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Goldman Sachs Funds S.1.C.A.V. Goldman Sachs Short Duration Opportunistic Corporate Bond

Portfolio Class IX0 Shares (Cap MDist)
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Goldman Sachs Funds S.1.C.A.V. Goldman Sachs Short Duration
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2019 12
2017-03
)
2019 12
1,780,307 0.14%
1,128,813,468 90.14%
121,668,744 9.72%
1,252,262,519 100.00%
)
2019 12
() () (%)
() ()
Goldman Sachs Funds
S.1.C.A.V. Goldman Sachs
1|Short Duration Opportunistic 134,646 8,288 8,383 90.14%
Corporate Bond Portfolio
Class IX0 Shares (Cap MDist)
1,116,045,415 1,128,813,468
1,751,754 1.0163 1.0163 0.14%
1,780,482 1,780,307
90.14%
0.14%
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90.28%
2019 12
2019 12
2017 21 1,783 1.0000
2017 29 2,055 2,056 1.0081 1.0086
2017 11 27 1,899 1,907 1.0111 1.0151
2018 28 1,714 1,715 0.9962 0.9967
2018 11 27 1,457 1,458 0.9680 0.9685
2018 12 1,391 0.9438
2019 1,418 0.9700
2019 1,425 0.9834
2019 1,389 0.9826
2019 1,391 0.9943
2019 27 1,372 1,372 0.9842 0.9847
2019 1,369 0.9830
2019 1,364 0.9927
2019 1,355 0.9976
2019 1,344 0.9925
2019 1,307 0.9964
2019 10 1,284 0.9975
2019 11 27 1,266 1,267 0.9970 0.9975
2019 11 1,255 0.9988
2019 12 1,252 1.0119
2017 21 2017 29 0.0005
2017 30 2017 11 27 0.0040
2017 11 28 2018 28 0.0005
2018 29 2018 11 27 0.0005
2018 11 28 2019 27 0.0005
2019 28 2019 11 27 0.0005
2017 21 2017 29 0.9%
2017 30 2017 11 27 0.7%
2017 11 28 2018 28 1.4%
2018 29 2018 11 27 2.8%
2018 11 28 2019 27 1.7%
2019 28 2019 11 27 1.4%
+ x 100
2017 21 2017 29 2,041,127,145 2,200,000
2017 30 2017 11 27 97,128 159,876,186
2017 11 28 2018 28 699,082 158,296,094
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2018 29 2018 11 27 97,949 215,698,406
2018 11 28 2019 27 82,547 111,845,326
2019 28 2019 11 27 76,595 123,892,099
()
2019 12
1,695,680,076 37.53%
904,197,000 20.01%
1,918,750,980 42.46%
4,518,628,056 100.00%
()
2019 12
() () (%)
) )
1|11 400,000,000 100.97 100.42 1.4000 8.89%%
403,904,000 401,691,200 2020/04/17
2|30 390,000,000 100.17 100.04 0.1940 8.63%
390,663,000 390,163,410] 2020/03/18
3(107 348,000,000 101.00 100.55 1.3000 7.74%
351,481,272 349,932,096| 2020/05/29
41100 157,000,000 100.90 100.22 1.4000 3.48%
158,421,478 157,347,755]  2020/02/28
5|15 100,000,000 102.45 101.69 2.6500 2.25%
102,450,000 101,696,800 2020/08/25
6]3 100,000,000 101.33 101.28 1.3580 2.24%
101,335,000 101,289,500 2020/12/18
71316 100,000,000 101.00 100.55 1.1640 2.23%
101,007,100 100,558,100  2020/06/25
8(104 100,000,000 101.16 100.47 1.4000 2.22%
101,165,500 100,473,300] 2020/04/30
9143 100,000,000 100.55 100.46 1.5800 2.22%
100,556,000 100,462,900 2020/04/23
10110 100,000,000 100.90 100.26 1.3000 2.22%
100,905,800 100,262,500 2020/03/13
1118 HD 100,000,000 100.13 100.07 0.5500 2.21%
100,138,000 100,079,900 2020/03/12
121495 100,000,000 100.07 100.07 0.1400 2.21%
100,077,000 100,075,900 2020/06/25
13|184 100,000,000 100.20 100.07 0.3370 2.21%
100,202,000 100,073,500| 2020/04/30
141203 100,000,000 100.06 100.00 0.1000 2.21%
100,069,000 100,000,700 2020/01/17
15|6 100,000,000 100.00 99.98 0.0010 2.21%
100,000,000 99,986,600] 2020/05/26
16|24 100,000,000 99.99 99.97 0.0010 2.21%
99,998,000 99,973,800] 2020/02/21
17]122 95,000,000 100.91 100.85 0.9000 2.12%
95,867,350 95,809,115| 2020/11/30
37.53%
20.01%
57.54%
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27 11 27
4,159,339 4,145,664
46,638,098 40,588,283
1,308,536,724 1,240,494,509
1,781,183 1,780,482
775,796 121,524
25,168,589 4,010,759
1,387,059,729 1,291,141,221
1,387,059,729 1,291,141,221
160,649 7,212,029
697,093 635,186
956,800 4,089,220
189,061 181,601
12,856,078 12,348,826
71,758 68,975
14,931,439 24,535,837
14,931,439 24,535,837
1,394,187,839 1,270,372,335
22,059,549 3,766,951
196,560,297 225,996,052
1,372,128,290 1,266,605, 384
1,372,128,290 1,266,605,384
1,387,059,729 1,291,141,221
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30 11 28 28

27 11 27
63,307,957 62,474,483
49 237
5,503,494 13,665,246
20,420,861 18,051,787
37,383,651 30,757,687
16,715 10,617
189,061 181,601
12,856,078 12,348,826
84,487 69,068
13,146,341 12,610,112
24,237,310 18,147,575
24,237,310 18,147,575
24,237,310 18,147,575
988,658 1,178,830
48,187,280 22,059,549
3,578,814 1,960,250
3,578,814 1,960,250
2,642 1,211
2,642 1,211
697,093 635,186
22,059,549 3,766,951
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28
11 27
@
@
60 61
27 11 27
1,505,950,618 1,394,187,839
82,547 76,595
111,845,326 123,892,099
1,394,187,839 1,270,372,335
22,059,549 3,766,951
30 11 28 28
27 11 27
27 11 27
197,291,296 1,415.10 226,671,978 1,784.30
697,093 5 635,186 5
48,546,103 47,536,592
0 0
33,906 40,740
148,711,287 179,094,646
197,291,296 226,671,978
(1,415.10 ) (1,784.30 )
697,093 635,186
G G
28
11 27
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11 27
€3]
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®
27
525
5,738,510
5,739,035
11 27
701
13,286,510
13,287,211
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27
26,817,649 26,657,000 160,649
1,340,452,746 1,339,676,950 775,796
1,366,333,950 615,147
11 27
26,687,556 26,809,080 121,524
1,266,087,794 1,273,299,823 7,212,029
1,300,108,903 7,090,505
11 27
27 11 27
0.9842 0.9970
10,000 9,842 10,000 9,970
1,751,754 1,780,482
1,751,754 1,780,482

Goldman Sachs Funds
S.1.C.A.V. Goldman Sachs
Short Duration Opportunistic 150,245.670 11,366,084.930
Corporate Bond Portfolio
Class IX0 Shares (Cap MDist)

11,366,084.930

150,245.670 1,240,494,509

1,242,274,991
1,240,494,509

()
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(

)

97.93 99.86
)
27 11 27

1,344,732,630 1,480,540,392

60,286,740
1,743,163,475 1,748,331,936
1,102,789,100 902,828,000
8,030,449 4,980,175
1,677,645 1,502,388
4,260,680,039 4,138,182,891
4,260,680,039 4,138,182,891
6,899,165 21,679,339
1,703
6,899,165 21,681,042
6,899,165 21,681,042
4,183,685,839 4,050,266,888
70,095,035 66,234,961
4,253,780,874 4,116,501,849
4,253,780,874 4,116,501,849
4,260,680,039 4,138,182,891
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28
11 27
27 11 27
3,757,365,121 4,183,685,839
1,989,329,684 2,487,743,406
1,563,008,966 2,621,162,357
G-REIT 76,207,808 75,084,769
265,477,612 269,584,474
98,903,598 97,450,476
62,990,997 61,578,727
25,096,613 25,036,308
132,571,040 131,240,991
67,162,717 66,754,374
58,143,188 57,229,183
166,218,067 163,459,672
37,656,510 36,978,444
935,312,954 932,233,355
953,139,544 791,902,460
51,786,863 42,506,848
180,993,265 154,338,864
9,114,504 6,824,285
297,235,772 255,454,692
7,182,732 6,175,897
69,864,710 33,423,900
352,099,781 295,086,581
136,306,843 103,853,787
3,170,477 3,153,450
1,544,308 1,438,618
787,730 742,594
633,588 481,059
BRICs 777,374 643,547
4,316,310 3,595,788
2015-12 245,556
2015-12 245,556 245,556
38,100,822 38,099,748
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24,862,491 24,706,131
1,736,346 1,727,062
996,733 988,453
270,889 270,889
18,658,181 18,658,181
679,887 679,887
9,783 9,783
4,007,475 2,040,519
49,237 49,237
393,895 393,895
147,711 147,711
49,237 49,237
598,533 598,533
827,757 827,757
1,985,525 2,002,109
1,057,457 1,057,457
12,541,581 12,541,581
4,566,053 4,566,053
14,309 14,309
12,837 12,837
66,417,109 66,417,109
196,696 196,696
196,696 196,696
196,696 196,696
413,811 315,169
3,375,374 2,518,371
984 984

2015-10 149,304

2015-10 215,194
2017-03 1,751,754 1,751,754
1,451,601 1,451,601
2,567,864 2,567,864
91,091,250
157,177,477
445,153
4,183,685,839 4,050,266,888
4,183,685,839 4,050,266,888

28
11 27
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11 27
€))
@
27
294,660
11,719,141
5,105,700
17,119,501
30 26 27
11 27
6,036,340
1,725,900
7,762,240
26 11 27
27
1 27
28 1 27
27 1 27
1.0168 1.0164
10,000 10,168 10,000 10,164
93 147,000,000 147,000,000
100 157,000,000 157,559,234
104 100,000,000 100,606,000
107 348,000,000 350,317,332
10 100,000,000 100,386,000
11 400,000,000 402,183,200
30 390,000,000 390,270,270
203 100,000,000 100,009, 900
14 100,000,000 100,000,000
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2 100,000,000 100,066,600
104 100,000,000 100,000,000
22 100,000,000 100,019,200
24 100,000,000 99,960,600
184 100,000,000 100,099, 700
15 100,000,000 101,948,200
18 KDDI 100,000,000 100,086,200
316 100,000,000 100,647,500
17 2,642,000,000 2,651,159,936

Goldman Sachs Funds S.1.C_A.V. Goldman Sachs Short Duration Opportunistic Corporate Bond

Portfolio Class IX0 Shares (Cap MDist)

2018 11 30

Corporate Bond Portfolio 2018 11 30

39/98

Goldman Sachs Short Duration Opportunistic

2018 11 30
usD

197,566,309
2,865
239,725
2,862,305
704,125
1,356,903
84,298

4
2,502,245
8,182

535

205,327,496

113,237
167,234
1,965,301
485,114
16,276
128,565
8,527
5,094
1,332
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24,346
12,134
28,519
3,252
483
8,621
799
8,020
59,614
6,009
29,123
16,168

3,087,768

202,239,728

2018 11 30
usb

43
10,679,327
176,506

10,855,876

1,742
26,306
1,538,792
55,286
103,047
18,384
59,824
78,645
29,202
49,108
1,366
11,925
12,327
6,858
44,458
24,211
32,018
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44,928
2,138,427
57,581
2,080,846
4,077
8,770,953
2018 11 30
-l AT -] = mEE™ Em 5D WEEEE. (%)
SRR AT A LT BT TR R B
HES - 17.16%
MEa—
TOO.000 'Weatherfond International Lid. ushD B:250% 16062023 458 500 023
Ard = MB
2,245,000 Trarsocean, Inc usp 5.800% 152 2,091,570 103
a S
221000 Tewa Phamaceulical Finance Ca. BV LUED 2850% 18132022 2,003,442 Like]
TV
582 000 Alios France S 14405 s TATE% 052G 557 285 028
el
TH5,000 Alice Financing 5.4 14485 usD 6E25% 150X 778,106 0.38
A HEY R,
1,168,000 Ensco Pic. =D 5.200% 15032025 BAS 518 LI ]
1,580,000 Inmarsal Finance Pic. 14485 usD ABT5% 15052022 1,542,300 ik}
2,808,000 Jagusr Land Rover Aulemative Pic. T4da= UsD 4.500% OMZ0ZT 2,108,510 1.4
4,537,328 2
FAUA
653,000 AECOM s 5125% 15002027 632,362 0
1,453,000 Archrock Pariners LP
Via Archrock Prariners Finanoe Corp, uso S.000% [T 1,423,540 0T
1,250,000 Bemy Giobal, Inc. ush 5.125% 1507023 1,243,750 02
437,000 Chemours Co UED EE2E% 15052023 4421 oz
435,000 Chemours Co =D 53TE% 15052027 304, 210 LR ]
BO6.000  Edlipse Resources Cop uso BATEN 15070 Ta%,880 0
621,000 Ford Molor Credit Co., LLG usD 164N DRI 551,088 [
483,000 General Motors Co, UsD 4:200% oaraeT ann7 o
507,000 Genesis Energy LP Vi Genesis Erergy Finance Com. [11=4] 6. T50% L[ e d 507,000 025
209,000 Genesis Enengy LP Via Genesis Energy Finance Com. UsD 5 E25% 15062004 184,865 0m
543,000 Genesis Enengy LP Via Genesis Erergy Finance Com. uso G.250% 1505006 479,187 024
3,338,000 iStar, Inc. s B280% 150N 3,212,828 158
1,560,000 QEP Resources, inc. (=4 BATE% [N 1,560,000 o
1,268,000 Rowan Cas, Inc, uso 4 T50% 15012004 1,002,380 051
1,551,000 Specirum Brands Haldings, Inc s T.T50% 16012022 1,994, BAT Lk ]
585,000 Sprint Communications, inc. usD a.000% 15112022 587,184 nza
1,564,000 Sprint Com S0 TH2E% [l et ] 2,027 830 100
441,000 Tens! Hoathcane Corp, s G.000% [T P ] 451,474 0
BAT.000  Tene! Heathcars Corp, usD 4. 3T5% IR snes ] 677,554 0
1,283,000 TraresDigm, Inc UED E.000% 150772022 1,269,015 &3
1,484,000 Triumph Group, Inc. (1= 4] A HTE% i [P | 1,385,180 Lile:]
1,688,000 Trumph Group, Inc. uso T.Io0% 15082025 1,838,500 oM
1,293,000 United States Steal Com. uso G.250% 150NI0E 1,196,025 058
24,286,371 12m
s K
(RS USD 36,401,537) 34,712,582 17.16
Za—FaTFIT 7 F=0.00%
TA SR
2,132 Goidman Sachs USS Liquid Reserves Fund (X Distribubion Glass e 12 0,00
Fa—FaFAFreF B
(B USD 2,432) 2132 0.00
LREOEEIRE ERL T SIEMETEES 3
(RS USD 26,403, 889) 4,794,714 17.16
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B i aw P F°r T ER 15D HEEER (%)
F AR 035 2 T R T RS | ET e A 2
M - 64.T0%
hisE
501,000 Bausch Healih Coa., Inc. 184AK uso SE25% ;MR 408,455 0
1337000 Bausch Healih Coa., Inc. 144AK uso 5.500% 02025 1,316,845 [l
2EB0000 Bombardier, Inc, 14449 s BUTEDS a0 2,980,800 147
3000 Bombardiar, Inc. 1444 uso E.TEI% 15002 513,790 02
ETE000 Bombardier, Inc. 1444 uso BEE% 15012023 036,580 Q41
E2B000 Bombardiar, Inc. 14485 s 7500 1S0RR0EE 80,740 03
B4E000 NOVA Chemicals Comp. 14440 s 5250 a0z 238,008 a2
SE0.000  NOVA Chemicals Comp. 1444 uso 4 BTE% DSR2 029,362 Q48
553,000 Pariand Fuel Corp. 1444 ush G.000% 0102026 856,510 042
2ET.000 Ritchie Bros Auscliansen, Inc. 1444 (T4} BIT5% 150012025 283,129 13
GE2 000 Seven Generafiors Enengy Lid 14445 =D TS0 OICER023 865,310 ik}
1,054 000 Telesal Canada Via Telesal LLC 1444 wsn BETSSN 15112024 1,133,060 058
11,022,618 545
v S
1405000 Noble Holding Inbernational Lid. 1484 uso TETE% 22026 1,334,750 o1 ]
2158000 Park Aprcspace Holdings Lid, 1440 s B.250% 1S0RR022 2,201,553 108
TE1,000 Transocean Guardian Lid, 1444 s GATES 15012024 745,780 0ar
2297550 Transocean Proteus Lid. 1448 s B0 iz 2,263,087 112
1273000 Transocean, Inc. 1444 s T30 DunR0zs 1,187,073 i)
T.732.243 aE
FILE
442000 Altics Frarce 3.A. 1d44% WED B1ZF% 0102027 428,188 ox
FARFAE
443000 Ardagh Packsging Firance Ple.
via Ardagh Holdings USA, Inc. 1448/ wsn 4 750 15002022 428,048 ox
Py—p—
3843000 Adent Global Holdings Lid, 1848+ WsD 4 BT 1SCERR02E 3,075,304 152
410000 Delphi Technologies Pic, 1444 wso 5000 MnR0es 3,554,560 176
6,633,654 am
Atz Ty
2152000 ARD Finance 5.A. s TS 1S0RR023 2,006,740 nsa
1328000 Dana Financing Luxemboury SARL 1444 s 5.5 15042025 1,263,260 03
1642000 FAGE International SA
‘Wia FAGE UISA Dairy Indusiry, Inc. 14480 uso SE25% 150872026 1,428, 50 am
1107000 Inlelsal Jackson Holdings 5.A. 14480 uso BL000r% 15022024 1,156,815 osT
2407000 Inielsal Jackson Holdings 5.A. 1adaM uso BLS00% 1511052024 2,407,000 1.18
8,262,355 4.0
FSuH
2101000 Tigga BV 1444 ush 5.500% 15012027 1,846, 051 [k}
AFYR
SEE.000 Mclaren Finance Pic, 1444 wsD 5750 a0z 543,165 07
SE0.000  TransDigm LK Holdings Fig, 1444 usD BETES 1505026 Bag g 047
151000 Troncw Finance Pic. 14480 WsD 5.TE0N noaizs 1,206,138 05
778,216 1.3
TAUA
1019000 Acrisure LLE Via Acrsure Financa, inc. 14445 uso 000 15M1/2025 891,625 044
ZETO000  AMG Networks, Inc. uso 4,750 ER025 2113887 1.05
STE000 Antero Midsiream Parnes LP
‘Via Aniern: Midstream Finance Ciorp. s 5375 150E2024 567,885 ok}
440,000 AFX Group, bnc. uso TETSS mnzmozz 430,650 o
411,000 APX Group, bnc. uso 7.5 023 333,508 T
2062000 Ashiead Capital, Inc. 144851 s B0 CCER026 2,015,808 1.00
1,784,000 Booz Alen Hamilian, Inc. 1844 uso R F CINER025 1,745,150 QLB
1672000 Builders FirstSource, Inc, 144AM s TN e 1,540,330 0vE
4 562 000 BAWAY Holding Co. 14440 s 5.500% 1504024 4 405 050 2
1986000 CBS Radio, Inc. 1448 (=) T30 oz 191,828 k=]
1470000 CCO Holdings LLC Via COD Holdings Capital Corp 1444 WsD 40005 01052023 1,405,687 0ga
1162000 Charles River Laboratories Inkernational. lnc. 1448 (1) 5.500% 0102026 1,168,262 05
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o e i f BRO™ HER 15D HRELE (%)
s - ()
TAUH-HRE)
1,105,000 Chafe Communicalions Dperating LLC
Wia Charter Communicaions Dperaling Capital usD LT 15022028 ‘088,868 a4z
562,000 Charier Communicalions Operating LLC
Wia Charter Communicafions Operating Capital UsD o 200 1502028 524,020 0.35
1,180,000 Chenians Compus Chrsli Holdings LLC UsD SETSR F0ER02es 1,218,350 ]
370,000 Cheniene Corpus Christ Holdngs LLG uso S125% IONOEBR0ET 358,800 (Rl
454,000 Chuncrill Downs, Inc. 14445 uso 4.750% 1501/2028 414,275 ¥
547,000 Cleveland-Cifls, Inc. 1444 uso 4.875% 150172024 512,813 ¥
1,852,000 CMX Mdsiream Pariners LP
Wi CHX Midstream Finance Corp 14480 usp BLS00% 1502026 1,706,440 0.8%
2873,000 GCrownRiock LP Via CrownRock Financs, Inc. 1448 usn S625% 1502025 2,700,620 1M
1,571,000 CSC Holdings LLC 14489 UED S.500% 15052026 1,531,728 (]
3,344,000 DAE Funding LLC 1444 UED S.TE0% 18120 1,264,580 181
1,346,000 DAE Funding LLC 14440 UED S.000% e 1,256,028 nEz
1,466,000 Dean Foods Co. 18448 UED B0 15020 1,299,342 (-
3,142,000 [Mamondback Erergy, Inc. 1844k UED 4. TN QU 3,055,505 1.5
1,000,000 Donredley Firancial Sclutions, Inc. usn B2S 15102024 1,017,500 050
2,501,000 First Data Carp. 144640 UsD S.000°% 150172024 2,475,590 1.2
30,000 Frontier Comrmunications Carp. 14 USD BS0% 01702026 274,286 o1
427,000 Gray Escrow, Inc. 1444 [ ] 7000 15M0E2mT 433,405 o
1,302,000 Guifport Enengy Conp. usn BEXS% 01052023 1,285,726 B4
598,000 Hilcon Eneegy | LP Via Hilconp Finance Go. 1444 uso B.250% 0112028 480,158 024
500,000 HUB iresmational Lid. 1444 UsD T.000% DS2026 ATT,500 024
B73,000 Hughes Salelile Sysiems Corp. usD 5% OANE2026 BT, 6 am
1,898,000  Indigo Natural Resounses LLC 14448 usn BETS% 15022026 1,784,265 0.8
1,557,000 JC Panney Corp. Inc. Tddak: usD BEZES% 1502025 826,415 046
1,370,000 JeMenes Finance LLC Via JFIN Co-lstuer Corp. 14dA% UsD T.500% 1502021 1,380,139 0ES
654,000 Jefenes Financa LLC Via JFIN Co-lssuer Corp, 144A% usn BETS% 15042022 653,532 0.3z
500,000 Lamar Media Com. uso 537T5% 150172024 515,809 0
1,887,000 Lions Gate Capital Holdings LLC 14445 uso SETE% 02024 1,806,435 054
637,000 Marcer inlemabonal, Inc. 14440 uso TITE% 150172025 640,561 03z
ATT.000 Navieni Comp. uson B0 THONR020 182,674 0.0%
2,606,000 Nawierd Corp. USD B500% 150G 2,500,485 1.7
3,763,000 MNavmtar Inemabional Comp. 1444 LsD BEXS%N 01M12mes 35470 1.84
650,000 Nexstar Broadcasting, Inc. 1444/ usn SEX% 010224 643,345 03z
BE2,000 Nielsen Firance LLC Via Mieken Finance Co. 1444 UsD S.000% 150042022 ‘664,360 043
218,000 Parsky Enengy LLC Via Parsley Firanoe Corp. 1ddak UsD 5250% 15082025 207,645 iR 1]
1,567,000 Platiorm Specalty Products Comp. 1448 uso SETEY N5 1,561,067 o
1,184,000 Prima Security Serdces Borower LLC
ia Prime Finance. Inc. 1444 UsD SN 1505203 1,262,440 nEz
1,038,000 Quickan Loans, Inc. 14480 UsD SN 150172028 627,308 E]
3136000 Reynolds Group lssuer, Inc,
Via Reynoids Group Issuer LLC 144409 UED S125% 1507203 1,065,440 152
2,700,000 Rite Aid Corp. 1844 UsD B1E5% 02023 2,322,000 1.15
B43,000 Sidus XM Radio, Inc. 18445 UED 4 BZE% 1502023 018,246 045
1,670,000 Sicus XM Radio, Inc. 1444 UsD 53TS% 15072028 1,632,827 oE
750,000 Sprint Spectum Co LLC Wia Sprnt Specines Cao. I LLC
Wia Sprind Specinam Co. Il LLE 14485 UusD s FONCAR023 Tal438 kT
527,000 Sunoca LP Via Sunoco Finance Corp UED 4 BTSN 150172023 515,143 (¥
663,000 Targa Resountes Partnars LP
Via Targa Resources Paringrs Finance Comp. 1444 UED SETEN 15042026 BE3,000 0.3
3,000,000 Taylor Morisan Communities, Inc. usD B 1505202 1,040,100 1.50
2.820,000 Terex Comp. 1448 usD SN C02s 2,504,400 1.3
2,153,000 Tesla, Inc. 144A% (11 k] 5.300% 150a2025 1ET3 0 0.83
500,000 Univision Communicalions, Inc. 14445 UsD S1Z5% 15052023 &68, 750 0.23
1,523,000 YFH Parent LLC Via Dechestra Co-lasuer, Inc. 184AF usD BT 15062022 1,545,845 0.7
2)620,000 VaSal e 1448 usD 562N 1502025 24703200 1.2z
BAT000 Wine 04l & Gas LP Via Vine 0fl & Gas Finance Corp. T44a usn BTSN 15042023 18,850 036
412,000 Wine 04 & Gas LP Via Vine OF & Gas Finance Corp. 14488 usn TSN 15042023 355,350 0
7,000 Weatheriord Inlematonal LLC 1448 usD SETEN O202s 612,098 0.0
75,000 XPO Logstics, Inc. 1444 usn BLE00% 150202 382,989 (IR E]
2,882,000 XPO Logstics, Inc. 1444 usn BE125% [ij B =i e 2831,186 1.45
179,000 ZF Morth Amenca Capital, Inc. 14488 UsD 4. T80 202025 173,882 0.0%
91,614,029 45.30
HEE
(BPRHE VS0 138,158.295) 130 845811 B4.70
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4R 1 oo REE™ P 5D EREE. (%)
(Rl 14.70%
FAUHR
12,000,000 Uriled Stales Treasury Bil UsD 2335% 2208 11,882 340 5.82
18,000,000 Uriled Stales Tressury Bil S0 2IM% 31012019 17,032 961 88T
29,915,301 1479
e B
(EriBRE USD 29,914,353} 29,915,301 14.79
F B s 5 T O WEE A
(Wi USD 188,072,748} 160,764,112 To.48
- orvfHtUE T | O A A
R - 0.53%
TAUH
1,120,000 Parsley Enengy LLC Via Parsley Finance Com. 1448 UsD 5.375% 1500172025 1,075,200 053
HEE W
[EcBNEE USD 1,925,148 1,075,200 0.53
i, - n.05%
FAUH
10,523 Liberty Harbar LLC 82129 0.05
WA ¥
(TR wsD 1,052,321) 92188 0.08
TS5 =0.00%
FAUH
1,836 Jack Coopesr Enlamprises, Inc., axp, 04727 —\Wamani 18 0.00
73¥F K
(RCBNE usD —) 1% 0.00
TG AmED B
(RS USD 2,187 46%) 1,967,347 0.58
TEWAE - 0.46%
AFYR
923,138  BNP Paribas London Branch USD Time Deposit UED 00% 122018 BEL 1 046
EhEE K
(TEFPENE USD 923,136) 923136 0.46
e U TER)
(Re/EE USD 207,567 027 197,566,309 9768
LB ST A0HY FEING| - (0.06%)
&m m FEL
F i " 12 L] = H s WEEHEE (%)
usD o4 B0S GEF 7370 17012018 520 0.00
usD 571,575 ELR 433013 DE2019 235 0.00
o VERTHET AR THIE BT RELS 2855 0.00
iz fi [ 7]
an R L D L ;1] ST HRRI® (%)
Gar 4634 654 usD SHXEATS 101019 (1.251) (0.01)
EUR 10,773,644 ush 12391 607 (EATRR019 (901, 5e85) (0.05)
Ay PERTINT Byl TS S R (113,237 0.06)
AT TR - (0.08%)
_ ) AES
BEnk L 2mn i BRIH UsD W (%)
BRATY T
AT 640,000 Fioasd 3.000% Fleading (USD 3 manth LIBOR) UsD TRIG20E (167, 2M4) (0.08)
(167234} {0u0g)
AT TEMC P SRER i (167234} {0.08)
HE s
(MEfRHE USD 207,567,022) 197,288,703 97585
F oo - AW 4,951,025 245
Hfia 202,239,728 100.00
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Bank of America N.A., Barclays Bank Plc., BNP Paribas S.A., Deutsche Bank AG, HSBC Bank Plc., JP
Morgan Chase Bank N.A., Morgan Stanley & Co. International Ltd., Standard Chartered Bank.
Credit Suisse

@

®
© 144A 1933 144A

(D
(e) 2018 11 30 2.473%

2018 11 30

@

Note 4

()

©

-~
]
.
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(ii.2)

( )To Be Announced TBA
MBS
MBS
TBA
MBS

2018 11 30 TBA

(ii.3)

2018 11 30

Gii.4)

(ii.5)

(ii.6)

Gii.7)

0TC

(1i.7)(a)
0TC
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oTC

(ii.7)(b)

(ii.7)(c)

2018 11 30

0TC 1SDA 1SDA
0TC

oTC

(ii.7)(d)

(ii.7)(e) NDF
NDF

NDF

(ii.8)

2018 11 30 & Co. LLC
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2019 12

2017-03

1,257,494,748

5,232,229

1,252,262,519

1,237,560,817

1.0119

4,522,787,697

4,159,641

4,518,628,056

4,446,121,654

1.0163
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2019 12 30
20

60,000,000
33,870,060

51/98



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

= ERELE-F-L IJEAL-PHIALR- I7 FRF -5y —
-BRAZNCEOBRAGHORE -TIOEFRA, TRRRIRE
« IP2 FOR BBt EIORE L Tk
£
£ 1 & Gl
_ WRIEYE-F - X YRR
: BB, IrvEaoR-tIa
iiﬁug;! R 7> FORARHOETHE
ARSI

-BaaAgE=4

s ETRRORE
-BENRE 2 oURIEZSIY
b Mo—7 4> 185488 )
BRI OB TR

SERHMRR, EEAMELULAF31 20

2019 12 30
759 8,185,983
119 649,434
1 30,235
188 516,756
1,067 9,382,410
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38 59
19 52
52
38 38 57
19 52
34 30 31 31
193 35
( 31 30 )
193
(
30 31 31 31
20,873,870 13,755,961
20,010 20,011
402,249 476,456
39,030 64,856
6,332,203 6,963,077
1,725,215 1,129,548
316,407 285,668
50,321 44,150
10,891 31,771
29,770,200 22,771,504
185,371 173,517
300,694 751,471
486,065 924,988
409,765 479,867
5,755 183,528
56 44

60
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415,576 663,501
10,616,594 10,829,628
10,412,523 10,252,067

658,505 2,004,451

69,423 97,107
7,819 7,819
1,394,447 1,426,381
23,159,314 24,617,457
24,060,956 26,205,946
53,831,157 48,977,450
(

30 31 31 31
84 4,534
92,326 1,480,229
649 1,122
137,522 137,522
2,783,763 3,246,133
236,739 768,373
3,433,641 3,535,589
547,706 84,966
1,785,341 670,761
1,507,256 1,302,052
1,408 18,110
10,526,438 11,249,395
3,319,830 3,418,601
99,721 5,074
3,363 5,074
3,422,915 3,428,751
13,949,354 14,678,146
2,000,000 2,000,000
8,628,984 8,628,984
8,628,984 8,628,984
284,245 284,245
60,000 60,000
1,476,959 1,476,959
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55/98

26,561,078 21,255,054
28,382,283 23,076,258
39,011,267 33,705,242
870,535 594,061
870,535 594,061
39,881,802 34,299,304
53,831,157 48,977,450
(
29 30
30 31 31 31
36,538,981 39,156,499
8,362,118 6,277,217
1,440,233 1,332,888
5,000 -
128,324 182,502
55,820 49,507
46,530,479 46,998,614
16,961,384 18,499,433
353,971 361,696
1,140 125
1,654,233 1,752,905
5,972,473 6,050,441
40,066 46,551
339,048 338,465
- 24,700
45,465 23,756
2,582,734 2,872,416
34,333 49,118
136,669 148,307
28,121,520 30,167,918
196,529 190,951
6,190,716 6,308,066
601,375 514,259
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1,566,810 1,235,936

25,709 27,802

- 82

256,413 286,905

220,569 228,538

282,036 285,369

654,286 612,410

419,884 463,553

329,756 378,530

285,490 290,243

11,029,580 10,822,651

7,379,378 6,008,044

29

30 31 31

51,335 -

520 623

2,622 72

894 1,951

10,669 36,408

66,042 39,055

5,125 15,760

913 7,027

6,038 22,787

7,439,383 6,024,312

61,842 289,451

30,980 7,247

- 79,850

92,822 376,549

354,695 1,462

141,666 13,668

9,634 14,605

- 160,455

- 187,140

505,996 377,331

7,026,209 6,023,530

2,350,891 1,750,031

280,166 90,084

2,070,725 1,840,116

4,955,483 4,183,413
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29 30 31
2,000,000 8,628,984 8,628,084 284,245 60,000 1,476,959 23,493,074
1,887,480
4,955,483
3,068,003
2,000,000 8,628,984 8,628,084 284,245 60,000 1,476,959 26,561,078
25,314,279 35,943,263 327,116 327,116 36,270,379
1,887,480 1,887,480 1,887,480
4,955,483 4,955,483 4,955,483
543,419 543,419 543,419
3,068,003 3,068,003 543,419 543,419 3,611,423
28,382,283 39,011,267 870,535 870,535 39,881,802

30 31 31
2,000,000 8,628,084 8,628,084 284,245 60,000 1,476,959 26,561,078
9,489,438
4,183,413
5,306,024
2,000,000 8,628,084 8,628,084 284,245 60,000 1,476,959 21,255,054
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28,382,283 39,011,267 870,535 870,535 39,881,802
9,489,438 9,489,438 9,489,438
4,183,413 4,183,413 4,183,413
276,474 276,474 276,474
5,306,024 5,306,024 276,474 276,474 5,582,498
23,076,258 33,705,242 594,061 594,061 34,299,304
)
)
@)
@
( ) 28
50
20
@)
)
@)
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28 30 16
715,988
1,394,447
« )
)
( 30 31 ) ( 31 31 )
312,784 350,176
768,929 922,553
( 30 31 ) ( 3 31 )
10,000,000 10,000,000
10,000,000 10,000,000
Sumitomo Mitsui Asset Management(New Y ork)Inc.
( 30 31 ( 31 31 )
Sumitomo Mitsui Asset
204,923 174,854
Management (New Y ork)Inc.
)
29 30
30 31 31 31
0 695
9,000 766
345,695
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( 29 30 31
17,640 17,640
(1)
( ) ()
29 27 29 29
1,887,480 107,000.00 - -8
2
30 26 33
( ) ()
30 26 30 30
2,822,4 160,000.
822,400 60,000.00 a1 o
( 30 31 31
30 11 1,000
17,640 17,622,360 17,640,000
(1)
30 11 1,000
30 11 31 31
( ) ()
30 26 30 30
2,822, 160,000.
822,400 60,000.00 a1 .
31 28 31 31
6,667,038 377.95 a1 _
(2
24
( ) ()
24 31
2,469,600 140.00 o8 25
30 31 31
208,187 597,239
42,916 6,115,662
251,104 6,712,901
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)

2
50
©)
4
30 31
1) 20,873,870 20,873,870
2 20,010 20,010
3) 6,332,203 6,332,203
@) 1,725,215 1,725,215
©) 316,407 316,407
(6)

10,616,296 10,616,296
@ 658,505 658,505
40,542,507 40,542,507
(1) 84 84
%) 2,783,763 2,783,763
2,783,847 2,783,847
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31 31
@) 13,755,961 13,755,961
2 20,011 20,011
©) 6,963,077 6,963,077
@) 1,129,548 1,129,548
) 285,668 285,668
(6)
10,829,330 10,829,330
@ 2,004,451 2,004,451
34,988,051 34,988,051
(@) 4,534 4,534
%)) 3,246,133 3,246,133
3,250,667 3,250,667
«C )
(@8] )] 3 4 5
(6)
(7)
(@8] ]
«C )
0 31 31 31
208 298
208 208
10,412,523 10,252,067
10,412,523 10,252,067
(6)
«C )
30 31
10 10
20,873,870
20,010
6,332,203
1,725,215
316,407
602,360 56,144
29,870,067 56,144
31 31
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10 10
13,755,061
20,011
6,963,077
1,129,548
285,668
54,900 1,949,551
22,209,168 1,949,551
)
30 31
10,412,523
31 31
10,252,067
30 31
(1)
7,366,669 6,046,232 1,320,437
7,366,660 6,046,232 1,320,437
2
3,249,626 3,315,328 65,701
3,249,626 3,315,328 65,701
10,616,296 9,361,560 1,254,735
298
31 31
(1)
7,545,410 6,613,088 932,322
7,545,410 6,613,088 932,322
2
3,283,920 3,360,000 76,080
3,283,020 3,360,000 76,080
10,829,330 9,973,088 856,242
298
( 29 30 31 )
532,099 30,980 9,634
( 30 31 31 )

728,127 7,247 14,605
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160,455 160,455
)
29 30
30 31 31 31
3,177,131 3,319,830
285,715 267,362
2,922
51,212 3,658
94,727 85,082
79,850
3,319,830 3,418,601
@
30 31 31 31
3,319,830 3,418,601
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