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am BMEIZREAMAR (20215 3 A31AEE)
Z5m FAES A E{f{E
(B : M)
HEEFIHES (107.5%)
737 (0.2%)
EfE (0.2%)
Angolan Government International Bond
UsD 145, 000 9.38% due 05/08/48 15, 147,991
EfE & 15, 147, 991
7335 & (BRI 14,084, 784H) 15, 147, 991
TILAZ7F (0.0%)
EfE (0.0%)
Republic of Armenia International Bond
UsSD 20, 000 3.60% due 02/02/31 @ 2,032, 404
EfE &t 2,032, 404
FILAZT & (BRI 2,029, 673M) 2,032, 404
F—R L3517 (0.3%)
&S (0.3%)
Commonwealth Bank of Australia
UsD 225, 000 2.69% due 03/11/31 @ 24, 116, 000
HEH & 24,116, 000
A—R S U7 & (BUERE{E 24,013, 125M) 24,116, 000
N—L— (0.0%)
EfE (0.0%)
Bahrain Government International Bond
UsSD 20, 000 5.45% due 09/16/32 2, 139, 600
EfE &t 2,139, 600
N—L—> & (BEIRfE 2,179, 075M) 2,139, 600
T35 (0.3%)
&S (0.3%)
Banco do Brasil S.A./Cayman
UsD 35, 000 9.00% (@, ®), @, @ 4,226, 172
BRF S.A.
USD 85, 000 4.88% due 01/24/30 @), ® 9, 596, 317
CSN Inova Ventures
USD 65, 000 6.75% due 01/28/28 @), ® 7, 620, 094
HEH & 21,442,583
I35 & (BEBREM 20,930, 384MH) 21,442,583
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) FAES AN il
(B : [
AFS (1.3%)
&S (1.3%)
1011778 BC ULC / New Red Finance, Inc.
UsDh 180, 000 4.00% due 10/15/30 @), ® 19,218,712
Bausch Health Cos, Inc.
UsDh 85, 000 5.00% due 01/30/28 @, ® 9, 584, 576
UsD 420, 000 6.13% due 04/15/25 @), ® 47, 625, 940
Canadian Natural Resources, Ltd.
UsD 70, 000 4.95% due 06/01/47 ® 8, 954, 983
Masonite International Corp.
UsD 25, 000 5.38% due 02/01/28 @), ® 2,936, 372
NOVA Chemicals Corp.
USD 85, 000 5.25% due 06/01/27 @, ® 9, 867, 948
HEHF 98, 188, 531
hr4 & (BRI 93,477, 019H) 98, 188, 531
T4 UEE (0.2%)
&S (0.2%)
Global Aircraft Leasing Co., Ltd.
UsDh 134,712 6.50% due 09/15/24 @, ®), @ 14, 293, 970
HES & 14, 293, 970
TATUEE Bt (BUSIR{E 12,967, 893M) 14, 293, 970
aa > E7 (0.3%)
5% (0.3%)
Banco de Bogota S.A.
UsD 45, 000 6.25% due 05/12/26 5, 587, 847
Ecopetrol S.A.
UsD 40, 000 5.88% due 05/28/45 4,724, 891
Grupo Aval, Ltd.
UsD 55, 000 4.38% due 02/04/30 @, ® 6, 147, 634
HEH EF 16, 460, 372
J0YVE7 & (B4REAfE 15, 948, 178M) 16, 460, 372
aZX521YH (0.0%)
EfE (0.0%)
Costa Rica Government International Bond
UsDh 30, 000 7.00% due 04/04/44 @ 3,215, 583
EfE & 3,215,583
X2 YA FEFRE 2, 852, 696M) 3,215, 583
K =AHHME (0.2%)
EE& (0.2%)
Dominican Republic International Bond
Ush 105, 000 6.85% due 01/27/45 @ 12, 864, 271
EfE & 12, 864, 271
REZHH£ME & (BEEME 12,549, 931M) 12,864, 271
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%6m FAES ANl
(B - )
I97 KL (0.0%)
EfE (0.0%)
Ecuador Government International Bond
UsDh 15, 000 0.50% due 07/31/30 @ 973, 798
EfE &t 973, 798
IY7 KL & (E{FE{E 1,180, 785M) 973, 798
IOk (0.2%)
EfE (0.2%)
Egypt Government International Bond
USD 90, 000 7.50% due 02/16/61 @ 9, 023, 695
Ush 75, 000 8.50% due 01/31/47 @ 8, 278, 798
EfE &t 17,302, 493
TST kR (EUERAE 17,263, 512M) — 17.302.493
T)LHIL/ARIL (0.0%)
Ef& (0.0%)
El Salvador Government International Bond
UsD 15, 000 9.50% due 07/15/52 (@, ® 1,769, 381
EfE & 1,769, 381
ILHILAARIL & (ERIGR{E 1,642, 808M) 1,769, 381
725X (0.3%)
1EH (0.3%)
Altice France S.A.
Ush 200, 000 7.38% due 05/01/26 @), ® 23,011, 624
HESE Et 23,011, 624
7T UX F (BUSIRME 21,999, 136M) 23,011, 624
H—7 (0.2%)
EfE (0.2%)
Ghana Government International Bond
USD 95, 000 10. 75% due 10/14/30 @ 13, 114, 400
EfE & 13, 114, 400
A—7 & (BRI 12, 870, 427M) 13, 114, 400
EFiE (0.1%)
&% (0.1%)
Melco Resorts Finance, Ltd.
USsh 55, 000 5.63% due 07/17/27 @, ® 6, 354, 026
HEHE Ft 6, 354, 026
FE & (BUSIR{E 6, 179, 466M) 6, 354, 026
142 F (0.1%)
&S (0.1%)
Adani Electricity Mumbai, Ltd.
USD 35, 000 3.95% due 02/12/30 @ 3, 908, 302
HEH 3,908, 302
A4 F & (BBEE 3,736, 935M) 3,908, 302
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%6m FAES ANl
(B - )
A2 RFRT7 (0.1%)
EfE (0.1%)
Indonesia Government International Bond
UsDh 35, 000 5.25% due 01/17/42 @ 4,637,906
EfE &t 4,637,906
AR 7 & (EFEE 4,934, 307M) 4,637,906
TANLIE (0.7%)
&S (0.7%)
AerCap Ireland Capital DAC / AerCap Global Aviation Trust
USD 280, 000 4.45% due 10/01/25 ® 33, 626, 653
C&W Senior Financing DAC
USD 55, 000 6.88% due 09/15/27 @), ® 6,491, 530
Virgin Media Vendor Financing Notes IV DAC
USD 55, 000 5.00% due 07/15/28 @), ® 6, 196, 801
HEH EF 46, 314, 984
ALV R & (EFEE 43, 136, 603M) 46, 314, 984
A4 RXZT)L (0.0%)
&% (0.0%)
Leviathan Bond, Ltd.
USD 30, 000 6.13% due 06/30/25 @), ® 3, 598, 930
HEHE Et 3,598, 930
ARXZI)L & (E{FE{E 3,508, 270M) 3,598, 930
a—+rPHRT—IL (0.1%)
EfE (0.1%)
Ivory Coast Government International Bond
USD 70, 694 5.75% due 12/31/32 @, ® 7, 834, 786
EfE & 7,834,786
a—rORT—)L F (BRI 7,352, 674M) 1,834,786
AFTRE L (0.1%)
&% (0.1%)
KazMunayGas National Co. JSC
UsD 55, 000 5.75% due 04/19/47 @ 7,227, 448
HiESE E 7,221,448
hY o752 & (BEBER{E 7,196, 739M) 1,227,448
=7 (0.1%)
EfE (0.1%)
Kenya Government International Bond
USD 50, 000 6.88% due 06/24/24 @ 6, 086, 727
EfE & 6,086, 727
=7 & (BVERE{#E 5 971, 605M) 6, 086, 727
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%6m FAES ANl
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WOt ITILY (0.4%)
11EH (0.4%)
Altice France Holding S.A.
USD 135, 000 6.00% due 02/15/28 @, ® 14, 725, 736
ArcelorMittal S.A.
UsSD 40, 000 7.00% due 03/01/41 6, 038, 378
USD 40, 000 7.25% due 10/15/39 6, 025, 483
Unigel Luxembourg S.A.
USD 35, 000 8.75% due 10/01/26 @), ® 4,181, 986
HEHF 30, 971, 583
WOt TIILY F (BREBEE 31,141,691M) 30, 971, 583
<hA (0.1%)
&% (0.1%)
Wynn Macau, Ltd.
USD 55, 000 5.50% due 01/15/26 @, ® 6, 350, 987
HEE 5t 6, 350, 987
<AhAA F (EFE{E 6,056, 394M) 6, 350, 987
AF 0 (0.4%)
&S (0.4%)
Cemex SAB de CV
USD 20, 000 5.20% due 09/17/30 @), ® 2,398, 391
USD 35, 000 7.38% due 06/05/27 @), ® 4,384,778
Minera Mexico S.A. de CV
UsD 35, 000 4.50% due 01/26/50 @), ® 3,991, 260
Petroleos Mexicanos
UsSD 152, 000 7.69% due 01/23/50 ® 15, 695, 861
HEHE Et 26, 470, 290
A¥FPa B (BRIRMdE 25, 573, 508M) 26, 470, 290
E> )L (0.0%)
EfE (0.0%)
Mongolia Government International Bond
USD 25, 000 5.13% due 04/07/26 @ 2,962, 503
EfE & 2,962, 503
EUIIL E (BRGE{E 2, 880, 353M) 2,962, 503
ZEERE (0.6%)
#t1E%H (0.6%)
American Airlines, Inc./AAdvantage Loyalty IP, Ltd.
USD 90, 000 5.75% due 04/20/29 10,611,812
Ardagh Packaging Finance PLC / Ardagh Holdings USA, Inc.
UsD 200, 000 4.13% due 08/15/26 ). ® 22,714,379
Endo Dac / Endo Finance LLC / Endo Finco, Inc.
USD 85, 000 5.88% due 10/15/24 @), ® 9, 468, 814
HESE Et 42,795, 005
ZEEMSE F (IEREM 41,275, 842M) 42,795, 005
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35247 (0.7%)
1EH (0.7%)
Alcoa Nederland Holding BV
USD 200, 000 5.50% due 12/15/27 @, ® 23, 816, 064
IHS Netherlands Holdco BV
USD 35, 000 8.00% due 09/18/27 @, ® 4,186, 569
Lukoil Securities BV
USD 45, 000 3.88% due 05/06/30 @ 5,134, 355
Metinvest BV
USD 15, 000 7.65% due 10/01/27 @ 1, 789, 746
MV24 Capital BV
UsSD 52, 048 6.75% due 06/01/34 @ 5, 985, 968
Petrobras Global Finance BV
USD 60, 000 5.60% due 01/03/31 ® 6,999, 158
Teva Pharmaceutical Finance Netherlands 111 BV
USD 60, 000 3.15% due 10/01/26 6, 348, 225
HEHE Ft 54, 260, 085
A5o4 & (BBREME 52,071, 822M) 54, 260, 085
F42x1)7 (0.1%)
EfE (0.1%)
Nigeria Government International Bond
USD 55, 000 7.88% due 02/16/32 @ 6, 276, 569
EfE & 6, 276, 569
T4 27 F (BEFIERESE 6,363, 710M) 6, 276, 569
A<—> (0.3%)
&% (0.1%)
Oztel Holdings SPC Ltd.
USD 55, 000 6.63% due 04/24/28 @ 6,678, 036
HiESHE 5t 6,678,036
EfE (0.2%)
Oman Government International Bond
USD 50, 000 6.75% due 01/17/48 @ 5,289, 745
USD 70, 000 7.00% due 01/25/51 @ 7, 652, 042
EfE & 12,941,787
A<—> F (E{FIR(M 18, 208, 868H) 19,619, 823
~R)L— (0.2%)
1EH (0.2%)
Hunt 0il Co. of Peru LLC Sucursal Del Peru
USD 40, 000 6.38% due 06/01/28 @ 4, 810, 330
Volcan Compania Minera SAA
USD 45, 000 4.38% due 02/11/26 @, ® 5,110,661
HEHE 5t 9, 920, 991
R)Lb— F (EFE{E 9, 564, 303M) 9, 920, 991
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m771UAh (0.1%)
EfE (0.1%)
Republic of South Africa Government International Bond
UsDh 65, 000 5.65% due 09/27/47 6,631, 746
EfE &t 6,631, 746
m727UA & (BEIRME 6,488, 333M) 6, 631, 746
24 (0.1%)
&S (0.1%)
Bangkok Bank PCL/Hong Kong
USD 35, 000 3.73% due 09/25/34 @, o), © 3,907, 103
HEH F 3,907,103
24 F (E{EE(E 3, 783, 683M) 3,907,103
kL (0.2%)
&% (0.1%)
Akbank TAS
USD 30, 000 6.80% due 02/06/26 @ 3, 316, 425
QNB Finansbank AS
USD 30, 000 6.88% due 09/07/24 @ 3,431, 956
HiEHE Et 6, 748, 381
EfE (0.1%)
Turkey Government International Bond
USD 45, 000 5.88% due 06/26/31 4,509, 510
EfE &t 4,509, 510
MLa & (BSIRE 11,761, 685M) 11, 257, 891
29 Z54F (0.2%)
&% (0.0%)
MHP SE
USD 30, 000 7.75% due 05/10/24 @ 3, 560, 094
HEH 3, 560, 094
EfE (0.2%)
Ukraine Government International Bond
USD 135, 000 7.25% due 03/15/33 @ 14, 879, 535
EfE & 14, 879, 535
D94 F & (BSERE 17,980, 969M) 18, 439, 629
72 JEREER (0.1%)
&% (0.1%)
Galaxy Pipeline Assets Bidco, Ltd.
USD 60, 000 2.94% due 09/30/40 @ 6,413, 425
HiESHE Et 6,413,425
EfE (0.0%)
Finance Department Government of Sharjah
USD 35, 000 4.00% due 07/28/50 @ 3,416, 820
EfE &t 3,416, 820
7o JEREES F (EREEE 10, 398, 395M) 9, 830, 245
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A4FXJR (1.5%)
#EH (1.5%)
BP Capital Markets PLC
UsDh 255, 000 4.88% ), (@, @ 30, 255, 590
HSBC Holdings PLC
UsSD 170, 000 6.00% ®), @, @ 20,611, 841
Natwest Group PLC
UsSD 335, 000 3.03% due 11/28/35 ®), © 35, 363, 927
Vodafone Group PLC
UsSD 170, 000 5.25% due 05/30/48 23, 469, 890
HEHE Ft 109, 701, 248
A X)X F (BGREE 104,121, 151H) 109, 701, 248
TAH (97.7%)
BEFEHERISE (10.0%)
Citigroup Commercial Mortgage Trust 2015-GC27 Class XA
Ush 1,310, 986 1.34% due 02/10/48 ®),© 6, 080, 069
COMM 2014-CCRE16 Mortgage Trust Class XA
Usb 2,737,073 0.95% due 04/10/47 ®, © 7,496, 016
COMM 2014-CCRE17 Mortgage Trust Class XA
USD 3,532,410 0.97% due 05/10/47 ®, © 9, 257,097
COMM 2014-LC15 Mortgage Trust Class XA
USD 1,943, 842 1.09% due 04/10/47 © 5,447,727
COMM 2014-UBS3 Mortgage Trust Class XA
UsD 1,892,304 1.07% due 06/10/47 ®),© 5,913, 126
COMM 2014-UBS6 Mortgage Trust Class XA
USD 4,904, 524 0.89% due 12/10/47 ®, © 13, 825, 196
Csail 2015-C2 Commercial Mortgage Trust Class XA
USD 5, 134, 384 0.75% due 06/15/57 ®, © 14, 316, 780
Fannie Mae Connecticut Avenue Securities Class 1M2
USD 602, 960 2.31% due 01/25/30 ®, © 67,543, 570
UsSD 541, 994 2.36% due 07/25/30 ®), © 60, 176, 339
USD 335, 551 2.76% due 02/25/30 ®, © 37, 540, 465
UsSD 342,210 3.11% due 10/25/29 ®), © 38, 813, 502
Fannie Mae Connecticut Avenue Securities Class 2M2
UsSD 19, 432 2.31% due 08/25/30 ®), © 2, 153, 968
USD 533, 568 2.61% due 05/25/30 ®), © 59, 515, 259
UsSD 393, 656 2.96% due 11/25/29 ®), © 44,219, 869
Freddie Mac Multiclass Certificates Series 2020-RR04 Class X
ush 2,200, 000 2.13% due 02/27/29 © 34,037, 645
Freddie Mac Structured Agency Credit Risk Debt Notes Class M2
UsD 665, 000 2.61% due 03/25/30 ®), © 75, 206, 485
USD 763, 321 2.76% due 12/25/29 ®), © 85, 291, 944
USDh 237,953 3.36% due 07/25/29 ®), © 27,129,779
USD 850, 000 3.56% due 10/25/29 ®), © 97, 765, 646
GS Mortgage Securities Trust Series 2014-GC18 Class XA
USD 4,998, 585 1.00% due 01/10/47 ®). @ 12, 723, 235
Structured Asset Investment Loan Trust 2003-BC5 Class M1
USD 32, 348 1.23% due 06/25/33 ), © 3, 580, 878
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WFRBS Commercial Mortgage Trust 2014-C22 Class XA
USD 8,827,655 0.80% due 09/15/57 © 21,074, 821
WFRBS Commercial Mortgage Trust 2014-LC14 Class XA
USD 1,614,552 1.26% due 03/15/47 ®), @ 5,297, 057
EEBRRISE & 734, 406, 473
inifttfE (0.3%) e —
DISH Network Corp.
USD 190, 000 3.38% due 08/15/26 20, 234, 980
EfatE At 20, 234, 980
&% (48.8%) T
ADT Security Corp. /The
USD 50, 000 4.88% due 07/15/32 @ 5,621, 687
Air Lease Corp.
UsSD 260, 000 2.30% due 02/01/25 ® 29, 360, 594
Anheuser—Busch InBev Worldwide, Inc.
UsSD 170, 000 4.60% due 04/15/48 ® 21, 533, 846
USD 160, 000 4.75% due 04/15/58 ® 20, 369, 439
Antero Midstream Partners LP / Antero Midstream Finance Corp.
USD 135, 000 5.75% due 01/15/28 @), ® 14, 926, 824
USh 110, 000 7.88% due 05/15/26 @), ® 13, 095, 736
Aramark Services, Inc.
USDh 85, 000 5.00% due 04/01/25 @, ® 9, 629, 660
USD 485, 000 5.00% due 02/01/28 @), ® 55, 682, 606
Ascent Resources Utica Holdings LLC / ARU Finance Corp.
USD 140, 000 7.00% due 11/01/26 @), ® 15, 489, 337
ASGN, Inc.
USD 220, 000 4.63% due 05/15/28 @), ® 25,121, 224
AssuredPartners, Inc.
USD 170, 000 7.00% due 08/15/25 @), ® 19, 434, 679
AT&T, Inc.
USD 280, 000 3.65% due 06/01/51 ® 29, 906, 386
UsSD 174, 000 4.50% due 03/09/48 ® 21, 145, 766
Avis Budget Car Rental LLC / Avis Budget Finance, Inc.
UsSD 160, 000 4.75% due 04/01/28 @, ® 18, 051, 279
BAT Capital Corp.
UsSD 215, 000 3.73% due 09/25/40 ® 22,705,172
USD 120, 000 4.91% due 04/02/30 ® 15, 145, 090
Beacon Roofing Supply, Inc.
USD 295, 000 4.88% due 11/01/25 @, ® 33, 390, 108
Berry Global, Inc.
USD 60, 000 4.50% due 02/15/26 @), ® 6, 808, 181
Boeing Co.
USD 235, 000 5.81% due 05/01/50 ® 32,821, 335
Broadcom, Inc.
USD 255, 000 3.50% due 02/15/41 @, ® 26,861, 091
USDh 170, 000 4.15% due 11/15/30 ® 20, 321, 022
Buckeye Partners LP
USDh 515, 000 3.95% due 12/01/26 ® 56, 393, 054
USD 55, 000 4.50% due 03/01/28 @), ® 6, 107, 887
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USD 60, 000 5.60% due 10/15/44 ® 6,423, 641
Calpine Corp.
USD 185, 000 4.50% due 02/15/28 @), ® 20, 644, 880
UsSD 350, 000 5.13% due 03/15/28 @, ® 38, 909, 563
Carnival Corp.
USh 150, 000 7.63% due 03/01/26 @, ® 17,827, 241
USD 300, 000 11.50% due 04/01/23 @), ® 38, 046, 420
CCO Holdings LLC / CCO Holdings Capital Corp.
USD 75, 000 4.75% due 03/01/30 @, ® 8, 598, 281
UsSD 336, 000 5.00% due 02/01/28 @, ® 39, 305, 556
USD 56, 000 5.75% due 02/15/26 @), ® 6, 392, 204
Cedar Fair LP
USD 20, 000 5.25% due 07/15/29 ® 2, 280, 035
Millennium Op Cedar Fair LP / Canada’s Wonderland Co. / Magnum Management Corp.
USD 225, 000 5.38% due 04/15/27 ® 25,530, 679
UsSD 110, 000 5.50% due 05/01/25 @, ® 12, 788, 883
Centene Corp.
USDh 60, 000 3.00% due 10/15/30 ® 6, 627, 281
USD 60, 000 3.38% due 02/15/30 ® 6, 702, 499
CF Industries, Inc.
USD 50, 000 4.95% due 06/01/43 6, 338, 307
USDh 45, 000 5.38% due 03/15/44 5,907, 952
Charter Communications Operating LLC / Charter Communications Operating Capital
UsD 265, 000 4.80% due 03/01/50 ® 31, 399, 681
Cheniere Energy Partners LP
USDh 240, 000 4.50% due 10/01/29 ® 27,620, 314
Cheniere Energy, Inc.
UsSD 25, 000 4.63% due 10/15/28 @, ® 2,876, 923
CHS/Community Health Systems, Inc.
UsSD 340, 000 8.13% due 06/30/24 @, ® 39, 354, 574
Clear Channel Worldwide Holdings, Inc.
UsSD 12, 000 5.13% due 08/15/27 @, ® 1, 336, 343
CommScope, Inc.
UsSD 445, 000 6.00% due 03/01/26 @, ® 51, 989, 404
Cornerstone Building Brands, Inc.
UsSD 220, 000 6.13% due 01/15/29 @, ® 25,935, 730
Crown Americas LLC / Crown Americas Capital Corp. V
UsSD 65, 000 4.25% due 09/30/26 ® 7, 644, 874
CSC Holdings LLC
UsSD 310, 000 5.75% due 01/15/30 @, ® 36, 121, 896
DaVita, Inc.
USDh 60, 000 4.63% due 06/01/30 @, ® 6, 751, 992
DCP Midstream Operating LP
USDh 105, 000 5.13% due 05/15/29 ® 12, 358, 286
USD 110, 000 5.60% due 04/01/44 ® 12, 207, 205
USDh 50, 000 5.85% due 05/21/43 @), ®), © 4,943, 245
Dell, Inc.
USDh 25, 000 5.40% due 09/10/40 3, 136, 944
USD 20, 000 6.50% due 04/15/38 2,707, 250
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DISH DBS Corp.
UsDh 80, 000 7.38% due 07/01/28 ® 9, 284, 652
Element Solutions, Inc.
UsSD 50, 000 3.88% due 09/01/28 @), ® 5, 466, 849
Encompass Health Corp.
UsSD 50, 000 4.63% due 04/01/31 ®) 5,725, 281
Energizer Holdings, Inc.
UsSD 105, 000 4.75% due 06/15/28 @, ® 11,980, 161
Energy Transfer Operating LP
UsSD 110, 000 6.25% due 04/15/49 ® 14, 262, 732
USD 360, 000 6.63% ®,©, @ 35, 354, 474
UsSD 355, 000 7.13% ®, @, @ 38, 317,421
EPR Properties
UsSD 95, 000 3.75% due 08/15/29 ® 9,944, 534
EQM Midstream Partners LP
UsSD 107, 000 4.75% due 07/15/23 ® 12, 287,572
USD 330, 000 5.50% due 07/15/28 ® 38, 356, 438
EQT Corp.
USD 115, 000 3.90% due 10/01/27 ® 12,997, 231
Equitable Holdings, Inc.
USD 80, 000 5.00% due 04/20/48 ® 10, 636, 921
ESH Hospitality, Inc.
USD 215, 000 5.25% due 05/01/25 @), ® 24, 267, 692
FirstEnergy Corp.
USD 25, 000 5.35% due 07/15/47 ® 3,107, 196
UsSD 20, 000 7.38% due 11/15/31 2,958, 724
Ford Motor Co.
UsSD 115, 000 4.75% due 01/15/43 12,817,419
Ford Motor Credit Co. LLC
UsSD 445, 000 3.81% due 10/12/21 49, 786, 663
USD 265, 000 4.39% due 01/08/26 30, 819, 245
Fox Corp.
USD 130, 000 5.58% due 01/25/49 ® 18, 305, 783
Freeport-McMoRan, Inc.
USD 20, 000 5.40% due 11/14/34 ® 2,635, 182
UsSD 425, 000 5.45% due 03/15/43 ® 56, 472, 404
Frontier Communications Corp.
UsSD 155, 000 6.75% due 05/01/29 @, ® 18, 096, 488
FXI Holdings, Inc.
UsSD 85, 000 7.88% due 11/01/24 @), ® 9, 697, 756
General Electric Co.
USDh 105, 000 4.35% due 05/01/50 ® 12, 862, 838
USD 255, 000 5.88% due 01/14/38 36, 484, 016
General Motors Co.
USD 210, 000 6.13% due 10/01/25 ® 27,303, 409
General Motors Financial Co., Inc.
USD 135, 000 5.10% due 01/17/24 ® 16, 504, 266
Goodyear Tire & Rubber Co.
USD 50, 000 9.50% due 05/31/25 ® 6,201, 812
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GTCR AP Finance, Inc.

UsDh 25, 000 8.00% due 05/15/27 @, ® 2,973, 141
HB Fuller Co.

UsSD 345, 000 4.25% due 10/15/28 ® 38, 806, 226
HCA, Inc.

UsSD 115, 000 3.50% due 09/01/30 ® 12, 868, 886

USD 160, 000 5.25% due 06/15/49 ® 21,619, 207

UsSD 365, 000 5.38% due 09/01/26 ® 45,550,516
Hilton Domestic Operating Co., Inc.

UsSD 105, 000 5.75% due 05/01/28 @, ® 12,509, 178
Hilton Worldwide Finance LLC / Hilton Worldwide Finance Corp.

UsD 210, 000 4.88% due 04/01/27 ® 24, 263, 727
HUB International, Ltd.

UsSD 162, 000 7.00% due 05/01/26 @, ® 18, 606, 567
Iron Mountain, Inc.

UsSD 375, 000 5.25% due 03/15/28 @, ® 43, 120, 898

USD 260, 000 5.63% due 07/15/32 @), ® 30, 062, 065
J2 Global, Inc.

USD 60, 000 4.63% due 10/15/30 @, ® 6,731, 306
JELD-WEN, Inc.

USD 25, 000 4.88% due 12/15/27 @, ® 2, 863, 469
JPMorgan Chase & Co.

USD 75, 000 2.96% due 05/13/31 ®, © 8, 438, 883
KAR Auction Services, Inc.

USD 345, 000 5.13% due 06/01/25 @), ® 38, 608, 561
Kinder Morgan, Inc.

USD 280, 000 5.55% due 06/01/45 ® 36, 792, 130
Kraft Heinz Foods Co.

USD 55, 000 4.38% due 06/01/46 ® 6, 350, 883

UsSD 305, 000 4.88% due 10/01/49 ® 37, 786, 541

USD 105, 000 5.20% due 07/15/45 ® 13,414, 268
L Brands, Inc.

USD 165, 000 6.63% due 10/01/30 @), ® 20, 693, 887
Live Nation Entertainment, Inc.

USD 450, 000 4.75% due 10/15/27 @, ® 50, 175, 755

UsSD 20, 000 4.88% due 11/01/24 @, ® 2,252, 432

USD 255, 000 6.50% due 05/15/27 @), ® 31,278, 433
Match Group Holdings II LLC

USD 60, 000 4.63% due 06/01/28 @), ® 6, 786, 700
Mauser Packaging Solutions Holding Co.

USD 230, 000 7.25% due 04/15/25 @), ® 25, 446, 768
MDC Holdings, Inc.

USD 90, 000 6.00% due 01/15/43 ® 12, 570, 480
Mileage Plus Holdings LLC / Mileage Plus Intellectual Property Assets, Ltd.

USD 480, 000 6.50% due 06/20/27 @), ® 58, 145, 098
Molina Healthcare, Inc.

USD 50, 000 3.88% due 11/15/30 @), ® 5, 683, 844
MPLX LP

USD 280, 000 4.70% due 04/15/48 ® 33, 394, 880
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Netflix, Inc.
UsDh 45, 000 4.88% due 06/15/30 @, ® 5,732, 248
USD 25, 000 5.38% due 11/15/29 @ 3,270, 247
Newell Brands, Inc.
USD 90, 000 6.00% due 04/01/46 ® 12, 373, 569
Nielsen Finance LLC / Nielsen Finance Co.
USD 445, 000 5.63% due 10/01/28 @), ® 51,784, 788
NRG Energy, Inc.
USD 115, 000 3.63% due 02/15/31 @, ® 12,413, 639
Occidental Petroleum Corp.
USD 160, 000 3.20% due 08/15/26 ® 16, 970, 589
UsSD 225, 000 3.50% due 08/15/29 ® 23,339,671
USD 135, 000 4.30% due 08/15/39 ® 12, 605, 287
0lin Corp.
USD 50, 000 5.63% due 08/01/29 ® 5,966, 061
ON Semiconductor Corp.
USD 115, 000 3.88% due 09/01/28 @), ® 13, 087, 454
OneMain Finance Corp.
USD 80, 000 7.13% due 03/15/26 10, 206, 708
Oracle Corp.
USD 255, 000 2.88% due 03/25/31 ® 28, 723, 731
Ortho—Clinical Diagnostics, Inc. / Ortho-Clinical Diagnostics S.A.
USD 105, 000 7.25% due 02/01/28 ), ® 12, 734, 150
Outfront Media Capital LLC / Outfront Media Capital Corp.
USD 13, 000 5.00% due 08/15/27 @), ® 1,453, 293
Pacific Gas & Electric Co.
USD 145, 000 3.30% due 08/01/40 ® 14,492, 792
UsSD 250, 000 4.30% due 03/15/45 ® 26, 831, 067
Plains All American Pipeline LP / PAA Finance Corp.
UsSD 337, 000 3.55% due 12/15/29 ® 37, 145, 738
USD 220, 000 4.65% due 10/15/25 ® 26, 642, 456
Post Holdings, Inc.
USD 155, 000 5.50% due 12/15/29 @, ® 18, 361, 965
UsSD 260, 000 5.63% due 01/15/28 @, ® 30, 284, 436
Presidio Holdings, Inc.
UsSD 265, 000 8.25% due 02/01/28 @, ® 31, 936, 226
Prime Security Services Borrower LLC / Prime Finance, Inc.
UsD 220, 000 5.75% due 04/15/26 @ 26, 266, 346
QualityTech LP / QTS Finance Corp.
UsSD 115, 000 3.88% due 10/01/28 @, ® 12, 659, 846
Range Resources Corp.
USDh 110, 000 8.25% due 01/15/29 @, ® 13, 028, 640
Realogy Group LLC / Realogy Co.-Issuer Corp.
USDh 20, 000 4.88% due 06/01/23 @, ® 2,274,919
USD 210, 000 7.63% due 06/15/25 @), ® 25, 370, 374
Royal Caribbean Cruises, Ltd.
USD 250, 000 11.50% due 06/01/25 @), ® 32,252, 186
Sasol Financing USA LLC
USD 30, 000 5.88% due 03/27/24 ® 3,524,176
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Science Applications International Corp.
UsDh 235, 000 4.88% due 04/01/28 @, ® 26, 888, 566
Scientific Games International, Inc.
UsSD 155, 000 7.00% due 05/15/28 @, ® 18, 331, 563
Sirius XM Radio, Inc.
UsSD 115, 000 4.13% due 07/01/30 @, ® 12, 737,998
USD 415, 000 5.50% due 07/01/29 @, ® 49, 669, 404
Six Flags Entertainment Corp.
USD 15, 000 4.88% due 07/31/24 @, ® 1,676, 147
Six Flags Theme Parks, Inc.
USD 95, 000 7.00% due 07/01/25 @), ® 11, 380, 287
Southern Co.
USD 310, 000 4.00% due 01/15/51 ®, @ 36, 233, 225
Spirit AeroSystems, Inc.
USD 160, 000 7.50% due 04/15/25 @), ® 19, 039, 238
Sprint Capital Corp.
USD 200, 000 6.88% due 11/15/28 27,908, 874
USDh 40, 000 8.75% due 03/15/32 6, 540, 495
Sprint Corp.
USDh 152, 000 7.13% due 06/15/24 19, 357, 557
Standard Industries, Inc./NJ
USDh 325, 000 4.38% due 07/15/30 @, ® 36, 290, 838
Synchrony Financial
USDh 370, 000 2.85% due 07/25/22 ® 41,994, 003
Sysco Corp.
USDh 170, 000 6.60% due 04/01/50 ® 27,122,423
Talen Energy Supply LLC
UsSD 178, 000 10. 50% due 01/15/26 @, ® 17, 640, 634
Tallgrass Energy Partners LP / Tallgrass Energy Finance Corp.
UsD 15, 000 5.50% due 09/15/24 @), ® 1,685,471
USD 60, 000 7.50% due 10/01/25 @), ® 7, 148, 632
Targa Resources Partners LP / Targa Resources Partners Finance Corp.
USD 210, 000 5.00% due 01/15/28 ® 24, 205, 715
Taylor Morrison Communities, Inc.
USD 25, 000 5.75% due 01/15/28 @), ® 3,051, 665
Tenet Healthcare Corp.
USD 450, 000 6.13% due 10/01/28 @), ® 51, 850, 742
Terex Corp.
USD 165, 000 5.63% due 02/01/25 @, ® 18, 745, 380
T-Mobile USA, Inc.
USD 360, 000 2.88% due 02/15/31 ® 38, 497, 094
USDh 250, 000 4.50% due 04/15/50 @, ® 30, 992, 210
Toll Brothers Finance Corp.
USDh 110, 000 3.80% due 11/01/29 ® 12, 869, 106
USD 20, 000 4.35% due 02/15/28 ® 2,397, 430
TransDigm, Inc.
USD 445, 000 6.25% due 03/15/26 @), ® 52,179, 643
USDh 80, 000 7.50% due 03/15/27 ® 9, 429, 539

Tri Pointe Homes, Inc.
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USD 315, 000 5.70% due 06/15/28 ® 38, 556, 615
United Airlines 2020-1 Class A Pass Through Trust
USD 92, 703 5.88% due 04/15/29 11,377, 858
United Rentals North America, Inc.
USD 25, 000 5.25% due 01/15/30 ® 3,005, 075
Uniti Group LP / Uniti Fiber Holdings, Inc. / CSL Capital LLC
USD 310, 000 7.88% due 02/15/25 @), ® 37,116, 833
Verizon Communications, Inc.
USD 195, 000 3.55% due 03/22/51 ® 21,491, 445
ViacomCBS, Inc.
USD 155, 000 4.95% due 01/15/31 ® 20, 269, 228
Viatris, Inc.
USD 195, 000 4.00% due 06/22/50 @), ® 21,950,413
Vistra Operations Co. LLC
USD 115, 000 5.00% due 07/31/27 @, ® 13,117,952
Western Midstream Operating LP
USD 80, 000 4.35% due 02/01/25 ® 9, 163, 455
USDh 205, 000 5.30% due 02/01/30 ® 24,579, 888
USD 55, 000 5.30% due 03/01/48 ® 6, 114, 208
USDh 50, 000 6.50% due 02/01/50 ® 5,983, 796
W.R. Grace & Co.—-Conn
USDh 125, 000 4.88% due 06/15/27 @, ® 14, 315, 965
Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp
USDh 110, 000 5.50% due 03/01/25 @, ® 12, 856, 951
HiEHE 5t 3, 566, 856, 137

EfE (38.6%)

Fannie Mae Pool

Usb 1,615,000 2.00% due 04/01/51 177,945, 124

UsD 3,930, 000 2.50% due 04/01/51 445, 350, 621
Ginnie Mae IT Pool

USD 720, 000 2.00% due 04/01/51 80, 294, 996

USh 4,090, 000 2.50% due 04/01/51 466, 024, 133
U.S. Treasury Bonds

USD 895, 000 1.88% due 02/15/51 87,423, 842

USD 845, 000 2.75% due 08/15/42 100, 005, 227

Usb 1,190, 000 3.13% due 02/15/43 149, 334, 141

USD 540, 000 5.38% due 02/15/31 79, 767, 832
U.S. Treasury Inflation Indexed Bonds

USD 752,913 0.25% due 02/15/50 86, 554, 888

USD 839, 025 1.00% due 02/15/46 113, 152, 358

UsD 1,076, 682 1.00% due 02/15/48 147, 416, 389
U.S. Treasury Inflation Indexed Note

USD 732,031 0.13% due 01/15/30 87, 489, 559

Usb 1,251, 355 0.50% due 01/15/28 153, 966, 590
U.S. Treasury Note

Usb 2,135, 000 1.75% due 11/15/29 238, 589, 994

UsD 2,030, 000 2.88% due 05/31/25 244, 332, 477

USD 430, 000 2.88% due 08/15/28 52,241, 441
United States Treasury Bill
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USD 1, 040, 000 0.00% due 05/20/21 ® 114, 907, 248
EfE & 2,824,796, 860
TAUH E (BER(E 7,082, 834,016M) 7,146, 294, 450
REFHES 5 (EEEE 7,768,510, 748M) 7,857, 726, 258
R
LHEREERILS (7.5%)
TAYA (1.5%)
223,727 Invesco Senior Loan ETF 547,094, 157
TAYA E (EIGRE{HES65, 483, 887M) 547,094, 157
LB EEFSE 5 (BREEE 565, 483, 887M) 547,094, 157
28mE
EHEE (0.5%)
TA4IUEE (0.0%)
EHTEE (0.0%)
Brown Brothers Harriman & Co.
GBP 0* 0.01% due 04/01/21 32
EHTEE 32
TAR S F (BSERME 37M) 32
7 *1)7H (0.5%)
EHTESE (0.5%)
JPMorgan Chase & Co.
USD 342, 277 0.01% due 04/01/21 37,821, 562
EHFESE A 37, 821, 562
TAUHh E (BERE{E 37, 768, 359M) 37,821, 562
mERE 5t (BSIR(E 37, 768, 396M) 37, 821,594
®E & (BB E{E 8, 371,763,031M) 115.50% 8,442,642, 009
&8 RERVZTOMEEZRE) (15.5) (1,133, 225, 481)
EE 100. 00% 7,309, 416, 528

(a) HANT44AGEZ: — 1933FFEAIEMAI44AT LS < B ERZE SR SN A MIRES:, ZH D OFESRIE, BERE SR S RIS, wAsE R
BFE~ORETENFATRETH D, BIBEDIRENRVIRY | 215 OFERITIREMEISME N & 1T 7 Shuie i,

(
(
(
(
(

b) = —J 7 LFES

¢) 20214F 3 A 31 A BUE DL BFIAIFES:

d) KAME

e) PIK —Payment-in kind security®l, FLEIIRITIED B B mIZ L > THAFZIFFEM Y Z M1 LIZAER THIhb D Z LB d 5,
£) WA MRES O T T XU —8MITEWEG ok L LTT r—h—ZhfFIn b,

% 0,578 R
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20214 3 I3 HBE, 7 7 > RO L L T89,291, 616 DA 2T | 21,547, 500/ DBL4 2 72 L ALz,

2 PR (20214 3 A31ARE)

TR AR mE R 2H% FHE (18) #F
Short U.S. Treasury 10 Year Ultra June Futures 06/2021 (71) 39, 645, 711
Long U.S. Long Bond (CBT) June Futures 06/2021 12 (2, 441, 900)
Short U.S. Ultra Long Bond June Futures 06/2021 (34) 34, 366, 379
Short U.S. Treasury 10 Year Note (CBT) June Futures 06/2021 (62) 22,640, 414
Short U.S. Treasury 5 Year Note (CBT) June Futures 06/2021 (33) 3,852,410

¥ 98, 063, 014

=m Class C - JPY ClassDSESHEFHIERS] (20215 3 A31BHHE)

g EIHEFA E28 Sk RFH 5t 2248 BaliEa3 STl (48) 5l (48) &5t
JPY Citibank NA 5,258,541  04/20/2021 usb 50,831 ¥ - ¥ (357,477) ¥ (357, 477)
JPY State Street Bank & Trust Co. 796, 798,165  04/20/2021 USh 7,680, 575 - (51, 790, 338) (51, 790, 338)
JPY State Street Bank & Trust Co. 3,328,103 04/20/2021 [IN)] 30, 497 - (41, 324) (41, 324)
JPY State Street Bank & Trust Co. 3,269,981 04/20/2021 USh 30, 069 - (52, 238) (52, 238)
JPY Westpac Banking Corp. 374,047  04/20/2021 USD 3,522 - (15, 053) (15, 053)
JPY Westpac Banking Corp. 94,700 04/20/2021  USD 863 — (636) (636)
JPY Westpac Banking Corp. 142,190  04/20/2021 USD 1,333 - (5, 088) (5, 088)
JPY Westpac Banking Corp. 637,449  04/20/2021 USD 6, 094 - (35, 821) (35, 821)
JPY Westpac Banking Corp. 622,682  04/20/2021 USD 6, 006 - (40, 904) (40, 904)
JPY Westpac Banking Corp. 4,362,010 04/20/2021 USD 42,037 - (282, 488) (282, 488)
JPY Westpac Banking Corp. 153,752 04/20/2021 USD 1,475 - (9, 249) (9, 249)
JPY Westpac Banking Corp. 244,618  04/20/2021 USh 2, 350 - (15, 055) (15, 055)
[IN))] Citibank NA 51,642 04/20/2021 JPY 5, 345, 867 359, 824 — 359, 824
Usb State Street Bank & Trust Co. 36,622  04/20/2021 JPY 3,990, 413 55,733 - 55,733
[IN))] State Street Bank & Trust Co. 319,384  04/20/2021 JPY 33, 133, 576 2,153,619 — 2,153,619
Usb State Street Bank & Trust Co. 38,892  04/20/2021 JPY 4, 141, 081 155, 907 - 155, 907
[IN))] Westpac Banking Corp. 6,048 04/20/2021 JPY 635, 167 33,017 — 33,017
Usb Westpac Banking Corp. 4,751 04/20/2021 JPY 498, 916 26, 041 - 26, 041
[IN))] Westpac Banking Corp. 6,613 04/20/2021 JPY 696, 570 34,017 — 34,017
Usb Westpac Banking Corp. 26,734 04/20/2021 JPY 2,810, 162 143, 538 - 143, 538
[IN))] Westpac Banking Corp. 9,365 04/20/2021 JPY 998, 265 ¥ 36,457 ¥ - ¥ 36, 457
Ush Westpac Banking Corp. 562 04/20/2021 JPY 61,929 140 — 140
[IN))] Westpac Banking Corp. 13,284 04/20/2021 JPY 1, 403, 499 64,172 — 64,172
Usb Westpac Banking Corp. 263,831  04/20/2021 JPY 28, 093, 780 1, 055, 568 - 1, 055, 568
[IN))] Westpac Banking Corp. 34,536 04/20/2021 JPY 3,581,271 234, 457 — 234,457
Usb Westpac Banking Corp. 173,433 04/20/2021 JPY 18, 144, 306 1,017, 487 - 1,017, 487
[IN))] Westpac Banking Corp. 3,498  04/20/2021 JPY 373,954 12,523 — 12,523
Usb Westpac Banking Corp. 8,175 04/20/2021 JPY 879, 196 24,029 - 24, 029
[IN))] Westpac Banking Corp. 7,985 04/20/2021 JPY 845, 394 36, 815 — 36, 815
Usb Westpac Banking Corp. 10,587  04/20/2021 JPY 1, 106, 445 63, 216 - 63, 216
[IN))] Westpac Banking Corp. 29,868 04/20/2021 JPY 3,157,733 142, 223 — 142, 223
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B WEIMBFAH 24958 REBR 58 e SEE B2l FTME(38)  ERME (38) &EEH
USD Westpac Banking Corp. 5,849 04/20/2021  JPY 605, 707 40,520 - 40,520
USD  Westpac Banking Corp. 3,516 04/20/2021  JPY 363, 819 24, 699 - 24,699
USD  Westpac Banking Corp. 61,150  04/20/2021  JPY 6,474, 586 282, 537 - 982, 537
USD  Westpac Banking Corp. 319,869 04/20/2021 JPY 37,859,598 795, 682 - 795, 682
USD  Westpac Banking Corp. 2,041 04/20/2021  JPY 222, 115 3,419 - 3,419
USD  Westpac Banking Corp. 33,503 04/20/2021  JPY 3,632, 645 68,916 - 68,916
USD  Westpac Banking Corp. 15,831 04/20/2021  JpY 1,718, 880 30,207 - 30,207
USD  Westpac Banking Corp. 12,475 04/20/2021  JPY 1, 352, 896 25,374 - 25,374
USD  Westpac Banking Corp. 19,664  04/20/2021  JPY 2,143, 152 29,473 - 29, 473
USD  Westpac Banking Corp. 13,591 04/20/2021  JPY 1, 475, 989 25,619 - 25,619
USD  Westpac Banking Corp. 11,843 04/20/2021  JPY 1,288, 365 20,138 - 20,138
USD  Westpac Banking Corp. 24,370 04/20/2021  JPY 2, 659, 195 33,378 - 33,378
USD  Westpac Banking Corp. 13,303 04/20/2021  JPY 1,457,071 12, 659 - 12, 659
USD  Westpac Banking Corp. 4,779 04/20/2021  JPY 195, 690 32, 38 - 32,348
USD  Westpac Banking Corp. 15,989 04/20/2021  JPY 1,659, 049 107, 462 - 107, 462
USD  Westpac Banking Corp. 57,859 04/20/2021  JPY 6, 005, 572 386, 955 - 386,955
USD  Westpac Banking Corp. 13,775 04/20/2021  JPY 1,499, 148 22,818 - 22,818
USD  Westpac Banking Corp. 20,391  04/20/2021  JPY 2,109, 604 143, 296 - 143, 296
USD  Westpac Banking Corp. 36,933 04/20/2021  JPY 3,841, 266 239, 236 - 239, 236
(1)) Westpac Banking Corp. 4,064  04/20/2021 JPY 428, 288 20, 724 — 20, 724
7,094,243 ¥ (52,645,671) ¥ (4, 651, 428)

i b= - UH—=2 - ATy T (20215 3 B3I BRE)

BE WERES BEnA ahy  HEES BUE L7 Uk BEGDE  AEMmE
usp  Soldman Sachs g 648 566 Receive ﬁfgﬁrifeﬁogw (0.813)%  6/22/2021 ¥ Y 6,765,087 Y 6,765,087
v Y 6,765,087 ¥ 6,765, 087
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am 7 UNT 1 TEE|DflifE

TUNT4T

TUVNT4T

EBIHEFA S &m0 L BRZER  EEREA #ho AE*
JEEET U /NT 4 THE|
Ry TEE|
Goldman Sachs International ¥ 6,765,087 % — ¥ - ¥ — ¥ 6,765,087
&5t ¥ 6,765 087 ¥ — ¥ — ¥ — ¥ 6,765,087
SNEASE TSI
Citibank NA ¥ 359,824 ¥ (357,477) ¥ - ¥ - ¥ 2,347
State Street Bank & Trust Co. 2, 365, 259 (51, 883, 900) — — (49, 518, 641)
Westpac Banking Corp. 5, 269, 160 (404, 294) — — 4, 864, 866
&it ¥ 7,994,243 ¥ (52,645 671) ¥ — ¥ — ¥ (44,651,428)
kFFEIE, T 7 4V MFAE LTESAICIGIUEN S (FEIEIEI) A% (F353H0) ofExH Hb L TWD, MEEL, [
- DIENEIT KT B F— DT HS MBI L CTHREZEHT 5 Z L 03B 0 5N TV 5,
BE
GBP - 4 XU AR K
JPY - HARM
Ush - %k kv
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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



KEAT7 - NSVR-T77R (BAEAvILEL BASERR) [B#F:USkE—0O-]
7354 FAES ANl
(B - )
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



KEAT7 - NSVR-T77R (BAEAvILEL BASERR) [B#F:USkE—0O-]
7354 FAES ANl
(B - )
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. 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



KEAZ -NSXR-T72F (BEAYPLEL BASERR) [BH:USE—0O-]

£Bm FAES fE E LR (%) AN IEffi{E
(B A
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

c) T—/VERMEARES

d) 7> NSRS

e) 0.05% A

T oa—p @B TOEMEEOEMIZE e A~y NREOHRENH Y 7,

(
(
(
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28 Class A — JPY Hedged Class DAEAEFHENS| (202158 A318KE)

B BEIHEFA %8 =] 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)
[IN))] 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 :

CHF - AA AT Z
EUR - ==—n

JPY - HAH

USh - k R/v
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am T YNT 1« TG DH{E
LFOEEIAT 7 ROF I AT 4 TRE|I ORI Th 5,

E1% Tt *’é%’gﬁjg 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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