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Z5m FAES A E{f{E
(B : M)
HEEFIHES (82.9%)
733 (0.2%)
EfE (0.2%)
Angolan Government International Bond
UsDh 140, 000 9.38% due 05/08/48 @ 16, 756, 304
EfE & 16, 756, 304
7335 & (E{SEE13, 658, 620M) 16, 756, 304
T35 (0.2%)
1E%H 0.2%)
CSN TInova Ventures
USD 75, 000 6.75% due 01/28/28 @  ® 9, 443, 355
Natura Cosmeticos S.A.
USD 20, 000 4.13% due 05/03/28 @ ® 2,341,991
XP, TInec.
USD 30, 000 3.25% due 07/01/26 @  ® 3,452, 888
HESE F 15, 238, 234
TS & (EERIE14, 077, 496M) 15, 238, 234
HF5 (0.7%)
&S (0.7%)
1011778 BC ULC / New Red Finance, Inc.
UsDh 150, 000 4.00% due 10/15/30 @ . ® 16, 545, 840
NOVA Chemicals Corp.
UsDh 85, 000 5.25% due 06/01/27 @ . ® 10, 348, 960
Rogers Communications, Inc.
UsD 50, 000 3.80% due 03/15/32 @ . ® 6,019, 866
USD 135, 000 4.55% due 03/15/52 @ ® 16,416,913
HEE E 49, 331,579
hr4& & (EIFE{E45, 899, 290M) 49, 331,579
742 U#ES (0.3%)
&% (0.3%)
Global Aircraft Leasing Co., Ltd.
UsD 209,712 6.50% due 09/15/24 @ .®) . (@ 23, 181, 661
HEH & 23,181, 661
TATUEE Bt (ERIRIE21, 994, 763M) 23, 181, 661
F1) (0.1%)
&% (0.1%)
Corporacion Nacional del Cobre de Chile
USD 35, 000 3.15% due 01/14/30 @  ® 4, 087, 866
HESE F 4,087, 866
F) & (E{3R{#4, 084, 509M) 4,087, 866
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) FAES AN il
(B : [
anYE7 (0.2%)
&S 0.1%)
Ecopetrol S.A.
UsDh 40, 000 5.88% due 05/28/45 4,263, 273
Grupo Aval, Ltd.
UsDh 40, 000 4.38% due 02/04/30 @ . ® 4, 228, 292
HES & 8,491, 565
EfE (0.1%)
Colombia Government International Bond
UsDh 25, 000 3.00% due 01/30/30 ® 2,618,954
EfE & 2,618,954
aOYE7 & (BBE{E12, 008, 958M) 11,110,519
X% 1A (0.0%)
EfR (0.0%)
Costa Rica Government International Bond
UsD 25, 000 7.00% due 04/04/44 @ 2,981, 304
EfE & 2,981, 304
JRBZ YA F (EFE{E2, 381, 715M) 2,981,304
R ZAH#FME (0.1%)
EfE (0.1%)
Dominican Republic International Bond
UsDh 70, 000 6.85% due 01/27/45 @ 8,421, 993
EfE &t 8,421,993
FE=HHME FH (EGEMES, 528, 411H) 8,421,993
IY7 KL (0.0%)
Ef& (0.0%)
Ecuador Government International Bond
UsD 25, 000 5.00% due 07/31/30 @ 2, 548, 905
EfE & 2,548,905
IO 7 R & (B{EE(E2, 197, 563M) 2,548, 905
ICTk (0.3%)
E{& (0. 3%)
Egypt Government International Bond
UsDh 90, 000 7.50% due 02/16/61 @ 8, 708, 632
UsD 100, 000 8.50% due 01/31/47 @ 10, 382, 903
EfE & 19, 091, 535
I+ E (ERBRE20, 123, 303H) 19,091, 535
TILHILNKRIL (0.0%)
EfE (0.0%)
El Salvador Government International Bond
UsDh 15, 000 9.50% due 07/15/52 @ . ® 892, 106
EfE & 892,106
ILHILAARIL & (BRIGR{ET, 642, 449M) 892, 106
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(B - )
& 0.1%)
&S 0.1%)
Melco Resorts Finance Ltd.
UsDh 55, 000 5.63% due 07/17/27 @ . ® 6,042, 842
HESE Et 6,042, 842
F#& & (BFR{HE6, 053, 805M) 6,042, 842
AV FERTT7 (0.2%)
&S 0.1%)
Pertamina Persero PT
USD 20, 000 6.45% due 05/30/44 @ 2, 845, 985
HEHF F 2,845,985
EfE (0.1%)
Indonesia Government International Bond
USD 75, 000 4.63% due 04/15/43 @ 9, 520, 956
EfE & 9, 520, 956
12k 7 & (E{FE{#E12, 780, 430M) 12, 366, 941
TAILZ2E (0.3%)
&S (0.3%)
AerCap Ireland Capital DAC / AerCap Global Aviation Trust
USD 150, 000 3.30% due 01/30/32 ® 16, 443, 935
C&W Senior Financing DAC
USDh 25, 000 6.88% due 09/15/27 @ . ® 3,016, 958
HEHE Et 19, 460, 893
TAILTUF & (EFIR(E9, 864, 384F) 19, 460, 893
WY T2 (0.1%)
&S 0.1%)
KazMunayGas National Co. JSC
USD 35, 000 5.75% due 04/19/47 @ 3, 780, 075
HEH EF 3,780,075
WY I7R4 Y & (EfEE{E4, 529, 397M) 3,780,075
WOt TILY (0.0%)
&S (0.0%)
FS Luxembourg Sarl
USD 10, 000 10. 00% due 12/15/25 @ . ®) 1,274,128
HEHE 5t 1,274,128
LoE2TVY & (BREREET, 169, 213H) 1,274,128
<hA (0.1%)
&S 0.1%)
Wynn Macau, Ltd.
USD 45, 000 5.50% due 01/15/26 @ . ® 4,976, 124
HEH 4,976, 124
<TAA & (EFFIR{HED, 058, 563M) 4,976,124
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A& 20 (0.4%)
&S 0.2%)
Petroleos Mexicanos
UsDh 45, 000 6.35% due 02/12/48 4, 302, 865
USD 100, 000 7.69% due 01/23/50 ® 10, 622, 740
HEHF F 14, 925, 605
EfE (0.2%)
Mexico Government International Bond
USD 60, 000 3.50% due 02/12/34 ® 6, 785, 833
UsSD 60, 000 4.40% due 02/12/52 ® 6, 724, 333
EfE &t 13,510, 166
A¥ L0 B (BRIRAEH28, 157, 658M) 28,435,771
E2 )L (0.0%)
EfE (0.0%)
Mongolia Government International Bond
USD 30, 000 5.13% due 04/07/26 @ 3,602, 128
EfE & 3,602, 128
EUOIL E (ERSE{ES, 476, 063H) 3,602,128
ZEERE (0.1%)
&S 0.1%)
American Airlines, Inc./AAdvantage Loyalty IP, Ltd.
USD 75, 000 5.75% due 04/20/29 @ 9, 081, 506
HEHE Et 9, 081, 506
ZEFESE F (ESREIES, 639, 924M) 9, 081, 506
A524 (0.4%)
&S (0.4%)
ABN AMRO Bank NV
USD 200, 000 3.32% due 03/13/37 @ . 0 . @ 22,093, 726
Metinvest BV
USD 60, 000 7.75% due 10/17/29 @ 3,240, 712
UsSD 15, 000 7.65% due 10/01/27 @ 846, 591
MV24 Capital BV
UsSD 22,577 6.75% due 06/01/34 @ 2,669, 814
HiESE Et 28, 850, 843
A5o4 & (EERE{E34, 004, 873M) 28, 850, 843
FT42z)7 (0.1%)
EfE (0.1%)
Nigeria Government International Bond
UsD 55, 000 7.88% due 02/16/32 @ 6, 344, 414
mf &t 6344414
T4 27 F (BFRIRATE6, 329, 156M) 6,344,414
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A<—> (0.2%)
&S 0.1%)
Oztel Holdings SPC Ltd.
UsDh 55, 000 6.63% due 04/24/28 @ 7, 020, 060
HiEHE Ft 7,020, 060
EfE (0.1%)
Oman Government International Bond
Ush 70, 000 7.00% due 01/25/51 @ 8, 724, 587
EfE &t 8,724,587
A<—> F (BRIRIE13, 772, 236M) 15, 744, 647
NF< (0.1%)
EfE (0.1%)
Panama Government International Bond
USD 45, 000 2.25% due 09/29/32 ® 4, 841, 788
Ush 30, 000 3.30% due 01/19/33 ® 3, 486, 442
EfE &t 8, 328, 230
RFe & (EISERES, 263, 269F) — 8.328.230
~JL— (0.29%)
% (0.1%)
Volcan Compania Minera SAA
USD 25, 000 4.38% due 02/11/26 @ . ® 2,909, 328
HEHF F 2,909, 328
EfE (0.1%)
Peruvian Government International Bond
USD 95, 000 3.00% due 01/15/34 ® 10, 785, 516
EfE & 10, 785, 516
NIL— & (ERR{E13, 276, 229M) 13, 694, 844
h72—JL (0.0%)
EfE (0.0%)
Qatar Government International Bond
USsh 25, 000 4.40% due 04/16/50 @ 3, 418, 454
EfE &t 3,418,454
ha—)L & (E{SE{E3, 442, 740M) 3,418,454
L—=<=7 (0.2%)
EfE (0.2%)
Romanian Government International Bond
USD 58, 000 3.00% due 02/14/31 6, 526, 461
USsh 48, 000 4.00% due 02/14/51 5, 080, 226
EfE &t 11, 606, 687
L—==7 (E{EREE12, 140, 774M) 11, 606, 687
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%6m FAES ANl
(B - )
Yoo T7SET (0.0%)
EE (0.0%)
Saudi Government International Bond
UsDh 30, 000 3.256% due 11/17/51 @ 3,218, 821
EfE &t 3,218, 821
YOOTSET & (BEREMS 241, 775M) 3,218, 821
L UAR—IL (0.0%)
&% (0.0%)
Medco Bell Pte Ltd.
USD 30, 000 6.38% due 01/30/27 @ . ® 3,519, 068
HEHF EF 3,519, 068
UAR—IL F (EFFIRATE3, 385, 254M) 3,519,068
m77UAh 0.1%)
EfE (0.1%)
Republic of South Africa Government International Bond
USD 50, 000 5.65% due 09/27/47 5,314,071
EfE &t 5,314,071
Bm727UA & (BRIR(ES, 223, 395M) 5,314,071
24 R (0.4%)
&S (0.4%)
Credit Suisse Group AG
USD 250, 000 3.09% due 05/14/32 @ . ® @ 27,420, 082
HEH 21, 420, 082
A4 R & (EWBR{E27, 183, T49H) 21,420, 082
kL (0.0%)
EfE (0.0%)
Turkey Government International Bond
USD 30, 000 5.88% due 06/26/31 3,119, 466
EfE &t 3,119, 466
MLa 5 (ESIR(ES, 216, 4310) 3,119, 466
29 Z54F (0.1%)
&% (0.0%)
MHP SE
USD 30, 000 7.75% due 05/10/24 @ 1, 665, 799
HEHF F 1,665, 799
EfE (0.1%)
Ukraine Government International Bond
USD 110, 000 7.25% due 03/15/33 @ 5,871,212
EfE & 5,871, 212
294 F & (ERR{#E15, 456, 432M) 7,537,011
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%6m FAES ANl
(B - )
A4FXJR (1.2%)
#HES (1.2%)
HSBC Holdings PLC
UsDh 170, 000 6.00% ® . @ . @ 21, 046, 425
BP Capital Markets PLC
UsSD 255, 000 4.88% ® . @ . 31,124, 722
Natwest Group PLC
UsSD 335, 000 3.03% due 11/28/35 ® . @ 36, 134, 225
HEHE 5t 88, 305, 372
A X)X & (EIFR{E80, 871, 164H) 88, 305, 372
TAUH (76.4%)
BEEHERISE (7.8%)
BX Commercial Mortgage Trust 2019-0C11 Class D
USD 30, 000 3.94% due 12/09/49 @ . ® . ® 3,397, 008
BX Commercial Mortgage Trust 2021-VOLT Class D
USD 161, 000 2.05% due 09/15/36 @ .® 18, 884, 422
BX Trust 2021-SDMF Class D
USD 173, 000 1.78% due 09/15/34 @ .(® 20, 190, 090
Citigroup Commercial Mortgage Trust 2015-GC27 Class XA
USD 1, 247, 340 1.33% due 02/10/48 ® . (@ 4,626, 781
COMM 2014-CCRE16 Mortgage Trust Class XA
USD 2,644, 130 0.94% due 04/10/47 ® . @ 5,264, 428
COMM 2014-CCRE17 Mortgage Trust Class XA
UsD 3, 386, 229 0.96% due 05/10/47 ® . @ 6,576, 303
COMM 2014-LC15 Mortgage Trust Class XA
USD 1,611, 546 1.06% due 04/10/47 ® . (@ 3,179, 129
COMM 2014-UBS3 Mortgage Trust Class XA
USD 1, 854, 502 1.06% due 06/10/47 ® .(@ 4,045, 387
COMM 2014-UBS6 Mortgage Trust Class XA
USD 4,452, 682 0.86% due 12/10/47 ® @ 10, 107, 552
Connecticut Avenue Securities Trust 2022-R0O1 Class 1M2
USD 149, 000 2.00% due 12/25/41 @ . ® . ® 17, 272, 565
Connecticut Avenue Securities Trust 2022-R03 Class 1M2
USD 215, 000 3.60% due 03/25/42 @ . ® . ® 26, 212, 063
Csail 2015-C2 Commercial Mortgage Trust Class XA
USD 5,024, 631 0.74% due 06/15/57 ® . @ 10, 948, 106
Fannie Mae Connecticut Avenue Securities Class 1M2
USD 245, 889 2.46% due 03/25/31 ® .1 29, 844, 135
UsSD 509, 235 2.66% due 01/25/30 ® .1 62, 169, 973
USD 470, 953 2.711% due 07/25/30 ® . ® 57, 646, 237
USDh 322, 834 3.11% due 02/25/30 ® .(® 39, 825, 416
USD 272,735 3.46% due 10/25/29 ® .1 33, 830, 006
Fannie Mae Connecticut Avenue Securities Class 2M2
USD 18, 851 2.66% due 08/25/30 ® .® 2,290, 459
USDh 517, 687 2.96% due 05/25/30 ® .10 63,313, 109
USD 368, 749 3.31% due 11/25/29 ® .1 45,563, 174
Freddie Mac Multiclass Certificates Series 2020-RR04 Class X
UsD 2,200, 000 2.13% due 02/27/29 @ 31, 542, 328
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%6m FAES ANl
(B - )
Freddie Mac STACR REMIC Trust 2022-HQA1 Class M2
UsDh 158, 000 5.30% due 03/25/42 @ . ® .® 19, 606, 183
Freddie Mac Structured Agency Credit Risk Debt Notes Class M2
UsD 136, 000 3.85% due 02/25/42 @ . ® .(® 16, 186, 428
GS Mortgage Securities Trust Series 2014-GC18 Class XA
USDh 4,331,597 1.07% due 01/10/47 ® .@ 7,847,413
J.P. Morgan Chase Commercial Mortgage Securities Trust 2022-0P0 Class D
UsD 123, 000 3.45% due 01/05/39 @ . @ 13, 257, 316
Structured Asset Investment Loan Trust 2003-BC5 Class M1
UsD 22,329 1.58% due 06/25/33 ® .(® 2,715, 190
WFRBS Commercial Mortgage Trust 2014-C22 Class XA
USD 8,185,131 0.79% due 09/15/57 @ 15, 087, 137
WEFRBS Commercial Mortgage Trust 2014-LC14 Class XA
Ush 1,561,122 1.25% due 03/15/47 ® . (@ 3, 346, 882
EEBRRISE & 574,715, 220
11EH (26.1%)
ADT Security Corp. /The
USD 50, 000 4.88% due 07/15/32 @ 5, 595, 630
American Airlines Group, Inc.
USDh 65, 000 3.75% due 03/01/25 @ 7,193, 493
Antero Midstream Partners LP / Antero Midstream Finance Corp.
UsD 110, 000 5.75% due 01/15/28 @ . ® 13, 658, 128
USD 90, 000 7.88% due 05/15/26 @ . ® 11, 838, 395
Aramark Services, Inc.
USD 260, 000 5.00% due 02/01/28 @ . ® 30, 970, 214
Ascent Resources Utica Holdings LLC / ARU Finance Corp.
USD 115, 000 7.00% due 11/01/26 @ . ® 14, 330, 807
AssuredPartners, Inc.
USD 140, 000 7.00% due 08/15/25 @ . ® 16,906, 773
AT&T, Inc.
USD 145, 000 3.50% due 09/15/53 ® 15, 524, 107
UsSD 50, 000 3.65% due 06/01/51 ® 5,532, 440
USD 174, 000 4.50% due 03/09/48 ® 22,237, 229
Bank of America Corp.
USD 200, 000 1.84% due 02/04/25 ® .(@ 23,763, 457
UsSD 190, 000 2.48% due 09/21/36 ® . @ 19, 866, 526
BAT Capital Corp
UsSD 100, 000 3.73% due 09/25/40 ® 9, 980, 321
Boeing Co.
UsSD 155, 000 5.81% due 05/01/50 ® 21,780, 173
Broadcom, Inc.
USDh 150, 000 3.14% due 11/15/35 @ . ® 16, 080, 838
USD 145, 000 3.50% due 02/15/41 @ . ® 15, 722, 083
Buckeye Partners LP
USD 155, 000 3.95% due 12/01/26 ® 18, 423,976
Calpine Corp.
USD 155, 000 4.50% due 02/15/28 @ . ® 18, 384, 185
USDh 290, 000 5.13% due 03/15/28 @ . ® 33,594, 214
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Carnival Corp.
UsDh 125, 000 7.63% due 03/01/26 @ . ® 15, 305, 842
USD 160, 000 9.88% due 08/01/27 @ ® 21,497, 357
Carvana Co.
USD 275, 000 5.88% due 10/01/28 @ . ® 29, 763, 274
CCO Holdings LLC / CCO Holdings Capital Corp.
USD 75, 000 4.75% due 03/01/30 @ ® 8, 751, 744
UsSD 281, 000 5.00% due 02/01/28 @ .® 33, 813, 401
CDW LLC / CDW Finance Corp.
UsSD 77, 000 3.57% due 12/01/31 ® 8,676,010
Cedar Fair LP
UsSD 20, 000 5.25% due 07/15/29 ® 2,394, 984
Cedar Fair LP / Canada’s Wonderland Co. / Magnum Management Corp. / Millennium Op
UsD 90, 000 5.38% due 04/15/27 ® 10, 872, 681
USD 40, 000 5.50% due 05/01/25 @ . ® 4,991, 523
Charter Communications Operating LLC / Charter Communications Operating Capital
USD 160, 000 4.80% due 03/01/50 ® 18, 496, 603
Cheniere Energy Partners LP
USD 25, 000 4.50% due 10/01/29 ® 3,051, 641
CHS/Community Health Systems, Inc.
USD 190, 000 6.88% due 04/15/29 @ . ® 22,689, 502
Comcast Corp.
USD 295, 000 2.94% due 11/01/56 @ . ® 29, 709, 887
CommScope, Inc.
USD 290, 000 6.00% due 03/01/26 @ . ® 35, 649, 293
Comstock Resources, Inc.
USD 140, 000 6.75% due 03/01/29 @ . ® 17,551, 213
Constellation Brands, Inc.
USD 190, 000 2.25% due 08/01/31 ® 20, 347, 720
Corebridge Financial, Inc.
USD 60, 000 4.35% due 04/05/42 @  ® 7, 280, 534
CSC Holdings LLC
USD 210, 000 5.75% due 01/15/30 @ . ® 22,900, 049
CVS Health Corp.
USD 115, 000 5.05% due 03/25/48 ® 15, 881, 425
DaVita, Inc.
USD 285, 000 4.63% due 06/01/30 @ ® 32,447, 178
DCP Midstream Operating LP
USD 40, 000 5.85% due 05/21/43 @ . ®) @ 4, 527, 263
Discovery Communications LLC
USD 120, 000 4.65% due 05/15/50 ® 14, 172, 604
DISH DBS Corp.
USD 80, 000 7.38% due 07/01/28 ® 9,211, 149
Edison International
USD 150, 000 5.00% ® . @ e 17, 132, 081
Element Solutions, Inc.
USD 50, 000 3.88% due 09/01/28 @ . ® 5,670, 154
Energizer Holdings, Inc.
USD 85, 000 4.75% due 06/15/28 @ ® 9, 399, 757



§7 -TAUh (BBAyIHY EBRARED)
%6m FAES ANl
(B - )
Energy Transfer LP
USh 360, 000 6.63% ® .@ .e 39, 270, 881
UsDh 355, 000 7.13% ® . @ ¢ 42, 334, 082
Enterprise Products Operating LLC
UsDh 130, 000 4.20% due 01/31/50 ® 15, 707, 520
EPR Properties
UsDh 95, 000 3.75% due 08/15/29 ® 10, 808, 337
EQM Midstream Partners LP
UsDh 200, 000 5.50% due 07/15/28 ® 24, 505, 612
FirstEnergy Corp.
UsDh 10, 000 5.35% due 07/15/47 ® 1, 273, 369
USh 5,000 7.38% due 11/15/31 750, 607
Ford Motor Co.
USh 110, 000 4.75% due 01/15/43 12,092, 294
Frontier Communications Holdings LLC
USh 130, 000 6.75% due 05/01/29 @ . ® 15, 165, 272
General Motors Co.
USh 120, 000 5.15% due 04/01/38 ® 14, 850, 806
Goldman Sachs Group, Inc.
USDh 200, 000 1.76% due 01/24/25 ® . (@ 23,697, 034
Goodyear Tire & Rubber Co.
USDh 170, 000 5.00% due 07/15/29 @ . ® 19, 300, 397
UsD 50, 000 9.50% due 05/31/25 (b) 6, 434, 696
GTCR AP Finance, Inc.
UsDh 25, 000 8.00% due 05/15/27 @ . ® 3,073, 336
HB Fuller Co.
UsDh 120, 000 4.25% due 10/15/28 ® 13, 663, 281
Iron Mountain, Inc.
UsDh 180, 000 5.25% due 03/15/28 @ . ® 21, 564, 138
USh 115, 000 5.63% due 07/15/32 @ . ® 13, 776, 879
KAR Auction Services, Inc.
USh 25, 000 5.13% due 06/01/25 @ .® 3,075, 946
Kinder Morgan, Inc.
USh 140, 000 5.55% due 06/01/45 ® 19,071, 321
Kraft Heinz Foods Co.
UsSD 105, 000 5.20% due 07/15/45 ® 13, 792, 345
Lions Gate Capital Holdings LLC
USh 115, 000 5.50% due 04/15/29 @ . ® 13, 487, 457
Live Nation Entertainment, Inc.
USh 20, 000 4.75% due 10/15/27 @ . ® 2,377,493
UsDh 20, 000 4.88% due 11/01/24 @ . ® 2,441, 428
USh 140, 000 6.50% due 05/15/27 @ . ® 18, 115, 194
Magallanes, Inc.
USh 135, 000 5.14% due 03/15/52 @ . ® 16, 807, 095
Molson Coors Beverage Co.
USh 130, 000 4.20% due 07/15/46 ® 15, 348, 077
Morgan Stanley
USh 190, 000 2.48% due 09/16/36 ® . @ 19, 796, 212
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MPH Acquisition Holdings LLC

UsDh 100, 000 5.75% due 11/01/28 @ . ® 11, 020, 877
New Fortress Energy, Inc.

UsSD 95, 000 6.50% due 09/30/26 @ .® 11, 400, 329

USD 60, 000 6.75% due 09/15/25 @ . ® 7,318,912
Nielsen Finance LLC / Nielsen Finance Co.

USD 365, 000 5.63% due 10/01/28 @ . ® 44, 669, 580
NRG Energy, Inc.

USD 130, 000 3.63% due 02/15/31 @ . ® 13,901, 789
Occidental Petroleum Corp.

USD 110, 000 4.30% due 08/15/39 ® 12, 644, 768
OneMain Finance Corp.

USD 100, 000 3.50% due 01/15/27 ® 11, 243, 209

UsSD 65, 000 7.13% due 03/15/26 8,432,716
Oracle Corp.

UsSD 165, 000 3.95% due 03/25/51 ® 17,562, 661

USD 145, 000 4.00% due 11/15/47 ® 15, 603, 368
Pacific Gas & Electric Co.

USD 250, 000 4.30% due 03/15/45 ® 25,955, 229
Par%Hifi Global

USD 120, 000 4.20% due 05/19/32 ® 14,615, 555

USDh 145, 000 6.38% due 03/30/62 ® . @ 17,779, 681
Plains All American Pipeline LP / PAA Finance Corp.

USDh 84, 000 3.55% due 12/15/29 ® 9, 867, 810
Post Holdings, Inc.

USDh 45, 000 5.50% due 12/15/29 @ . ® 5,263, 773

USD 90, 000 5.63% due 01/15/28 @ . ® 10, 740, 122
Presidio Holdings, Inc.

USD 150, 000 8.25% due 02/01/28 @ . ® 18, 594, 225
Prime Security Services Borrower LLC / Prime Finance, Inc.

USD 185, 000 5.75% due 04/15/26 @ 22,932, 653
Realogy Group LLC / Realogy Co.-Issuer Corp.

USD 130, 000 5.75% due 01/15/29 @ . ® 14, 940, 504
Royal Caribbean Cruises, Ltd.

USD 123, 000 11.50% due 06/01/25 @ ,®) 16, 420, 843
Science Applications International Corp.

USD 125, 000 4.88% due 04/01/28 @ . ® 14,994, 364
Sirius XM Radio, Inc.

USD 45, 000 4.13% due 07/01/30 @ . ® 5, 130, 667

UsSD 370, 000 5.50% due 07/01/29 @ . ® 45, 587, 321
Six Flags Entertainment Corp.

USDh 15, 000 4.88% due 07/31/24 @ .0 1,822,810
Southern Co. /The

USDh 310, 000 4.00% due 01/15/51 ® . @ 36, 497, 462
Sprint Capital Corp.

USDh 155, 000 6.88% due 11/15/28 21, 858, 029
Sysco Corp.

USDh 84, 000 6.60% due 04/01/50 ® 13, 748, 499
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Tallgrass Energy Partners LP / Tallgrass Energy Finance Corp.
UsD 195, 000 5.50% due 01/15/28 @ .® 22,945, 656
USD 60, 000 7.50% due 10/01/25 @ . ® 7,681, 727
Taylor Morrison Communities, Inc.
USD 25, 000 5.75% due 01/15/28 @ . ® 3, 131, 991
Tenet Healthcare Corp.
USD 195, 000 6.13% due 10/01/28 @ . ® 24, 078, 886
T-Mobile USA, Inc.
USD 155, 000 3.40% due 10/15/52 @ . ® 16, 145, 450
UsSD 130, 000 4.50% due 04/15/50 ® 16, 048, 503
TransDigm, Inc.
UsSD 210, 000 4.88% due 05/01/29 ® 23,941, 583
USD 80, 000 7.50% due 03/15/27 ® 10, 042, 713
Tronox, Inc.
USD 155, 000 4.63% due 03/15/29 @ . ® 17,612, 942
United Airlines 2020-1 Class A Pass Through Trust
USD 83, 132 5.88% due 10/15/27 10, 397, 269
United Rentals North America, Inc.
USD 25, 000 5.25% due 01/15/30 ® 3, 126, 074
Uniti Group LP / Uniti Fiber Holdings, Inc. / CSL Capital LLC
USD 50, 000 7.88% due 02/15/25 @ . ® 6,312,714
Uniti Group LP / Uniti Group Finance, Inc. / CSL Capital LLC
USD 290, 000 6.50% due 02/15/29 @ . ® 32, 937, 635
USA Compression Partners LP / USA Compression Finance Corp.
USD 140, 000 6.88% due 04/01/26 ® 17, 220, 539
Verizon Communications, Inc.
USD 150, 000 2.36% due 03/15/32 @ . ® 16, 447, 855
Viatris, Inc.
USD 195, 000 4.00% due 06/22/50 ® 20, 048, 835
Vistra Operations Co. LLC
USD 45, 000 5.00% due 07/31/27 @ . ® 5, 382, 651
Western Digital Corp.
USD 115, 000 3.10% due 02/01/32 ® 12,518, 763
WR Grace Holdings LLC
USD 125, 000 4.88% due 06/15/27 @ ® 14, 850, 231
UsSD 220, 000 5.63% due 08/15/29 @ .® 25, 036, 264
Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp.
UsSD 90, 000 5.50% due 03/01/25 @ .® 10, 939, 043
HiEHE Ft 1,913, 544, 047
EfE (42.5%)
Fannie Mae Pool
USh 4, 260, 000 2.50% due 04/01/52 493, 991, 883
USD 4, 795, 000 3.00% due 04/01/52 570, 003, 691
ushb 2, 080, 000 3.50% due 04/01/52 253, 174,970
USD 135, 000 4.00% due 04/01/52 16, 744, 061
Ginnie Mae IT Pool
USD 1, 130, 000 2.50% due 04/01/52 133, 178, 433
USsh 925, 000 3.00% due 04/01/52 111, 081, 721
USD 460, 000 3.50% due 04/01/52 56, 199, 990
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U.S. Treasury Bond
usb 1,290, 000 2.00% due 02/15/50 141, 170, 193
U.S. Treasury Bonds
Usb 1,715,000 1.88% due 02/15/51 182, 093, 636
USD 845, 000 2.75% due 08/15/42 104, 516, 959
usb 1, 190, 000 3.13% due 02/15/43 155, 782, 392
USD 540, 000 5.38% due 02/15/31 81, 546, 646
U.S. Treasury Inflation Indexed Bond
USD 212, 092 0.13% due 02/15/52 27, 236, 426
U.S. Treasury Note
USD 835, 000 0.38% due 10/31/23 98, 588, 762
UsDh 920, 000 0.88% due 06/30/26 104, 446, 031
USD 935, 000 1.25% due 03/31/28 106, 004, 882
usbh 1,090, 000 1.63% due 05/15/31 124, 663, 146
USD 685, 000 1.75% due 11/15/29 79, 655, 436
Ush 1,395,000 2.88% due 05/31/25 171, 252,714
United States Treasury Bill
UsDh 930, 000 0.00% due 06/16/22 ® 112, 857, 301
EfE &t 3,124,189, 273
TAYA EF (ERIGE{ED, 633, 240, 557M) 5,612, 508, 540
ILTTA (0.1%)
EfE (0.1%)
Uruguay Government International Bond
USD 35, 000 5.10% due 06/18/50 5,027,678
EfE &t 5,027,678
LT TA & (B{3EAES, 200, 517M) 5,027, 678
mEFHES F (E/FE{E6, 104, 575, 065M) 6, 086, 620, 642
R
LHEBREETILS (14.4%)
TAURh (14.4%)
149, 126 Invesco Senior Loan ETF 394, 040, 657
46, 945 iShares iBoxx $ High Yield Corporate Bond ETF 468, 884, 247
61, 252 SPDR Bloomberg Short Term High Yield Bond ETF 195, 080, 267
T7AY A EF (EGE{E1, 026, 875, 497M) 1,058, 005, 171
LB EEFSE 5 (BREEIMT, 026, 875, 497H) 1,058, 005, 171
)
EHERE (26.2%)
TAREE (0.0%)
EH#ITEE (0. 0%)
Brown Brothers Harriman & Co.
GBP 0* 0.25% due 04/01/22 34
EHTES A 34
TAT S F (BGRME3TA) 34
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TAH (26.2%)
TEHTEE (26.2%)
JPMorgan Chase & Co.

USD 15, 881, 504 0.15% due 04/01/22 1,927,617, 521
EHESE 1,927,617, 521
FAYUH F (ESRMET 923,605, 971M) 1,927,617, 521
mERE 5t (EUSEAET, 923, 606, 008F9) 1,927,617, 555
#& & (EFERE{EI, 055, 056, 570M) 123.5% 9,072, 243, 368
fafE RERVZDMEEZRR) (23.5) (1, 726, 739, 396)
MEE 100.0% 1,345, 503,972

(a) HIHIT44AGES: — 19334FREAEMIAI44AIT IS < B ERZ fabk ST A MiRES:, 2D OFERIEL, BEkZ bk S —fmlcix, S
BE~DOEFZNTRETH 5, BIBDOIBENROIRY | A5 OFERITIREMEIMEN & (T2 S e,

b) =—F 7 ILFES

¢) PIK —Payment-in kind security®m, FLEIIZITIAD HHREEIC L > THAEEZITREF Y 260 L7ZiEk TXbh b Z Enb 5,

d) 20224F 3 H 31 A BUE D ZEBFIAFFES:

e) KAME

) ZEEFIfFRER

g) UFHA MR DT XTI —EILEYIBI O L LT rn—h —IRFFan 5,

* 0,578 RAT

(
(
(
(
(
(

20224 3 ABTHHME, 77 RO E LT64, 324, 860 DHA 252 1Y | 1, 213, 750/ D BIE% 7 L A7z,

oE SMIERB| (20224 3 A31BIE)

TE HEAR EEA 2H% FHE (48) &
Short U.S. Treasury 10 Year Note (CBT) June Futures 06/2022 (57) ¥ 23,113,084
Short U.S. Treasury 5 Year Note (CBT) June Futures 06/2022 (49) 10, 208, 940
Long U.S. Long Bond (CBT) June Futures 06/2022 13 (7,162, 073)
Long U.S. Treasury 2 Year Note (CBT) June Futures 06/2022 2 (604, 979)
Short U.S. Treasury 10 Year Ultra June Futures 06/2022 (26) 13, 467, 062
Short U.S. Ultra Long Bond June Futures 06/2022 (23) 19, 514, 766

¥ 58, 536, 800
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B W3IHEFA 2iEE RFER b 22i%E ST At SRl (1) Rl (B) &t
JPY Citibank NA 3,131,027  04/20/2022 USD 25,693 ¥ 13,279 ¥ - ¥ 13,279
JPY State Street Bank & Trust Co. 610, 760, 052  04/20/2022  USD 5,278, 757 - (29, 788, 118) (29, 788, 118)
JPY State Street Bank & Trust Co. 4,378,647 04/20/2022 Uusb 36, 685 — (72, 895) (72, 895)
JPY Westpac Banking Corp. 227,168 04/20/2022  USD 1, 862 1,218 — 1,218
JPY Westpac Banking Corp. 42,004  04/20/2022 usb 365 — (2,301) (2,301)
JPY Westpac Banking Corp. 180,877  04/20/2022  USD 1,583 - (11, 154) (11, 154)
JPY Westpac Banking Corp. 4,179,610 04/20/2022 usb 35,311 — (105, 232) (105, 232)
JPY Westpac Banking Corp. 38,908,496  04/20/2022  USD 329, 431 - (1,066, 103) (1,066, 103)
JPY Westpac Banking Corp. 253,323 04/20/2022 usb 2,094 — (751) (751)
JPY Westpac Banking Corp. 3,020,843 04/20/2022  USD 26, 277 - (167, 692) (167, 692)
JPY Westpac Banking Corp. 52,856  04/20/2022 usb 458 — (2, 755) (2, 755)
JPY Westpac Banking Corp. 44,725 04/20/2022  USD 393 - (2, 956) (2, 956)
JPY Westpac Banking Corp. 4,383,635 04/20/2022 usb 38, 447 — (281, 747) (281, 747)
JPY Westpac Banking Corp. 102,762 04/20/2022  USD 842 535 — 535
JPY Westpac Banking Corp. 40, 361,438 04/20/2022 usb 326, 858 699, 051 — 699, 051
JPY Westpac Banking Corp. 306,807 04/20/2022  USD 2,657 - (15, 563) (15, 563)
UsD Citibank NA 52,822 04/20/2022 JPY 6,072, 964 336, 700 — 336, 700
Ush State Street Bank & Trust Co. 286,371  04/20/2022  JPY 33,133,576 1,615,998 — 1,615,998
UsD State Street Bank & Trust Co. 39,909 04/20/2022 JPY 4,718,574 124, 150 — 124, 150
Ush State Street Bank & Trust Co. 31,990 04/20/2022  JPY 3, 683, 503 198, 355 — 198, 355
UsD Westpac Banking Corp. 67,741  04/20/2022 JPY 7,734,782 485, 179 — 485,179
Ush Westpac Banking Corp. 3,614 04/20/2022  JPY 410, 463 28,120 — 28,120
UsD Westpac Banking Corp. 6,655 04/20/2022 JPY 757, 584 50,021 — 50,021
UsD Westpac Banking Corp. 188,749 04/20/2022  JPY 21,729, 561 1,174,094 — 1,174, 094
UsD Westpac Banking Corp. 27,014 04/20/2022 JPY 3, 268, 333 9,622 — 9, 622
UsD Westpac Banking Corp. 4,432 04/20/2022  JPY 540, 390 - (2, 598) (2, 598)
UsD Westpac Banking Corp. 1,613 04/20/2022 JPY 197, 876 - (2, 135) (2, 135)
UsD Westpac Banking Corp. 23,417 04/20/2022  JPY 2,742,278 99, 198 — 99, 198
UsD Westpac Banking Corp. 5,410  04/20/2022 JPY 640, 747 15,757 — 15,757
UsD Westpac Banking Corp. 36,238 04/20/2022  JPY 4,188,212 209, 114 — 209, 114
UsD Westpac Banking Corp. 3,794 04/20/2022 JPY 438, 837 21,487 — 21,487
UsD Westpac Banking Corp. 478 04/20/2022  JPY 54, 815 3,174 — 3,174
UsD Westpac Banking Corp. 9,216  04/20/2022 JPY 1, 057, 980 60, 282 — 60, 282
UsD Westpac Banking Corp. 3,536 04/20/2022  JPY 406, 484 22,617 — 22,617
UsD Westpac Banking Corp. 28,585  04/20/2022 JPY 3,288, 321 180, 308 — 180, 308
UsD Westpac Banking Corp. 1,260 04/20/2022  JPY 145,977 6,932 — 6,932
UsD Westpac Banking Corp. 7,343 04/20/2022 JPY 846, 472 44, 569 — 44, 569
UsD Westpac Banking Corp. 3,411  04/20/2022  JPY 393, 867 20, 009 — 20, 009
UsD Westpac Banking Corp. 4,249 04/20/2022 JPY 489, 884 25,752 — 25,752
UsD Westpac Banking Corp. 17,012  04/20/2022  JPY 1,957, 343 106, 940 — 106, 940
UsD Westpac Banking Corp. 2,045 04/20/2022 JPY 234,673 13,503 — 13,503
UsD Westpac Banking Corp. 4,215 04/20/2022  JPY 479, 218 32,304 — 32,304
UsD Westpac Banking Corp. 2,757  04/20/2022 JPY 318, 847 15,674 — 15,674
UsD Westpac Banking Corp. 30,099 04/20/2022  JPY 3,475,714 176, 585 — 176, 585
UsD Westpac Banking Corp. 4,242 04/20/2022 JPY 490, 426 24, 262 — 24, 262
UsD Westpac Banking Corp. 27,715 04/20/2022  JPY 3,196, 192 166, 903 — 166, 903
UsD Westpac Banking Corp. 2,631 04/20/2022 JPY 303, 920 15,297 — 15,297
UsD Westpac Banking Corp. 25,427 04/20/2022  JPY 2,909, 856 175, 617 — 175,617

¥ 6,172,606 ¥ (31,522,000) ¥ (25,349, 394)

31
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vz e i b2/ NV : TUIT7L =g =
BE W5IMFEA HEETAR ZE LY SR E =7 b= TN (ZEY) ST (18) & N IEM{E
usp Goldman Sache 7 650 306 Receive {?Eféegoigg;;i dE o L170% 05/10/2022 ¥ — Y (8,599,499) ¥ (8,599, 499)
¥ — ¥ (8,599,499) ¥ (8,599,499)
=8 7 Y/NT 4 TEE| DfE
PIFORIIRT 7 ROT UV ART 4 TREIOFEHTH 5,
TUNRT4T TFTIUNT4T  peg g -
JEBET Y /N\T 4 THE]
A7 THE|
Goldman Sachs International ¥ — ¥ (8,599,499) ¥ — ¥ — ¥ (8,599, 499)
it ¥ — ¥ (8,599 ,499) ¥ — ¥ — ¥ (8,599,499
NEASFHERE
Citibank NA ¥ 349,979 ¥ — ¥ - ¥ - ¥ 349, 979
State Street Bank & Trust Co. 1, 938, 503 (29, 861, 013) — — (27, 922, 510)
Westpac Banking Corp. 3,884, 124 (1, 660, 987) — — 2,223,137
it ¥ 6,172,606 ¥ (31,522, 000) ¥ — ¥ — ¥ (25,349, 394)

* AL, 7740 PFEAE LTS EICIG e s (3G 10e0) A CD%ZMY (F3dh) ofzbbb L s, M, [
—DIENET T DR OZN IS BN L T 2 lH T 2 Z L ABD LT D,

BE

GBP - A XU AR K
JPY - HAH

Ush - K R
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203, 625, 992
13, 394, 965

217,020, 957

, 302, 317
, 386, 444
284, 443
291, 995
, 033, 966
459, 663
150, 589

21,909, 417

195, 111, 540

1, 161, 909, 636
(29, 046, 927)

1,132, 862, 709

976, 074, 552
(871, 190)

975, 2083, 362

2,108, 066, 071

2,303,177, 611
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ol BEEI&EAMZER (20214 8 B31 M)

A FiAES /AN IE{fifE
(B : M)
L@k (94.5%)
hF+45 (3.8%)
CHEMICALS (2.2%)
29, 450 Nutrien, Ltd. 196, 355, 024
TELECOMMUNICATIONS (1.6%)
58, 875 TELUS Corp. 149, 022, 888
hrH& & (BSRE 286, 142, 983M) 345,377,912
752X (1.1%)
DIVERSIFIED FINANCIAL SERVICES (1.1%)

9, 825 Amundi S.A. @ 102, 122, 925
75X Ft (BER(E 96, 359, 958M) 102,122,925
TAILZ2E (0.6%)

HEALTHCARE-PRODUCTS (0. 6%)

4,010 Medtronic PLC 58, 803, 090
AT R & (BRIGRE 38, 714, 143M) 58, 803, 090
~NI)L— (2.0%)

MINING (2.0%)

26, 475 Southern Copper Corp. 182, 045, 732
NIL— & (BUEER{#E 154,919, 648M) 182, 045, 732
AA4R (2.2%)
COMMERCIAL SERVICES (1.1%)

275 SGS S.A. 94, 916, 971

PHARMACEUTICALS (1. 19%)

10, 000 Novartis AG — ADR 101, 499, 651
AA4 R F (EGRE 180, 241, 427M) 196, 416, 622
14X R (3.6%)
MINING (2.1%)

23, 450 Rio Tinto PLC - ADR 193, 396, 604
PHARMACEUTICALS (1.5%)

21, 400 AstraZeneca PLC — ADR 137, 016, 509
A X)X & (EGRE{E 230, 367, 889H) 330,413,113
TAUA (81.2%)
AEROSPAGE/DEFENSE (1. 9%)

4,475 Lockheed Martin Corp. 176, 886, 129
APPAREL (1.9%)

20, 225 VF Corp. 169, 910, 102
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7354 FAES ANl
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BANKS (9. 1%)
35,575 Citizens Financial Group, Inc. 171, 143,116
15, 420 JPMorgan Chase & Co. 270,961, 881
10, 550 Morgan Stanley 121, 036, 768
12, 825 PNC Financial Services Group, Inc. 269, 251, 196
832, 392, 961
BEVERAGES (1. 1%)
8, 050 Coca—Cola Co. 49, 799, 042
3,025 PepsiCo, Inc. 51,972, 540
101, 771, 582
COSMETICS/PERSONAL CARE (0.2%)
1, 250 Procter & Gamble Co. 19, 553, 706
DISTRIBUTION/WHOLESALE (1.8%)
5, 356 Watsco, Inc. 163, 794, 564
DIVERSIFIED FINANCIAL SERVICES (3.6%)
10, 000 CME Group, Inc. Class A 221, 609, 585
40, 650 Virtu Financial, Inc. Class A 109, 323, 001
330, 932, 586
ELECTRIC (10.6%)
11, 200 Ameren Corp. 107, 933, 491
71, 100 CenterPoint Energy, Inc. 195, 979, 138
23, 700 Dominion Energy, Inc. 202, 670, 600
23, 300 NextEra Energy, Inc. 214, 992, 387
7, 150 Public Service Enterprise Group, Inc. 50, 224, 804
7, 260 Sempra Energy 105, 568, 162
8, 925 WEC Energy Group, Inc. 92, 637, 684
970, 006, 266
FOOD (0.6%)
7,425 Kellogg Co. 51, 503, 959
HOME FURNISHINGS (2.2%)
38, 700 Leggett & Platt, Inc. 205, 734, 046
HOUSEWARES (0. 9%)
27, 950 Newell Brands, Inc. 78, 023,613
INSURANGE (0. 3%)
1, 690 Assurant, Inc. 31, 583, 200
INTERNET (0. 7%)
8, 000 Cogent Communications Holdings, Inc. 63, 789, 108
MACHINERY-CONSTRUCTION & MINING (1.0%)
4, 080 Caterpillar, Inc. 94, 518, 004
MINING (1.2%)
17, 675 Newmont Corp. 112, 603, 558
MISCELLANEOUS MANUFACTUR (2.8%)
13, 650 Eaton Corp. PLC 252,470, 796
OIL&GAS (4.4%)
36, 075 Cabot 0il & Gas Corp. 62, 975, 238
11,575 Chevron Corp. 123, 055, 583
29, 361 ConocoPhillips 179, 117, 532
4, 650 Valero Energy Corp. 33, 874, 396
399, 022, 749
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PHARMACEUTICALS (7.5%)

7, 750 AbbVie, Inc. 102, 833, 900
27,375 Bristol-Myers Squibb Co. 201, 075, 927
17, 375 CVS Health Corp. 164, 902, 738
11, 675 Johnson & Johnson 222,059, 214

690, 871, 779
REITS (16.3%)

5,100 Alexandria Real Estate Equities, Inc. 115, 626, 218
97, 225 Brixmor Property Group, Inc. 250, 472, 690

9, 400 Camden Property Trust 154, 943, 902

9, 350 Crown Castle International Corp. 199, 983, 809
17,475 CyrusOne, Inc. 147, 786, 469
21, 925 Duke Realty Corp. 126, 479, 809

4, 900 Innovative Industrial Properties, Inc. Class A 132, 376, 791
29, 950 MGM Growth Properties LLC Class A 136, 416, 124
11, 825 Prologis, Inc. 174, 936, 060

7,766 Terreno Realty Corp. 57, 000, 470

1, 496, 022, 342
RETAIL (2.7%)
8, 750 Best Buy Co., Inc. 111, 998, 147
900 Home Depot, Inc. 32, 250, 720
3,975 McDonald s Corp. 103, 697, 235
247,946, 102
SEMICONDUCTORS (4. 6%)
10, 855 QUALCOMM, Inc. 174, 932, 264
11, 900 Texas Instruments, Inc. 249, 583, 126
424, 515, 390
SOFTWARE (3. 6%)
3, 350 Microsoft Corp. 111, 101, 195
17, 150 Paychex, Inc. 215,672, 805
326, 774, 000
TELECOMMUNICATIONS (2.2%)
45, 250 Corning, Inc. 198, 796, 882
TAYA E (BFEE 5 693, 067, 369M) 7,439,423, 424
LE®X 5 (BUSRIE 6,679,813, 417M) 8, 654, 602, 818
R6m
BEEFFEESE (4. 7%)
hF+4 (0.7%)
Rt fES (0.7%)
Ivanhoe Mines Ltd.
UsDh 440, 000 2.50% due 04/15/26 63, 626, 681
nifatfES 5 63, 626, 681
hr4 & (EBEE 47,953, 399M) 63, 626, 681
TAUH (4.0%)
Rt (4.0%)
DexCom, Inc.
USD 310, 000 0.25% due 11/15/25 39, 337, 027
Enphase Energy, Inc.
USD 550, 000 0.00% due 03/01/28 @, ® 59, 083, 144
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Exact Sciences Corp.
UsD 205, 000 0.38% due 03/01/28 25, 557, 440
Liberty Media Corp.
UsD 755, 000 2.75% due 12/01/49 @), ©, @ 86,991, 979
Peloton Interactive, Inc.
UsD 200, 000 0.00% due 02/15/26 @), ® 19,910, 970
Splunk, Inec.
UsD 175, 000 1.13% due 06/15/27 19, 261, 548
Spotify USA, Inc.
UsD 200, 000 0.00% due 03/15/26 @), ® 19, 898, 320
Vishay Intertechnology, Inc.
UsD 815, 000 2.25% due 06/15/25 94, 576, 768
nffatfES & 364,617,196
TAUA E (BERE 334,477, 966M) 364,617, 196
BEMMFEES F (EEEME 382, 431, 365M) 428, 243, 877

EHRE (0.3%)
Lo x— (0.0%) @
EHTEE (0.0%) ©
DNB Bank ASA

EUR 22, 667 (0.78) %" due 09/01/21 2,939, 571
EHTEE &t 2,939,571
Iy z— F (ESE{E 3,004, 884H) 2,939, 571

7A)H (0.3%)
EHTEE (0.3%)
JPMorgan Chase & Co.

USsD 232,692 0.01% due 09/01/21 25, 563, 530
EHMEE 25, 563, 530
T7AYUHA & (BRI 25 570, 493M) 25, 563, 530
BERE 5t (EUSEME 28,575 377M) 28, 503, 101
AifizEs &t (EFREIE 7,090, 820, 159M) 99. 5% 9,111, 349, 796
RERVZTOMEE (BEERR) 0.5 48,141,179
MEE 100. 0% 9, 159, 490, 975

(a) HIAII44AGTES: — 1933FFEARIAMAN144MT IS < B ERA bR SN A MRESR, D OFERIE, Bk A R SN —MRANICIX. R
BFE~OEETENFTRETH D, BIBEOIRENROIRY | 215 OFERITHEMESME W & 1T 7 S,

b) ¥ s —iRofk
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28 Class A — JPY Hedged Class DAEAEFHENS| (202158 A318KE)

B BEIHEFA 2LH9%E =] 5t 24958 EaliEa STE (18)  ETRME (38) AEE
JPY Citibank NA 1, 060, 264, 223 10/20/2021 [IN)] 9,594,162 ¥ 6,655,445 ¥ — ¥ 6,655,445
JPY State Street Bank & Trust Co. 4,181,987 10/20/2021 Usb 38, 186 — (11, 525) (11, 525)
JPY State Street Bank & Trust Co. 191, 225 10/20/2021 usb 1,738 351 — 351
JPY Westpac Banking Corp. 21,187,573 10/20/2021 Usb 192, 042 97, 979 — 97, 979
JPY Westpac Banking Corp. 155,387  10/20/2021 usb 1,412 297 — 297
JPY Westpac Banking Corp. 454,644  10/20/2021  USD 4,143 — (382) (382)
JPY Westpac Banking Corp. 18,809,906  10/20/2021 USD 170, 605 74, 451 — 74, 451
JPY Westpac Banking Corp. 13,070,326  10/20/2021 usb 118, 313 77,471 — 77,471
JPY Westpac Banking Corp. 36, 748,302  10/20/2021 [IN)) 334, 642 - (1, 339) (1, 339)
JPY Westpac Banking Corp. 156,825  10/20/2021 usb 1,430 — (246) (246)
USD Citibank NA 2,278,701  10/20/2021 JPY 251, 822, 382 - (1, 580, 729) (1, 580, 729)
usb Citibank NA 2,571 10/20/2021 JPY 281, 783 562 — 562
usb State Street Bank & Trust Co. 75,150  10/20/2021 EUR 63,313 37, 841 — 37, 841
usb State Street Bank & Trust Co. 4,687 10/20/2021 JPY 513, 636 1, 056 — 1, 056
ush State Street Bank & Trust Co. 45,800 10/20/2021 JPY 5,032, 345 — (2,748) (2, 748)
usb Societe Generale S.A. 73,467 10/20/2021 CHF 67, 132 9,924 — 9, 924
ush Westpac Banking Corp. 4,250 10/20/2021 CHF 3,900 — (1, 413) (1,413)
Usb Westpac Banking Corp. 4,709 10/20/2021  EUR 3,997 — (1, 435) (1, 435)
ush Westpac Banking Corp. 4,237 10/20/2021 EUR 3,574 1, 580 — 1, 580
usb Westpac Banking Corp. 1,548 10/20/2021 JPY 170, 761 — (753) (753)
USD Westpac Banking Corp. 11,036  10/20/2021 JPY 1,218, 553 — (6,597) (6,597)
usb Westpac Banking Corp. 8,478 10/20/2021 JPY 923, 108 7,907 — 7,907
USD Westpac Banking Corp. 4,957 10/20/2021 JPY 541, 304 3,043 — 3,043
USD Westpac Banking Corp. 1,240 10/20/2021 JPY 135, 862 341 — 341
USD Westpac Banking Corp. 213,032 10/20/2021 JPY 23,483,715 — (89, 047) (89, 047)
Ush Westpac Banking Corp. 1,654 10/20/2021  JPY 181, 987 — (331) (331)
USD Westpac Banking Corp. 21,868 10/20/2021 JPY 2,404, 435 - (2, 985) (2, 985)
usb Westpac Banking Corp. 5,391 10/20/2021 JPY 596, 071 — (4,032) (4, 032)
USD Westpac Banking Corp. 342 10/20/2021 JPY 37,524 1 — 1
Usb Westpac Banking Corp. 1,023 10/20/2021  JPY 112, 326 64 — 64
¥ 6,968,313 ¥ (1,703,562) ¥ 5,264,751

BE :
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am 7 UNT 1 TEE|DflifE

E1% Tt 2‘%’;@‘1@? BESER  BEEA # 5E

EBETYNT 4T

SNEAEE TG
Citibank NA ¥ 6,656,007 ¥ (1,580,729) ¥ - ¥ — ¥ 5,075,278
State Street Bank & Trust Co. 39, 248 (14, 273) — — 24,975
Societe Generale S.A. 9,924 — — — 9, 924
Westpac Banking Corp. 263, 134 (108, 560) — — 154, 574
&it ¥ 6,968,313 ¥ (1,703 ,562) ¥ — ¥ — ¥ 5 264,751
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