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2Em FiALE A EfMiE
(B - F)

HEERFHES (109. 3%)
7375 (0.1%)
EfE (0.1%)
Angolan Government International Bond

UsD 80,000  9.38% due 05/08/48" 3,443, 661
EfE &t 3,443, 661
737 & (BEREE 9,575, 440M) 3,443, 661
TEWLRA D v (0.2%)
&S (0.2%)
Southern Gas Corridor CJSC

Ush 110, 000 6.88% due 03/24/26% 12, 180, 001
wHEH 5t 12,180, 001
FTELNADr > §F (BEBEE 13,909, 086M) 12, 180, 001
T352L (0.2%)
EfE (0.2%)
Brazilian Government International Bond

Ush 125, 000 5.00% due 01/27/45 12, 920, 864
EfE & 12,920, 864
TSI & (BBERE 13,780, 099M) 12,920, 864
HF5E (1.4%)
&S (1.4%)
1011778 BC ULC/New Red Finance Incorporated

UsD 270, 000 5.00% due 10/15/25@ ® 28,018, 225
Bausch Health Companies Incorporated

Ush 500, 000 6.13% due 04/15/25%® 53, 505, 466
Bombardier, Inc.

Ush 160, 000 8.75% due 12/01/21%® 14, 474, 606
Canadian Natural Resources, Ltd.

UsD 145, 000 4.95% due 06/01/47" 11, 265, 522
Masonite International Corp.

Ush 25,000 5.38% due 02/01/28@® 2,667,433
HEH 5 109, 931, 252
hrA& & (BBR{E 122,678, 281H) 109, 931, 252
XA 1A (0.1%)
EfE (0.1%)
Costa Rica Government International Bond

UsD 90, 000 7.00% due 04/04/44@ 7,872, 883
EfE &t 7,872,883
XA YA (BURIRIE 9, 648, 652F) 7,872, 883




ZEm FiALE A IEfME
(Bfsz : )

ITk (0.1%)
EfE (0.1%)
Egypt Government International Bond

Ush 75, 000 8.50% due 01/31/47% 6,676, 817
EE & 6,676, 817
IoT b+ E (BERME 9,159, 111M) 6,676,817
752X (0.8%)
&% (0.8%)
Altice France S.A.

USD 330, 000 7.38% due 05/01/26@ ® 35, 561, 024
BNP Paribas S.A.

Ush 260, 000 3.05% due 01/13/31®© 26, 344, 639
&S & 61, 905, 663
TR Bt (BRIRIE 64, 493, 435M) 61, 905, 663
EFi& (0.0%)
&% (0.0%)
Melco Resorts Finance Ltd.

USD 35, 000 5.63% due 07/17/27@® 3,321,173
wHEH 5 3,321,173
&FiE & (BERE 4,022, 632M) 3,321,173
142 F (0.1%)
#HEH 0.1%)
Greenko Mauritius Ltd.

UsD 55, 000 6.25% due 02/21/23% ® 5, 304, 238
HEH 5t 5,304, 238
142 F & (BER{E 6, 131,321M) 5,304, 238
AT (0.1%)
&S (0.1%)
Saka Energi Indonesia PT

Ush 125, 000 4.45% due 05/05/24® 10, 120, 532
&S & 10, 120, 532
A2 FRIT7 B (BUYSREE 13,832, 453M) 10, 120, 532
TAILZ KR (0.4%)
&% (0.4%)
AerCap Ireland Capital DAC / AerCap Global Aviation Trust

USD 280, 000 4.45% due 10/01/25® 25,640, 116
C&W Senior Financing DAC

Ush 55, 000 6.88% due 09/15/27@® 5, 162, 485
&S & 30, 802, 601
TAIWLTUF & (BSEE 37,343, 878M) 30, 802, 601




ZEm FiALE A IEfME
(Bfsz - )

Lot Ty (0.5%)
&% (0.5%)
Altice France Holding S.A.

Ush 135, 000 6.00% due 02/15/28@® 12, 929, 695
ARD Finance S.A.

Ush 160, 000 6.50% due 06/30/27@> ®. @ 14, 931, 472
CSN Resources S. A.

USD 90, 000 7.63% due 04/17/26@- ® 6, 380, 999
Intelsat Jackson Holdings S.A.

Ush 95, 000 5.50% due 08/01/23® 6, 781, 650
&S & 41,023, 816
Lo TILY & (BGRME 53,174, 202M) 41,023, 816
< A7 (0.0%)
&% (0.0%)
Studio City Finance Ltd.

USD 30, 000 7.25% due 02/11/24@-® 2,776, 349
HEH 5 2,776, 349
<hA & (BRI 3,503, 410M) 2,776, 349
A& 0 (0.5%)
#EH (0.5%)
Grupo Bimbo SAB de CV

Ush 405, 000 4.70% due 11/10/47% 41,617, 227
wHESH 5t 41,617,227
A¥Ta F (EEIR{E 46, 088, 623M) 41,617, 227
Tl (0.1%)
EE (0.1%)
Mongolia Government International Bond

Ush 45, 000 5.63% due 05/01/23® 4,372, 020

USD 50, 000 8.75% due 03/09/24® b5, 235,578
EfE & 9,607, 598
EUOIL FF (BEERE 11,442, 614M) 9,607, 598
ZEELE (0.0%)
&% (0.0%)
Ardagh Packaging Finance PLC/Ardagh Holdings USA Incorporated

Ush 25,000 6.00% due 02/15/25@ ® 2,726,673
wHEH &t 2,726,673
ZEENE 5 (BRI 2, 738, 450M) 2,726, 673
3524 (0.4%)
&S (0.4%)
MV24 Capital BV

Ush 83, 815 6.75% due 06/01/34% 7,174,817



7 -TAUVHh (ABAy I HY BERRD)

] b4k /N IE {HifE
(BfL - M)

Mylan NV

USD 110, 000 3.95% due 06/15/26® 11, 744, 305
Petrobras Global Finance BV

USD 90, 000 6.90% due 03/19/49 9, 488, 354
HiES & 28,407,476
A5o4 & (BBE{E 33,918, 249M) 28,407,476
T4 7 (0.0%)
EfE (0.0%)
Nigeria Government International Bond

USD 45,000 7.88% due 02/16/32 3,437,017
EfE & 3,437,017
FA4 27 & (BRIRIE 5, 220, 387H) 3,437,017
A<—> (0.1%)
EfE (0.1%)
Oman Government International Bond

Ush 125, 000 6.75% due 01/17/48@ 9, 007, 495
EfE &t 9,007, 495
A<—> & (BRI 13,038, 876M) 9,007, 495
LU HR—)IL (0.0%)
#1E%H (0.0%)
Medco Oak Tree Pte Ltd.

UsD 45,000 7.38% due 05/14/26@ ® 3, 089, 559
HiES & 3,089, 559
DUAR—)L B (BUBIRIE 5,143, 975M) 3,089, 559
21527 (0.0%)
EfE (0.0%)
Sri Lanka Government International Bond

USD 30, 000 7.55% due 03/28/30@ 1, 846, 144
EfE & 1,846, 144
AUSTh B (SEE 3,268 631M) 1.846. 144
24X (0.3%)
&% (0.3%)
Credit Suisse Group AG

Ush 250, 000 4.19% due 04/01/31@:®.© 27,693, 060
wEH &t 21,693, 060
A4 R & (BRE{E 27, 047,499M) 27, 693, 060
kLo (0.1%)
&S (0.1%)
Turkiye Sise ve Cam Fabrikalari AS

UsD 110, 000 6.95% due 03/14/26@® 10, 869, 732
HiES & 10, 869, 732
ML & (BRIRMTE 12, 592, 049M) 10, 869, 732




ZEm FiALE A IEfME
(Bfsz : M)

A4 F1)R (0.5%)
#1E%H (0.5%)
HSBC Holdings PLC

Ush 370, 000 6.00% ©©.© 37,879, 676
&S & 37,879, 676
A¥ )R F (BGRER{E 42,037, 5491) 37,879, 676
4 X1 R (0.5%)
&% (0.5%)
British Telecommunications PLC

USD 415, 000 3.25% due 11/08/29® 43, 826, 841
EH 5 43, 826, 841
AXUR F (BEERME 44, 726,227M) 43, 826, 841
TAYAH (102.8%)
BEEERIESE (12.0%)
Citigroup Commercial Mortgage Trust 2015-GC27 Class XA

USD 1, 383, 845 1.35% due 02/10/48 7,226,003
COMM 2014-CCRE16 Mortgage Trust Class XA

Usb 2,826,971 0.98% due 04/10/47 9,996, 447
COMM 2014-CCRE17 Mortgage Trust Class XA

Ush 3,609, 536 0.97% due 05/10/47% 12, 819, 240
COMM 2014-LC15 Mortgage Trust Class XA

Ush 2,003, 487 1.10% due 04/10/47 7,693, 590
COMM 2014-UBS3 Mortgage Trust Class XA

Usb 1,927,939 1.08% due 06/10/47 7,784,712
COMM 2014-UBS6 Mortgage Trust Class XA

Ush 5,022,057 0.89% due 12/10/47 17, 525, 902
Csail 2015-C2 Commercial Mortgage Trust Class XA

Ush 5,250, 100 0.76% due 06/15/57 17, 469, 353
EquiFirst Mortgage Loan Trust 2003-2 Class 1A1

USD 34, 693 1.83% due 09/25/33®-® 3,470, 668
Fannie Mae Connecticut Avenue Securities Class IM2

Ush 788, 733 3.15% due 01/25/30®® 76, 171, 044

USD 750, 000 3.20% due 07/25/30®® 70, 949, 582

UsD 435, 324 3.60% due 02/25/30®© 41, 880, 083

Ush 380, 000 3.95% due 10/25/29®® 36, 869, 171
Fannie Mae Connecticut Avenue Securities Class 2M2

UsD 27,039 3.15% due 08/25/30® © 2, 444, 446

Ush 789, 558 3.45% due 05/25/30®® 74, 582, 349

USD 460, 000 3.80% due 11/25/29®® 43, 949, 666
Freddie Mac Structured Agency Credit Risk Debt Notes Class M2

Ush 665, 000 3.45% due 03/25/30®® 62,779, 816

USD 830, 000 3.60% due 12/25/29®® 78, 681, 869

UsD 250, 000 4.20% due 07/25/29®© 24,108, 570

Ush 850, 000 4.40% due 10/25/29®® 82,989, 729
GS Mortgage Securities Trust Series 2014-GC18 Class XA

USD 5,142,107 1.01% due 01/10/47 16, 803, 367



ZEm FiALE A IEfME
(BfL - M)

Home Equity Asset Trust Class M5

USD 455, 000 2.04% due 05/25/35®® 47,162, 533
Home Equity Mortgage Trust Class M2

Ush 7,537 2.55% due 02/25/35®® 816,513
Navient Student Loan Trust 2019-7 Class Al

Ush 260, 503 1.45% due 01/25/68> ®©® 27,678, 281
OBX 2019-EXP2 Trust Class 2A1A

USD 227, 827 1.85% due 06/25/59@: . ® 24,023, 171
O0BX 2019-EXP3 Trust Class 2A1A

Ush 839, 723 1.85% due 10/25/59@: ®.® 87,877, 435
RAAC Series 2006-SP2 Trust Class M1

UsD 339, 825 1.29% due 02/25/36®:® 35, 893, 944
Structured Asset Investment Loan Trust 2003-BC5 Class M1

UsD 46, 195 2.07% due 06/25/33®® 4,852, 043
Verizon Owner Trust 2017-1 Class A

Ush 119, 419 2.06% due 09/20/21@® 12, 893, 276
WFRBS Commercial Mortgage Trust 2014-C22 Class XA

Ush 9,059, 362 0.81% due 09/15/57 27,530, 308
WFRBS Commercial Mortgage Trust 2014-LC14 Class XA

USh 1,890, 503 1.21% due 03/15/47 7,273, 986
EEBRIS 5 972,197, 097
HiEH (42.9%)
AbbVie, Inc.

UsD 70, 000 2.95% due 11/21/26%® 7,609, 313

Ush 120, 000 3.20% due 11/21/29%® 13, 086, 700

USD 140, 000 4.05% due 11/21/39%® 15, 618, 842

UsD 340, 000 4.25% due 11/21/49% ® 39, 495, 181

Ush 225, 000 4.70% due 05/14/45® 27, 406, 363
Air Lease Corp.

Ush 280, 000 2.30% due 02/01/25® 23, 125, 304
Anheuser—-Busch InBev Worldwide,

USD 190, 000 4.60% due 04/15/48® 21, 803, 920

Ush 310, 000 4.75% due 04/15/58® 34,476, 134

Ush 230, 000 5.80% due 01/23/59® 30, 475, 888
Apple, Inc.

Ush 260, 000 4.65% due 02/23/46" 37, 379, 463
Aramark Services, Inc.

USD 25, 000 5.00% due 02/01/2028@ ® 2, 526, 606
ASGN, Tnc.

Ush 220, 000 4.63% due 05/15/28@® 22,193, 281
AssuredPartners, Inc.

UsD 170, 000 7.00% due 08/15/25@ ® 16, 654, 207
AT&T, Inc.

USD 450, 000 2.33% due 06/01/21© 47,178, 794

Ush 110, 000 4.35% due 06/15/45® 12, 598, 468

Ush 505, 000 4.50% due 03/09/48® 59, 325, 378

USD 315, 000 5.45% due 03/01/47® 40, 935, 527
Avis Budget Car Rental LLC / Avis Budget Finance, Inc.

Ush 25, 000 5.75% due 07/15/27@® 2, 166, 320
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AXA Equitable Holdings, Inc.

USD 250, 000 5.00% due 04/20/48® 25, 580, 840
Bank of America Corp.

Ush 160, 000 2.50% due 02/13/31 16, 766, 763

USD 205, 000 2.74% due 01/23/22®)© 22, 201, 350

UsD 292, 000 3.71% due 04/24/28®© 32,291, 098

Ush 234, 000 3.97% due 03/05/29® © 26, 435, 280
BAT Capital Corp.

Ush 160, 000 4.91% due 04/02/30" 17,728, 278
Beacon Roofing Supply Incorporated

USD 300, 000 4.88% due 11/01/25%>® 29, 431, 393
Berkshire Hathaway Energy Co.

Ush 145, 000 4.25% due 10/15/50@ ® 17,773,803
Boeing Co.

Ush 30, 000 3.75% due 02/01/50® 2, 968, 427

Ush 75, 000 3.90% due 05/01/49® 7,337, 449
Boyd Gaming Corporation

Ush 25,000 6.38% due 04/01/26% 2, 349, 506
Buckeye Partners LP

USD 515, 000 3.95% due 12/01/26® 45,989, 693
Calpine Corp.

Ush 350, 000 5.13% due 03/15/28@® 35,044, 891
Capital One Financial Corp.

UsD 130, 000 1.95% due 03/09/22®:® 13, 437, 286
CCO Holdings LLC / CCO Holdings Capital Corp.

USD 336, 000 5.00% due 02/01/28@® 36, 564, 876
CCO Holdings LLC/CCO Holdings Capital Corporation

Ush 80, 000 5.75% due 02/15/26%® 8, 793, 582
Cedar Fair LP

UsD 25, 000 5.25% due 07/15/29% ® 2, 295, 528
Charter Communications Operating LLC / Charter Communications Operating Capital

USD 445, 000 4.80% due 03/01/50® 50, 229, 174
Cigna Corp.

Ush 155, 000 3.20% due 03/15/40" 15, 651, 390

18] 40, 000 4.80% due 08/15/38" 4,875,173
Citigroup, Inc.

Ush 240, 000 2.75% due 04/25/22®® 25,374,679

USD 145, 000 3.52% due 10/27/28%© 15,690, 711

UsD 385, 000 3.89% due 01/10/28®© 42, 837, 154
Clear Channel Worldwide Holdings, Inc.

18] 12, 000 5.13% due 08/15/27@® 1,233,019
Comcast Corp.

Ush 170, 000 4.00% due 08/15/47® 21,509, 056

USD 300, 000 4.95% due 10/15/58® 44, 008, 868
CommScope, Inc.

Ush 290, 000 6.00% due 03/01/26% ® 31, 435,997
Concho Resources, Inc.

Ush 185, 000 4.88% due 10/01/47® 15, 443, 128
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Consolidated Edison Co. of New York, Inc.

USD 110, 000 3.95% due 04/01/50® 12, 537, 463
CrownRock LP / CrownRock Finance, Inc.

USD 160, 000 5.63% due 10/15/25@.® 9,110, 884
CSC Holdings LLC

USD 485, 000 5.75% due 01/15/30@-® 52,997, 467
CVS Health Corp.

UsD 105, 000 4.13% due 04/01/40" 11, 484, 982

USD 275, 000 5.05% due 03/25/48® 34, 051, 850
Dell International LLC / EMC Corp.

UsD 395, 000 5.45% due 06/15/23@.® 43, 876, 192
DTE Energy Co.

USD 150, 000 2.53% due 10/01/24 15, 757, 957

UsSD 385, 000 3.40% due 06/15/29® 41, 812, 565
Energizer Holdings, Inc.

USD 335, 000 7.75% due 01/15/27@ ® 37, 584, 398
Energy Transfer Operating LP

USD 190, 000 3.75% due 05/15/30® 15, 900, 661

USD 215, 000 6.25% due 04/15/49® 19, 963, 355

USD 360, 000 6.63% ®-©, @ 19, 305, 398

USD 450, 000 7.13% ® ©. @ 29, 297, 475
EQM Midstream Partners LP

USD 220, 000 4.75% due 07/15/23® 17,277,010
Equinix Incorporated

USD 25, 000 5.88% due 01/15/26® 2, 768, 830
ESH Hospitality, Inc.

USD 25, 000 5.25% due 05/01/25@:® 2,283,937
Evergy, Inc.

USD 330, 000 2.90% due 09/15/29® 33, 916, 869
Fox Corp.

USD 320, 000 5.58% due 01/25/49@.® 41, 475, 104
Freeport—-McMoRan, Inc.

USD 190, 000 5.45% due 03/15/43® 18,517, 737
Frontier Communications Corp.

USD 105, 000 8.00% due 04/01/27@ ® 11, 242, 666
General Electric Co.

USD 250, 000 5.88% due 01/14/38 31, 202, 712
General Motors Financial Co., Inc.

USD 150, 000 5.10% due 01/17/24® 14, 897, 875
Goldman Sachs Group, Inc.

USD 255, 000 3.69% due 06/05/28®): 28, 318, 529

USD 257, 000 3.81% due 04/23/29)© 28, 714, 437

USD 125, 000 4.02% due 10/31/38®)© 13, 587, 995

USD 140, 000 5.15% due 05/22/45 17, 529, 828
Goldman Sachs Group, Inc./The

USD 495, 000 2.43% due 02/23/23® 51, 274, 091
Gray Television, Inc.

USD 25, 000 7.00% due 05/15/27@ ® 2, 700, 359
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GTCR AP Finance, Inc.

UsD 25, 000 8.00% due 05/15/27@> ® 2,506, 020
HCA, Inc.

USD 205, 000 5.25% due 06/15/49® 23, 756, 685

USD 215, 000 5.38% due 09/01/26® 24, 082, 453
HD Supply, Inc.

USD 25, 000 5.38% due 10/15/26@.® 2, 642, 435
Healthcare Trust of America Holdings LP

USD 170, 000 3.10% due 02/15/30® 16,434, 818
Hertz Corp. /The

USD 280, 000 7.13% due 08/01/26. ® 16, 181, 785
Hewlett Packard Enterprise Co.

USD 135, 000 3.60% due 10/15/20® 14, 592, 646
Home Depot, Inc./The

USD 135, 000 3.35% due 04/15/50® 15, 270, 202
HUB International Ltd.

UsD 187, 000 7.00% due 05/01/26@:® 20, 138, 630
iHeartCommunications, Inc.

USD 25, 000 5.25% due 08/15/27@.® 2,376, 494

USD 155, 000 8.38% due 05/01/27® 14, 660, 974
International Business Machines Corp.

USD 100, 000 4.25% due 05/15/49 12, 747, 824
Iron Mountain, Inc.

USD 375, 000 5.25% due 03/15/28@:® 40,213,911
JELD-WEN, Inc.

USD 25, 000 4.88% due 12/15/27@> ® 2,404, 812
JPMorgan Chase & Co.

USD 465, 000 2.69% due 04/25/23®.® 48, 439, 596

UsD 110, 000 4.49% due 03/24/31© 13, 745, 424
KAR Auction Services, Inc.

USD 25, 000 5.13% due 06/01/25@:® 2,594, 308
KFC Holding Co./Pizza Hut Holdings LLC/Taco Bell of America LLC

USD 25, 000 5.25% due 06/01/26-® 2,715, 541
Kinder Morgan Energy Partners LP

USD 320, 000 4.15% due 02/01/24® 34, 714, 040
Kinder Morgan, Inc.

USD 465, 000 5.55% due 06/01/45® 51, 371, 621
KLA Corp.

USD 160, 000 3.30% due 03/01/50® 16, 409, 243
Kroger Co.

USD 80, 000 5.40% due 01/15/49® 10, 433, 604
Lamar Media Corp.

USD 25, 000 5.75% due 02/01/26® 2,754, 337
Live Nation Entertainment, Inc.

USD 85, 000 4.75% due 10/15/27@.® 8,217,723

USD 25, 000 4.88% due 11/01/24@.® 2,477,108
LPL Holdings, Inc.

USD 165, 000 5.75% due 09/15/25@:® 17,233, 132



| A A IEffifiE

(Bfsz : )

Mauser Packaging Solutions Holding Co.

USD 230, 000 7.25% due 04/15/25@- ® 19, 925, 049
McDonald’ s Corp.

Ush 55, 000 2.13% due 03/01/30" 5,521,515

USD 170, 000 3.60% due 07/01/30" 19, 309, 209

Ush 75, 000 3.63% due 09/01/49® 8,279, 599
Microchip Technology, Inc.

USD 315, 000 4.33% due 06/01/23® 33,946, 579
Morgan Stanley

Ush 400, 000 1.61% due 01/20/23®-® 40, 322, 301

UsD 476, 000 3.59% due 07/22/28%© 52, 276, 761

Ush 110, 000 3.62% due 04/01/31 12, 446, 676

Ush 175, 000 5.44% ®©.© 15, 949, 582
MPH Acquisition Holdings LLC

UsD 265, 000 7.13% due 06/01/24@ ® 25, 104, 444
MPLX LP

USD 65, 000 4.00% due 03/15/28® 6, 099, 688

Ush 390, 000 4.70% due 04/15/48® 32, 745, 095
Mylan, Inc.

USD 240, 000 4.55% due 04/15/28® 25,401, 030
Netflix, Inc.

Ush 25,000 5.38% due 11/15/29% 2, 815, 466

USD 230, 000 5.88% due 11/15/28 26, 668, 285
Nexstar Broadcasting, Inc.

Ush 25,000 5.63% due 07/15/27@ ® 2,653,129
Nielsen Finance LLC / Nielsen Finance Co.

UsD 25, 000 5.00% due 04/15/22® 2,502, 289
Novelis Corp.

USD 345, 000 4.75% due 01/30/30%>® 33, 357, 083
NVIDIA Corp.

Ush 105, 000 3.50% due 04/01/50® 12, 360, 066
Occidental Petroleum Corp.

Ush 295, 000 3.20% due 08/15/26® 15, 294, 260

Ush 310, 000 3.50% due 08/15/29® 15, 846, 272

USD 110, 000 4.30% due 08/15/39® 4,995, 432
Oracle Corp.

Ush 130, 000 3.60% due 04/01/50® 14, 098, 139

USD 120, 000 3.85% due 04/01/60" 13, 104, 764

Ush 105, 000 4.00% due 07/15/46® 12,708, 816
Ortho-Clinical Diagnostics, Inc. / Ortho-Clinical Diagnostics S.A.

USD 170, 000 7.25% due 02/01/28@- ® 15, 918, 828
Outfront Media Capital LLC / Outfront Media Capital Corp.

Ush 13, 000 5.00% due 08/15/27@® 1,298, 931
Penske Automotive Group, Inc.

Ush 25,000 5.50% due 05/15/26® 2,476, 892
Plains All American Pipeline LP / PAA Finance Corp.

USD 612, 000 3.55% due 12/15/29® 45, 349, 595

Ush 220, 000 4.65% due 10/15/25® 19, 146, 780
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Post Holdings Incorporated

USD 135, 000 5.63% due 01/15/28@® 14, 873, 419
Presidio Holdings, Inc.

Ush 180, 000 8.25% due 02/01/28@® 17,270, 101
Prime Security Services Borrower LLC / Prime Finance, Inc.

UsD 435, 000 5.75% due 04/15/26 46, 285, 227
Rackspace Hosting, Inc.

USD 234, 000 8.63% due 11/15/24%® 22, 861, 630
Range Resources Corp.

Ush 305, 000 4.88% due 05/15/25® 19, 838, 080
Realogy Group LLC / Realogy Co.-Issuer Corp.

UsD 30, 000 4.88% due 06/01/23%® 2, 744, 756

Ush 285, 000 9.38% due 04/01/27@ ® 26, 163, 329
Scientific Games International, Inc.

UsD 275, 000 7.00% due 05/15/28@ ® 18, 422, 655
Sherwin-Williams Co.

USD 110, 000 3.30% due 05/15/50® 11, 274, 367
Sinclair Television Group, Inc.

Ush 25,000 5.13% due 02/15/27@® 2, 303, 604
Sirius XM Radio, Inc.

UsD 190, 000 5.50% due 07/01/29% ® 21,035, 517
Six Flags Entertainment Corp.

USD 25, 000 4.88% due 07/31/24%® 2,304, 179

UsD 165, 000 5.50% due 04/15/27@ ® 15, 105, 954
Spectrum Brands, Inc.

USD 25, 000 5.75% due 07/15/25® 2, 543, 609
Sprint Corporation

Ush 602, 000 7.13% due 06/15/24 71,741, 581
Staples, Inc.

UsD 412, 000 7.50% due 04/15/26@ ® 39, 557, 006
Station Casinos LLC

USD 25, 000 5.00% due 10/01/25%>® 2,267, 892
Synchrony Financial

Ush 470, 000 2.85% due 07/25/22® 48, 238, 231
Talen Energy Supply LLC

Ush 178, 000 10.50% due 01/15/26%-® 13, 969, 400
Targa Resources Partners LP / Targa Resources Partners Finance Corp.

USD 430, 000 5.00% due 01/15/28® 37, 741, 497
Taylor Morrison Communities, Inc.

Ush 180, 000 5.75% due 01/15/28@® 17,517,032
Tenet Healthcare Corporation

Ush 25,000 8.13% due 04/01/22 2, 585, 090
Terex Corp.

USD 300, 000 5.63% due 02/01/25@® 30, 567, 997
Toll Brothers Finance Corp.

Ush 25, 000 4.35% due 02/15/28® 2,479,031
TransDigm, Inc.

UsD 370, 000 6.25% due 03/15/26% ® 40, 018, 123
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Ush 25, 000 7.50% due 03/15/27% 2,615, 885
United Rentals North America, Inc.

Ush 25,000 5.25% due 01/15/30® 2,713,044
UnitedHealth Group, Inc.

USD 90, 000 3.88% due 08/15/59® 10, 733, 133
Uniti Group LP / Uniti Fiber Holdings, Inc. / CSL Capital LLC

Ush 165, 000 7.88% due 02/15/25@- ® 16,510, 119
Verizon Communications, Inc.

Ush 280, 000 4.52% due 09/15/48 38, 867, 689
ViacomCBS, Inc.

USD 155, 000 4.95% due 01/15/31® 16, 503, 214
Vistra Operations Co. LLC

Ush 194, 000 5.00% due 07/31/27@ ® 21, 373, 654
Volkswagen Group of America Finance LLC

Ush 370, 000 2.70% due 09/26/22 38, 683, 594
Wells Fargo & Co.

UsD 215, 000 2.41% due 10/30/25®-© 22,906, 414

UsD 360, 000 2.57% due 02/11/31®© 37,319, 994

Ush 440, 000 2.91% due 01/24/23®-® 44, 271, 052
Western Digital Corp.

Ush 165, 000 4.75% due 02/15/26® 18, 146, 560
William Carter Co.

USD 25, 000 5.63% due 03/15/27@® 2, 629, 966
WPX Energy Incorporated

Ush 165, 000 5.75% due 06/01/26% 10, 277, 277
Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp.

Ush 25,000 5.50% due 03/01/25@ ® 2,530,114
HESH 5t 3,497,551, 644
EfE (47.2%)
Fannie Mae Pool

Ush 925, 000 2.50% due 04/01/35 103, 569, 905

USD 3,895, 000 2.50% due 04/01/50 435, 628, 739

Ush 465, 000 3.00% due 04/01/32 52,522,697

Ush 3,725,000 3.00% due 04/01/47 421, 594, 942

USD 715, 000 3.50% due 04/01/49 81, 579, 785
Ginnie Mae IT Pool

Usb 1, 705, 000 2.50% due 04/01/50 192, 374, 880

USD 2, 450, 000 3.00% due 04/01/47 279, 604, 918

usb 3, 730, 000 3.50% due 04/01/49 424, 444, 432
U.S. Treasury Bill

USD 1, 390, 000 0.00% due 05/28/20 149, 698, 210
U.S. Treasury Bond

usb 1, 190, 000 3.13% due 02/15/43 175, 999, 033
U.S. Treasury Bonds

Ush 615, 000 2.25% due 08/15/46 80, 163, 545

Ush 1, 440, 000 2.75% due 08/15/42 200, 774, 030

USD 540, 000 5.38% due 02/15/31 86,619, 212
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U.S. Treasury Inflation Indexed Bond
Ush 392, 299 1.00% due 02/15/48 52, 166, 089
U.S. Treasury Inflation Indexed Bonds
USD 827, 442 1.00% due 02/15/46 108, 620, 321
U.S. Treasury Note
Ush 340, 000 1.75% due 11/15/29 40, 332, 156
UsD 1,250,000 2.25% due 04/15/22% 140, 523, 356
UsDh 3,235,000 2.75% due 02/15/28 407, 212, 787
Ush 2, 865, 000 2.88% due 05/31/25 348, 266, 575
USD 430, 000 2.88% due 08/15/28 54, 903, 297
EfF & 3, 836, 598, 909
A& (0.7%)
New York State Dormitory Authority
USD 110, 000 4.00% due 02/15/47® 13, 370, 000
New York State Urban Development Corp.
UsD 110, 000 4.00% due 03/15/43® 13, 289, 249
Texas Water Development Board
Ush 70, 000 4.00% due 10/15/54® 8, 680, 780
Waller Consolidated Independent School District/TX
USD 110, 000 4.00% due 02/15/50® 13,773,514
Ysleta Independent School District
UsD 65, 000 4.00% due 08/15/52® 8, 083, 740
HAE & 57,197, 283
TAYA EF (ERGE{E 8, 725, 844, 861H) 8,363, 544,933
mEFHES F (BEEM 9, 334, 359, 990M) 8, 891, 833, 281
B
ISR EFEFRLS (11.6%)
TAYA (11.6%)
321, 479 Invesco Senior Loan ETF 710, 069, 717
22,669 iShares JP Morgan USD Emerging Markets Bond ETF 236, 598, 375
TAUA F (EER{E1, 085, 250, 202M) 946, 668, 092
LIS EEFISE F (BRFIRAET, 085, 250, 202M) 946, 668, 092
sBam
A (1.29%) (B - )
TAYA (1.2%)
EHTEE (1.2%)
JPMorgan Chase & Co.
UsD 912, 936 0.15% due 04/01/20 98, 555, 976
EHTEE 5t 98, 555, 976
TAUA EF (BEERE{E 100, 356, 453M) 98, 555, 976
742 UF#E (0.0%)
EEATEE (0.0%)
Brown Brothers Harriman & Co.
JPY 592 (0.27) % due 04/01/20 592
GBP 0k 0.03% due 04/01/20 28
EHES it 620
T4 U#E F (BRI 629A) 620
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(AL : F)
BHERE F (EERME 100, 357, 082F) 98, 556, 596
#& & (ERIRE 10,519,967, 274M) 122.10% 9,937,057, 969
8E EAERVZOMEEZRE) (22. 1) (1, 795, 759, 441)
MEE 100. 00% 8, 141, 298, 528

(a) BEIT44ARES: — 1933FFEAIERIHI44AIC B D < Bk A bR SN A HlFES:. Z4 D ORERIT, B A ok S —RIICIE, R E R ~0iR
FENFRETH D, BBDOIRENRVIRY | 2D OFERITIREIE MR & 137722 S 4720,

) a—F T IVGES

) 20204 3 131 B B{EDOZEBFI ALS

(d) PIK —Payment-in kind security Om&, FLEIXHRITRD HHBEIC K> TBEAF 7ITMEMAY 2N LIZiEECThbn b Z E3b 5,

¥ VN

) 20204F 3 J 31 H BL{E DZE BRI FES:

) MEAMAESOT ST UT—EILEYIB DR L LT rn—h —IRFf S D,

* 0. 57K > KA

20204 3 A 31 HEBIME, 169, 327, 67544 DAL FOEMEBI D=7 v — I —ICR{FF ST 5,
SEYERS| 20204 3 A31BIRE

% E k2] EAR 2% FHME (18) &
Short U.S. Long Bond (CBT) June Futures 06/2020 (9 ¥ (11,751, 103)
Short U.S. Treasury 10 Year Note (CBT) June Futures 06/2020 (10) (1,482, 788)
Short U.S. Treasury 10 Year Ultra June Futures 06,/2020 (92) ( 66, 102, 269)
Short U.S. Ultra Bond (CBT) June Futures 06/2020 (33) (73,393, 374)

¥ (152, 729, 534)

Class C - JPY Class DNEAEEFHESG 20205 3 H31HIRE

B EEIHEFA 82449%8 RiEHR 5t B240%8 B BT (18)  FRE () #EE
JPY  Citibank NA 7,651,338 04/22/2020 USD 70,554 ¥ 41,951 ¥ - ¥ 41, 951
JPY  Citibank NA 4,728,931 04/22/2020  USD 43, 247 64, 640 - 64, 640
JPY  Citibank NA 18, 240, 007 04/22/2020  USD 169, 453 - ( 35, 739) ( 35, 739)
JPY  Citibank NA 930, 501, 687  04/22/2020  USD 8, 515, 568 12,084, 134 — 12,084, 134
JPY  Westpac Banking Corp. 23,894, 117 04/22/2020  USD 218, 325 347, 378 - 347, 378
JPY  Westpac Banking Corp. 369, 188 04/22/2020  USD 3, 405 1,907 — 1,907
JPY  Westpac Banking Corp. 493,151 04/22/2020  USD 4, 507 7,063 — 7,063
JPY  Westpac Banking Corp. 4,395,447 04/22/2020  USD 40, 991 - ( 25, 459) ( 25, 459)
JPY  Westpac Banking Corp. 910, 161 04/22/2020  USD 8, 454 - ( 1, 585) ( 1,585)
JPY  Westpac Banking Corp. 521,998 04/22/2020  USD 4,735 11, 362 — 11, 362
JPY  Westpac Banking Corp. 14,726,603 04/22/2020  USD 134, 832 184, 761 - 184, 761
JPY  Westpac Banking Corp. 10, 185 04/22/2020  USD 94 10 — 10
JPY  Westpac Banking Corp. 104,278 04/22/2020  USD 938 3, 100 — 3, 100
JPY  Westpac Banking Corp. 103,389 04/22/2020  USD 943 1,737 - 1, 737
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B EI#EFA Sk RFH 5t B40%E i SHfm (&) FHME (B) #EE
JPY  Westpac Banking Corp. 45,773  04/22/2020  USD 428 ¥ - ¥ ( 439) ¥ ( 439)
JPY  Westpac Banking Corp. 45,434 04/22/2020  USD 439 - ( 1,875) ( 1,875)
JPY  Westpac Banking Corp. 1,312,724 04/22/2020  USD 12, 828 - ( 70, 773) ( 70, 773)
JPY  Westpac Banking Corp. 226,386 04/22/2020  USD 2,062 4,040 — 4, 040
JPY  Westpac Banking Corp. 105,765 04/22/2020  USD 951 3,229 — 3,229
USD  Citibank NA 303,225 04/22/2020  JPY 33,133,576 - (- 430,295) (- 430,295)
USD  Citibank NA 113,605 04/22/2020  JPY 11, 942, 896 309, 579 — 309, 579
USD  Citibank NA 126,431 04/22/2020  JPY 13, 583, 835 51,971 - 51,971
USD  Citibank NA 159,725 04/22/2020  JPY 17, 606, 357 - (- 379,815) ( 379,815)
USD  Westpac Banking Corp. 124,312 04/22/2020  JPY 13, 389, 198 18, 050 — 18, 050
USD  Westpac Banking Corp. 305,909 04/22/2020  JPY 34, 181, 086 — (1,188, 364) (1,188, 364)
USD  Westpac Banking Corp. 26,875 04/22/2020  JPY 2,891, 106 7,355 — 7,355
USD  Westpac Banking Corp. 67,708 04/22/2020  JPY 7,313,900 — ( 11, 477) ( 11,477)
USD  Westpac Banking Corp. 6,431 04/22/2020  JPY 696, 199 - ( 2,629) ( 2,629)
USD  Westpac Banking Corp. 10,216  04/22/2020  JPY 1, 109, 975 - ( 8, 135) ( 8, 135)
USD  Westpac Banking Corp. 10,710 04/22/2020  JPY 1,171, 385 — ( 16, 326) ( 16, 326)
USD  Westpac Banking Corp. 8,016 04/22/2020  JPY 878, 703 — ( 14, 203) ( 14, 203)
USD  Westpac Banking Corp. 10,604 04/22/2020  JPY 1, 147, 390 - ( 3, 748) ( 3, 748)
USD  Westpac Banking Corp. 10,937 04/22/2020  JPY 1, 180,512 — ( 911) ( 911)
USD  Westpac Banking Corp. 1,707 04/22/2020  JPY 185, 543 - ( 1, 446) ( 1, 446)
USD  Westpac Banking Corp. 81,304 04/22/2020  JPY 8,899, 214 - (- 130,412) (- 130,412)
USD  Westpac Banking Corp. 2,849 04/22/2020  JPY 311, 587 — ( 4,318) ( 4,318)
USD  Westpac Banking Corp. 198,295 04/22/2020  JPY 22,035, 326 - ( 648,921) ( 648,921)
USD  Westpac Banking Corp. 280,059 04/22/2020  JPY 29, 280, 436 924, 390 — 924, 390
USD  Westpac Banking Corp. 7,394 04/22/2020  JPY 791, 387 6,071 — 6,071
USD  Westpac Banking Corp. 17,023 04/22/2020  JPY 1, 865, 337 - ( 29, 338) ( 29, 338)
USD  Westpac Banking Corp. 179 04/22/2020  JPY 19, 579 - ( 275) ( 275)
USD  Westpac Banking Corp. 755  04/22/2020  JPY 82, 541 — ( 1,102) ( 1,102)
USD  Westpac Banking Corp. 39,433  04/22/2020  JPY 4,320, 170 - ( 67,261) ( 67,261)
USD  Westpac Banking Corp. 8,496 04/22/2020  JPY 895, 004 21, 309 — 21, 309
USD  Westpac Banking Corp. 4,679 04/22/2020  JPY 502, 247 2,438 — 2,438
USD  Westpac Banking Corp. 172,474  04/22/2020  JPY 18, 610, 658 - ( 9, 056) ( 9, 056)
USD  Westpac Banking Corp. 1,139  04/22/2020  JPY 121, 951 887 - 887
USD  Westpac Banking Corp. 369,726 04/22/2020  JPY 40, 247, 669 — ( 372,167) (- 372,167)
USD  Westpac Banking Corp. 9,216 04/22/2020  JPY 1, 003, 957 - ( 10, 003) ( 10, 003)
USD  Westpac Banking Corp. 594 04/22/2020  JPY 64, 989 - ( 876) ( 876)
USD  Westpac Banking Corp. 3,597 04/22/2020  JPY 394, 226 — ( 6,319) ( 6,319)
USD  Westpac Banking Corp. 42,165 04/22/2020  JPY 4, 624, 860 - ( 77, 251) ( 77, 251)
USD  Westpac Banking Corp. 9,233 04/22/2020  JPY 1, 005, 362 — ( 9,589) ( 9, 589)

¥ 14,097,362 ¥ ( 3,560,107) ¥ 10,537, 255
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SEAE TG
Citibank NA ¥ 12,552,275 ¥ ( 845,849) ¥ - ¥ — ¥ 11,706,426
Westpac Banking Corp. 1, 545, 087 (2,714, 258) — — (1,169, 171)
&5t ¥ 14,097,362 ¥ ( 3,560,107) ¥ — ¥ — ¥ 10,537,255
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L@tk (86.6%)
hF+45 (4.2%)
CHEMICALS (1.1%)

22,900 Nutrien, Ltd. 89, 536, 231
OIL & GAS (0.4%)

18, 000 Suncor Energy, Inc. 30, 598, 224
PIPELINES (0. 7%)

20, 200 Pembina Pipeline Corp. 52,995, 776
TELECOMMUNICATIONS (2.0%)

80, 900 TELUS Corp. 157, 940, 132
hrH& & (BGEE 440, 066, 652M) 331, 070, 363
TANLT2ER (1.1%)

HEALTHCARE-PRODUCTS (1. 19%)

7,700 Medtronic PLC 87, 754, 251
TAILT2 R & (BGE{E 73, 501, 559M) 87,754, 251
~N)Lb— (1.1%)
MINING (1.1%)

16, 900 Southern Copper Corp. 86, 202, 918
R)Lb— F (EGE{E 81,690, 204M) 86, 202,918
ARA Y (1.7%)

ENGINEERING & CONSTRUCTION (1.7%)

48, 300 Ferrovial S.A. 137, 091, 462
ARA Y B (BEEM@ 114,722, 598M) 137, 091, 462
RA R (2.8%)

INSURANGE (1.9%)

11, 700 Chubb Ltd. 155, 090, 809
PHARMACEUTICALS (0. 9%)

7, 800 Novartis AG — ADR 71,184,614
AA4 R F (EGEME 230,813, 566M) 226, 275, 423
B (1.6%)
SEMICONDUCTORS (1. 6%)

14, 700 Taiwan Semiconductor Manufacturing Co., Ltd. — ADR 123, 539, 771
B i (BEfE 83,811, 753M) 123,539, 771
A4FXJR (5.1%)

COSMETICS/PERSONAL CARE (1.2%)

15, 000 Unilever NV Class NY 92, 259, 148
MINING (1.9%)

23, 800 Rio Tinto PLC - ADR 154, 536, 618
PHARMACEUTICALS (2.0%)

26, 900 AstraZeneca PLC — ADR 159, 746, 185
A4 X)X & (BFREME 332,866, 000M) 406, 541, 951
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T A1) H (69.0%)
AEROSPAGE/DEFENSE (2. 3%)
4,500 Lockheed Martin Corp. 186, 233, 044
BANKS (4.5%)
15, 000 Bank of America Corp. 40, 943, 974
16, 000 JPMorgan Chase & Co. 169, 994, 373
12,900 PNC Financial Services Group, Inc. 152, 119, 429
363, 057, 776
COSMETICS/PERSONAL CARE (1.0%)
5,500 Procter & Gamble Co. 80, 680, 625
DISTRIBUTION/WHOLESALE (2. 4%)
7, 300 Watsco, Inc. 189, 653, 737
DIVERSIFIED FINANCIAL SERVICES (1.89%)
3, 200 CME Group, Inc. Class A 59, 680, 428
29, 400 Virtu Financial, Inc. Class A 80, 530, 783
140, 211, 211
ELECTRIC (10. 7%)
10, 600 Ameren Corp. 88, 925, 730
76, 300 CenterPoint Energy, Inc. 162, 391, 053
19, 000 Dominion Energy, Inc. 158, 045, 223
8, 300 NextEra Energy, Inc. 245, 718, 031
9, 400 Sempra Energy 123, 257, 161
7, 850 WEC Energy Group, Inc. 78, 317, 200
856, 654, 398
GAS (0.2%)
6, 300 NiSource, Inc. 14, 804, 730
HOME FURNISHINGS (1.6%)
29, 000 Leggett & Platt, Inc. 126, 087, 502
INSURANCE (2. 19%)
6, 400 Assurant, Inc. 82,501, 312
8, 200 Progressive Corp. 82, 643, 836
165, 145, 148
MACHINERY-CONSTRUCTION & MINING (1.8%)
9, 700 Caterpillar, Inc. 146, 385, 257
MISCELLANEOUS MANUFACTUR (2.0%)
14, 400 Eaton Corp. PLC 155, 911, 598
0IL&GAS (2.1%)
8, 700 Chevron Corp. 77,433,103
15, 700 Valero Energy Corp. 87, 557, 431
164, 990, 534
PHARMACEUTICALS (5.5%)
30, 200 Bristol-Myers Squibb Co. 199, 199, 166
11, 700 CVS Health Corp. 77,073, 929
10, 300 Johnson & Johnson 167, 564, 140
443, 837, 235
REITS (13.0%)
7, 000 Alexandria Real Estate Equities, Inc. 124, 990, 997
20, 900 Americold Realty Trust 84, 996, 656
8, 300 Camden Property Trust 80, 042, 976
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8, 300 Crown Castle International Corp. 143, 688, 321
13, 300 CyrusOne, Inc. 117, 810, 584
1,726 EastGroup Properties, Inc. 24,372, 763
1, 300 Equinix, Inc. 108, 877, 884
19, 700 Equity LifeStyle Properties, Inc. 138, 485, 541
26, 300 MGM Growth Properties LLC Class A 78, 286, 765
9, 500 Prologis, Inc. 102, 616, 563
5, 141 Terreno Realty Corp. 32,514, 376
1, 036, 683, 426
RETAIL (5.8%)
9, 100 Best Buy Co., Inc. 107, 029, 202
7, 000 Home Depot, Inc. 211, 589, 463
2,900 McDonald’ s Corp. 65, 663, 911
5,300 Walmart, Inc. 78, 039, 044
462, 321, 620
SEMICONDUCTORS (6. 8%)
23, 800 Maxim Integrated Products, Inc. 172, 733,728
16, 500 QUALCOMM, TInc. 208, 394, 328
10, 700 Texas Instruments, Inc. 161, 294, 972
542, 423, 028
SOFTWARE (3. 9%)
6, 100 Microsoft Corp. 145, 889, 603
20, 700 Paychex, Inc. 167, 861, 702
313, 751, 305
TELECOMMUNICATIONS (1.5%)
19, 300 Verizon Communications, Inc. 121, 306, 040
TAYA E (BSR4, 563, 896, 693M) 5,510,138, 214
LEm 5t (BUSREMME 5, 921, 369, 025M) 6,908, 614, 353
BBk (0.5%)
7A A (0.5%)
HAND/MACHINE TOOLS (0.5%)
340 Stanley Black & Decker, Inc. @ 42, 914, 690
TAUA E (EEEE 36, 186, 199M) 42,914, 690
- ELEKX F (BSIRfE 36, 186, 199M) 42,914, 690
i)
FEFEFIMTEEZE (12.0%)
TAIUHEE (2.2%)
B ES (2.2%)
Endeavour Mining Corp.
USD 1,045,000 3.00% due 02/15/23 ® 142, 820, 979
SMART Global Holdings, Inc.
UsDh 335, 000 2.25% due 02/15/26 ® 31,951, 252
RS 5t 174,772, 231
TATUEE Bt (BUSIRME 150, 841, 597M) 174,772, 231
TAYH (9.8%)
Rt fES (9.8%)
1Life Healthcare, Inc.
UsDh 885, 000 3.00% due 06/15/25 ® 95, 861, 061
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BioMarin Pharmaceutical, Inc.
USD 145, 000 1.25% due 05/15/27 ® 15, 347, 356
DexCom, Inc.
USD 235, 000 0.25% due 11/15/25 ® 26, 628, 830
Envestnet, Inc.
USD 75, 000 0.75% due 08/15/25 ® 8, 353, 402
Exact Sciences Corp.
USD 665, 000 0.38% due 03/01/28 65, 326, 092
Fortive Corp.
USD 195, 000 0.88% due 02/15/22 20,731,214
K12, Inc.
USD 113, 000 1.13% due 09/01/27 ® 12, 114, 504
Liberty Media Corp.
USD 750, 000 2.13% due 03/31/48 @), ®), © 79, 867, 736
Ush 755, 000 2.75% due 12/01/49 @, ®), © 79, 358, 739
Lyft, Inc.
Ush 85, 000 1.50% due 05/15/25 ® 9, 794, 854
NanoString Technologies, Inc.
Ush 95, 000 2.63% due 03/01/25 ® 11, 385, 863
Okta, Inc.
Ush 330, 000 0.38% due 06/15/26 ® 40, 422, 485
RealPage, Inc.
Ush 235, 000 1.50% due 05/15/25 26, 960, 947
Sailpoint Technologies Holdings, Inc.
Ush 40, 000 0.13% due 09/15/24 ® 6,451, 943
Splunk, Inc.
Ush 175, 000 1.13% due 06/15/27 ® 21,777,514
Tandem Diabetes Care, Inc.
Ush 85, 000 1.50% due 05/01/25 ® 11,719, 875
Teladoc Health, Inc.
Ush 190, 000 1.25% due 06/01/27 ® 25, 394, 487
Verint Systems, Inc.
Ush 600, 000 1.50% due 06/01/21 64, 464, 237
Vishay Intertechnology, Inc.
USsb 1, 130, 000 2.25% due 06/15/25 117, 155, 384
Workiva, Inc.
Ush 265, 000 1.13% due 08/15/26 ® 28,842,714
Zscaler, Inc.
Usb 150, 000 0.13% due 07/01/25 ® 19, 226, 481
RS 5t 787,185,718
TAYA E (BGEME 760,998, 314M) 787,185, 718
FEEFIMTEES: FF (BUBMR{E 911,839, 911H) 961, 957, 949
EHEE (0.7%)
4 F1) R (0.0%) @
TEHTESE (0.0%) @
HSBC Bank PLC
EUR 22, 842 (0.69) % ~ due 09/01/20 2, 896, 982
EHFESE i 2,896, 982
AF¥YRX F (WEBEME 2, 865 301M) 2,896, 982
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T7A YA (0.7%)

EHTEE (0.7%)

JPMorgan Chase & Co.

Ush 522, 305 0.01% due 09/01/20 55, 387, 835
EHFES i 55, 387, 835
TAUA E (E{GE(E 55, 056, 288M) 55, 387, 835
mERE 5t (BRIRME 57,921, 589M) 58, 284, 817
BilFESH & (BFREM 6,927, 316, 724M) 99. 8% 7,971,771, 809
HERUVZDOMEE (BEZERE) 0.2 19, 139, 585
EE 100. 0% 7,990, 911, 394

(a) =2 —/LEPEATGES:

(b) MBIT44ARES: — 19334FFERIEMAIANCIE S < Bk Z bR SN A MRES, 25 OFERIT, BERE Rk Sh— R, B &
BFE~OEETENATRETH D, BIBEOIRENROIRY | 245 OFERITREMESME N & 1T Shuien,

(¢) 7 bEAFAHES:

(d) 0. 05% A

T a—n B TOEMRE DRI r A~k r FREOBANDH Y £,

22 Class A — JPY Hedged Class D4 EAEF#HHE5] (20205 8 A31BHE)

B HEIHEFA LH9%E REH 5t 4 Sk Eafiikay FHE(8)  FRE(8) &5t
EUR State Street Bank & Trust Co. 4,542 10/22/2020 usb 5,347 ¥ 9,650 ¥ - ¥ 9, 650
EUR Westpac Banking Corp. 4,676 10/22/2020  USD 5,527 7,637 — 7,637
EUR Westpac Banking Corp. 7,551 10/22/2020 [IN))] 8,911 13, 759 — 13, 759
JPY State Street Bank & Trust Co. 19, 265,265 10/22/2020  USD 179, 811 209, 442 — 209, 442
JPY State Street Bank & Trust Co. 1,536,993 10/22/2020 [IN))] 14, 653 — (15, 900) (15, 900)
JPY State Street Bank & Trust Co. 1,981,377 10/22/2020  USD 18, 881 — (19, 598) (19, 598)
JPY Westpac Banking Corp. 587,671 10/22/2020 [IN))] 5,492 5,629 — 5,629
JPY Westpac Banking Corp. 20,731,077 10/22/2020  USD 196, 711 — (115, 766) (115, 766)
JPY Westpac Banking Corp. 992, 318,462 10/22/2020 [IN))] 9, 277, 342 9, 132, 533 — 9, 132, 533
JPY Westpac Banking Corp. 87,284 10/22/2020  USD 818 598 — 598
JPY Westpac Banking Corp. 45,494 10/22/2020 [IN))] 425 481 — 481
JPY Westpac Banking Corp. 295,080 10/22/2020  USD 2,810 — (2,757) (2,757)
JPY Westpac Banking Corp. 83,544 10/22/2020  USD 789 — (95) (95)
JPY Westpac Banking Corp. 638,170  10/22/2020  USD 5,993 3,098 — 3,098
Usb Citibank NA 5,237 10/22/2020 EUR 4, 403 — (3,695) (3,695)
UsD State Street Bank & Trust Co. 125,098 10/22/2020  EUR 110, 195 — (724, 853) (724, 853)
Usb State Street Bank & Trust Co. 31,152 10/22/2020 GBP 24,710 — (206, 024) (206, 024)
UsD State Street Bank & Trust Co. 10,219 10/22/2020  JPY 1, 094, 597 — (11, 598) (11, 598)
Usb State Street Bank & Trust Co. 421,193 10/22/2020 JPY 44, 478, 794 158, 073 — 158, 073
UsD Westpac Banking Corp. 4,706 10/22/2020  EUR 3,970 — (4,963) (4, 963)
Usb Westpac Banking Corp. 58,263  10/22/2020 JPY 6, 231, 946 — (57, 354) (57, 354)
UsD Westpac Banking Corp. 44,046  10/22/2020  JPY 4, 650, 252 17, 605 — 17, 605
Usb Westpac Banking Corp. 3,751 10/22/2020 JPY 400, 631 — (3,091) (3,091)
UsD Westpac Banking Corp. 1,145 10/22/2020  JPY 122, 346 — (962) (962)

39
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g WEIHFA 2249%E REB 5t Z2H0%E ERafiiEsy SEEm(E) FHEdE) &t
USD  Westpac Banking Corp. 3,728 10/22/2020  JPY 394,452 ¥ 667 ¥ — ¥ 667

USD  Westpac Banking Corp. 8,713 10/22/2020  JPY 919, 053 4,372 - 4,372

USD  Westpac Banking Corp. 22,187 10/22/2020  JPY 2,334, 955 16, 329 — 16, 329

USD  Westpac Banking Corp. 10,091  10/22/2020  JPY 1,069, 611 — (145) (145)
USD  Westpac Banking Corp. 4,935 10/22/2020  JPY 522, 089 935 — 935

USD  Westpac Banking Corp. 6,737 10/22/2020  JPY 713, 255 730 - 730

USD  Westpac Banking Corp. 15,808 10/22/2020  JPY 1, 660, 357 14, 892 — 14, 892

USD  Westpac Banking Corp. 13,108  10/22/2020  JPY 1,402, 778 — (13, 648) (13, 648)
USD  Westpac Banking Corp. 2,354,327 10/22/2020 JPY 251,822, 382 - (2,317,579) (2,317, 579)
USD  Westpac Banking Corp. 18,631 10/22/2020  JPY 1,989, 538 — (15,119) (15,119)
USD  Westpac Banking Corp. 487 10/22/2020  JPY 51, 696 - (51) (51)

¥ 9,596,430 ¥ (3,513,198) ¥ 6,083, 232

BE :
EUR - ==—nm
GBP - A VYRR K
JPY - HARM
Ush - %k Fov

am T YNT 1 TEE| DflifE
PIFORIIARTZ 7 ROT VNRT 4 THREIOFEHTH S,

TUNRT4T  TFTURT4D =
EBETYNTT
SNEAS FTHEEI
Citibank NA ¥ - ¥ (3,695) ¥ - ¥ - ¥ (3, 695)
State Street Bank & Trust Co. 377, 165 (977, 973) - - (600, 808)
Westpac Banking Corp. 9,219, 265 (2, 531, 530) — — 6, 687, 735
&5t ¥ 9,596,430 ¥ (3,513,198) ¥ — ¥ — ¥ 6,083, 232

* WAL, 7740 P LG EICIG e s (3G 10ic) AU S%MY (FE3sdhy) ofzbbb L s, M, [
- DIENET T D R — ORFPTIES S BENZBE L T A AT 5 Z L3R 5T 2,
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