV5 DISH DBS CORP 4/30/2024 12/1/2026 5.25 975000 767627.25
'92328MAC7 US92328MAC73 'BP9SCV4 VENTURE GLOBAL CALCASIEU 4/30/2024 11/1/2033 3.875 1480000 1213540.8
'92840MAC6 US92840MAC64 'BLDBFD4 VISTRA CORP 4/30/2024 12/31/2099 7 745000 731172.8
'845467AT6 US845467AT68 'BMH4406 SOUTHWESTERN ENERGY CO 4/30/2024 2/1/2032 4.75 1250000 1125625
'C8614YAD5 XAC8614YAD58 ' XPLORNET COMMUNICATIONS INC 4/30/2024 10/2/2028 0 0 0

PRX480 '69888XAA7 US69888XAA72 'BJQ1Y85 PAR PHARMACEUTICAL INC 4/30/2024 4/1/2027 7.5 344000 221133.52
'603051AA1 US603051AA15 'BJXP2N1 MINERAL RESOURCES LTD 4/30/2024 5/1/2027 8.125 615000 620350.5
'934CPV901 ' PREMIER BRANDS GROUP HOLDING 4/30/2024 0 7679 9598.75

ETM482 '29365DAA7 US29365DAA72 'BK97MV6 AUDACY CAPITAL CORP 4/30/2024 5/1/2027 6.5 745000 23378.1
'911365BL7 US911365BL76 'BJX8NT3 UNITED RENTALS NORTH AM 4/30/2024 1/15/2030 5.25 535000 513359.25
'1248EPCB7 US1248EPCB75 'BK8KJX7 CCO HLDGS LLC/CAP CORP 4/30/2024 6/1/2029 5.375 525000 462110.25
'40010PAA6 US40010PAA66 'BJF8Q14 GRUBHUB HOLDINGS INC 4/30/2024 7/1/2027 5.5 1365000 1219627.5

DSGR48 '25277LAC0 US25277LAC00 'BKKGCN4 DIAMOND SPORTS GR/DIAMON 4/30/2024 8/15/2027 6.625 1274000 32461.52
'68245XAH2 US68245XAH26 'BJJJT70 1011778 BC / NEW RED FIN 4/30/2024 1/15/2028 3.875 750000 692385
'ACI1FGPJ3 XS2051911605 'BK1X643 INTERNATIONAL GAME TECH 4/30/2024 4/15/2028 2.375 850000 849209.9
'02156LAC5 US02156LAC54 'BKLNDS6 ALTICE FRANCE SA 4/30/2024 1/15/2028 5.5 350000 236061
'85172FAR0 US85172FAR01 'BKTMHD8 ONEMAIN FINANCE CORP 4/30/2024 11/15/2029 5.375 1565000 1446967.7
'ACI1GWDP6 XS2080318053 'BJ9S5C4 BALL CORP 4/30/2024 3/15/2027 1.5 675000 678514.64

CTL491 '527298BQ5 US527298BQ51 'BL4PZ57 LEVEL 3 FINANCING INC 4/30/2024 11/15/2029 3.875 300000 110250
'68245XAJ8 US68245XAJ81 'BL0MJB6 1011778 BC / NEW RED FIN 4/30/2024 1/15/2028 4.375 450000 419296.5
'58547DAD1 US58547DAD12 ' MELCO RESORTS FINANCE 4/30/2024 12/4/2029 5.375 950000 847010.5
'98313RAE6 US98313RAE62 ' WYNN MACAU LTD 4/30/2024 12/15/2029 5.125 1305000 1154925
'88146LAA1 US88146LAA17 'BK7CY84 CMG MEDIA CORPORATION 4/30/2024 12/15/2027 8.875 1710000 950366.7
'02154CAF0 US02154CAF05 ' ALTICE FINANCING SA 4/30/2024 1/15/2028 5 800000 636728
'505742AM8 US505742AM88 'BJVB6G2 LADDER CAP FIN LLLP/CORP 4/30/2024 2/1/2027 4.25 200000 185318
'156700BC9 US156700BC99 'BH3T5T6 LUMEN TECHNOLOGIES INC 4/30/2024 2/15/2027 4 350000 185437

RAD494 '767754CK8 US767754CK89 'BKKK6B2 RITE AID CORP 4/30/2024 7/1/2025 7.5 445000 277021.4
'013092AE1 US013092AE14 'BKMH644 ALBERTSONS COS/SAFEWAY 4/30/2024 2/15/2030 4.875 335000 312310.45
'747262AY9 US747262AY90 'BKBLDW4 QVC INC 4/30/2024 2/15/2027 4.75 1425000 1239579
'1248EPCE1 US1248EPCE15 'BKZHNR3 CCO HLDGS LLC/CAP CORP 4/30/2024 8/15/2030 4.5 1195000 971260.15
'45774NAB4 US45774NAB47 'BKT0XV2 INNOPHOS HOLDINGS INC 4/30/2024 2/15/2028 9.375 715000 617895.85
'911365BN3 US911365BN33 'BLK7836 UNITED RENTALS NORTH AM 4/30/2024 7/15/2030 4 595000 529514.3
'11283YAD2 US11283YAD22 'BLCF5S2 BROOKFIELD RESID PROPERT 4/30/2024 2/15/2030 4.875 800000 692440
'451102BZ9 US451102BZ91 'BLGSGV7 ICAHN ENTERPRISES/FIN 4/30/2024 5/15/2027 5.25 1175000 1079131.75
'74530DAC9 US74530DAC92 ' PUG LLC 4/30/2024 2/12/2027 0 0 0
'98919VAA3 US98919VAA35 'BLBQFB9 ZAYO GROUP HOLDINGS INC 4/30/2024 3/1/2027 4 2535000 2019381
'98919XAB7 US98919XAB73 ' ZAYO GROUP HOLDINGS INC 4/30/2024 3/9/2027 0 0 0

PKDC '701081606 US7010816061 'BMCJKT7 PARKER DRILLING CO POST BANK 4/30/2024 0 17933 192779.75
'GBP ' POUND STERLING 4/30/2024 0 30.51 38.12
'013104AH7 US013104AH74 'BG493T4 NEW ALBERTSONS LP 4/30/2024 5/1/2030 8.7 800000 860768
'USD ' US DOLLAR 4/30/2024 0 1849969.72 1849969.72

QRTEA3 '530715AL5 US530715AL56 '2632791 LIBERTY INTERACTIVE LLC 4/30/2024 2/15/2030 3.75 150131.14 54047.21
'013104AL8 US013104AL86 '2759775 NEW ALBERTSONS LP 4/30/2024 5/1/2031 8 175000 182071.75

FGTXX '38141W273 US38141W2733 'B1DRF76 GOLDMAN SACHS FINANCIAL SQUARE 4/30/2024 0 10169342.76 10169342.76
'78442FAZ1 US78442FAZ18 '2922061 NAVIENT CORP 4/30/2024 8/1/2033 5.625 500000 397575
'37247DAB2 US37247DAB29 'BG48W50 GENWORTH HOLDINGS INC 4/30/2024 6/15/2034 6.5 440000 409631.2
'87927VAM0 US87927VAM00 'B80LG33 TELECOM ITALIA CAPITAL 4/30/2024 9/30/2034 6 326000 274645.22
'988498AD3 US988498AD34 'BC7H8F8 YUM  BRANDS INC 4/30/2024 11/15/2037 6.875 285000 303106.05
'57475BAH4 US57475BAH42 ' MASHANTUCKET ( WESTERN )  PEQU 4/30/2024 2/16/2025 0 0 0
'87927YAA0 US87927YAA01 'BMV1726 TELECOM ITALIA SPA 4/30/2024 5/30/2024 5.303 230000 229445.7
'931427AC2 US931427AC23 ' WALGREENS BOOTS ALLIANCE 4/30/2024 11/18/2044 4.8 700000 566328
'55616XAM9 US55616XAM92 'BSNMB72 MACY S RETAIL HLDGS LLC 4/30/2024 12/15/2034 4.5 670000 571791.4
'500255AV6 US500255AV61 'BYNP076 KOHL S CORPORATION 4/30/2024 7/17/2045 5.55 260000 178336.6

QRTEA3 '530715AG6 US530715AG61 '2519311 LIBERTY INTERACTIVE LLC 4/30/2024 11/15/2029 4 2633100.18 974247.07
'37185LAN2 US37185LAN29 'BPTJ9D8 GENESIS ENERGY LP/FIN 4/30/2024 4/15/2030 8.875 650000 672490
'88033GDK3 US88033GDK31 'BPVDS42 TENET HEALTHCARE CORP 4/30/2024 10/1/2028 6.125 685000 677047.15
'12769GAB6 US12769GAB68 'BPX27Q2 CAESARS ENTERTAIN INC 4/30/2024 2/15/2030 7 540000 543877.2

GAMZ55 '469815AL8 US469815AL80 'BRDY9H7 JACOBS ENTERTAINMENT INC 4/30/2024 2/15/2029 6.75 150000 142014
'ACI2DC109 XS2591803841 'BQMRYS6 BARCLAYS PLC 4/30/2024 12/31/2099 9.25 1050000 1341548.29
'570ESCAA1 ' MARIPOSA BORROWER INC 4/30/2024 10/15/2021 8 605000 21188.92
'389375AL0 US389375AL09 'BMXWF01 GRAY TELEVISION INC 4/30/2024 10/15/2030 4.75 690000 415173
'ACI1S61B4 XS2244321860 'BMTLNN1 ROLLS ROYCE PLC 4/30/2024 10/15/2027 5.75 450000 566464.2
'317386AA8 US317386AA83 'BMHTWZ2 FINANCE OF AMERICA FUNDI 4/30/2024 11/15/2025 7.875 1810000 1429900
'60855RAK6 US60855RAK68 'BMYKTN5 MOLINA HEALTHCARE INC 4/30/2024 11/15/2030 3.875 650000 564668
'05453GAC9 US05453GAC96 'BMWS414 AXALTA COATING SYSTEMS 4/30/2024 2/15/2029 3.375 855000 752348.7
'432833AL5 US432833AL52 'BNDLGZ7 HILTON DOMESTIC OPERATIN 4/30/2024 5/1/2031 4 765000 669956.4
'81761LAB8 US81761LAB80 'BLD51C7 SERVICE PROPERTIES TRUST 4/30/2024 12/15/2027 5.5 380000 359366

WEWK55 '96209BAB8 US96209BAB80 'BQB7QH0 WEWORK COS US LLC 4/30/2024 8/15/2027 15 1064106 106665.99
WEWK55 '96209BAC6 US96209BAC63 ' WEWORK COS US LLC 4/30/2024 8/15/2027 11 1335000 66523.05

'335934AU9 US335934AU96 ' FIRST QUANTUM MINERALS L 4/30/2024 6/1/2031 8.625 800000 777960
'53227PAP5 US53227PAP53 ' LIFESCAN GLOBAL CORPORATION 4/30/2024 12/31/2026 0 3106579.24 1133901.42
'952WQG906 ' LANNETT EQUITY 4/30/2024 0 65267 138366.04
'948GSYII8 ' DOMINION DIAMOND 4/30/2024 6/30/2026 0 467153.04 467153.04
'51602EAH7 US51602EAH71 ' LANNETT COMPANY INC 4/30/2024 6/16/2030 0 397572.25 397572.25
'35640YAJ6 US35640YAJ64 'BR54191 FREEDOM MORTGAGE CORP 4/30/2024 1/15/2027 6.625 400000 385162.8
'75079LAB7 US75079LAB71 'BPSNNG2 RAIN CARBON INC 4/30/2024 9/1/2029 12.25 855000 889225.65
'92840VAP7 US92840VAP76 'BNQQSS6 VISTRA OPERATIONS CO LLC 4/30/2024 10/15/2031 7.75 550000 565444
'39525UAA5 US39525UAA51 'BS9C091 GREENFIRE RESOURCES LTD 4/30/2024 10/1/2028 12 1555000 1648906.45
'35640YAK3 US35640YAK38 'BR53N47 FREEDOM MORTGAGE CORP 4/30/2024 10/1/2028 12 690000 740494.2
'17888HAC7 US17888HAC79 'BQGG520 CIVITAS RESOURCES INC 4/30/2024 11/1/2030 8.625 460000 490879.8
'62886HBN0 US62886HBN08 'BQT1NT5 NCL CORPORATION LTD 4/30/2024 1/15/2029 8.125 200000 208352
'293ESCAA7 ' ESC GCB144A3C7 ENTERPR 4/30/2024 10/15/2026 8.75 835000 0
'902RKBII6 ' ENVISION PARENT INC 4/30/2024 0 47389 308028.5
'83283WAE3 US83283WAE30 'BLDCTF7 SMYRNA READY MIX CONCRET 4/30/2024 11/15/2031 8.875 875000 921200
'05455JAA5 US05455JAA51 'BMG39C1 AXALTA COATING SYSTEMS D 4/30/2024 2/15/2031 7.25 495000 506850.3
'893647BT3 US893647BT37 'BP0VP91 TRANSDIGM INC 4/30/2024 12/1/2031 7.125 675000 688405.5
'21925AAG0 US21925AAG04 ' CORNERSTONE CHEM CO 4/30/2024 11/15/2028 15 1217000 1217000

AKU575 '01021XAB6 US01021XAB64 'BSHRGF6 AKUMIN INC 4/30/2024 8/1/2027 9 1590000 1327809
AKU575 '01021XAA8 US01021XAA81 'BP6BWW7 AKUMIN INC 4/30/2024 8/1/2028 8 15000 11735.7

'72941DAK8 US72941DAK81 ' PLUTO ACQUISITION I INC 4/30/2024 9/20/2028 0 164898.5 145110.68
'335934AV7 US335934AV79 'BP6GPK1 FIRST QUANTUM MINERALS L 4/30/2024 3/1/2029 9.375 650000 676208
'75041VAB0 US75041VAB09 'BP6DQT8 RADIOLOGY PARTNERS INC 4/30/2024 1/31/2029 8.5 1703389 1571819.23

MDAS57 '75041VAC8 US75041VAC81 'BQBBH79 RADIOLOGY PARTNERS INC 4/30/2024 2/15/2030 9.781 648311 508716.68
'25277BAL2 US25277BAL27 ' DIAMOND SPORTS GROUP, LLC 4/30/2024 12/2/2024 0 161247.13 255845.98
'85571BBB0 US85571BBB09 'BRPT6L3 STARWOOD PROPERTY TRUST 4/30/2024 4/1/2029 7.25 430000 424440.1



 root\projects\imd\ny\fs\HOLDINGS\2014\3Q\Fixed Income\Credit Strategies.xlsx Holdings 6/28/2024 10:30 AM

'ACI2NHTF4 NO0013183624 ' SGL GROUP APS 4/30/2024 4/22/2030 8.647 340000 360863.41
'344045AA7 US344045AA72 'BLFB4J1 FLUTTER TREASURY DAC 4/30/2024 4/29/2029 6.375 670000 672599.6
'92023RAA8 US92023RAA86 'BLFB4K2 VALLOUREC SACA 4/30/2024 4/15/2032 7.5 995000 1005009.7
'ACI1C5ZJ9 XS2004458720 'BK0Y6G9 IHO VERWALTUNGS GMBH 4/30/2024 5/15/2027 3.875 725000 752783.53
'92648EAB0 US92648EAB02 ' VIDA CAPITAL INC 4/30/2024 10/1/2026 0 687344.92 584243.18

ENDP50 '29273DAC4 US29273DAC48 'BJK0B10 ENDO DAC/FIN LLC/FINCO 4/30/2024 6/30/2028 6 946000 76673.3
'501797AM6 US501797AM65 'BYMC9V5 BATH + BODY WORKS INC 4/30/2024 7/1/2036 6.75 455000 443775.15
'25470XAY1 US25470XAY13 'BYVR0K7 DISH DBS CORP 4/30/2024 7/1/2026 7.75 435000 273558.45
'44106MAW2 US44106MAW29 'BYW0MN2 SERVICE PROPERTIES TRUST 4/30/2024 2/15/2027 4.95 700000 644700
'88047PAA2 US88047PAA21 'BYV27S9 TEAM HEALTH HOLDINGS INC 4/30/2024 2/1/2025 6.375 380000 353377.2
'27571VAD5 US27571VAD55 ' EAST VALLEY TOURIST DEV  AUTH 4/30/2024 11/23/2026 0 1067534.45 1044048.69
'75079RAC2 US75079RAC25 'BYWW6S1 RAIN CII CARBON LLC/CII 4/30/2024 4/1/2025 7.25 14000 13691.44
'904678AF6 US904678AF64 'BDFZC93 UNICREDIT SPA 4/30/2024 6/19/2032 5.861 1525000 1476001.75
'226373AP3 US226373AP35 'BDSHKJ2 ENERGY TRANSFER LP 4/30/2024 4/1/2025 5.75 540000 539303.4
'66727WAA0 US66727WAA09 'BZ97WR7 NORTHWEST ACQ/DOMINION 4/30/2024 11/1/2022 7.125 1260000 12.6
'737446AN4 US737446AN44 'BD2BTD7 POST HOLDINGS INC 4/30/2024 1/15/2028 5.625 565000 548372.05
'BF955DII4 BE6300372289 'BF955D8 TELENET FINANCE LUX NOTE 4/30/2024 3/1/2028 5.5 1000000 946990
'44106MAY8 US44106MAY84 'BFZHJZ8 SERVICE PROPERTIES TRUST 4/30/2024 2/15/2030 4.375 485000 369419.65
'81721MAM1 US81721MAM10 'BFMGS84 DIVERSIFIED HEALTHCARE T 4/30/2024 2/15/2028 4.75 300000 235980
'85172FAN9 US85172FAN96 ' ONEMAIN FINANCE CORP 4/30/2024 3/15/2026 7.125 675000 681264
'056623AA9 US056623AA98 'BF2L232 BAFFINLAND IRON CORP/LP 4/30/2024 7/15/2026 8.75 1960000 1804297.6
'389284AA8 US389284AA85 'BGS1HG1 GRAY TELEVISION INC 4/30/2024 5/15/2027 7 435000 396215.4
'126307AY3 US126307AY37 'BGSQL08 CSC HOLDINGS LLC 4/30/2024 4/1/2028 7.5 425000 230099.25
'126307AZ0 US126307AZ02 'BJ555Z2 CSC HOLDINGS LLC 4/30/2024 2/1/2029 6.5 480000 359304
'20338QAA1 US20338QAA13 'BJLN9Y7 COMMSCOPE INC 4/30/2024 3/1/2027 8.25 1790000 685373.1
'20338QAD5 US20338QAD51 'BGDS1B0 COMMSCOPE INC 4/30/2024 3/1/2026 6 380000 339746.6
'097751BT7 US097751BT78 ' BOMBARDIER INC 4/30/2024 4/15/2027 7.875 818000 814687.1
'12543DBC3 US12543DBC39 'BHL3S91 CHS/COMMUNITY HEALTH SYS 4/30/2024 3/15/2026 8 850000 846243
'37185LAM4 US37185LAM46 'BN717J4 GENESIS ENERGY LP/FIN 4/30/2024 1/15/2027 8 900000 910179
'62886HBA8 US62886HBA86 'BMB5SR0 NCL CORPORATION LTD 4/30/2024 3/15/2026 5.875 1050000 1028359.5
'86389QAG7 US86389QAG73 'BMF9NS4 STUDIO CITY FINANCE LTD 4/30/2024 1/15/2029 5 1250000 1071875
'91705JAC9 US91705JAC99 'BLD9YR5 URBAN ONE INC 4/30/2024 2/1/2028 7.375 1215000 985741.65
'942EEJ906 ' GTRC REORG EQTY 4/30/2024 0 7504 911210.72
'942EEK903 ' GTRC WT TR I 4/30/2024 0 1825 102437.25
'942EEL901 ' GTRC WT TR II 4/30/2024 0 1986 59699.16
'938SPRII2 ' AVAYA INC 4/30/2024 12/15/2027 0 0 0

BDM 'BMC2GK903 AU0000118994 'BMC2GK9 BURGUNDY DIAMOND MINES LTD 4/30/2024 0 1239530 152563.86
'13874XAD5 CA13874XAD53 'BP2FLH1 DOMAN BUILDING MATERIALS 4/30/2024 5/15/2026 5.25 1590000 1107334.83
'62426EAB1 US62426EAB11 ' MOUNTAIN PROVINCE DIAMON 4/30/2024 12/15/2025 9 2861000 2795197

COCH55 '21925AAF2 US21925AAF21 'BMH32K9 CORNERSTONE CHEM CO LLC 4/30/2024 9/1/2027 10.25 1000000 1000000
'87356LAC4 US87356LAC46 ' TACORA RESOURCES INC 4/30/2024 11/3/2023 13 45300 45300
'902AKWII7 ' MONITRONICS 4/30/2024 0 1565 0
'953CLG904 ' TACORA WARRANT PURCHASE 4/30/2024 0 1229764 0
'953CTH904 ' CRNRCH DUMMY EQT 4/30/2024 0 80232 1515582.48
'937QKK906 ' ARTIC CANADIAN DIAMOND 4/30/2024 0 627 124852.75
'629209AA5 US629209AA52 'BMGLN56 NMI HOLDINGS 4/30/2024 6/1/2025 7.375 800000 806512
'893647BL0 US893647BL01 'BM9QGV5 TRANSDIGM INC 4/30/2024 11/15/2027 5.5 650000 631423
'460599AE3 US460599AE31 'BMBZTH7 INTERNATIONAL GAME TECH 4/30/2024 1/15/2029 5.25 375000 354172.5
'527298BR3 US527298BR35 'BMTR5N3 LEVEL 3 FINANCING INC 4/30/2024 7/1/2028 4.25 270000 105264.9

ENDP50 '29273DAB6 US29273DAB64 'BN2X3Q4 ENDO DAC/FIN LLC/FINCO 4/30/2024 7/31/2027 9.5 1183000 104683.67
'203372AV9 US203372AV94 'BM8MKY5 COMMSCOPE INC 4/30/2024 7/1/2028 7.125 395000 132325
'29427BAF6 US29427BAF67 ' EPIC Y GRADE SERVICES, LP 4/30/2024 6/30/2027 0 0 0
'23918KAT5 US23918KAT51 'BMFBJQ0 DAVITA INC 4/30/2024 2/15/2031 3.75 800000 658776
'527298BS1 US527298BS18 'BMFNF35 LEVEL 3 FINANCING INC 4/30/2024 1/15/2029 3.625 530000 181291.8
'97382WAA1 US97382WAA18 'BMH17V9 WINDSTREAM ESCROW LLC 4/30/2024 8/15/2028 7.75 1720000 1657822
'92858RAA8 US92858RAA86 ' VMED O2 UK FINAN 4/30/2024 1/31/2031 4.25 1230000 1008378.6
'75026JAC4 US75026JAC45 'BM9LQB0 RADIATE HOLDCO / FINANCE 4/30/2024 9/15/2026 4.5 835000 637814.75
'00169QAF6 US00169QAF63 ' GLOBAL MEDICAL RESPONSE INC 4/30/2024 10/2/2025 0 0 0
'37960BAA3 US37960BAA35 'BMYDXR6 GLOBAL MEDICAL RESPONSE 4/30/2024 10/1/2025 6.5 1930000 1828925.9

FGTXX '38141W273 US38141W2733 'B1DRF76 GOLDMAN SACHS FINANCIAL SQUARE 4/30/2024 0 22989341.4 22989341.4
'USD ' US DOLLAR 4/30/2024 0 466920.89 466920.89
' ' 4/30/2024
'943VXNII8 ' DITECH HOLDING CORPORATION 4/30/2024 6/30/2024 0 188851.44 18885.14
'902HYS905 ' CINEWORLD 1145 SHARES 4/30/2024 0 193 3652.53
'902HYTII4 ' CINEWORLD 4A2 SHARES 4/30/2024 0 28731 543734.18
'948ESB902 ' MALLINCKRODT PVE 4/30/2024 0 6 311.25
'942KDH907 ' BELK EQUITY 4/30/2024 0 68 612

FGTXX '38141W273 US38141W2733 'B1DRF76 GOLDMAN SACHS FINANCIAL SQUARE 4/30/2024 0 246601.78 246601.78
'USD ' US DOLLAR 4/30/2024 0 5002.75 5002.75
'31556PAB3 US31556PAB31 ' FERTITTA ENTERTAINMENT, LLC 4/30/2024 1/27/2029 0 0 0
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Goldman Sachs Multi-Manager Non-Core Fixed Income Fund
Currency Forwards

Contractual Settlement Date Broker Name Currency Bought Currency Sold Base Current Value Unrealized Gain/Loss Period End Date
5/15/2024 MORGAN STANLEY CAPITAL SERVICES INC USD CAD 691171.82 -558.21 4/30/2024
5/15/2024 MORGAN STANLEY CAPITAL SERVICES INC EUR USD 1246693.92 -3306.08 4/30/2024
5/15/2024 MORGAN STANLEY CAPITAL SERVICES INC GBP USD 200648.82 648.82 4/30/2024
5/15/2024 MORGAN STANLEY CAPITAL SERVICES INC GBP USD 939684.24 -4250.93 4/30/2024
5/15/2024 MORGAN STANLEY CAPITAL SERVICES INC EUR USD 1337511.34 -8156.22 4/30/2024
5/15/2024 MORGAN STANLEY CAPITAL SERVICES INC USD GBP 929452.85 -4452.85 4/30/2024
5/15/2024 MORGAN STANLEY CAPITAL SERVICES INC CAD USD 691171.82 -4436.32 4/30/2024
5/15/2024 MORGAN STANLEY CAPITAL SERVICES INC USD EUR 3007458.31 -7458.31 4/30/2024
6/13/2024 BARCLAYS BANK PLC WHOLESALE USD AUD 259464.29 5326.51 4/30/2024
7/25/2024 BARCLAYS BANK PLC WHOLESALE GBP USD 606326.46 5398.85 4/30/2024
7/25/2024 BARCLAYS BANK PLC WHOLESALE EUR USD 24218951.56 18768.45 4/30/2024
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