*ET 7V ROEHEHERDEN T,

940/NB « RERHHE 72/ F
BEAvYBY (BANER)
BBV IYRL (BASHER)

ERRSE (ZFhR)

51038 CREH 20214 4 A27H)
510488 (GREH 202145 B27H)
510588 (GREH 20214 6 H28H)
10688 (GREH 20214 7 B27H)
510788 GREB 20214 8 B27H)
5510888 GREH 202159 A27H)

(TEREXISRERR  20214F 3 A306H~20214F 9 A278)

syl

EINEURIE, BB

S5EHE

104ER (20124F 9 BA28H~20224F 9 H27H)

BmEDHLEETEN

BRIt

SEMEDBERLGHER EXE UIRBOERZEDS U
TERZETEVE T,

TERE
¥R

A, TARVEODHEIRERETE (94
T TPUZF L bSAN=F4D
/NB - ZANSTFIVIT-A4UAB
L-T7VER ANvITSRA) |
DFEHEES (I8)

O 947 - 3%x—7tvhk- - IH—
T 7V RDSZEEEE

RBANvIHY
(BRNER)

A, TARVEODHERERETE (91
J-TPUZTF L bSAN=F4D
/NB - ZANSTFIVI-A4UAB
L T7R(JINVITZ
) | ORI ()

. 947 -3vx—7tvbk - vH—
77V RDZEES

BEBEANYIBL
(8RR

FEAIBR

KREEFASDIREZIGICIF. HRZRITEEA.

BL. BRIDTERBICHITH I ELSBILEP
LEFFRT,

BT 7V RIE K RIVETOEHIERIDE
FEHEIRETDLEEDIC, KEICERD R
ZFEL. b—=FILUY -V DERAEZEK
gdILICKY . EEMEDBRGMRER
E U DERZDS LTHI FT, SfE
WHRICDEX L THZENITE 2T ERZEITIE
WX LI, ZCIC, ERRRZE CHREHLE
FEIs

SHRED—BOBINICZEH)FTIT LD,
BRVEBL EIFFET,

FHTEYBIRIA b

DECHE

DENREE. BEEFREOEIFNGDETER G
MmZsHET.) FEl. RAIEUT, iGN
BZ7135 CcZBRICHBEEHERELE T, f2
U. DEENKENDEDBEICIF. DEZITRORN
TERBUFT, Floo F1EEHRKRICE. INEHEDH
RFTRVEE A

<>SUZ0574120210927 &

Daiwa Asset Management

K7y bYRIAY b EH
RRETHHEXAOKR—THEIE 1S
sELEHEE (I-ILEzYY—)

TEL 0120-106212
(2809 :00~17:00)
https://www.daiwa-am.co.jp/

(5741)
(5742)



940 ,/NB - KEEFEET 7V R /EANYIHY (BASECD)

| BEAvIHY (BAHED) |

«~
=il 30 i DEFAEG
. e TNBIET LR
£ i @ v 9 L AERSHRD . | mafEs \
®OW 127092 ki) | EE B gy | BHE
GEm | HLP|B P g B P G .
Bl s Re | Bex| 278 gy
A A % % % % =)l
7988k (2019825 87 H) 8,730 10 0.3 11, 461 0.2 — 98.1 801
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83 HiK (20194 8 §27H) 8,710 10 A 0.1 12,094 2.5 — 98.1 753
84 HiZk (20194 9 A27H) 8, 671 10 A 0.3 12, 056 A 0.3 — 99. 4 736
85 Bk (2019%105286) 8,652 0] & 0.1 12031 A 0.2 - %. 1 608
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K — — 10,000, 000 — — —
FIRZHEE 646,835 630, 586 619, 472 613,702 611,89 600, 634
BN — — 9,558, 027 — — —
FIL ST 540, 461 552, 061 580, 825 514,49% 544,282 539,953
Z DHIRILTEF 3,569 7,215 11,055 14,451 18, 046 21,615
(C)$EEHE (A-B) 547,733,112 531,594, 260 524, 473, 075 517, 809, 206 513,890, 828 504, 855, 492
A 646, 835, 190 630, 586, 268 619, 472, 870 613,702, 570 611,895, 241 600, 634, 804
REpEEnS A 99,102,078 |A 98,992,008 |A 94,999,795 |A  95893,364 |A 98,004,413 |A 95,779,312
(D) SFEELOH 646,835,19001|  630,586,26801|  619,472,8700|  613,702,57000| 611,895, 2410| 600, 634, 80401
1 FONYEEME (C/D) 8, 4687 8,430/ 8, 466/ 8, 4378 8,398/ 8, 405/

* F102HIRICHT D ITAEAIS647, 536, 784, HIERAAR] (FE103H3~251088) thICH(T BENRETTAERILT, 702, 883F3. EIEHITTALRIFA8, 604, 863F T Y o
* SB108HRDET RO Y DFLEESEES, 405/ T,
* EE108HIR DB ELRIEN AR Z T > TH Y. TDEEEb, 779,312 T,

WIERDIRR

1038 B20211E3 4308 E20214 4 A27H
10488 B20215F 4 5288 F202148 5 B27H

10588 B2021E5 82880 E20214 6 H28H
10688 820215 6 5298 FE20214 7 B27H

10788 8202117 288 E20214 8 B27H
10888 B20214E 8 2880 FE20214 9 H27H

18 E] 251038 2510488 2510580 2510650 2510788 25108HA
(A) BEHEIN S 1,222,939 1,190, 6249 1,052, 922 1,088, 7894 1,155, 307 1,135, 468
ZHCHE 1,223,058 1,190, 809 1,053, 184 1,089, 118 1, 155, 664 1,135,626
SZEF]R — 1 — 1 10 "
ZIFIR A 119 | & 186 | & 202 | A 330 | & 367 | & 169
(B) BifisEssscEER 4,126,903 | &~ 2,383,763 2,398,836 |~ 1,735695 | A 2 388 969 430, 284
FEEMm 4,131, 388 34, 668 2,433,792 7,703 7,567 463, 253
Pt AN 4,485 | A 2,418,431 | A 34,95 | & 1,743,398 | A 2,396,536 | A 32,969
(C){SEEERMiISE AN 544,049 | & 555,707 | & 584,665 | & 517,892 | & 547,877 | & 543, 522
(D) HHpistssE (A+B+C) 4,805,793 | A 1,748,846 2,867,093 |~ 1,164,798 |~ 1,781,539 1,022, 230
(E) giHpigEistsE 100,575,594 | & 93,951,047 | &~ 94,589,628 | A 91,438,769 | A 92,903,056 | A 93,502,534
(F)iEnlfSstEists AN 2,685,442 |~ 2,661,529 | A 2,657,788 | &~ 2,676,095 | A 2,707,923 | & 2,698,374
(Ao 2%R) ( 3,117.128) |( 3,064, 087) |( 3,034,536) |( 3,031,358) |( 3,045, 101) |( 3,011, 484)
(FeE1BHE4%0) (A& 5,802,570) |(&  5,725,616) (& 5,692,324) [(&  5,707,453) |(& 5,753,024) |(& 5,709, 858)
(G)&Et (D+E+F) 98,455,243 | A~ 98,361,422 | A~ 94,380,323 |~ 95,279,662 | A 97,392,518 | &~ 95,178,678
(H) N BoE AN 646,835 | & 630,586 | & 619,472 | & 613,702 | & 611,895 | & 600, 634
RERIEEHETRS (G+H) |2 99,102,078 | & 98,992,008 | & 94,999,795 |~ 95,893,364 |~ 98,004,413 | A 95,779,312
BIlEtEERSE A 2,685,442 | A 2,661,529 | A 2,657,788 | A 2,676,095 | A 2,707,923 | A 2,698,374
(=R EEEE) ( 3,117,128) |( 3,064, 087) |( 3,034, 536) |( 3,031,358) |( 3,045, 101) |( 3,011, 484)
(FeEEREHE) (& 5802,570) [(& 5,725,616) |[(& 5,692 324) |(& 5707,453) (& 5,753,024) |(& 5,709, 858)
DBCERRRLE 55,961, 868 54, 535, 129 53,804,718 53, 235, 622 53,051,710 52,193, 685
RHETE N 152,378,504 | A 150,865,608 | A 146,146,725 | & 146,452,891 | A 148,348,200 | & 145,274,623

Cx1)

SEEERMNE(CIHEEEHMICH T DI HBHFHIFZSHTRRUTCHIFT .

(X2) BfEstEBmE L. BIEEEETAEDEEZV. TAZTOSHGIIBRE LT, LO2HEEFEE UTIEEINE T,
(F3) INEDEEDFTEBIZE T INEN RSO EEE (8 | 2SRV,




MRS ECE DT ELRIE (FO88)

940 /NB - KEfEFEE O 7V R REANYIHY (BASHEDR)

L B 510388 5510488 5510588 510688 5510788 £51088A
(a) EEVERREDRESEINE 1,098, 569H 634,917H 874, 599 570, 897H9 607, 430H9 741, 306M9
(b) RERFROBMESTES R 0 0 0 0 0 0
(c) ImHEE 3,117,128 3,064, 087 3,034, 536 3,031,358 3,045, 101 3,011, 484
(d) DECERETE 55,510, 134 54, 530, 798 53, 549, 591 53, 278, 427 53, 056, 175 52,053, 013
(e) BHADECHSRER (atb+ctd) 59, 725, 831 58, 229, 802 57, 458, 726 56, 880, 682 56, 708, 706 55, 805, 803
(f) nicE 646, 835 630, 586 619, 472 613,702 611,895 600, 634
(g) BRBEDECHRE (e—f) 59, 078, 996 57,599, 216 56. 839, 254 56. 266. 980 56. 09, 811 55, 205, 169

(h) ZEtEisO

646, 835, 1900J

630, 586, 26801

619,472, 87000

613, 702, 570001

611,895, 24100

600, 634, 8041

R & % B = o & N 5 €
" 2510351 2510454 2510551 251065 2510784 25108H]
1705VAER 104 104 104 104 101 101

O <DEFHREI—-A>ZHRDOHDHS IENREF. REGREDCEEMBACE IV TEBNICHREVZUR U

- DEEICIF. FBHIRWVWCRD BB k] & FEHRVERD [TALRE BRInks) | ioUET.
- DESE SR OELEMEANERITTA RS MERTAZ LO3BEICE. DEED2ENEBILEEBRI T,

- DESESHROEEMEANMERTAZ TESHGCF. TORMHOENTALRE BRINES) . %Y OBENIEEDEETY,
- TAILWRE BRIDES) PREUCBEEE. DRESHERCHIT2ELOZHEDOERITAN SEZTALRE (FRINEEE)
EERRUICERDY. T ORDELDZHEDERITALRIET,
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947 /NB - KERFEETI 7V F RBENvIBL (BASER)

| BEAYIBL (BAHEDR) |

B 30 HADE AR

= " 1 FI—LN— 7*/\F;D47\
2 m & FrEIABESHE L | wEEs .
% B 17972 (BEE) @ﬁé Baary | 2 E
pEE B2 B P sy | B P e .
Blome | kex| 25 ges

! A % % % % B8AH
7988k (2019558 7H) 10, 253 70 1.6 16, 348 0.3 — 98.6 218
80 Hizk (201945 B27H) 9,925 70 A 25 16, 297 A 0.3 — 99.2 211
81 HiR (20194 6 B27H) 9,827 70 A 0.3 16, 330 0.2 — 98.3 210
82 ik (201947 5298) 9,884 70 1.3 16, 491 1.0 — 98.8 212
83 Bk (201948 §278H) 9,582 0 A 23 16,494 0.0 — 99.0 207
84 HAK (20194 9 H278) 9, 656 70 1.5 16, 754 1.6 — 99.4 203
85 fAX (20194£10H288) 9,678 70 1.0 16, 868 0.7 — 98.2 205
86 A=K (20194F11H278) 9, 667 70 0.6 17,038 1.0 — 99.5 127
87 #AK (20194£12H278) 9,713 70 1.2 17,079 0.2 — 98.4 127
88 Hizk (20204 1 B278) 9,661 70 0.2 17,214 0.8 — 99.0 128
89 HRK (20204F 2 H27H) 9, 648 70 0.6 17,718 2.9 — 89.5 129
90 #R>K (20204F 3 B27H) 8 1M 70 A 15,2 17,354 AR — 98.8 98
91 #AX (2020%F 4 H278) 8,493 70 5.6 17,603 1.4 — 98.8 103
92 #R>K (20204F 5 H27H) 8, 659 70 2.8 17,611 0.0 — 98.6 103
93 #R5K (20204 6 H29H) 871 70 1.4 17,736 0.7 — 98.6 104
94 Hizk (2020 7 B278) 8, 845 70 2.3 17,709 A 0.2 — 99.0 106
95 HiR (20204 8 H27H) 8, 706 70 A0 0.8 17, 640 A 0.4 — 98.4 94
9 HRZK (20204 9 A28H) 8, 460 0] A 20 17,541 A0 0.6 — 98.5 90
97 fAk (2020£108278) 8, 407 70 0.2 17,404 | &~ 0.8 — 99.0 90
98 Bk (20204F11H278) 8, 495 70 1.9 17,375 A0 0.2 — 98.9 91
99 fAk (20204£12H288) 8,431 70 0.1 17,30 & 0.3 — 98.3 89
100885 (20214 1 B27H) 8, 380 70 0.2 17,272 | & 0.3 — 98.6 88
101HiR 02138 1H) 8, 441 70 1.6 17, 455 1.1 — 98.5 86
10283k (20214 3 B29H) 8,619 45 2.6 17,763 1.8 — 99.2 89
103885k (20214F 4 B27H) 8,538 45| A 0.4 17,669 | A 0.5 — 99.3 87
10483k (20214 5 §27H) 8, 541 45 0.6 17, 866 1.1 — 99.2 85
10588k (20214E 6 528H) 8, 681 45 2.2 18, 171 1.7 — 97.3 87
10688R (20214 7 B27H) 8,583 451 A 0.6 18, 320 0.8 — 98.8 81
107H8K (20214 8 B27H) 8,492 45 A 0.5 18, 257 A 0.3 — 99.1 80
108H8K (20214 9 B27H) 8 516 45 0.8 18,337 0.4 — 98.8 81

(1) BEEMBOREEIFDEEAH .

(£2) TIW—LN=T - N=TUARX - FvETIVRKBEFKREA VTV IR (BBE) &, TI—LN=T - N=OUAX - Fv T UKEBESHEEA
VFVIR (RRILNR=2R) ZHEICAMEL. BT 7Y RREBZ10,000& UTKN7 2y bYRIXY MOEBELIEDHDTY ., TIL—LN—=T
& TIW—LN=T - T7A4F VR - Tl - E=DEFBLVT—EAN—TTT, N—TUARNF SAEVRICETEEHAINTVSN-T L
AR NVT - E=TIVY—DERB LY —EZAX—T T, TI—LN=T - TyA(F V2 - Tl - E=BFUZOBFEE AT [FIb—L
N=7] %%ﬁﬁbé\tﬁ'o) FIERITIW—LN=T DAY —F. TI—LN=T - N=TUARX - A VFv I RHT 2—DREWEFZE
LCTWET,

B OIS, BEEMEBNORRZZRL T, FEMATERHOKEZRALTVET,

1EHIBIF, IBHUIRMARMICKVBECH > TEESNZBEN G U ET, LSEDERIERTCAVEST—IZEFERLTBUET,
NHEAALERF, YP—T7 Y ROEALEELT 7Y RN—X([TBELCHDESHE T,

RHEEA LR SIFFTHORMHES (RRLES) SJUESEYERETED,

(E3
(x4
(E5
(6
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949 /NB - KEBEFEETI 7V R BEANYIRBRL (BAHER)

EARE

BEMBHFOEBICONT

(Z) (BE5HM)
9, 000 200
8, 800
8, 600
il L, B - 50
8, 200 0

55102885k 0T e S VS EI0SHR 1068 FIO7HR  SBI088K

(021.3.29)  (021.4.27) (021.5.27)  (2021.6.28) (2021.7.27)  (2021.8.27)  (2021.9.27)

HEME (£H) 2 — HESERERERE (i) SIEEERE (58)

* DETEREREMEAE. Hie BhAd) ZHEFICBRELCDDEFBUTEHHELILDDT. T7 Y MERDRENR/NT 7 —Y V%
RIBHDTY,

*DEEZBRETDNESHNICOVTR. BETHEDTHEDOI-RICIIRBVET (HESZEBNCHBRETZI-AHNRBVI 7V RD
HUFET)o Ffoo 77V ROBAMEICKVEREHDRBUET, LIS T, BBESFDEFOWRERIT DD TIFH ) F A

MEAE(HEE - Rk
25103575 1 8,619H
Z5108882K : 8, 516F3 (Bih5)Ecsz270F)
B & x:20% (DEEBREN—X)
NEAMEOF LB EEER
ARSTIVI - AVAL-TPUR (VIUNYITSR) ZBUT, KFIVETOEHIERD
BEFFICHBIRELERLUIRBR. ALy K (BEICHT D LEREEF]) OINCKB3REES
DD EFNTSABRERY . BEMEBAF ERUE U, <bULIE HREREICOVT] Z
TBRIEEL,
><-7\|\57_"‘)“y9-4“/7‘31_\-7 B (/7 Ny ITTR) 9/('7 7°l/ Ve hTRAB
N
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940 ,/NB - KEEFEET 7V R /EANYIRL (BASED)

TW=LN=T - N=T AKX -
B % @ & #vlﬁ?)bﬂ%fﬁ%%ﬁ N o & ®r& i% 5
£ A H AVTYIR (HEE) WA K = 2 & G %
O b=
g & x| SEEN | B & X
! % % % %
(3 8 202143 A29H 8,619 — 17,763 — — 9.2
5510388 EDSES 8,675 0.6 17,922 0.9 — 98.9
(HA =R) 202144 B27H 8,583 | A 0.4 17,609 | A 0.5 — 9.3
(H3 B) 20214 8278 8,538 — 17. 669 — — 9.3
5510454 4 B=R 8,599 0.7 17,754 0.5 — 9.0
(HA =R) 20214 5 B27H 8,586 0.6 17, 866 1.1 — 9.2
(HA &) 202145 B27H 8,541 — 17. 866 — — 9.2
551058 58=% 8,615 0.9 17,965 0.6 — 98.9
(HA =R) 20214F 6 B28H 8,726 2.2 18,171 1.7 — 97.3
(HA &) 20214 6 B28H 8,681 — 18,171 — — 97.3
£51065H P=ES 8,669 | A 0.1 18,211 0.2 — 98.6
(HA =R) 202147 B27H 8,628 A 0.6 18,320 0.8 — 98.8
(HA &) 20214£ 7 B27H 8,583 — 18,320 — — 98.8
510784 BEES 8,532 | A 0.6 18, 221 A 0.5 — 98.5
(HA =R) 20214 8 A27H 8,537 | A 0.5 18,257 | & 0.3 — 99.1
(B 8 20218 A27H 8,492 — 18, 257 — — 99.1
£51088H 8 AR 8,497 0.1 18, 305 0.3 — 98.8
(HA =R) 20214 9 B27H 8,561 0.8 18,337 0.4 — 98.8

() HIREEMRRDERRAS. FEEFHEL,




949 /NB - KEBEFEETI 7V R BEANYIRBRL (BAHER)

EEIBICOWNT (2021. 3. 30 ~ 2021. 9. 27)

NKEESFH
KEESMHECIE. 10FEMEY RS EEHIFET (BiBEER) ULFRU,

KEBSTRF. SERAELY . KETERENOMRGERANS X 21cZERED SEFIFE
TUE U, ZOREBLYINTOHEBN RS, 20214 6 AICF. FROFM EFROBEFDER—
AP EREHOFENEH SN LT, RV —YZPDICEAFETULE Ufc, &few 7
BICERINICREEED. ENERMENORI\OHN LIFZRHESE2 LS BAB TN o1
feh. 5IEHmETERIETLE U, 9BICIF. FRB CKEEHERHEESR) OF LIFRE
Uh Mg P87z LtO>fcZ&RREN S, FRF ERICERUE Uiz,

NAEEE
ARIVEFHHTER (AR LFEUR.

SEREAE &Y. KECTERIBNOMEEAIN SR o EBRENS. KNLIEFTHE (HE) U
FUlc. Z0#%(FE. HROICHEIOFTDAIVRADD I FUEENMECT T, HFRENDZEERN
BREANEBIR I ENMHZERERY . KRIVIFEFUF Ulc. 202147 BRIEEF. #RREREE
HOENZZ T TeRINDBZ P AEEZHADEFREN S, KRIVIFIMBICRELEUZ, 9RIC
(&, M EFEAOSFIBRENSKRILEFERLF U

B ERLEIRICH T B [SigDERGE]

mET77FUR
ANSTFIVI - AVALT7VR (JINYITTR) NOREBEESZSMICE DT EIC
KT, KRIVBETOEHIERIDESSE (%) [CHBIRERTOIEEDIC. EENICEDLEEAH
BL, =Y UI—VDRXIEZBKRT DI EICKY ., EEEMEDBERGHEERTE L&D
BERZEZDHS U TERZITVED,

WMARSTIVI cAVALT7VR (JINYITSR)
KFIVETOEHERIDESEF (%) [CHBUIREZITOELEDIC, KEMICEkDE=RZFHEL.
A=)V I —VDEREZEEKT DI EICKY ., FEMEDBEERRREELRTE UCINGDRERE
HESUCERZITVET,

16



947 /NB - KEBEHFEBETI 7V R KB ANvIBL (BASER)

WA - I2—7EYyb - IY—TF7UR
AEMEPEEDOREMICEEREL. BHOEEYI—IL - O—VEICLDERETO AT,

MEE - BOHEREE. REERHE. )\ - A —ILRFHE. BEBRIES. NVJO0—-2VFTT,

IR—BTFUFICDONT (2021.3.30 ~ 2021.9. 27)

mET77UR
HIPVUREGE. ANSTIVI - AVAL - T7IR (JINVITIR) EFAT - XR—=T
ty b XP—TFURICKRETZIPVR - FT - T7VATHY ., BERPZECTARS T
IV e AVALTFUR (JINYITTR) NDREEGZESMITHRFLE U,

WMARSTIVI cAVALT7IR (JINYITSRA)
KRIVEBTOEHERDESHFICOBIREZIT O EEDIC, EBMICROHERZREL, b—Y
WIS =2V DRAEZEBKT D EICKY ., EEMEDBERHREERTE UIERDERZDHI U
TERAZTVE U, BFERITE. /\1 - 41—V REELPHARMBS (FE0— BRI
DEALERZENICEME UE Ui,

WIALD - IR—=T7EY b - IF=TF7UR
TREMECEEDZEMICERL. O - O—VFICLDERAZETVE U,




949 /NB - KEBEFEET 7V R BEANYIRL (BAHED)

RNIFI—=TEDERICDONT

77V NEERDFHOECIFEBREEL RNV FY—TIZRITTHI T E Ao
MUTDI ST, HT 7Y ROBEMEAESZIEHEDBEEOMLE T,

X
n

o O EU(TE
g 7W—=LN=T - N=TUAX "
v S UKEESREA VT v IR

2boo g
o

8 (F4554)
5 i
0 ) BEEMEBOEEXRIENESAHTI,
B0 EI4 BIOSH mI06H BT 108
(2021. 3. 29~ (2021. 4. 27~ (2021.5. 27~ (2021. 6. 28~ (2021.7.27~ (2021.8. 27~
2021.4.27)  2021.5.27)  2021.6.28)  2021.7.27)  2021.8.27)  2021.9.27)
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940,/NB

< KERSFEET 7 R

REANYIRL (BASDED)

PEICONT

SIERCEAD 1 OB HcE: (%)Eéﬂé'j

) [FFEC [DEREDA

R (1 H0zY) | © S5k

(FhAdy) | W72 CSR<IESL
N7 Bese DR TEARMLIS TED WEE& EEDFEER (1/50354) | ZISRIIES W,
BH. BRG@BICOTHXU T, BREAHICEDESERTECLLEERT,
NDEFEEOWER (1 505Y)
510378 5510455 551058 %1065 E 2510855
1B B [021F36308 202164588 |20216 58288 202166 52908 20218 7 5288 |2021% 8 H28H
~20214F 4 H278| ~20214 5 F278| ~20214 6 F288| ~20214 7 B278| ~20214 8 78| ~20214 9 278
HHNES (HAd) @ 45 45 45 45 45 45
HEEABLLE (%) 0.52 0.52 0.52 0.52 0.53 0.53
L0 (F) 12 16 17 10 10 17
SHOREL (F) 2 2 7 4 34 7
e M) 1,613 1,585 1,557 1,523 1,488 1,461

[HHADINGS| (& REEREOESZNG] KU [REFREOBMASTESER] NODECTKYUICRETT, &ie. [HHOMEUS] (& [NmEEE
&) BRO [DEEBELE] HODBEICTHHLICFREETT,

(£2) AFRBEFBTTHY., SO E SADNUNDES DI LHENES BEAH) [CEBULBVEENHYET,

(£ 3) SHHEREONEEMBALRGUHNESE @ird) OHRBEMEA DEDHAH) ([CHIDIHLET, T7Y FORHELFEBUET,

G£1)

B DECEDSEBRRE (1 A0354)

15 S| 510383 510458 5510588 510658 10788 551085
(a) REVERRE OB S F NG v 12.25M v 16.35M v 17.72H v 10.39H v 10.76H v 17.51H
(b) BEEFROEMESTES En 0.00 0.00 0.00 0.00 0.00 0.00
(c) INmaESE v 1,646.43 v 1,613.69 v 1,585.06 v 1,557.78 v 1,523.18 v 1,488.94
(d) DECHERELLS 0.00 0. 00 0.00 0.00 0.00 0.00
(e) BHMHENRER (atbtctd) 1,658.69 1,630. 05 1,602.78 1,568. 18 1,533.94 1,506. 46
() s 45.00 45.00 45.00 45.00 45.00 45.00
(g) BHHEHUNENRER (e—1) 1,613.69 1,585. 05 1,557.78 1,523.18 1,488. 94 1,461. 46

(¥ vZEUIBREREN SHEERZ5 ELTVET,




940 /NB - REfEFEE D 7V R REANYIRBL (BASHEDR)

St ERS

mET7UR
ANSTIVI A VAL - TF7UR (S INVITSR) NDREESGESMITRERDZ &I
KT, KRILVETOREERDESZFICOBIREZT O EEBIC, HEINICREDEERZRARE L.
h—9ILUI—VDRALEEBRT DI EICKY ., BAMEDBELGHEERTE UG DIERZ
HEIUCERZITVE D,

WMARNSTIVI cAVALT7VR (JINYITSR)
KRIVBETOEHERDESZICHBIREZITOEEBIC, BENICEDLEEREZRAEL, h—F
WU =V DRAIEZEKRT DI EICKY, BRMEDBERGHEETTE UNGEDOEERZD S U
CGERZITLWE T,

WIALD - I2—=T7EY b - IHF=TFUR

TMEMPEEDZLMICEE L. BHROEBEYI—IL - O—VEF(ILLDBERZTDIHETI,
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940 ,/NB - KEEFEET 7V K /EANYIRL (BASED)

1 AO=Y) OFERORE

10385~ 108 47
5 = (2021.3.30~2021. 9. 27) E B O # B

T & [ A

(SETHREN = SER AT DO EAE(DER < (S5TER =R
SEREACh D IR #(HiZE(S 8, 588 T T .
REZMDF. 772 FOBMAEHEE. ZEAIMNDOERER. E%(
BODFTE., AESEFDOERFDXD
IRFERHD . BRRSEFSIESRDRENN. OERNTODET 7V FD
B BARDERIEHSO/IM
(RE=H) (M (0.016) | ZERMDE. ERMEDER, RESHNSDIEHDOERITONIM
FTERZ LT = SR DT EREEF R S FRHR DI i
REREFHH — — | 1EO®™
FTEZLT MRS, BMEEFFDTEDER. FEEMPTAICSIA D FHH
BIEEZFES 1Bt = S{FAEACP OB IELZFENS | SIFREH R D IR i
BIHEESFES | — — | EO®
BMEEFEGS 1BilE. BMEEZs0m]S | DMEFLET SES|CRIT B
ZOfER 0 0.004 | ZOfthER=JEHARDZDOMER SIEREAR DR mEEL
(BEEEH) ) (0.004) | EEBEMEF. BEEAEANFICHLAD 77 Y FOEAEICRIEN
(£ O ) ) (0.000) | EEEEHONIRECET 2 ZDMHDER

=] gt 53 0.617

CE1) HSERETOER (BERONH 2 EDIEERZZSO) (BN, BICK > TREEDKICEEN DB, BEDMEDEE
EICKBEH UIAERTY,

(£2) BEHFBEETE(CAFRBZEOBEAALTHIET,

C£3) BHEF1HOZYOZTNTNOEREERZ SIERPOTHEEMEATIRU TI00ZR DD T, IHREE 3 REZ0ER
ALTHYET,

(£4) HBPANTVBZ YT =T 7Y REGDIBE. TERFAFHR. BHEESNE MBS LOZOMERE. HEXY—T 7Y RHHA>
eBBEDSE. COT7 Y RICHET2DDESHET. HHIANTVNBRERETEILS (WF—D77 2 NER<) H'H35E.
BEBOERF. SZREEFASITIL S ILBRAZSHF EA. BS. SRREEFASOERDOSEHRERICHIS (15
0% OEBEROEM] AERTEZDDICDOVTIF BALALT 7Y FOME| [CRRIBDIEELTHBIET,

S 53H 0.613%

=
(i1l

®E=H) (16) (0. 190)

(BR 58 = 1) (35) (0. 407)
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949 /NB - KEEFEET 7V R REANYIRBRL (BAHED)

f

SERH

WiEER
SEREACPDIER - EEICH'D ST BADHREZ . FPOTHURIEDSICHPOTHERME (10454)

ERUCHTRUICHERESR (%) (34.34% T,

ErEEEm
(EE2)
(o)
BB 0. 38%
0.77%

EREEEH
(BRFE=tt)
0. 82%

TDTFUR
1. 24%
/ELETF VR TR
3.10% (ZsEat)
0.03%
ZOfER
0.01%
ERSEER
2.33%
feEx (0O + @ + @ ) 4.34%
DOZDT 7 ROBRDHER 1.24%
QBREBRT 7 ROBERESHEERDL =R 2.33%
ORELT 7V RDERSEEALNDI R 0.77%

CX1) ODEAIF. 10X OBRBEMICSVTRVCBRAICIIERLIEBDTT,

(£2) BEAIF. RAEUT, SEFHE. TERTFEHBIUEMIESNE 1HZEHE Ao

(CE3) BEEEF. FRBEULETT,

C£4) BELT 7V RER. TDT 7Y RPEFANTVBREETEESS (WF—T77 Y RER<) TY,
(£5) ODERF. IY—T7 Y RO cBRAZESH. RELT 7V RPIIA S IEBRZSHEE A,
(£6) ODBEAELQODERF. 5t LENCHBENRBZBEEN DI ET,

(C£7) LEREDFHREEGTEHUILBDTY, D, INSDERHKETHESETHY . RRICREUCERDHERERBVET,

~
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940 /NB - KEEFEET 7V R /EANYIRL (BASED)

BEESLUEI0RR

KBS
(0214 3 B30EH 520214 9 B7E%T)
R B M 2 103 B ~ % 108 H
B 1 55 F
O S s %8 O S & |
. *0 +m 0 +m
NE BEB) | g 7500 1152 | 87.46137 10, 500

(X 1) BNlE HEREGFED SIHWONIENERICIDBRENESHET .
(x2) EBERELKE.
(E3) SEOBMRBISTIET,

[ ESE:Aoni=fzin]
IRB(EFTE A N
(20214F 3 A30EHH 520214 9 B27HE T)
£ 103 B ~ % 108 H
B M % g
ﬁ% i O %= @] 7200 = m 0 %= @] 79%0
FO FH M F0O M M
NB STRATEGIC INCOME FUND
NON HEDGED CLASS (54 X VEEE) 87. 46137 10500 120

(1) FEFZEURE.
(E2) BEADRARBIEEHET,

BWAIERERA L OGRS (2) BIREEFTRS
" B1028R £ 108 B =K
a2 - = b o Exl
SERBACRIC S SFIBERA L DBE I35 S A I I
O FO A
5 ‘A YR —T .
N N A A 1 1 1
(1 ) 7‘ 7 B‘ * 2-7\ «J7 “/7(73“%511’17’:?5&'@7 7 GF) BAEEETHET,
I~ DERH
O £ 108 B X O
27 Y RED O = | Sm&E | & = WIS E(SFEMEDIER
O E=s % 202148 9 B2781R1E
%Ef{z‘ﬁﬁgg)ﬁﬁ% B = { ] - 108 HA J;;E =
% M =
NB STRATEGIC INCOME 670. 32903 80, 090 98.8 e %
FUND NON HEDGED CLASS | _ TS 80, 090 9.2
d—-)b - O—VF. Z0Dfth 1,457 1.8
RESEERER 81,549 100.0

(F) SHEERDBAREIEIET,
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BEE. 8ff TFS LUEBEMHEORSR
Q021 4 B278). (0214 5 B278). (0214 6 B28). (02147 B278). (0214 8 B27H8). (02149 B2/8) R

REBANYIRRL (BADER)

i 5 B0k B1048E 1058 10685 B0/ 1085
(A)&@E 87,729,440M3|  86,374,714M|  9,509,162F3| 81,724,111/ 81,065 130/| 81,549, 294/
T O—vE 1,185,576 1,238,417 1,212, 871 1,519, 194 1,216,700 1,457, 457
CEISIEERTS (W) | 86,542 260 85, 134, 702 85, 094, 696 80, 203,322 79. 846, 835 80, 090, 242
23@27;?“’(51‘%{@ 1,595 1,595 1,595 1,595 1,595 1,595
FRAZ — — 3,000, 000 - - -
(B) &fk 547, 607 543, 298 2,049, 955 509, 980 514, 975 516,911
SN — — 1, 500, 000 — — —
KIS i 459,519 452,205 453,344 425,787 426, 863 428, 204
FKILEERE — 855 87 — — —
SIS SEERM 87,525 89,105 94,783 81,922 85,283 85,320
ZOlFILTF 563 1133 1741 2271 2,829 3387
(C) MiEEE (A—B) 87,181,833 85, 831, 416 87, 459, 207 81,214, 131 80, 550, 155 81,032, 383
TR 102,115, 412 100, 490. 098 100, 743, 300 94, 619, 51 94, 858, 605 95, 156, 49
KRS A 1493579 |A 14658682 |~ 13284003 |A 13.405.390 |~ 14,308,450 |~ 14,124 113
(D) SBESIEROMN 102,115.41200|  100,490,098C1)  100.743.30001|  94,619,521C1|  94.858.60501| 95,156, 49601
1 O E#EE (C./D) 8. 538 8. 541F 8 681/ 8. 583 8. 492/ 8. 516/

* F102HIRICHT DITAEAIS103, 292, 013, HEAAAR] (F5103#3~251088) thICH (T SENIFRETTAERIF2, 000, 050F3. EEHITTALRIF10, 135,567/ T Y .
* SB108HRDETEOH= Y DFLEESEES, 516 T,
* F10BHIRDFEELRIEN AR Z T O > TH Y. TOEEF4, 124, 113/ TY.

WSROI

1038 B2021FE 3 4308 E20214 4 B27H
1048 B20215F 4 5288 F20214 5 B27H

10588 B2021E 5 3288 E20214 6 528H
10688 B20215 6 5298 F20214 7 B27H

10788 B2021E 7 288 E20214 8 B27H
510880 B20214 8 H288H FE20214 9 B27H

] E] 510388 5510489 5510589 5510689 2510750 2510858
(A) ERE IR 213, 278 194, 49419 187, 711M 180, 8230 187, 945 188, 430
SHEE 213, 287 194,516 187,741 180, 862 187,990 188, 437
SIS — — — 1 1
= VAN 9 | & 2 | a 30 | & 39 | a 46 | A 8
(B) Bl S8R N 497, 580 384,528 1,771,614 | & 601,284 |~ 544,310 554, 968
e 23,428 397,914 1,772,248 28, 245 162 558, 647
FEEig N 521,008 | & 13,38 | & 634 | & 629,529 | & 544,472 | & 3,679
(C){SETHRmS A 88,091 | & 89,675 | &~ 95,391 | & 82,452 |~ 85,841 |~ 85, 878
(D) HfpiEsmsE (A+B+C) | A 372,393 489, 347 1,863,934 | &~ 502,913 | & 442, 206 657, 520
(E) pilifgtaisn s 22,488,830 | & 22,548,297 | A 22,193,082 |~ 19,200,027 |~ 19,788,531 |~ 20,330,063
(F)enSt=iats 8,387, 163 7,852, 473 7,498, 399 6,723,337 6, 349, 150 5,976, 634
(F=EzEERE) (16,812,655 [( 16,216,055) |( 15,968,427) |( 14,739,688) |(  14,448,702) |( 14,168, 313)
(FEEEREXER) (& 8,425,492) |(&  8,363,582) |(& 8,470,028) |(& 8,016,351) |(& 8,099,552 [(& 8 191,679)
(G)&st (D+E+F) A 14,474,060 | & 14,206,477 |~ 12,830,749 |~ 12,979,603 |~ 13,881,587 |~ 13,695,909
(H) & EE A 459,519 | A 452,205 | & 453,344 | & 425,787 | &~ 426,863 | & 428, 204
RERIRMEESS (G+H) |2 14,933,579 |~ 14,658,682 | A 13,284,093 |~ 13,405,390 |~ 14,308,450 |~ 14,124,113
BiETERRS 8,052, 831 7,564, 640 7,223,628 6, 395, 921 6,024, 391 5,715,090
(EEZEEEE) (1 16,478,323) [ 15,928,222) |( 15,693,656) |(  14,412,272) |( 14,123,943) |( 13,906, 769)
(FEEER1EE8) (& 8,425,492) (& 8,363,582) |(& 8,470,028 |(& 8,016,351) |(& 8,099,552 (& 8,191,679)
EisnE A22,986,410 | A 22,223,322 | A 20,507,721 | & 19,801,311 | & 20,332,841 | A 19,839,203

(E1) (SEEHMIE(CIHEEERMICT T HHBERSHITESH TRRUTHEI &,
(x2) EnEsEEEEE s F. BINERELTAEDEEZN. TAZ TOD5EdERE LT, LOSEEEFEE UTIMESNE T,
(£3) WEHEEDSTEBRRE T INHHESDEEER &) | ZISBIEEN,
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940 ,/NB - KEEFEET 7V K /EANYIRL (BASED)

MRS ECE DT ELRIE (FO88)

=]

A S| 5510353 5510488 5510588 510688 5510788 5510853
(a) REEREDREIFING 125, 187H 164, 372H 178, 573H 98, 371H 102, 104H 166, 660F9
(b) REEFROEMEISTESER 0 0 0 0 0 0
(c) WeaEs 16, 812, 655 16, 216, 055 15, 968, 427 14,739, 688 14, 448, 702 14, 168, 313
(d) DECEEHETS 0 0 0 0 0 0
(e) BHANECHSRER (atb+ctd) 16, 937, 842 16, 380, 427 16, 147, 000 14, 838, 059 14, 550, 806 14,334,973
(f) nics 459, 519 452, 205 453, 344 425, 787 426, 863 428, 204
(g) BHHRHNICNREE (e— 1) 16, 478,323 15, 928, 222 15, 693, 656 14,412,272 14,123,943 13, 906, 769
(h) RO 102, 115, 41200 100, 490, 098] 100, 743, 3000] 94,619, 52100 94, 858, 60501 95, 156, 49601
# 5 B = 0O » M 5 €
L%y e O | WI0UR [ SE05H | sE06H | ®107 [ 51084
45H 45H 45H 45 45 45

O <NEEH/REI—Z>ZTHADH OB IENERE. REFREDEEMBACEIVNTEHNICBREVCLE Ul

- DEEICIF. FBHRWVWCRD BB k] & FEHRVERD [TALRE BRInks) | ioUERT.

- DECE SR OELEMEANERITA RS IERTAZ LO3BEICE. DEED2ENEBIEE LRI T,

- DESESHROBEEMEBANMERTAZ TESHG(CF. FTORMHOENTALRE WRIDES) . %Y ORI EENEETY,
- TAILWRE BRIDES) HREUCBEEE. DRSHERICHIT2ELOZHEDOERITAD SEFZTALRE FRINEES)

EPRRUICEEDY. ZORDESCDZHEDBERITALRIE T,
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940 /NB - KEfEFEET 7V R BHEANYIHY (BASHEDR) HKB8NYILBL (BASER)

LD e USSP L FSSAM-FA4T /NB « ANSTFIVI e A£ VAL T7VR
ANYIITSZ /I INYITSRA

LIFUR (94D /NB - RKEGEHHE O 7V REANvIHY BRSER) / REBNvIRL (BRIE
) ) BUARVEONBRERSE (9140 - TUZTP L bSAS-FA4T/NB - ASTIVT - A VAL -
TJ7YR ANVITSR/ )NV IITS] [THEELTHUFRIN. LTOASE—BOIEEZRETINTDI S
AZGEULTHIFET,

() 2021F 9 R27BRRCAF UL O 3EADRZBE#H L THIFT,

CKRILET)
[={EpofEES
20214 2 B26H
=13
WESEDHEEE (Bl $8, 399, 898) $ 8, 225, 959
e 1
NEABITERNS |(C K2 5HiiR 3,603
RN
FHBEHDIRE 42,262
SRR U e FEilB H DIRE 523,218
o 1,477
)=y 53, 858
BESE 8, 850, 378
=1
NEABITERS |(C K258 75, 385
20w FEIE | L B 5HTE 8, 694
FERMIICHT DFILE 3
TO—H—(T/T BFRILE - FLYEE | DEE LIS 9,879
Fih
BABHDIRE 1,043
BRI LT BB H DIRE 1, 663, 589
B P IS 16, 895
EPZRERHN 64, 844
RERIIREN 11, 391
BRI IRE 6, 550
BB L OEES IR 3,901
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940 ,/NB - KEEFEET 7V 8 HEANYIHY (BAHEDR) HKBNYILBL (BASER)

REEAL R
BESRAIE NN
RERE I TR
HEERSRM
ZDEE
ISIET=h

BECLUINITR
ANy I I3
ANvY/ NT1ISR
S INYIT SR
JoNwI /N1 ITTR

BT EHSZRAIEOM
BELLUINITR
ANy I TSR
ANvI/N1ITSR
S INYIT SR
JIINyI /S NTITSR

SIREEss 1 OBV S ERE
BELUINITR
ANy I TSR
ANvI/N1ITSR

S INYIT SR
JIINyI S NTITTR

3,308
1,195
159
62
2,768

1, 869, 666

6, 980, 712

509, 427
5, 256, 456
89,790
801,738
323, 301

6, 980, 712

A A A A A

1,128,377
7,056, 769
90,011
742,195
269, 182

0. 451
0.745
0.998
1.080
1.201
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940 /NB - KEfEFEET 7V R BHEANYIHY (BASHEDR) HKB8NYILBL (BASER)

EmEtEE
20212 B268(CHT LIcEE
BN
RHAIR (RREUNEE $2, 184 #2ER1E)
FoINES CREREUNAL $9, 968 125R1)
REINMEE

&M

RESTLREM
CASER
ER=ER
REFBLUBERE R
KTt
BERSRAEAREN
HEBERSA R
BRI TRALEREN
Exogs]

BRSE

B

EIRM (18) SXUTHERE (8) :
FIR&E (18) -
SEsiRE
SeEE |
YA Gl
HEBERS B LUONERELERSI
HHSRIRES
HEER (18) DFZE) :
SR E
270w FEE]
TR |
NEEBRES LONEERBTERG|
SIS DHIZE)

WMRRE (1B SKIUTHELS (8) OMZEE

ERIC & BB EDFLR

284, 989
22,332

307, 321

85, 024
59, 580
45, 566
45, 001
14,377
8, 965
842
754
595

260, 704

46, 617

295, 048
(179, 885)

9,482
247, 956

372, 601

(434, 214)

(8.557)
108, 154
(194, 009)

(528, 626)

(156, 025)

(109, 408)
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CKRILEZET)
A
usb 5,000
usb 5,000
usb 5,000
usb 5,000
UsD 15,000
ush 10,000
UshD 25,000
usb 5,000
usb 5,000

BifisES DA

&35 (91.4%)
7335 (0.1%)
Ef& (0.1%)

Angolan Government
International Bond (a)

9.38% due 05/08/48
Ef&SEt
7vISEE (8ff
$4,191)

FPILAZT (0.1%)
EfE (0.1%)

Republic of Armenia
International Bond (a)

3.60% due 02/02/31
BfESEt
FILXZ7 &5t (Eff
$4, 851)

TSI (0.1%)
& (0.1%)

Banco do Brasil S. A. (a),

(b), (@), ()

9.00%

BRF S.A. (a), (b)
4.88% due 01/24/30
HESE

IS YILEE (CEffh

$10, 736)

HhFS (1.1%)

& (1.1%)

1011778 BC ULC / New
Red Finance, Inc. (a),
(b)

4.00% due 10/15/30
Bausch Health
Companies, Inc. (a), (b)
5.00% due 01/30/28

6. 13% due 04/15/25

Canadian Natural
Resources, Ltd. (b)

4.95% due 06/01/47

First Quantum Minerals
Ltd. (a), (b)

6.88% due 10/15/27

B8~y

IHY) (BANEDR) REANYIRL (BASEDR)

REREER
20214 2 B26H
it
UsD
4,906  USD
4,906
4,906
usD
4,591
4,591
4,591
usD
5,492
usD
5,206
10,698  USD
10, 698
14, 630 USD
10, 200
25, 566
6,013
usD
5,425

P

5,000

10, 000

10,000

5,000

5,000

5,000

5, 000

5,000

BifSEsFDERHE
Masonite International
Corp. (a), (b)

5.38% due 02/01/28
NOVA Chemicals Corp.
(@, (b)

5.25% due 06/01/27
HESE

hFs'Est (i $75, 283)
A< VS 0.1%)
#1& (0.1%)

Global Aircraft Leasing
Co. Ltd. (a). (b)
6.50% due 09/15/24
HESE

T4 VEEGE (&l
$8, 427)

J0VE7 (0.2%)

#HE& (0. 2%)

Banco de Bogota
S.A. (a)

6.25% due 05/12/26
Ecopetrol S. A.

5.88% due 05/28/45
Grupo Aval Ltd. (a), (b)
4.38% due 02/04/30
#HESE

JOYE7&s CEff

$16, 155)

JRIUA (0.1%)

EfE (0.1%)

Costa Rica Government
International Bond (a)

7.00% due 04/04/44
Eff&st

ARSI UHEE (Ef
$4, 505)

K= ZHHME (0.1%)
Ef& (0.1%)

Dominican Republic
International Bond (a)

6.85% due 01/27/45
Bt

K== AHESE (4
$5. 415)

Failt]

5,275

10, 425

77,534

77,534

9,281

9, 281
9, 281

5,706

5, 404

5,181

16, 291

16, 291

4, 887

4, 887

4, 887

5, 550

5, 550

5, 550
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usb

usb

usb

usb

usb

usb

A

5, 000

5,000

24,000

5,000

5,000

5, 000

9470 ,/NB - KERFEET 7V R

EIfiEESF O

IIFH (0.1%)
EfE (0.1%)

Egypt Government
International Bond (a)

8.50% due 01/31/47
Eff&st

IYF G5 (B

$5, 075)

TILYILINRIL (0.1%)
EfE (0.1%)

El Salvador Government
International Bond (a),
(b)

9.50% due 07/15/52
EfESst
TILYILNRIVEST (Bl
$5, 187)

TS5V (0.3%)

& (0.3%)

Altice France S. A. (a),
(b)

7.38% due 05/01/26
ESE

TS VAGET (GEl

$24, 087)

H—7 (0.1%)

EfE (0.1%)

Ghana Government
International Bond (a)

10. 75% due 10/14/30
EfESEt

H—7 &5t (& $6, 007)
12V F (0.1%)

#f5 (0.1%)

Adani Electricity Mumbai
Ltd. (a)

3.95% due 02/12/30
HRGE

A~ REET (Efi $5, 059)
AV R2Y7 (0.1%)
Ef& (0.1%)

Indonesia Government
International Bond (a)

5.25% due 01/17/42
EfESst

A2 BRI 7HE (HEi
$6, 669)

BB~y
i
5.1%
519  USD
5,196
UsD
5,238
5,238
528 | op
UsD
usD
25,037
25,037  USD
25,037
6,525
6,525  USD
6,525
UsD
5138  USD
5,138
5138  USD
6,018
6,018
6,018
usD

~n

b4

Y (BANEE) KB~y

paz

35,000

5, 000

25,000

5,000
5,000

5, 000

5,000

25,000

5,000

5,000

10,000

EIfEESF DA

FALILSV R (0.6%)
#E (0. 6%)

AerCap Ireland Capital
DAC / AerCap Global
Aviation Trust (b)

4.45% due 10/01/25
C&W Senior Financing
DAC (@), (b)

6.88% due 09/15/27
#HREE

PAISY REE (Hi
$40, 276)
WIEYTILT (0.6%)
#& (0. 6%)

Altice France Holding
S.A. (@), (b

6.00% due 02/15/28
ArcelorMittal S. A.

7.00% due 03/01/41
7.25% due 10/15/39

Minerva Luxembourg
S.A. (a). (b)

6.50% due 09/20/26
HEEE
WoEVIIIES (Eif
$44, 802)

XF2 3 (0.6%)

#1HE (0. 6%)

Cemex SAB de CV (a),
(b)

7.38% due 06/05/27

Grupo Bimbo SAB de CV
(b)

4.70% due 11/10/47

Minera Mexico S. A. de
CV (@), (b)

4.50% due 01/26/50
Petroleos Mexicanos (b)
7.69% due 01/23/50
ESEt

XFY IG5 (Eif
$40, 409)

ZEFERSE (0.1%)
& (0.1%)

Endo Dac / Endo
Finance LLC / Endo
Finco, Inc. (a), (b)

5.88% due 10/15/24

Yy

P4

BL (BRDER)

Fialil]

38,187

5, 356

43,543

43,543

24, 469

7,076
7,200

5, 250

43,995

43,995

5,614

28,353

5,268

4,750

43, 985

43,985

10, 025
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usb

usb

usb

usb

usb

usb

usb

usb

A

15, 000

5,000

5,000

4,732

5,000

5,000

5, 000

5,000

EIfiEESF O
HESE
SEFELESST (&l
$10, 037)

F529 (0.5%)
5 (0. 5%)

Alcoa Nederland Holding
BV (a). (b)

5.50% due 12/15/27

IHS Netherlands Holdco
BV (@), (b)

8.00% due 09/18/27
Lukoil Securities BV (a)
3.88% due 05/06/30
MV24 Capital BV (a)
6.75% due 06/01/34

Teva Pharmaceutical
Finance Netherlands IlI
BV

3.15% due 10/01/26
HESst

FS5 V9B (@i
$36, 283)

F<—> (0.1%)
EfE (0.1%)

Oman Government
International Bond (a)

6.75% due 01/17/48
Eff&Et

F— G5 CEfi
$4,503)

41 (0.1%)

#fE (0.1%)

Bangkok Bank PCL (a),
(b), (@

3.73% due 09/25/34
HESE

941Gt (Efi $5,123)
DI547%F (0.1%)
Ef& (0.1%)

Ukraine Government
International Bond (a)

7.25% due 03/15/33
BfESE

90754+ aEt (HEi
$4,973)

75 JEREER (0.1%)
#1& (0.1%)

REANYIHY (BASEDR) REANYIRL (BASED)

il

10, 025

10, 025

15,900

5,375

5,294

5,179

4,689

36, 437

36, 437

4,813

4,813

4,813

5, 189

5, 189
5,189

5, 081

5, 081

5, 081

usD

usb

usb

usD

usD

usb

usD
usD

usb
usD

usb
usb

pa

5,000

5, 000

25,000

50, 000

30,000

15, 000

1,133,736
982, 389

250, 000
250, 000

54,331
117, 446

EIfiEESF DA

Oztel Holdings SPC Ltd.
(a)

6.63% due 04/24/28

#HESE

EfE (0.0%)

Finance Department

Government of Sharjah
(a

4.00% due 07/28/50

EfESE

7S EREERGE (&

fii $10, 410)

=E (1.9%)

#HE (1. 9%)

BP Capital Markets PLC
(), (. )

4.88%

HSBC Holdings PLC (b),
(@, @

6.00%

l(\le)ltvvest Group PLC (b),
C

3.03% due 11/28/35

VVodafone Group PLC

5.25% due 05/30/48

HESE

HESET (Hf $123, 658)

KE (84.0%)

BEIBREESF (13.5%)

COMM Mortgage Trust

Class XA (b), (0

0.97% due 05/10/47
1.07% due 06/10/47

Federal Home Loan

Mortgage Corp.

Structured Agency Credit

Risk Debt Notes Class

M2 (b). (0

2.62% due 03/25/30

3.57% due 10/25/29

Federal National
Mortgage Association
Connecticut Avenue
Securities Class 1M 2
(b), (@

2.32% due 01/25/30

3.12% due 10/25/29

FialilE]

5, 464

5, 464

4,59

4,595

10, 059

26,838

54,375

29, 403

19,118

129,734
129,734

27,79%
28,772

254,624
258, 414

54,732
119, 456
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FNMA Connecticut
Avenue Securities Class
TM2 (b), (0

2.77% due 02/25/30

GS Mortgage Securities
Trust Class XA (b), (0)

1.00% due 01/10/47

Morgan Stanley Bank of
America Merrill Lynch
Trust Class XA (b), (0)

0.99% due 06/15/47
BEBRIIFGE
#HE (42.2%)
AbbVie, Inc. (b)
4.70% due 05/14/45
Air Lease Corp. (b)
2.30% due 02/01/25

Anheuser-Busch InBev
Worldwide, Inc. (b)

4.60% due 04/15/48
4.75% due 04/15/58
Antero Midstream
Partners LP / Antero
Midstream Finance
Corp. (a), (b)
7.88% due 05/15/26
Aramark Services, Inc.
(@, ()

5.00% due 04/01/25
5.00% due 02/01/28

Ascent Resources Utica
Holdings LLC / ARU
Finance Corp. (a), (b)

7.00% due 11/01/26
ASGN, Inc. (a), (b)
4.63% due 05/15/28
AssuredPartners, Inc.
(@), (b)

7.00% due 08/15/25
AT&T, Inc. (b)
3.65% due 06/01/51
4.50% due 03/09/48

Avis Budget Car Rental
LLC / Avis Budget
Finance, Inc. (a), (b)

5.75% due 07/15/27

AXA Equitable Holdings,

Inc. (b)

BBy
Bl
usD
149, 510 usD
usD
7,87 e
w84 P
950, 035
—==—  USD
18,031 oD
usD
25, 499
UsD
usD
17,232 UsSD
17,573
usD
10,881  USD
usD
10,225
20,500
UsD
20, 000 usD
UsD
36, 487
usD
Usb
20, 449
UsD
3,883 op
21,748
10, 337 usD

~n

b4

Y (BASDEE) K8~y

P
20, 000
10, 000

25,000
15, 000

30,000
25,000

30,000
20,000

65, 000

10,000
10, 000

5, 000
60, 000

10, 000

58, 000

20,000
10, 000

10, 000
10, 000

5,000
5,000

30, 000

EIfiEESF DA

5.00% due 04/20/48
Bank of America Corp.
(b), (0

3.97% due 03/05/29
BAT Capital Corp. (b)
3.73% due 09/25/40
4.91% due 04/02/30
Beacon Roofing Supply.
Inc. (@), (b)

4.88% due 11/01/25
Boeing Co. (b)

5.81% due 05/01/50
Broadcom, Inc. (b)
3.50% due 02/15/41 (a)
4.15% due 11/15/30
Buckeye Partners LP (b)
3.95% due 12/01/26
4.50% due 03/01/28 (a)
5.60% due 10/15/44

Caesars Resort
Collection LLC / CRC
Finco, Inc. (@), (b)

5.25% due 10/15/25
Calpine Corp. (a), (b)
5.13% due 03/15/28
Carnival Corp. (a), (b)
7.63% due 03/01/26
CCO Holdings LLC /
CCO Holdings Capital
Corp. (a). (b)

5.00% due 02/01/28
Cedar Fair LP (b)

5.38% due 04/15/27
5.50% due 05/01/25 (a)
Centene Corp. (b)
3.00% due 10/15/30
3.38% due 02/15/30

CF Industries, Inc.
4.95% due 06/01/43
5.38% due 03/15/44
Charter Communications
Operating LLC / Charter
Communications
Operating Capital (b)
4.80% due 03/01/50
Cheniere Energy Partners
LP (b)

%

P4

BL (BRODER)

B ik}
24,881
11,29

24,052
17,337

30,210
31,901

29, 438
21,971

64, 532

10,125
9,800

4,963
60, 300

10,512

60, 755

20, 442
10, 481

10,157
10, 284

5, 888
6,244

32,682
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11,000
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4.50% due 10/01/29

CHS/Community Health
Systems, Inc. (a). (b)

8. 13% due 06/30/24

Clear Channel
Worldwide Holdings,
Inc. (@), (b)

5.13% due 08/15/27

CommScope, Inc. (a),
(b)
6.00% due 03/01/26

Cornerstone Building
Brands, Inc. (a), (b)

6. 13% due 01/15/29
CSC Holdings LLC (a),
(b)

5.75% due 01/15/30
CVS Health Corp. (b)
5.05% due 03/25/48
DCP Midstream
Operating LP (b)
5.13% due 05/15/29
5.60% due 04/01/44

5.85% due 05/21/43 (a),
(@]

Dell, Inc.

5. 40% due 09/10/40
6.50% due 04/15/38
DISH DBS Corp. (b)
7.38% due 07/01/28

Energizer Holdings, Inc.
@, (b)

4.75% due 06/15/28
Energy Transfer
Operating LP (b)
6. 25% due 04/15/49
6.63% (), (d)
7.13% (0), (d)

EPR Properties (b)
3.75% due 08/15/29

EQM Midstream Partners
LP (b)

4.75% due 07/15/23
5.50% due 07/15/28
EQT Corp. (b)
3.90% due 10/01/27
FirstEnergy Corp.

REANYIHY (BASEDR) REANYIRL (BASED)

il
20,975

26, 062

2,032

39,947

15, 375

32,025

25,035

10, 597
10, 375

4,437

5,675
6,237

10, 481

10,222

11, 840
26, 437
38, 585

9,503

11, 342
25,750

15, 600

usD
usD

usD

usb

usb

usb
usb

usD

usb

usb
usD

usD

usb

usb
usD
usb

usD
usb

usD

usD

usb

pir: Y
5, 000
5, 000

15, 000

25,000

15,000

5,000
35,000

10, 000

10, 000

10,000
25,000

25,000

10, 000

5,000
20, 000
15, 000

20, 000
35,000

26,000

65, 000

5, 000

EIfiEESF DA

5.35% due 07/15/47 (b)
7.38% due 11/15/31
Ford Motor Co.

4.75% due 01/15/43

Ford Motor Credit Co.
LLC

3.81% due 10/12/21
Fox Corp. (b)
5.58% due 01/25/49

Freeport-McMoRan, Inc.
(b)

5.40% due 11/14/34
5.45% due 03/15/43
Frontier
Communications Corp.
(@, (b)

6.75% due 05/01/29

FXI Holdings, Inc. (a),
(b)

7.88% due 11/01/24
General Electric Co.
4.35% due 05/01/50 (b)
5.88% due 01/14/38
General Motors Co. ()
6. 13% due 10/01/25
General Motors Financial
Co., Inc. (b)

5.10% due 01/17/24
GTCR AP Finance, Inc.
(@, (b)

8.00% due 05/15/27

HB Fuller Co. (b)

4.25% due 10/15/28
HCA, Inc. (b)

3.50% due 09/01/30

5. 25% due 06/15/49
5.38% due 09/01/26

HUB International Ltd.
(@, ()

7.00% due 05/01/26

Iron Mountain, Inc. (a),
(b)

5.25% due 03/15/28
JELD-WEN, Inc. (a), (b)
4.88% due 12/15/27

JPMorgan Chase &
Co. (B, (@

FialilE]

5,950
6,900

15,172

25,29

19, 595

6,194
43,531

10, 450

10, 150

10, 991
32,565

29,709

11,127

5,337
20, 394
15, 507

24,834
39,947

27,089

67,925

5,191
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2.96% due 05/13/31

KAR Auction Services,
Inc. (a), (b)

5.13% due 06/01/25
Kinder Morgan, Inc. (b)
5.55% due 06/01/45

Kraft Heinz Foods Co.
(b)

4. 38% due 06/01/46
4.88% due 10/01/49

L Brands, Inc. (@), (b)
6.63% due 10/01/30

Live Nation
Entertainment, Inc. (a),
(b)

4.75% due 10/15/27

LPL Holdings, Inc. (a),
(b)

5.75% due 09/15/25
Mauser Packaging
Solutions Holding Co.
(@), (b)

7.25% due 04/15/25
MDC Holdings, Inc. (b)
6.00% due 01/15/43

Mileage Plus Holdings
LLC / Mileage Plus
Intellectual Property
Assets Ltd. (a), (b)

6.50% due 06/20/27
Molina Healthcare, Inc.
(@, ()

3.88% due 11/15/30
MPH Acquisition
Holdings LLC (a), (b)
5.75% due 11/01/28
MPLX LP (b)

4.70% due 04/15/48
Netflix, Inc. (a)

4.88% due 06/15/30 (b)
5.38% due 11/15/29
Newell Brands, Inc. (b)
6.00% due 04/01/46
Nielsen Finance LLC /

Nielsen Finance Co. (a),

(b)
5.63% due 10/01/28

BBy
i
5,1%
UsD
5,075
36,506  USD
usD
usD
5410 USD
5,835
16,838  USD
40, 408
usD
25,755
UsD
37,549
usD
13,200 YUSP
usD
38,238 USD
5212  USD
9,925  USD
32,490
usD
5,750
5,907
usD
12,916
usD
42,300

~n

b4

pa

15, 000

20,000
25,000
25,000

5,000

14, 000

10, 000

3,000

15, 000
25, 000

40, 000
21,000

25,000

30, 000

55,000

15, 000

10, 000

Y (BASDEE) K8~y

BT OEE
NRG Energy, Inc. (a),
(b)

3.63% due 02/15/31
Occidental Petroleum
Corp. (b)

3.20% due 08/15/26
3.50% due 08/15/29
4.30% due 08/15/39
5.88% due 09/01/25
ON Semiconductor
Corp. (a), (b)

3.88% due 09/01/28
Ortho-Clinical
Diagnostics, Inc. /
Ortho-Clinical
Diagnostics S. A. (a), (b)

7.25% due 02/01/28
Outfront Media Capital
LLC / Outfront Media
Capital Corp. (a). (b)
5.00% due 08/15/27
Pacific Gas & Electric
Co. (b)

3.30% due 08/01/40
4.30% due 03/15/45
Plains All American
Pipeline LP / PAA
Finance Corp. (b)
3.55% due 12/15/29
4.65% due 10/15/25
Post Holdings, Inc. (a),
(b)

5.63% due 01/15/28
Presidio Holdings, Inc.
(a), (b)

8.25% due 02/01/28
Prime Security Services
Borrower LLC / Prime
Finance, Inc. (a)
5.75% due 04/15/26
QualityTech LP / QTS
Finance Corp. (a), (b)
3.88% due 10/01/28
Range Resources Corp.
(@), (b)

8.25% due 01/15/29
Realogy Group LLC /
Realogy Co. -Issuer
Corp. (a). (b)

P4

BL (BRODER)

FialilE]

14,642

19, 206
23,849
22,188

5,425

14, 608

10, 925

3,049

14,103
25,229

40, 862
23,232

26,243

33,131

59, 263

15,273

10, 747
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BiTEEsF DA

7.63% due 06/15/25

RHP Hotel Properties LP
/ RHP Finance Corp. (b)

4.75% due 10/15/27

Royal Caribbean Cruises
Ltd. (@), (b)

11.50% due 06/01/25

Sasol Financing USA LLC
(b)

5.88% due 03/27/24

Science Applications
International Corp. (a),
(b)

4.88% due 04/01/28

Scientific Games
International, Inc. (a),
(b)

7.00% due 05/15/28
Sirius XM Radio, Inc. (a),
(b)

4.13% due 07/01/30
5.50% due 07/01/29

Six Flags Theme Parks,
Inc. (a), (b)

7.00% due 07/01/25
Southern Co. (b), ()
4.00% due 01/15/51

Spirit AeroSystems,
(@), (b)

7.50% due 04/15/25
Sprint Capital Corp.
6.88% due 11/15/28
8.75% due 03/15/32
Sprint Corp.

7.13% due 06/15/24
Standard Industries, Inc.
(a), (b)

4.38% due 07/15/30
Synchrony Financial (b)
2.85% due 07/25/22
Tallgrass Energy Partners
LP / Tallgrass Energy
Finance Corp. (a), (b)
5.50% due 09/15/24
7.50% due 10/01/25
Targa Resources Partners
LP / Targa Resources
Partners Finance Corp. (b)

nc.

B8~y

Il (BANEDR) REANYIRL (BASEDR)

i
21,700

10,138

17,550

5,391

10, 425

10,597

15,150
27,063

5,390

31,231

5,291

6,325
7,440

11,515

25,798

41,194

5,032
5,332

usb

usb

usb

usb
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usb

usb
usb

usbh
usD

usD

usD

usD

usDh

usDh

usD

ush

usDh
usD

usD

T

50, 000

5, 000

35,000
45, 000

15, 000
25,000

15,000
5,000

50,000
10, 000

25,000

9,758

5, 000
20, 000

20,000

15, 000

10, 000

15, 000
5,000

5,000

k=Ml ez 0L ]

5.00% due 01/15/28
Taylor Morrison
Communities, Inc. (a),
(b)

5.75% due 01/15/28
Tenet Healthcare Corp.
@, (b)

6. 13% due 10/01/28
Terex Corp. (a), (b)
5.63% due 02/01/25
T-Mobile USA, Inc. (b)
2.88% due 02/15/31
4.50% due 04/15/50 (a)
Toll Brothers Finance
Corp. (b)

3.80% due 11/01/29
4.35% due 02/15/28
TransDigm, Inc. (b)
6.25% due 03/15/26 (a)
7.50% due 03/15/27

Tri Pointe Homes, Inc.
(b)

5.70% due 06/15/28

United Airlines 2020- 1
Class A Pass Through
Trust

5.88% due 10/15/27

United Rentals North
America, Inc. (b)

5.25% due 01/15/30
ViacomCBS, Inc. (b)
4.20% due 05/19/32
Viatris, Inc. (@), (b)
4.00% due 06/22/50
Vistra Operations Co.
LLC (@), (b)

5.00% due 07/31/27
\(/g)estem Gas Partners LP
5.30% due 03/01/48
Western Midstream
Operating LP (b)
4.35% due 02/01/25
6.50% due 02/01/50

Wynn Las Vegas LLC /
Wynn Las Vegas Capital
Corp. (a), (b)

5.25% due 05/15/27

it
52, 056

5,575

36,792
46, 181

14,719
27,788

16,313
5,550

52,690
10, 659

27,813

10, 948

5,500
22, 866

20, 560

15, 698

10, 500

15, 378
5,754

5,313
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5.50% due 03/01/25
ESE

EfE (28.3%)
Government National

Mortgage Association,
TBA (e)

2.00% due 03/01/51
2.50% due 03/01/51
Uniform Mortgage
Backed Securities, TBA
(e)

2.00% due 03/01/51
2.50% due 03/01/51
U.S. Treasury Bond
3.13% due 02/15/43

U.S. Treasury Inflation
Indexed Bond

0.25% due 02/15/50
1.00% due 02/15/48

U.S. Treasury Inflation
Indexed Bonds

1.00% due 02/15/46

U.S. Treasury Inflation
Indexed Note

0.50% due 01/15/28
0.63% due 01/15/26
U.S. Treasury Note
1.63% due 02/15/26
2.88% due 08/15/28
EfESEt

KESET (&

$6, 057, 682)
B3G5 (E(f

$6, 559, 803)

LIS E(ESE (ETF)
(11.6%)

KE (11.6%)
Invesco Senior Loan ETF

iShares iBoxx $ High
Yield Corporate Bond
ETF

KEEGE

LiEREESE (ETF) &5t
(&ffi $809, 874)
EHARE (14.8%)

KE (14.7%)

EfE (12.9%)

HBANvY
RG] X
10, 600
2, 941, 792
— USD 900,000
75,926 USD 123,448
310,500
145, 861
583,716
147,578
EUR 5012
37,355
132,697 prk 0
JPY 5
142, 9%
SEK 0(2)
129,785  NOK 0@
152, 355
AUD 904
62,503  gp 6
55,901 CAD 6
1,977,174 NzD &
5,869,001 ZAR 1,633
6, 388, 752
545, 765
261,221
806, 986
806, 986

&Y (BASERR) REANYIRRL (BASED)

FiifiEEFDERHH Faaliit:z}
United States Treasury
Bill "
0.09% due 05/20/21 899, 813
EfESET (Sl $899, 813) 899, 813
EHFEE (1.8%)
JP Morgan Chase & Co.
0.00% due 03/01/21 123, 448
EHFEESET (B
$123, 448) 123, 448
KESET (B
$1,023, 261) 1,023, 261
TSR TA4TY
(0. 1%)
EHRTEE (0.1%)
Brown Brothers Harriman
& Co.
E?) 71) % due 03/01/21 6. 084
(0.52) % due 03/01/21 @
) 0
(0.32) % due 03/01/21 @
() 0
(0.29) % due 03/01/21 2
) 0
(0.08) % due 03/01/21 2
) 0
E% 06) % due 03/01/21 715
0.00% due 03/01/21 8
0.01% due 03/01/21 5
0.01% due 03/01/21 40
2.80% due 03/01/21 108
EHFEEEET (Eif
$6, 960) 6,960
ISR 4T VEE
(G $6.960) 6, 960
R ESEt (B
$1, 030, 221) 1,030, 221
HEE(C
ah3EE
1ZEHSER (CEf
$8. 399, 898) 17.8% $ 8,225,959
FRDLOCPOREE 7.9 (1,205,207
s 100.0% $ 6,980,712
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(1) COEFDTNTH UL F—EBN20214F 2 B260BERDEMEE IDERE U TG BEFICEULANSNTVET,
(2) 0. 5K

REPMIRDO I NTOBMIESE. ERSHOREOHMICEDE. SEEESOMER TR URIDHAEEICL > THESINTLERTD,

FEEE -
TBA To be announced (B#%EH) DB, KEBAHEREIC K > THRITSNDAHED— VBRSO EERS T, GRSNICFREROREHICR
EBUNENET,

(a) 144A FE25—1933GFEE5E5 FADRA144A DT TS E CADEFROBEARHNCIE > TVDEE, TNOSDIESE. BHREI(CES U TESEHEES
BERCEFEH'TIRET T, MITIEENBRVRY . TNSDIERFIERENIE & FHBREINEE Ao

(b) EERIBfEIES,

(0) 20214F 2 B26BBRDZEBSHEES.

(d) XX f&s

(e) FITHEG |FCIFFERE UN— X THEA S NS,

(f) ®RIL, FUNY—7 - J0O—%, 1—0O. BAME. /LY 1— - 2J0—%. ADI—FV - - JO0—XBCOEHEHEROSAEEO%ETO
UMD B E T,

20214F 2 A26HBFRDSEYERS | (HBEEDO. 4%)

RIvav ] FRA L FHifizs / (38)
Short Euro-Bund March Futures 20214F038 (1 $ 4,066
Short U.S. Treasury 10 Year Ultra June Futures 20214F068 (4 6. 387
Long U.S. Treasury Long Bond June Futures 20210683 1 (1, 540)
Short U.S. Ultra Long Bond (CBT) June Futures 2021470683 (2) 2,607
Short U.S. Treasury 10 Year Note (CBT) June Futures 202147068 9 14,008
Short U.S. Treasury 5 Year Note (CBT) June Futures 20214F0683 (1 1,024
$ 26, 552

20214 2 B26BEERD T 7 ~ RUANIVOAERETENG| (FBEED0. 0%)

BL  ESHEF 2L FEH 7Y WS ST SF (15)  #usT{iis / (8)
CLP Citibank N. A. 16, 515, 533 03/03/2021 usb 22,382 % 456 $ — % 456
CLP Citibank N. A. 16, 515, 533 04/07/2021 usb 23,540 — (687) (687)
COP  Citibank N. A. 63, 826, 987 03/03/2021 usb 17,521 130 — 130
COP  Citibank N. A. 63, 826, 987 04/07/2021 usb 17, 861 — (230) (230)
KRW  Citibank N. A. 6,912,310 03/03/2021 usb 6,241 — (92) (92)
KRW  Citibank N. A. 6,912,310 03/03/2021 usb 6,162 — (13) (13)
KRW  Citibank N. A. 6,912,310 04/07/2021 usb 6,235 - (107) (107)
MXN  Citibank N. A. 634,020 03/03/2021 usb 31,292 - (974) (974)
MXN  Citibank N. A. 407, 535 04/07/2021 usb 19, 870 — (462) (462)
RUB  Citibank N. A. 1,966, 018 03/03/2021 usb 25,907 466 — 466
RUB  Citibank N. A. 1,966, 018 04/07/2021 usb 26,579 — (320) (326)
USD  Citibank N. A. 23,523 03/03/2021 CLp 16, 515, 533 685 — 685
USD  Citibank N. A. 10, 264 03/03/2021 ZAR 149, 244 412 — 412
USD  Citibank N. A. 26, 680 03/03/2021 RUB 1,966, 018 307 — 307
USD  Citibank N. A. 17, 882 03/03/2021 COopP 63, 826, 987 232 — 232
USD  Citibank N. A. 6,162 03/03/2021 KRW 6.912,310 13 — 13
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949 /NB - KEEFEETI 7V R HEANYIHY (BASHED) HKB8NYILBL (BASER)

8L\  WEHEF e HRiER 7Y ZHEE Eualifa] SHE (8)  #EHER / (8)
USD  Citibank N. A. 19, 941 03/03/2021 MXN 407,535 453 — 453
USD  Citibank N. A. 6,234 03/03/2021 KRW 6,912, 310 85 — 85
Royal Bank of
usD Caﬁ] 2da 10,925 03/03/2021 MXN 226, 485 95 — 95
ZAR  Citibank N. A. 149, 244 03/03/2021 usb 9,766 86 — 86
ZAR  Citibank N. A. 149, 244 04/07/2021 UsD 10, 221 — (417) (417)
$ 3420 $  (3.308) % 112
20215 2 A26B=DBEE L 7 NI S ANEABTERS| (FHEED—0.1%)
gL\ E51HEF P e REE 55h) ZHIEER ERalika STl (#8) #usHiEs / (38)
CNY  Citibank N. A. 544, 659 03/11/2021 UsD 84,071 % 183 % — 3 183
IDR  Citibank N. A. 1,183, 490, 157 03/11/2021 usb 83,943 — (927) (927)
INR  Citibank N. A. 6, 621, 450 03/11/2021 usb 90, 457 — (475) (475)
MXN  Citibank N. A. 1,624,370 03/11/2021 usb 79, 800 — (2,195) (2,195)
TRY  Citibank N. A. 819, 454 03/11/2021 usD 113,233 — (3,210) (3,210)
ZAR  Citibank N. A. 1,110, 065 03/11/2021 usD 73,503 — (297) (297)
[3 183§ (7,104 § (6,921
2021€E 2 H26BFROANY I 75 ANEAELENS| (FEEED—0.9%)
8L\  HEHEF e RiER =Y ZHEE Eualifa] FHE (8)  #EHER / (8)
JPY Citibank N. A. 565, 141, 978 03/11/2021 usb 5,368,851 % — % (63,875 $ (63,875
20214 2 A26BF=OAANY I N 1 7S5 ZANEABSTENS | (FiEED—0.1%)
B\ BEHEF ZHEEE Bii= 7Y ZHEE Eualifa] SHE (8)  #EHER / (8)
JPY Citibank N. A. 9, 620, 768 03/11/2021 usb 91,408 % — % (1,098 $ (1,008
2021 2 A26BAD T 7 Y RURNILD R=9) - UF—2 « D w D (FEED—0. 1%)
B WEIHET BETA s AR EEE mn i HE@/ () S
USD Goldman Sachs & Co. 763,783 1=nares iBoxx $ High Yield (0.638) 3/24/2001 $ — 5 (8694 § (8694

Corporate Bond ETF
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BEOESHR
AUD — F—Xb3U7 - Rb
CAD — HF9 - RL
CtP — FU -RY
CNY — oE - AET
COP — OVET - Y
DKK — Fyx—7-70-—%x
EUR — 1—0O
GBP — TR R
IDR — AYRRY7 - JLEF
INR — AYR-)LE—
JPY — B&H
KRW — #BED#>
MXN — XF23-RY
NOK — /)bDxz—-2J0—x
NZD — Za—3I—-2VR - R
RUB — OY7 - L=
SEK — RIUI—3Fv-J0—%
TRY — bML3-US
UsD — KR
ZAR — B7I7URN-SUR

B8~y

~w

P

&Y (BASER) HENYIRRL (BASED)
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WS40 - 32x—7Ey b - IP-T 72 ROEXERTER
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ERFREE $F9H (REH 2020&12A9H)
(ER N AR 2019FE128108H~2020F1289H)

FAD - IX=TEy bk - IT=T7Y ROERKRE CHRER L LFFT,

*HT 7V ROLHEHFRDEI TY

2 A 7 # | ZEURNEOBFRZDS U CREERZTRRVE T,

EFERE N R | HETCDES

I M Al BR | MEEERERD10% LT

2y Y ~
KH7EYBIRIAL L
Daiwa Asset Management
A7 'Y bYRIXY bk At
RRPLTREXAOA—-TEIE 1S
https://www.daiwa-am.co.jp/
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LT« IR—TEY b - IF—TF7IUR

SHIEREIRICHIID [SEDERSGEH]
MEEPEEDOZE2MICER L. BROEGEYI—)L - O—25F(C

9&3 S BEAE(TSHETT.
' OR—LT+UFICDNT
REEPEEDLTEME(ICER L. I—)U - O—VEICLDERET
9,992 W& Uiz
ORNVFI—TEDERICDONT
9.990 BT 7Y NEEADSHEE I FEEREE B ANV F I —IBRY
’ \ BEEHERTITBEE A,
9,988 (SDERAH)
=y L FEIEPBEORLMICREL. @BOEHEPI—L - O—S(C&
9,986 2EAZ{TDOHETI,
=] B X
£ A g B % f fﬁ N it @ H B 4 B
B E|E AW FEZETHE —F
M 9% % = _
(#9E)20194128 98 9,992 - - ﬁﬁ&gmam
128% 9,992 00 - TOMER 0
2020% 1 BXk 9,991 £~0.0 - (Z0fth) (0)
2 BX 9,991 £0.0 — a & 0
3 B% 9.990 200 - (31)%E@EEB&U%&EEOMZH%@LZBU%3@5@%?%3?%
2=,
4 B& 9.991 200 - (22) BECEICAFEELREALTH YT,
5 A% 9,990 £0.0 - ) _
6 A% 9,989 ~0.0 Z WEES LKUHGIDIRR
7 Bk 9,989 £0.0 — " i e b
8 Bk 0,088 A0.0 _ éﬁlﬁgﬂqﬂt—a—)(jéﬁﬁbdiomgniﬁu iﬂ,\lo
9 Ax 9,988 20.0 - BEELSENE
108% 9,987 ~0.1 -
118% 9,987 20.1 - LEREADIC S I B EERTTERMEH U E B A
(#95%5)20204E 128 98 9,987 ~0.1 -

(E1) EEEFHEL,

(x2) ’ﬁ;ﬂ?%ﬁ)\ﬂ:%la%ﬂ*??ﬁ%éﬁ*ﬂé% (ERIRHHES) BRUESFEYERR

(x3) %773/ Rl BEUICNBEORREZD S UTCREEAZT>THY. N
VFR—IBRUBEEHEH I FEA.

GEREE)
S EEMFEEOHICOVNT
[E4EAfhEE - B
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BEAEMEBREFTELFR U,
SRERIBICONT
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HEREZE L T, BRRIRESARENSEN - BHERIEN
EMFEULE U, COSMBEREERIC. EEEHES (348
) OFEY BLOEIBRI—ILEBYEFE A FABTHEL
FUI

WEAEER#ER
SEREIRIC S I 3 EMEEFSFOEFPANG S I T Ao
WG EEEEHEDER

20204128 9 BIRE
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. B 7 ® mlk %
e %
d—)L - O—25., Z0Dfth 562,983 100.0
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WEE. &ff. 48 SUBEMEDINR

2020128 9BIRE

18 B El H xR

(A) BE 562,983,783H
J—)L-0—V%F 562,983,783
(B) &f -
(C) HEEEER(A—B) 562,983,783
TR 563,730,093
AR R T VAN 746,310

(D) ZEiEEOH 563,730,0930

1705 Y B4EffiZa(C./D) 9,987H

* BB (BT DITTA%EF7,329,994,437M. BIEMEARDI(CH (I DEIRETA
#1($128,103,486M. EfRMITAZEE6,894,367,.830MH T,

*LER(ICH(IDLEYT—T 7Y RERENRE T HREBTOTTAREE, I40
BEEITHIET 7 VR (BBAvYIHY) 999, I DESFITHIED 7~ R
(BBAYIRL) 999M, BEEIRAS 4 DREKREETHRa D MOV
7L (BRHERY) 219,583, WERBEIRAY 1 DAREMERTH D ~OS
UE7 L (FE2@5RE8) 24953, 94 DXREKEETH YAV a U7
L (BBEHERY) 848,389M. I DKEREETMY AV aFUIT L (2
ERER) 66,873, 94 DREKRERETH T 7> R36,730,213M, 9147
DBEXVILEIET 7V R (BBANvIHY) 6,592,748H. 9141 TDBEX
VILEIET 7R (BB~ IRBL) 10,288,683H, AT/ NUa— -
IN—=hF—=Z - FoAF - A /R=9—+ TV R10,000H. 47/NB -
KEESHED 7V R BBAYIYHY (E1ERER) 49950, 947/N
B - KEESUE I 7R BEAYIBL (F1ERER) 49958, 54
DTSV UTIVEa (BRDED) —2—/N\— - N\A1A4VHhHL— a50
J—249911H. 47 - TSI - U7 )fEa (BRAHEE) —2X—/¥— -
NAAVAL— al000—249911., 947D - #—ZA NS U7 SERHEH#%
T7UR-Tx— - R=—rT#+UAF15828,234H. 94 IUHBELEL I~ <
®—1—2490,006,140M, §'4 D - XA AFREH%K YAV a (BAHEL)
2,996,106M. 94D /NB - RKEESHE I 7V~ BEANvISHY (BED
BeR) 1,235, 9470 /NB - KEESHET 7V R BEANVIBL (B
HEA) 1,598M. BERIRE 40 ,/NB - KEEEEKEDI 7>~ R BAXH
I—X (BAHER) 15440, BEERE 470 /NB - KEEFEHED 7
VR @BEELY NI-X (BRHER) 1,984MTT,

* BEARDFHE O ) OFIEEEEF9,987M T I,

* HESRDME RGN TTAREZ TE>TH Y, TDELEIF746,310HTY,

WiERORR
45 520194128108 ZE2020612898
& B E 5
(A) EeHE N 21,615,475
SZEAIR 7,741
STHFIR 21623216
(B) Z0iteEA A 23,537
(C) HHBEMS(A+B) 1,639,012
(D) BIFAIREISTE 25,937,566
(E) Byy=isms 6,947,603
(F) ENSFEEIRmE A0 117,335
(G) BEH(C+D+E+F) A 746,310
REBRRISTS(G) A 746,310

(1) BEEHE O, —SROROBNMEC TALOEZEZVLL. TAZ
TOE5GEMEE LT, LOBEFERE L TAIREEINE T,
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