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SE
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E 5]
= 5 5t 1
& A O # = B e # R O # + Z8 e
F0O FMH M F0O FMH M
DAIWA CORE BOND STRATEGY DAIWA CORE BOND STRATEGY
FUND - THE JPY NON-HEDGED | 143.47858 | 15,000 104 | FUND - THE JPY NON-HEDGED |1, 142.03681 | 120,000 105
CLASSUNIT (A< VEES) CLASS UNIT (A~ VE8)
(T1) SEEBELRS.
(T2) SBOBGFBETET.
BFIZERIRA & DG KRS Q) FIREESTES
ERREACIC 1 SRUBBIRA £ OB (1551 & v » w [ B T W =
i O H O H 57 {f 28
¥0 0 e
) FLT - HR—T Y~ - . . .
WAAEERER TH—T7UR
MIZF7UR-HT - T ADEBANHERT 7V (3) BARBEET,
(NOLIZE
< E 6] PN
7R O #® | #M& |k %
F0O FMH %
NERE(STEZHES
(AR VBES)
DAIWA CORE BOND STRATEGY FUND
-THE JPY NONFHEDGED Class UiT_| 4 391- 03137 475,684 98.9

CE1
(x2

SHEEED BRI IS UIE T

HEERE, MEREREICT T 25H@HED LR,
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- = _ E| A =x 18 B E| HA
i sF fil & b = (A) BRI 10, 765, 918M
R % SHENE 10,767. 180
REEEE WS 475, 684 %. 3 SIS 127
AT v F T - SRS A 1,389
TH_TP R 0 0.0 (B) BilisE s EiER 38,092, 995
— e 42,997, 371
a—)L - O—2E%, Z0fth 18,436 3.7 =g N 4 904 376
EESTHERSRR 494,122 100.0 (C){SEEERmE A 3,173,369
(E1) SHBROBIFRABETRET, (D) SRS (A+B+C) 45,685, 544
(12) SEREER. BHROBOEYHEEEYBESEIEOMERS & (CRE (E) pifBRESm S 12, 987,208
EEABANED DSBS ECLVEHIND U— NTHERBELIZHDT (F)EnESstEERE A 17, 566, 076
T, BB, IA7BICBIFZAEMEL—ME. 1EH - H=1.00HTT, (REEZEEEE) ( 7,683, 498)
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(H) IRz S N 9,896, 532
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20224£ 9 5 7 BIRIE (FoEERIELE) (o 25, 249, 574)
18 S| EE: S DECERELE 48,776, 220
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(C)HEEHEE (A—B) 481,052, 518 IWE&ﬁEE@EG)JE;@& ) _
FEA 449,842, 374 L =l E Gl
SRS 31,210, 144 (a) RELREBDESFNG 10, 066, 825M3
(D) BHIERON 449, 842, 3740 (b) BEERBOAMISTESER 27,670, 485
1 /FONYE#HEE (C/D) 10, 694F3 (o) NaEES 7,683, 498
*WIEIC B 5 TARIESH, 40, 716, S mmEecaT senmeams  [(0) DEFRETS 20,935, 442
11, 344, 440F9. EIRKITTAZEIF100, 342, 784M T, (e) HHIDECWREE (a+b+c+d) 66, 356, 250
* BHAKROSTE DS Y OFEEELE310, 694 T, (f) Hice 9,89, 532
(g) BHREHHTENRE (e — 1) 56. 459, 718
(h) SHEBOH 449,842, 3740
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B

PRBESNDTUNT « THEICBIF D TO—H—~DFEEE
NERBIITENG|IC L 25HDE
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FTABEREEEDE

REEEDTTAFREEEDNE
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BEGE
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By sHiim (GTalfsz $11, 923, 386)
BETUNT « TREICHEF2TO—A—hoDiEEE
BWRITES |D5HhER
R
BAEREEEDNE
FEEBEOBANEREEEDNE
EEERMIZFDNE
RETBRUBERH R
B R
BFIZRERIN
FREFLIRIN
ARFE AR
EERFLIRHN
BERSRACEARM

$ 409,720,918
63

12,780

566, 188

22,004

1

92,355
32,920, 848
22,538
16,923
1,981, 392

445, 356, 010

1,774,211
103, 025
11,911,157
595, 000
19, 526, 058

9,232,280
32,647,299
278, 807
357,626
305, 532
61,799
29,772

20, 688

17. 089
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A2V RRIEPI
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3,181
2,806
1,244
165, 475

77,039, 983

368, 316, 027

7,185,592
22,498, 993
309, 217,155
3,789,133
11,778,122
7,703, 8%
6,143,138

368, 316, 027

A A A A A A A

88, 076
23,780, 045
337,502, 763
48,427
835, 216
06, 483
79, 305

81.58
0.946
0.916
78.24
14.10
115. 88
77.46
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Bt EE
(20214 9 B30B (TR T LIeEE)
REINE
SEFE (RREUINE $71, 613125R%) $ 10, 859, 903
B CRREUNEL $77, 0974888 %) 178,513
BEIRESET 11,038, 416
=43
BRI 1,785,903
DETB KOEIER T IREN 308, 698
BRFEA TSR 269, 328
ERRATERE 217,418
{RERI IR 190, 377
EFIZRIRHN 103, 307
FEIREAGRIN 46,616
IR RN 40, 648
ENmIZE A 22,522
BRETAATERE 10, 000
R 6, 431
REBES [ TRATEREN 5,944
ZHFIR 477
ZDEA 69
BRSE 3,007, 738
BEfR 8,030, 678
FIRIERS K UETHE :
IR
SEERE 3, 458, 642
20w | 796, 649
HNERBES DI ONEREBLERS| 1,222,841
IR 5,478,132
SHliSRmOZES) :
SR E (3,606, 915)
20w G| (1,519, 137)
NEBBRES LONEEBLERS| (1,461, 112)
FRA SVa Y 41,110
S O— 2849 1
ST DFHE 12,229
ST SR DMZEE) (6,533, 824)
FIRFIR S & USHIE S DO HZEE) (1, 055, 692)
ERIC & DB EDE $ 6,974, 986
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fea=CiEES
20214 9 B30
oA EMEESOES it R
&% (101.6%)
F—=ZARSUT7 (1.1%)
& (1.1%)
Macquarie Bank Ltd. (a)
USD 1,610,000 3.62% due 06/03/30 $ 1,688, 221
Macquarie Group Ltd. (a), (b), ()
U S D 400,000 2.69% due 06/23/32 398,932
National Australia Bank Ltd. (a)
U S D 750,000 2.99% due 05/21/31 758, 094
Newcrest Finance Pty Ltd. (a), (b)
U S D 800,000 3.25% due 05/13/30 849,324
Westpac Banking Corp.
USD 250,000 2.96% due 11/16/40 247,038
ESE 3,941, 609
F—R NS U7 EET (i $3. 853, 226) 3,941, 609
N=21—%5" (0.3%)
BEEIRREESF (0.2%)
Textainer Marine Containers VII, Ltd. Class A (a), (b)
USD 843,215 2.73% due 08/21/45 854, 449
BEBRIIESast 854, 449
111& (0.1%)
Triton Container International Ltd. (a), (b)
U S D 450,000 3.15% due 06/15/31 453, 706
ESE 453, 706
NI 1—5'Gst (i $1.292, 588) 1, 308, 155
HF9 (1.4%)
NroO—2* (0.1%)
Air Canada
U S D 300,000 4.25% due 08/11/28 301, 624
Nroo—Vast 301, 624
111& (1.3%)
1011778 BC ULC / New Red Finance, Inc. (a), (b)
U S D 950,000 4.00% due 10/15/30 940, 500
U S D 100,000 5.75% due 04/15/25 104, 985
Brookfield Finance, Inc. (b)
U S D 600,000 3.50% due 03/30/51 625, 322
USD 150,000 4.70% due 09/20/47 181, 231
CGl, Inc. (@), (b)
U S D 300,000 2.30% due 09/14/31 291,109
Fairfax Financial Holdings Ltd. (a), (b)
U S D 880,000 3.38% due 03/03/31 911, 468
Wilton RE Ltd. (@), (b), (0). (d)
USD 1,450,000 6.00% 1,581, 443
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pavz: Y

U S D 250, 000

U s D 1,000,000
U S D 1,250,000

U S D 750, 000
U S D 1,000, 000
U s D 1,000,000

U S D 447,149

U S D 200, 000
U S D 1,000, 000

U S D 750, 000
U S D 2,000,000
U s D 2,000,000
U S D 2,350,000

U S D 250,000
U S D 1,000, 000

U S D 750, 000
U S D 1,500, 000
U s D 1,000,000
U S D 1,000, 000
U s D 2,000,000
UsSD 1,613,518

U s D 1,500,000

fuEE(C
GH3ES

BiTEEsF DA

Yamana Gold, Inc. (@), (b)

2.63% due 08/15/31

#HIESE

HFIEst (it $5. 021, 409)

TARVES (12.7%)

BEBRES (12.7%)

ABPCI Direct Lending Fund CLO | LLC Class B12 (a), (c)
2.18% due 07/20/33

ABPC| Direct Lending Fund CLO Il LLC Class AR (a), (b), (c)
1.73% due 04/20/32

ABPCI Direct Lending Fund CLO V Ltd. Class A1R (a), (b), (o)
1.63% due 04/20/31

ABPCI Direct Lending Fund IX LLC Class A1 (a), (c)

2.08% due 11/18/31

ACRES Commercial Realty 2021-FL1 Ltd. Class C (a), (b), (0
2.08% due 06/15/36

AIM Aviation Finance, Ltd., 2015-1A Class A1 (a), (b)

4.21% due 02/15/40

AMMC CLO XIV Ltd. Class A2R2 (a), (b), (0

1.53% due 07/25/29

Anchorage Credit Funding 13 Ltd. Class A1 (a), (b)

2.88% due 07/27/39

Anchorage Credit Funding 3 Ltd. Class A1R (a). (b)

2.87% due 01/28/39

Anchorage Credit Funding 4 Ltd. Class AR (a), (b)

2.72% due 04/27/39

BXMT 2020-FL2, Ltd. Class AS (a). (b). ()

1.31% due 02/15/38

BXMT 2020-FL2, Ltd. Class C (a), (b), (0

1.81% due 02/15/38

BXMT 2020-FL3 Ltd. Class C (a), (b), (c)

2.71% due 03/15/37

Cerberus Loan Funding XVII, Ltd. 2021-2A Class A Class A (a), ()
1.75% due 04/22/33

Cerberus Loan Funding XXVI LP Class AR (a), (c)

1.63% due 04/15/31

Cerberus Loan Funding XXX LP Class A (a), (o)

1.98% due 01/15/33

Cerberus Loan Funding XXXI LP Class A (a), (c)

1.63% due 04/15/32

Cerberus Loan Funding XXXIII LP Class B (a), (c)

1.98% due 07/23/33

Cerberus Loan Funding XXXV LP Class B (a), (c)

1.98% due 09/22/33

Denali Capital CLO XI, Ltd. 2015-1A Class AIRR (a), (b), (o)
1.26% due 10/20/28

Dryden 33 Senior Loan Fund Class BR3 (a), (b), (c)

1.53% due 04/15/29

Fafit

243,944

4, 880, 002

5, 181, 626

—

, 000, 264

—

. 249,074

749,998

—

, 000, 892

989, 972

379, 674

199, 307

990, 959

775. 367

2,024, 894

1,996, 200

2,344,125

251, 551

998, 553

749,999

1,498, 076

1,000, 198

99%. 428

2,000, 000

1,613,697

1,500, 020
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pavz:y

UsD 1,750,000
U s D 1,750,000
U s D 1,000,000
U S D 250,000
U S D 2,000,000
U s D 1,000,000
U S D 1,250,000
U S D 1,000, 000
U S D 500, 000
U S D 1,000, 000
U 'S D 480, 000
U S D 1,000, 000
USD 1,047,948
U S D 1,000, 000
U S D 1,150,000
U s D 1,000,000
US D 241,980
U s D 1,000, 000
UsD 997,339
UsD 2 118,159
U s D 1,000,000

U S D 500, 000

BiTEEsF DA
FINS 2020-1 A1 (e)

0.00% due 05/15/38

Fortress Credit Opportunities IX CLO, Ltd. 2017-9A (e)

0.00% due 10/15/33

Fortress Credit Opportunities XI CLO, Ltd. 2018-11A Class A1T (a), ()
1.43% due 04/15/31

Golub Capital Partners CLO 16 Ltd. Class A1R2 (a), (c)

1.70% due 07/25/33

Golub Capital Partners CLO 16 Ltd. Class A2R2 (a), (c)

1.89% due 07/25/33

Golub Capital Partners CLO 16 Ltd. Class BR2 (a), (c)

1.99% due 07/25/33

Golub Capital Partners CLO 33M Ltd. Class AR2 (a), (c)

1.98% due 08/25/33

Golub Capital Partners CLO 36M, Ltd. 2018-36A Class A (a), (b),
1.42% due 02/05/31

Golub Capital Partners CLO 49M Ltd. Class CR (a), (c)

2.70% due 08/26/33

Golub Capital Partners CLO 54M L. P Class C (a), (c)

2.77% due 08/05/33

GPMT 2019-FL2 Ltd. Class C (a),
2.43% due 02/22/36

HGI CRE CLO 2021-FL2 Ltd. Class C (a),
1.90% due 09/19/26

KDAC Aviation Finance, Ltd. 2017-1A Class A (a)
4.21% due 12/15/42

LoanCore 2018-CRE1 Issuer, Ltd. Class AS (a).
1.58% due 05/15/28

LoanCore 2019-CRE2 Issuer, Ltd. Class AS (a).
1.58% due 05/15/36

Midocean Credit Clo VII 2017-7A Class A2R (a),
1.58% due 07/15/29

Monroe Capital CLO 2014-1, Ltd. Class BR (a), (c)
1.84% due 10/22/26

Owl Rock CLO IV Ltd. Class A2R (a),
2.04% due 08/20/33

Palmer Square Loan Funding 2018-4, Ltd. Class A1 (a), (b).
1.02% due 11/15/26

Shackleton 2015-VIIl CLO, Ltd. 2015-8A Class AR (a),
1.05% due 10/20/27

THL Credit Lake Shore MM CLO | LTD Class BR (a),
2.13% due 04/15/33

VENTURE XlII CLO, Ltd. 2013-13A Class SUB (a),
0.00% due 09/10/29

BEERIIFSEt

T4 VEEEET (Eif $47, 159, 534)

GH3ES

A OBEHFITHIET 7V R

fuEE(C

Fafit

1,776,722
1,750, 000
992, 530
250, 377
2,010,022

998, 320

—

. 244,310

9%. 783

498,793

9%. 877

478,799

—

, 000, 000

—

. 044,017

—

, 000, 000

—

, 150, 000

N

, 001,320

241,973

996, 241

996, 691

2,118,189

998, 312

131,043

46, 980, 567

46, 980, 567
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FAOBEHFITHERI 7V R

pavz: Y

U S D 250, 000

U S D 500, 000

U S D 500, 000

U s D 1,600,000
U S D 1,000, 000
U s D 1,000,000

U S D 200, 000

U s D 1,850,000
U S D 500, 000

U S D 250,000

U S D 800, 000
U S D 1,400,000

U S D 246, 867

U S D 149, 250

BiTEEsF DA

TS5V (0.3%)

#1& (0.3%)

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

5.13% due 07/15/29

BNP Paribas S.A. (a). (b). (o)

2.16% due 09/15/29

Societe Generale S. A. (@), (b), (0
2.89% due 06/09/32

#HESE

7SV Z&Et (& $1, 250, 000)

A= I— (1.0%)

& (1.0%)

Pershing Square Holdings, Ltd. (b)
3.25% due 11/15/30

3.25% due 10/01/31

5.50% due 07/15/22

#HESE

HA—rI—E5t (&l $3.614,171)
FAIWSV R (0.1%)

#f& (0.1%)

LCPR Senior Secured Financing DAC (a), (b)
6.75% due 10/15/27

#HESE

FAIVS Y REE GEii $211, 242)

Bz (0.7%)

#E& (0.7%)

Nippon Life Insurance Co. (@), (b), (c)
2.90% due 09/16/51

Sumitomo Life Insurance Co. (@), (b), (0
3.38% due 04/15/81

Sumitomo Mitsui Financial Group, Inc.
2.22% due 09/17/31

#HESE

BA&Et (& $2. 600, 000)

Jv—I—. FrURIVEE (0.6%)

#f& (0.6%)

Galaxy Pipeline Assets Bidco Ltd. (a)
2.94% due 09/30/40

3.25% due 09/30/40

HESE

Jy—I—. FrURIVEESEE GEf $2. 200, 000)
WoE>II7 0.1%)
NroO—>*(0.1%)

Aston FinCo S. A.R. L.

4.33% due 10/09/26

Endo Luxembourg Finance Company | S. A.R. L.
5.75% due 03/27/28

Nvono—vast

fuEE(C
GH3ES

Fafit

245,508
496, 206

502, 244

1, 243, 958

1,243, 958

1,617,451
1,001, 150
1,030, 776

3, 649, 377

3, 649, 377

212, 000

212, 000

212, 000

1,821,979

519, 065

245,737

2, 586, 781

2, 586, 781

798, 332
1,411,332

2,209, 664

2, 209, 664

246,122

146. 296

392,418
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U S D 100, 000

U S D 600, 000

U 'S D 450, 000

U S D 1,150,000

U 'S D 900, 000

U S D 200, 000
U S D 200, 000

EUR 100, 000

U S D 250, 000

U S D 500, 000

U S D 300, 000

U S D 500, 000
U S D 500, 000

BiTEEsF DA

15 (0.0%)

Endo Luxembourg Finance Co. I S.A.R.L. / Endo US, Inc. (@), (b)
6. 13% due 04/01/29

#HESE

WoteVTILIEET (Eii $486, 493)
XF23 (0.2%)

#tE (0.2%)

Becle SAB de CV (a), (b)

2.50% due 10/14/31

#HESE

XF Y IG5 (Hifi $593, 856)
ZEFERZE (0.5%)

#f& (0.5%)

Ardagh Metal Packaging Finance USA LLC / Ardagh Metal Packaging Finance
PLC (a). (b)

4.00% due 09/01/29

Delta Air Lines, Inc. / SkyMiles IP, Ltd. (a)
4.50% due 10/20/25

HESE

SEFETESET (& $1. 598, 922)
33529 (0.7%)

NroO—* (0.3%)

Diamond (BC) B. V.

0.00% due 09/29/28

Nvono—-vast

#1& (0. 4%)

Alcoa Nederland Holding BV (a), (b)
4.13% due 03/31/29

5.50% due 12/15/27

Dufry One BV (b)

3.38% due 04/15/28

Enel Finance International NV (a), (b)
2.88% due 07/12/41

UPC Broadband Finco BV (a), (b)
4.88% due 07/15/31

Ziggo BV (a). (b)

4.88% due 01/15/30

HESE

FS5 v EE (& $2, 473, 864)

A5 =)L (0.3%)

#1E& (0.3%)

Qatar Petroleum (a), (b)

3.13% due 07/12/41

3.30% due 07/12/51

#HESE

A9 —IVEET (Eii $998, 170)

A OBEHFITHIET 7V R

fuEE(C
GH3ES

Fafit

100, 000

100, 000

492, 418

593, 856

593, 856

593, 856

455, 062

—

. 230, 449

—_

, 685, 511

—_

, 685, 511

901, 809

901, 809

208, 500
214, 686

115,026

243,024

511,930

308, 340

1,601, 506

2,503,315

499, 760
505, 000

1, 004, 760

1,004, 760
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FAOBEHFITHERI 7V R

pavz: Y

U S D 650, 000

U s D 1,450,000
U 'S D 750, 000
U S D 200, 000

U S D 1,480,000
U S D 510,000
U S D 300, 000

U S D 1,400,000
U S D 200, 000
U S D 400, 000

GBP 650, 000

U S D 100, 000

U S D 270,000
U S D 520,000

U S D 550, 000

U 'S D 200, 000

U S D 354,809
UsSD 2 343,147
U S D 300,000

UsSD 3,105 779

fuEE(C
GH3ES

BiTEEsF DA

ARAL > (0.2%)

& (0.2%)

Cellnex Finance Co. S. A. (@), (b)
3.88% due 07/07/41

#HESE

ARA V&5 (Efii $643, 406)

HE (2.6%)

#HE (2.6%)

Anglo American Capital PLC (a), (b)
2.63% due 09/10/30

3.95% due 09/10/50

5.63% due 04/01/30

BP Capital Markets PLC (b), (0), (d)
4.88%

Ferguson Finance PLC (a), (b)

3.25% due 06/02/30

INEOS Quattro Finance 2 PLC (a), (b)
3.38% due 01/15/26

Standard Chartered PLC (a), (b), ()
4.64% due 04/01/31

Virgin Media Finance PLC (a), (b)
5.00% due 07/15/30

Virgin Media Secured Finance PLC (a), (b)
4.50% due 08/15/30

Vmed O2 UK Financing | PLC (a). (b)
4.00% due 01/31/29

British Telecommunications PLC
9.63% due 12/15/30

Royalty Pharma PLC (b)

2.20% due 09/02/30

3.55% due 09/02/50

Vodafone Group PLC (b), ()

4.13% due 06/04/81

Weir Group PLC (a), (b)

2.20% due 05/13/26

HESE

HESE (Hfif $9. 444, 858)

KE (78.8%)

BEBRES (18.2%)

AASET 2017-1 Trust Class A (a)

3.97% due 05/16/42

AASET 2018-2 US, Ltd. Class A (a)
4.45% due 11/18/38

ABPCI Direct Lending Fund CLO VII LP Class A1A (a), (o)
1.94% due 10/20/31

American Home Mortgage Investment Trust 2007-1 Class GIOP
2.08% due 05/25/47

Fafit

638, 437

638, 437

638, 437

—

, 438,720
800, 213
241,158

—

, 626, 905

544, 360

303, 000

—

,613,303

204,272

406, 500

883, 001

152, 906

263, 646
509, 569

556, 897

201, 901

9, 746, 351

9. 746, 351

325, 340

2,275,904

300, 007

504, 762
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paezy

U S D 346, 500

U S D 1,584,000

U s D 1,000,000
U S D 422,380
USD 22,131,437
U s D 3,750,000
U S D 883,669
U S D 1,000, 000
U S D 800, 000
US D 795,598
U S D 466, 471
UsD 997,708
U S D 598,625
U 'S D 500, 000
UsD 1,69, 118
UsSD 1,353,063
USD 873,630
USsD 237,197
US D 959,636
USD 3,234,452
UsD 1,784,051
UsD 99,648

U 'S D 700, 000

BifEEsF DA

Applebee's Funding LLC / IHOP Funding LLC Class A2l (a). (b)

4.19% due 06/07/49

Arbys Funding LLC Class A2 (a), (b)

3. 24% due 07/30/50

Asset Backed Securities Corp. Home Equity Loan Trust Series AEG 2006-HE1

Class M1 (b), (o)
0.69% due 01/25/36

Bear Stearns Asset Backed Securities | Trust 2006-HE9 Class 2A (b),

0.23% due 11/25/36

Benchmark 2018-B6 Mortgage Trust Class XA (b), (c)

0.57% due 10/10/51

BRAVO Residential Funding Trust 2021-C Class Al (a)

1.62% due 03/01/61

BX Commercial Mortgage Trust 2019-XL Class F (a), (c)

2.08% due 10/15/36

BX Commercial Mortgage Trust 2021-VOLT Class D (a), (c)

1.75% due 09/15/36

BX Commercial Mortgage Trust 2021-VOLT Class E (a), (o)

2.10% due 09/15/36

Capital Automotive LLC 2017-1A Class A1 (a), (b)

3.87% due 04/15/47

Capmark Military Housing Trust 2007-AET2 Class A (a)

6. 06% due 10/10/52

CARS-DB4 LP 2020-1A Class A6 (a),

3.81% due 02/15/50

CARS-DBA4 LP Class A5 (a),

3.48% due 02/15/50

CARS-DB5 LP Class A4 (a),

2.76% due 08/15/51

Cascade Funding Mortgage Trust 2018-RM2 Class A (a), (D),

4.00% due 10/25/68

Castlelake Aircraft Securitization Trust 2018-1 Class A (a)

4.13% due 06/15/43

CD 2016-CD1 Mortgage Trust Class XA (b), (c)

1.52% due 08/10/49

CF Hippolyta LLC 2020-1 Class B1 (a), (b)

2.28% due 07/15/60

Citigroup Commercial Mortgage Trust 2016-C2 Class XA (b), (c)

1.89% due 08/10/49

Citigroup Commercial Mortgage Trust 2016-GC37 Class XA (b), ()

1.85% due 04/10/49

Citigroup Commercial Mortgage Trust 2016-P5 Class XA (b). (c)

1.60% due 10/10/49

CMFT Net Lease Master Issuer LLC Class A2 (a),

2.57% due 07/20/51

CMFT Net Lease Master Issuer LLC Class A6 (a),

3.44% due 07/20/51

A OBEHFITHIET 7V R

fuEE(C
GH3ES

Fafit

352,540

1,642, 085

991,715
417,254
484,984
3,748, 321

884,733

—

. 000, 627

801, 002

797,563

524,791

—

. 070, 800

615, 840

497,998

—

. 753,514

—

. 349, 350

47,164

240, 604

66, 037

201, 414

97,503

99,290

698, 674
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FAOBEHFITHERI 7V R

pavz:y

USD 5,910 427
UsSD 1,474,760
US D 948, 358
U S D 1,000, 000
USD 241,250
U S D 248,706
US D 146,627
usD 1,167,077
U s D 1,600,000

U S D 3,956,979

Us D 892 961

USD 1,962, 848

US D5, 841,810
U s D 19,451,801
U S D 463,349
U S D 936, 512
U S D 1,000, 000
U s D 1,000,000
USD 1,551,601
U S D 350,000
USsD 947, 301

USD 573,038

fuEE(C
GH3ES

BiTEEsF DA

COMM 2015-CCRE26 Mortgage Trust Class XA (b), (c)

1.08% due 10/10/48

CSMC 2020-RPL5 Trust Class A1 (@), (b), (c)

3.02% due 08/25/60

CSMC 2021-RPL4 Trust Class A1 (a), (b), (0

1.80% due 12/27/60

CSMC 2021-RPL7 Trust Class A1 (a)

1.93% due 07/27/61

Domino's Pizza Master Issuer LLC Class A23 (a), (b)

4.12% due 07/25/47

Extended Stay America Trust 2021-ESH Class D (a), (c)

2.33% due 07/15/38

Falcon Aerospace, Ltd. 2017-1 Class A (a)

4.58% due 02/15/42

Firstkey Revolving Trust 2020-C2 (a)

3.25% due 12/25/23

Firstkey Revolving Trust 2021-A (a)

2.21% due 11/30/58

FNMA-Aces Class X1 (c)

1.58% due 03/25/35

Freddie Mac Military Housing Bonds Resecuritization Trust Certificates 2015-R1
Class A3 (a). (o)

4.44% due 11/25/52

Freddie Mac Military Housing Bonds Resecuritization Trust Certificates 2015-R1
Class B1 (a). (c)

4.66% due 11/25/55

Freddie Mac Military Housing Bonds Resecuritization Trust Certificates 2015-R1
Class XA1 (@), (o)

0.70% due 11/25/55

Freddie Mac Multifamily Structured Pass Through Certificates Class X1 (b), (c)
0. 48% due 03/25/25

GMAC Commercial Mortgage Asset Corp. 2006-NELL Class A (a)
5.36% due 05/10/51

GMAC Commercial Mortgage Asset Corp. 2007-HCKM Class A (a)
6. 11% due 08/10/52

GS Mortgage Securities Corp. Trust 2020-DUNE Class D (a), (c)
1.98% due 12/15/36

GS Mortgage Securities Corp. Trust 2020-UPTN Class D (a), (c)
3.35% due 02/10/37

Home Equity Loan Trust 2007-FRE1 Class 1AV1 (b), ()

0.28% due 04/25/37

J.G. Wentworth XLI LLC Class B (a), (b)

4.70% due 10/15/74

Legacy Mortgage Asset Trust 2021-GS2 Class A1 (a), (b)

1.75% due 04/25/61

Legacy Mortgage Asset Trust 2021-GS3 Class A1 (a), (b)

1.75% due 07/25/61

Fafit

184, 100

—

, 494,952

951,335

—

. 000. 420

258,920

251,789

146, 090

—

167,077

N

,600, 432

502, 138

—

.012,299

2,305, 039

388,135

222,359

504, 143

N

, 084, 446

99%. 729

—

. 025,314

N

, 482, 667

408, 399

948, 220

573,503
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pavz:y

UsD 1,591,223
USD 587,722
U s D 1,000,000
U S D 739 838
U S D 450, 552
U S D 300, 000
USD 15,89, 914
USD 2 159,831
U S D 366, 276
U S D 958,026
U S D 500, 000
US D 95,318
U S D 1,900, 000
usD 107,377
US D 565,244
U s D 75,000

U S D 615,000
U S D 597,000
U s D 1,000,000
U s D 2,600,000
USD 193,583
U S D 906, 229

US D 949,511

A OBEHFITHIET 7V R

fuEE(C

BIfiEE5 DA EHBES Pk
Lehman XS Trust Series 2006-12N Class A32A (b), ()

0.49% due 08/25/46 1,583, 615
Lehman XS Trust Series 2007-2N Class 2A (b), (c)

0.27% due 02/25/37 589, 385
LoanCore 2021-CRE4 Issuer Ltd. Class C (a), ()

1.86% due 07/15/35 997, 800
LSTAR Securities Investment Ltd. 2020-1 Class A (@), (b), (c)

1.89% due 02/01/26 742,091
LSTAR Securities Investment Ltd. 2021-2 Class A1 (a), ()

1.79% due 03/02/26 450, 737
Madison Avenue Secured Funding Trust Series 2020-1 Class A (a), (c)

1.71% due 12/13/21 300, 000
Morgan Stanley Bank of America Merrill Lynch Trust 2017-C34 Class XA (b), (c)

0.92% due 11/15/52 615, 427
Morgan Stanley Capital | Trust 2016-UB11 Class XA (b), ()

1.63% due 08/15/49 119, 433
Nassau 2019 CFO LLC Class A (a), (b)

3.98% due 08/15/34 370, 168
OSAT 2021-RPL1 Trust Class Al (a). (b)

2.12% due 05/25/65 957,947
Oxford Finance Funding 2020-1 LLC Class A2 (a), (b)

3.10% due 02/15/28 512, 651
PRPM 2021-5 LLC Class A1 (a), (b)

1.79% due 06/25/26 966, 150
PRPM 2021-8 LLC Class A1 (a), (b), (o)

1.74% due 09/25/26 1,897,616
RALI Series 2006-QO2 Trust Class A1 (b), ()

0.53% due 02/25/46 31,102
Raspro Trust 2005-1A Class B (a), (c)

1.06% due 03/23/24 565, 243
Ready Captial Mortgage Financing 2019-FL3 LLC Class B (a). (c)

1.74% due 03/25/34 75, 000
Sabey Data Center Issuer LLC Class A2 (a), (b)

3.81% due 04/20/45 647,081
ServiceMaster Funding LLC Class A2Il (a), (b)

3.34% due 01/30/51 617,802
Station Place Securitization Trust 2021-WL1 Class E (a), (c)

2.09% due 01/26/54 997, 479
Station Place Securitization Trust 2021-WL2 Class E (a), (b), (c)

1.59% due 03/25/54 2,599, 934
STORE Master Funding I LLC 2015-1A Class A2 (a), (b)

4.17% due 04/20/45 201, 650
STORE Master Funding I-VII Class A1 (a), (b)

3.96% due 10/20/46 951, 851
STORE Master Funding I-VII Class A2 (a), (b)

4.29% due 10/20/48 1,012,516

36



FAOBEHFITHERI 7V R

paezy

U S D 1,400,000
U S D 191,500
U S D 500, 000

U S D 165,79

U S D 5,150, 366

U s D 1,000,000

U S D 500, 000

USD 419,419

U S D 693,740

USD 157,424

U S D 8,680,326

U S D 3,782,005

US D 248,750

U S D 1,250,000

U S D 500, 000

U S D 1,000, 000

USD 494,872

U S D 198,500

U S D 150, 000

U S D 346,500

U S D 49, 627

fuEE(C
GH3ES

BiTEEsF DA

Strategic Partners VIIl Fund (e)

0.00% due 03/10/25

Taco Bell Funding LLC 2016-1A Class A23 (a), (b)

4.97% due 05/25/46

Taco Bell Funding LLC Class A2l (a), (b)

2.29% due 08/25/51

TCP Waterman CLO, Ltd. 2016-1A Class A1ST (a), (o)

2.17% due 12/15/28

UBS Commercial Mortgage Trust 2017-C2 Class XA (b), (c)
1.20% due 08/15/50

Vault DI Issuer LLC Class A2 (a), (b)

Vault DI Issuer LLC Class A2 (a), (b)

2.80% due 07/15/46

VB-S1 Issuer LLC Class C2 (a), (b)

3.03% due 06/15/50

Wachovia Asset Securitization Issuance Il LLC 2007-HE2 Trust Class A (a), (0)
0.22% due 07/25/37

Washington Mutual Mortgage Pass-Through Certificates WMALT Series 2006-
AR9 Trust Class 1A (b), ()

0.92% due 11/25/46

Wells Fargo Commercial Mortgage Trust 2015-NXS1 Class A2 (b)
2.63% due 05/15/48

Wells Fargo Commercial Mortgage Trust 2016-C37 Class XA (b), (c)
1.06% due 12/15/49

Wells Fargo Commercial Mortgage Trust 2016-NXS5 Class XA (b), (c)
1.59% due 01/15/59

Wingstop Funding LLC Class A2 (a), (b)

2.84% due 12/05/50

Woodmont 2020-7 Trust Class A1A (a), (c)

2.03% due 01/15/32

ZH Trust 2021-1 Class A (a)

2.25% due 02/18/27

ZH Trust 2021-2 Class A (a)

2.35% due 10/17/27

BEBRIESSE

NroO—2* (4.0%)

Alterra Mountain Company

4.00% due 08/17/28

AmMWINS Group. Inc.

3.00% due 02/19/28

Apttus Corporation

5.00% due 05/08/28

Ascend Learning, LLC

4.75% due 07/12/24

Cambrex Corp.

4.25% due 12/04/26

Fafit

1,414, 000
205, 084
497,701
165, 809

242,727

N

, 001, 260

521,105

402,577

637,491

157, 386

266, 474

190, 225

255,761

—

. 256, 250

500, 551

999, 420

66, 814, 821

494, 409

197,509

150, 969

347, 366

496, 952
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pavz:y
U S D 89,500
U S D 497,500
UsSD 147,743
US D 148, 4%
USD 641, 681
US D 248,750
USD 393,636
USD 342,641
U S D 574,006
Us D 791,980
U S D 248,895

U S D 62,560
UsSD 271,75

U S D 200, 000
U 'S D 200, 000
U S D 545,376
U S D 399,000
U S D 250, 000
U S D 400, 000
USD 239,978
U S D 199,000

UsD 29,832
US D 447,750

U S D 498,750

BiTEEsF DA

Citadel Securities LP
2.58% due 02/02/28
CP Atlas Buyer, Inc.
4.25% due 11/23/27

Cushman & Wakefield U. S. Borrower, LLC

2.83% due 08/21/25

Deerfield Dakota Holding, LLC
4.75% due 04/09/27
DiversiTech Holdings, Inc.
4.25% due 12/02/24

Energizer Holdings, Inc.

2.75% due 12/22/27

Filtration Group Corp.

3.08% due 03/31/25

Graftech International Ltd.
3.50% due 02/12/25

Hamilton Holdco LLC

2.14% due 01/02/27

Hamilton Projects Acquiror, LLC
5.75% due 06/17/27

Help at Home, LLC

6.00% due 10/29/27

Higginbotham Insurance Agency, Inc.

5.28% due 11/25/26 (f)
6.25% due 11/25/26
HighTower Holding, LLC
4.75% due 04/21/28

ITT Holdings LLC (f)
3.25% due 07/10/28
Jane Street Group, LLC
2.83% due 01/26/28

Mavis Tire Express Services Topco Corp.

4.75% due 05/04/28

Midwest Veterinary Partners, LLC
4.75% due 04/27/28

Mileage Plus Holdings LLC

6. 25% due 06/21/27

National Mentor Holdings. Inc.
4.50% due 03/02/28

Orion Advisor Solutions, Inc.
4.50% due 09/24/27

Park River Holdings, Inc.
4.00% due 12/28/27

Peraton Corp.

4.50% due 02/01/28

PetlQ, LLC

4.75% due 04/13/28

A OBEHFITHIET 7V R

fuEE(C
GH3ES

Fafit

888, 466
496, 624
146, 654
149,111
642, 284
249, 009
392,191
343,528
572,302
796, 067
249,517

61,622
267,679

200, 281
200, 125
540, 672
400, 428
250, 313
425,376
240, 278
199, 394
29,748
448, 800

496, 880
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FAOBEHFITHERI 7V R

pavz:y

U S D 397,000
USD 267,631
USD 141,138
U S D 347,587
USD 347,328
U S D 888,693
U S D 346, 091
US D 247,489
UsSD 1,188,225

US D 246,875

U S D 350, 000
U S D 360, 000
U 'S D 200, 000
U 'S D 490, 000
U s D 1,100,000
U s D 90,000
U S D 340,000
U S D 240,000
U S D 950, 000
U S D 410,000
U S D 200, 000

U S D 240,000

U s D 20,000

BiTEEsF DA

Planview Parent, Inc.

4.75% due 12/17/27

ProQuest LLC

3.33% due 10/23/26

Recorded Books Inc.

4.08% due 08/29/25

Southern Veterinary Partners, LLC
5.00% due 10/05/27

SP PF Buyer LLC

4.58% due 12/22/25
TransDigm Inc.

2.33% due 12/09/25

Upland Software, Inc.

3.83% due 08/06/26

USI, Inc.

3.38% due 12/02/26

Waystar Technologies, Inc.
4.08% due 10/22/26

Xplornet Communications Inc.
4.84% due 06/10/27
Nroo—rast

118 (32.5%)

Acadia Healthcare Co., Inc. (a). (b)
5.00% due 04/15/29

AES Corp. (@), (b)

3.95% due 07/15/30

Allison Transmission, Inc. (a), (b)
3.75% due 01/30/31

Altria Group, Inc. (b)

3.40% due 05/06/30

3.70% due 02/04/51

4.45% due 05/06/50

Amazon. com, Inc. (b)

2.70% due 06/03/60

Amcor Flexibles North America, Inc. (b)

2.63% due 06/19/30

American International Group, Inc. (b)
4.38% due 06/30/50

Americo Life, Inc. (a)

3.45% due 04/15/31

Amsted Industries, Inc. (@), (b)
4.63% due 05/15/30

Apollo Management Holdings LP (a), (b)

2.65% due 06/05/30
Aramark Services, Inc. (a), (b)
5.00% due 02/01/28

fuEE(C
GH3ES

—

Fafit

398,739
267, 691
141, 469
349,325
342,118
878,927
346, 480

246, 310

. 190, 453

247,051

, 783,117

—

N

364, 437

395, 863

194, 500

517,991

, 038,969

94, 367

318, 847

244, 7%

, 166, 840

412,483

205, 500

242,105

20,550
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A OBEHFITHIET 7V R

fuEE(C

vz i e ALz i) EHBES Eaaliit::}
Ares Finance Co. Il LLC (a), (b)
USD 700,000 3.25% due 06/15/30 730,142
Arizona Public Service Co. (b)
USD 280,000 3.35% due 05/15/50 291, 268
Assurant, Inc. (b)
U S D 500,000 2.65% due 01/15/32 494, 990
Assured Guaranty US Holdings, Inc. (b)
U S D 300,000 3.15% due 06/15/31 314,227
USD 150,000 3.60% due 09/15/51 152, 115
AT&T, Inc. (b)
USD 690,000 2.75% due 06/01/31 706, 894
Avantor Funding, Inc. (@), (b)
U S D 200,000 4.63% due 07/15/28 210,510
Baker Hughes a GE Co. LLC / Baker Hughes Co. -Obligor, Inc. (b)
USD 90,000 4.49% due 05/01/30 105, 182
Bank of America Corp. (b), (c)
USD 1,400,000 2.68% due 06/19/41 1,348,578

Bank of New York Mellon Corp. (b), (c), (d)
USD 230,000 4.70% 252, 425
BAT Capital Corp. (b)

USD 1,700,000 3.98% due 09/25/50 1,644, 239
Belrose Funding Trust (a), (b)
U S D 550,000 2.33% due 08/15/30 541,943
Bimbo Bakeries USA, Inc. (a), (b)
U S D 200,000 4.00% due 05/17/51 216,171
Blackstone Holdings Finance Co. LLC (a), (b)
USD 1,700,000 2.80% due 09/30/50 1,626, 400
Boeing Co. (b)
USD 1,000,000 3.63% due 02/01/31 1,070, 051
USD 1,680,000 5.15% due 05/01/30 1,967,616
U S D 840,000 5.71% due 05/01/40 1,069, 908
U S D 840,000 5.81% due 05/01/50 1,115,714
Boxer Parent Co.. Inc. (a). (b)
USD 150,000 7.13% due 10/02/25 160, 125
British Airways 2020-1 Class A Pass Through Trust (a)
USD 904,325 4.25% due 05/15/34 974, 367
Broadcom, Inc. (b)
U S D 200,000 2.45% due 02/15/31 193, 754
USD 545,000 3.19% due 11/15/36 (a), (b) 542, 520
USD 845,000 4.15% due 11/15/30 935,736
Brookfield Finance LLC (b)
U S D 100,000 3.45% due 04/15/50 102, 893
Brown & Brown, Inc. (b)
U S D 800,000 2.38% due 03/15/31 796, 599
Bunge Ltd. Finance Corp. (b)
USD 150,000 1.63% due 08/17/25 151, 507
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FAOBEHFITHERI 7V R

paezy

U S D 425,000
U S D 440, 000
U s D 50,000

U S D 250,000
U s D 1,050,000
U S D 400, 000
U s D 1,050,000

U S D 300, 000

U S D 100, 000
U S D 1,300,000

U S D 350, 000
U S D 780, 000
U S D 1,000, 000
U s D 1,200,000
U 'S D 400, 000
U S D 1,140, 000

U 'S D 200, 000
U S D 400, 000

U S D 293,000

U S D 850,000

U S D 300, 000

U S D 530,000
U s D 191,000

UsD 1,795,000

U s D 50,000

U S D 950, 000

BiTEEsF DA

California Institute of Technology (b)
3.65% due 09/01/19

Carpenter Technology Corp. (b)
6.38% due 07/15/28

fuEE(C
GH3ES

CCO Holdings LLC / CCO Holdings Capital Corp. (a), (b)

4.25% due 02/01/31

Central Garden & Pet Co. (a), (b)
4.13% due 04/30/31

Charles Schwab Corp. (b), (c), (d)
4.00%

Charter Communications Operating LLC / Charter Communications Operating

Capital (b)

2.25% due 01/15/29

2.80% due 04/01/31

3.90% due 06/01/52

Cheniere Corpus Christi Holdings LLC (a), (b)
2.74% due 12/31/39

3.52% due 12/31/39

Chevron USA, Inc. (b)

2.34% due 08/12/50

Choice Hotels International, Inc. (b)

3.70% due 01/15/31

Citigroup, Inc. (b), (c)

2.57% due 06/03/31

3.88% (d)

4.00% (d)

CoStar Group, Inc. (a), (b)

2.80% due 07/15/30

CSC Holdings LLC (a), (b)

3.38% due 02/15/31

4.13% due 12/01/30

Cushman & Wakefield US Borrower LLC (a), (b)
6.75% due 05/15/28

CyrusOne LP / CyrusOne Finance Corp. (b)
2.15% due 11/01/30

Daddy Operating Co. LLC / GD Finance Co., Inc. (a),

3.50% due 03/01/29

DaVita, Inc. (@), (b)

3.75% due 02/15/31

4.63% due 06/01/30

Delta Air Lines, Inc. (a)

7.00% due 05/01/25

EnerSys (a), (b)

4.38% due 12/15/27

Equitable Holdings, Inc. (b), (c), (d)
4.95%

(b)

—

—

—

JEENEN

—

N

N

Fafit

478, 746
473,194
50. 750

253, 881

. 079, 883

399, 315

. 051,157

297,515

98, 905

. 312,337

314,570

841,082

. 018,210
. 226, 760

414, 480

. 158, 246

186, 000
392, 500

317.905

798,728

297,375

516, 087
196, 465

, 093,308

52,625

, 030, 750
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A OBEHFITHIET 7V R

fuEE(C

A EffiErZF O EHBEE Pk
Everest Reinsurance Holdings, Inc. (b)
USD 620,000 3.50% due 10/15/50 657, 878
Fidelity National Financial, Inc. (b)
USD 90,000 2.45% due 03/15/31 953,732
US D 680,000 3.40% due 06/15/30 729,515
First American Financial Corp. (b)
USD 610,000 4.00% due 05/15/30 673, 432
Florida Gas Transmission Co. LLC (a), (b)
U S D 500,000 2.30% due 10/01/31 490, 335
USD 200,000 2.55% due 07/01/30 202, 069
Flowserve Corp. (b)
U S D 100,000 2.80% due 01/15/32 98, 838
USD 860,000 3.50% due 10/01/30 897, 065
Fort Benning Family Communities LLC (a)
USD 449,000 5.81% due 01/15/51 581, 101
FS KKR Capital Corp. (b)
US D 450,000 2.63% due 01/15/27 450, 885
Gartner, Inc. (a), (b)
U S D 800,000 3.75% due 10/01/30 823, 360
GATX Corp. (b)
US D 570,000 4.00% due 06/30/30 635, 317
Global Atlantic Finance Co. (a). (b)
US D 350,000 3.13% due 06/15/31 354, 490
U S D 500,000 4.70% due 10/15/51 516,916
Global Payments, Inc. (b)
US D 350,000 2.90% due 05/15/30 360, 751
GLP Capital LP / GLP Financing Il, Inc. (b)
U S D 580,000 4.00% due 01/15/31 625, 826
US D 450,000 5.30% due 01/15/29 526,122
Goldman Sachs Group, Inc. (b), (c), (d)
U S D 350,000 3.80% 358, 312
Graphic Packaging International LLC (a), (b)
USD 65000 3.50% due 03/01/29 64, 675
GXO Logistics, Inc. (a), (b)
US D 200,000 2.65% due 07/15/31 198, 628
Hanesbrands, Inc. (a), (b)
US D 100,000 5.38% due 05/15/25 104, 688
Health Care Service Corp. A Mutual Legal Reserve Co. (a), (b)
US D 320,000 3.20% due 06/01/50 328,225
Healthcare Trust of America Holdings LP (b)
US D 850,000 2.00% due 03/15/31 813,972
Hilton Domestic Operating Co., Inc. (a), (b)
US D 550,000 3.75% due 05/01/29 555, 500
Hologic, Inc. (a), (b)
US D 850,000 3.25% due 02/15/29 853, 204
Home Point Capital, Inc. (a), (b)
U S D 100,000 5.00% due 02/01/26 90, 652
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FAOBEHFITHERI 7V R

fuEE(C

A EffiErZF O EHBES FT{TER
Host Hotels & Resorts LP (b)
USD 720,000 3.50% due 09/15/30 747,160
Howmet Aerospace, Inc.
USD 48,000 6.75% due 01/15/28 58, 440
USD 2,000 6.88% due 05/01/25 2,340
Hunt Cos, Inc. (a), (b)
U S D 400,000 5.25% due 04/15/29 392, 000
Hunt MH Borrower LLC Fee |l
U S D 350,000 5.25% due 12/21/48 361,725
Hyatt Hotels Corp. (b)
U S D 390,000 5.38% due 04/23/25 435, 467
U S D 350,000 5.75% due 04/23/30 419,757
Intercontinental Exchange, Inc. (b)
U S D 410,000 3.00% due 06/15/50 404, 206
Iron Mountain, Inc. (a), (b)
USD 175,000 4.50% due 02/15/31 177,503
USD 575000 5.25% due 07/15/30 610, 207
U S D 200,000 5.63% due 07/15/32 214,500
ITT Holdings LLC (a). (b)
U S D 500,000 6.50% due 08/01/29 504, 375
Jaguar Holding Co. Il / PPD Development LP (a), (b)
USD 475,000 4.63% due 06/15/25 493, 406
Jefferies Finance LLC / JFIN Co. -Issuer Corp. (a), (b)
U S D 500,000 5.00% due 08/15/28 507, 500
Jefferies Group LLC (b)
U SD 640,000 2.75% due 10/15/32 640, 454
Johns Hopkins University (b)
U S D 500,000 2.81% due 01/01/60 507, 249
JPMorgan Chase & Co. (b), (0
U S D 380,000 2.96% due 05/13/31 394, 681
U S D 500,000 3.65% (d) 500. 625
U S D 400,000 4.49% due 03/24/31 466, 286
Kemper Corp. (b)
USD 1,700,000 2.40% due 09/30/30 1,681,409
Kennedy-Wilson, Inc. (b)
U S D 300,000 4.75% due 03/01/29 305, 250
U S D 100,000 4.75% due 02/01/30 101,750
KKR Group Finance Co. Il LLC (a), (b)
U S D 350,000 5.13% due 06/01/44 451, 49
KKR Group Finance Co. VI LLC (a), (b)
U S D 460,000 3.50% due 08/25/50 484,043
Kraft Heinz Foods Co.
U S D 340,000 4.38% due 06/01/46 386,817
USD 125000 4.88% due 10/01/49 152,120
U S D 100,000 5.00% due 06/04/42 122, 601
USD 125000 5.50% due 06/01/50 164, 560
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paezy
U 'S D 200, 000
U S D 200, 000
U S D 400, 000

U S D 550, 000
U s D 50,000

U s D 700, 000
U S D 200, 000
U S D 150, 000
U S D 513,000

U S D 470,000
U S D 1,350,000

U S D 850, 000
U S D 260, 000
U 'S D 100, 000
U S D 330,000
UsD 1,120,000
U S D 560, 000
U S D 570,000
U S D 560, 000
U 'S D 440, 000
U S D 500, 000
U S D 200, 000
U S D 600, 000

U S D 1,700, 000

U S D 210,000

U S D 500, 000

U S D 255,000

BiTEEsF DA

Kuvare US Holdings, Inc. (a), (b). (0
7.00% due 02/17/51

Lamar Media Corp. (b)

3.63% due 01/15/31

Lamb Weston Holdings, Inc. (a), (b)
4.88% due 11/01/26

Leidos, Inc. (b)

2.30% due 02/15/31

4.38% due 05/15/30

Level 3 Financing, Inc. (@), (b)
3.63% due 01/15/29

3.75% due 07/15/29

3.88% due 11/15/29

4.25% due 07/01/28

Liberty Mutual Group, Inc. (a), (b)
3.95% due 05/15/60

4.30% due 02/01/61

Liberty Utilities Finance GP 1 (a), (b)
2.05% due 09/15/30

Lincoln National Corp. (b)

4.38% due 06/15/50

Lowe's Cos, Inc. (b)

1.70% due 09/15/28

Magellan Midstream Partners LP (b)
3.25% due 06/01/30

Markel Corp. (b), (), (d)

6. 00%

Marriott International, Inc. (b)

2.85% due 04/15/31

3.50% due 10/15/32

4.63% due 06/15/30

5.75% due 05/01/25

Marriott International, Inc. /MDMarriott International, Inc. (b)
2.75% due 10/15/33

Match Group Holdings Il LLC (a), (b)
4.63% due 06/01/28

Mav Acquisition Corp. (a). (b)
5.75% due 08/01/28
MetLife, Inc. (b), (c). (d)

3.85%

Midwest Connector Capital Co. LLC (a), (b)
4.63% due 04/01/29

Mileage Plus Holdings LLC / Mileage Plus Intellectual Property Assets Ltd.

@. (b)

6.50% due 06/20/27

Minerals Technologies, Inc. (a), (b)
5.00% due 07/01/28

A OBEHFITHIET 7V R

fuEE(C
GH3ES

—

N

—

Fafit

215, 688
200, 000
409, 808

537,377
56,703

678, 804
193, 296
160, 395
516, 965

520, 428

. 286,037

821,482

314,225

99, 027

352,392

. 240, 960

566, 519
604, 837
639, 150
503, 017
488, 392
208, 500

589, 500

. 782,875

225,539

543, 574

264, 562

44



FAOBEHFITHERI 7V R

TE
U S D 1.000. 000
U S D 1,150,000

U S D 242,000
Us D 24,000

U S D 190,000

UsD 1,670,000

UsD 1,126,000

U S D 150, 000

U S D 400, 000

U S D 100, 000

U S D 100, 000

U S D 400, 000

U S D 250,000

U S D 140, 000
U 'S D 400, 000

U s D 870,000

U S D 500, 000

U s D 1,000,000

U s D 70,000

U S D 100, 000

U s D 1,000,000

U S D 220,000

U S D 200, 000

U s D 1,000,000

fuEE(C
GH3ES

BiTEEsF DA

Morgan Stanley (b), ()

2.48% due 09/16/36

Mozart Debt Merger Sub, Inc. (a), (b)
3.88% due 04/01/29

MSCI, Inc. (@), (b)

3.63% due 09/01/30

3.88% due 02/15/31

Nasdag, Inc. (b)

3.25% due 04/28/50

Nationwide Mutual Insurance Co. (a), (b)
4.35% due 04/30/50

NetApp, Inc. (b)

2.70% due 06/22/30

New Enterprise Stone & Lime Co., Inc. (a), (b)
6. 25% due 03/15/26

NFP Corp. (a). (b)

6.88% due 08/15/28

Nielsen Finance LLC / Nielsen Finance Co. (a), (b)
4.50% due 07/15/29

Norfolk Southern Corp. (b)

4.10% due 05/15/21

NRG Energy, Inc. (@), (b)

2.45% due 12/02/27

NuStar Logistics LP (b)

6.38% due 10/01/30

Occidental Petroleum Corp. (b)

3.00% due 02/15/27

4.63% due 06/15/45

OneAmerica Financial Partners, Inc. (a), (b)
4.25% due 10/15/50

Oracle Corp. (b)

3.95% due 03/25/51

Orlando Health Obligated Group
2.89% due 10/01/35

Oshkosh Corp. (b)

3.10% due 03/01/30

Owens Corning (b)

3.88% due 06/01/30

Papa John's International, Inc. (a), (b)
3.88% due 09/15/29

PartnerRe Finance B LLC (b), (c)
4.50% due 10/01/50

Penn Mutual Life Insurance Co. (a)
3.80% due 04/29/61

PerkinElmer, Inc. (b)

2.25% due 09/15/31

—

N

N

—_

Fafit

977.963

. 150, 000

250, 167
25,170

190, 967

, 897,552

. 155,927

155, 100

408, 420

97,780

111,936

405,618

275, 000

139, 892
409, 000

923,834

529, 842

, 040,212

73,502

110,139

992, 380

231,750

207, 465

985, 276
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U S D 350,000

U S D 350, 000
U S D 125,000

U s D 75,000
U S D 175,000
U S D 1,000, 000
U S D 230,000

U S D 150, 000
U S D 290, 000

U s D 1,004,000
U S D 850, 000
U S D 250,000

UsD 1,360,000

U S D 1,380,000
U S D 750, 000
U S D 890, 000
U 'S D 450, 000

U S D 500, 000
U S D 75,000

U S D 250, 000
U s D 1,050,000
U S D 150, 000
U S D 300, 000
U S D 150, 000

U S D 850, 000

BiTEEsF DA

PetSmart, Inc. / PetSmart Finance Corp. (a).
4.75% due 02/15/28
Post Holdings, Inc. (a),
4.50% due 09/15/31
4.63% due 04/15/30
Presidio Holdings, Inc. (a), (b)

4.88% due 02/01/27

Prime Security Services Borrower LLC / Prime Finance, Inc. (a), (b)
3.38% due 08/31/27

Providence St Joseph Health Obligated Group (b)

2.70% due 10/01/51

Prudential Financial, Inc. (b),
3.70% due 10/01/50

Qorvo, Inc. (b)

3.38% due 04/01/31

4.38% due 10/15/29

Quanta Services, Inc. (b)

2.90% due 10/01/30

Radiate Holdco LLC / Radiate Finance, Inc. (a).
4.50% due 09/15/26

Raymond James Financial, Inc. (b)

3.75% due 04/01/51

Reinsurance Group of America, Inc. (b)

3.15% due 06/15/30

Reliance Standard Life Global Funding Il (a)
2.75% due 05/07/25

Rocket Mortgage LLC / Rocket Mortgage Co.-Issuer, Inc. (a), (b)
3.88% due 03/01/31

Sabine Pass Liquefaction LLC (b)

4.50% due 05/15/30

Safehold Operating Partnership LP (b)

2.80% due 06/15/31

SBA Communications Corp. (b)

3.13% due 02/01/29

3.88% due 02/15/27

Scotts Miracle-Gro Co. (a),
4.00% due 04/01/31

Sealed Air Corp. (@), (b)
1.57% due 10/15/26

Service Corp. International (b)
3.38% due 08/15/30

Sirius XM Radio, Inc. (a),
4.13% due 07/01/30

Six Flags Theme Parks, Inc. (a), (b)
7.00% due 07/01/25
Smithfield Foods, Inc. (a).
2.63% due 09/13/31

GH3ES

A OBEHFITHIET 7V R

fuEE(C

Fafit

360, 719

345, 846
125, 966

77,437
168, 263
952, 278
239, 457

158, 160
316, 100

N

, 037,453

877,625

277,632

N

L 444,302

—

. 446, 203

756, 563

N

. 024, 841

450,721

483,125
77.719

249,530

—

. 043,577

149, 813

301, 391

159, 750

825,343
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fuEE(C

A EffiErZF O EHBES FT{TER
U S D 490,000 3.00% due 10/15/30 492, 682
Snap-on, Inc. (b)
USD 197,000 3.10% due 05/01/50 206, 023
Square. Inc. (@). (b)
U SD 150,000 2.75% due 06/01/26 152,048
Standard Industries, Inc. (a), (b)
U S D 200,000 3.38% due 01/15/31 190, 340
USD 175,000 4.38% due 07/15/30 178,500
USD 90,000 5.00% due 02/15/27 92,813
Suburban Propane Partners LP/Suburban Energy Finance Corp. (b)
U S D 250,000 5.88% due 03/01/27 260, 625
Syneos Health, Inc. (@), (b)
U S D 100,000 3.63% due 01/15/29 99,720
SYNNEX Corp. (@), (b)
U S D 300,000 2.38% due 08/09/28 29, 782
U S D 500,000 2.65% due 08/09/31 488, 430
Sysco Corp. (b)
USD 746,000 5.95% due 04/01/30 948,016
Tenet Healthcare Corp. (a), (b)
U S D 100,000 4.63% due 06/15/28 103,616
Textron, Inc. (b)
U SD 1,000,000 2.45% due 03/15/31 1,000, 875

USD 60,000 3.00% due 06/01/30 62,983
T-Mobile USA, Inc. (b)

USD 1,000,000 2.55% due 02/15/31 1,002, 438
U S D 100,000 2.88% due 02/15/31 100, 850
TriNet Group, Inc. (@), (b)
U S D 350,000 3.50% due 03/01/29 350, 875
Twilio, Inc. (b)
USD 57,000 3.63% due 03/15/29 58, 311
United Airlines, Inc. (a), (b)
U S D 600,000 4.38% due 04/15/26 615, 750
United Wholesale Mortgage LLC (a), (b)
U S D 250,000 5.50% due 11/15/25 251,875
U S D 550,000 5.50% due 04/15/29 533,997
Universal Health Services, Inc. (@), (b)
U S D 800,000 2.65% due 10/15/30 803, 632
University of Chicago (b)
USD 150,000 2.76% due 04/01/45 152, 652
US Foods, Inc. (@), (b)
USD 148,000 4.75% due 02/15/29 151, 885
U S D 350,000 6.25% due 04/15/25 367,133
Valero Energy Corp. (b)
USD 850,000 2.15% due 09/15/27 855, 502
ViacomCBS, Inc. (b)
USD1,085000 4.95% due 01/15/31 1,294,763
U S D 510,000 4.95% due 05/19/50 637, 065
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pavz:y

U 'S D 700, 000
U S D 140, 000
U S D 283,000
U S D 650, 000
U S D 150, 000
U S D 68,000

U S D 125,000
U s D 1,000,000
U S D 400, 000

U 'S D 460, 000

U S D 1,400,000
U S D 100, 000

U s D 1,500,000
U S D 250,000

UsD 11,250,000

US D 981,262
USD 3,343,521
UsD 1,572,775

U S D 353, 664

UsSD 892720
UsD 1,634,902

U S D 500, 000

U S D 716,508

U S D 200, 000
U S D 2,000,000

U S D 958, 437

U S D 680, 585

U S D 4,500,000

U S D 1,700,000

BiTEEsF DA

Vontier Corp. (a), (b)

2.95% due 04/01/31

W R Berkley Corp. (b)

4.00% due 05/12/50

Walgreens Boots Alliance, Inc. (b)
4.10% due 04/15/50

Wells Fargo & Co. (b), (0), (d)
3.90%

Western & Southern Life Insurance Co. (a),

3.75% due 04/28/61

Weyerhaeuser Co. (b)

4.00% due 04/15/30

WMG Acquisition Corp. (a), (b)
3.00% due 02/15/31

Yale-New Haven Health Services Corp. (b)
2.50% due 07/01/50

Zayo Group Holdings, Inc. (a), (b)
4.00% due 03/01/27

Zimmer Biomet Holdings, Inc. (b)
3.55% due 03/20/30

#EaEt

EfE (22.1%)

Federal Farm Credit Banks Funding Corp.
2.70% due 01/30/45

2.88% due 10/01/40

Federal Home Loan Mortgage Corp. (e)
0.00% due 09/15/36

0.00% due 11/15/38

FNMA ())

2.50% due 11/01/51

FNMA Pool

2.00% due 09/01/50

2.07% due 10/01/50

2.16% due 10/01/50

2.56% due 07/01/29

3.19% due 09/01/32

3.24% due 11/01/32

3.89% due 06/01/31

3.99% due 09/01/33

4.04% due 07/01/48

4.17% due 02/01/49

4.27% due 12/01/33

4.27% due 09/01/48

FNMA Principal Strip (e)

0.00% due 07/15/37

Tennessee Valley Authority

4.25% due 09/15/65

(b)

A OBEHFITHIET 7V R

fuEE(C
GH3ES

Fafit

695, 597
160, 862
312,359
670,313
161, 381
76,737
122,031
924, 496
398, 092

502, 623

119, 806, 741

N

L 474, 431
109, 033

N

, 086, 229
169, 001

11,570, 801

928, 232
192, 040
. 521,207
376, 507
961, 482
. 790, 465
553, 829
814,825
233, 251
383,715
. 117,900
725,698

- W

—

- N

3,161,234

2,365,329
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paezy

U S D 250,000

U S D 400, 000

U S D 450, 000

U S D 4,750,000
U s D 13,000, 000

U S D 5,000,000
U s D 27,400,000

U S D 1,000, 000
U s D 1,000,000
U S D 700, 000
U S D 950, 000
U s D 1,000,000
U S D 400, 000
U S D 350, 000
U S D 200, 000
U S D 500, 000

U S D 2,665,000

22,000

16,000

43,252

BiTEEsF DA

5.38% due 04/01/56

Tennessee Valley Authority Principal Strip (e)

0.00% due 09/15/39
0.00% due 01/15/48
0.00% due 09/15/60

U.S. Treasury Bond (g)

2.00% due 08/15/51
U.S. Treasury Note
0.75% due 08/31/26

1.25% due 08/15/31 (h),

EfESEt
#7518 (2.0%)

0]

Cypress School District (e)

0.00% due 08/01/48

Dallas Fort Worth International Airport

2.92% due 11/01/50

Health Care Authority for Baptist Health

5.50% due 11/15/43

Illinois State Finanace Authroity

6.29% due 07/01/33

Medical Center Educational Building Corp. (b)

2.92% due 06/01/41

Mississippi Development Bank (b)

6.50% due 10/01/31

Oklahoma Development Finance Authority

4.65% due 08/15/30

State of New York Mortgage Agency (b)

3.85% due 10/01/44

Westchester County Local Development Corp. (b)

3.85% due 11/01/50

Weylie Independent School District (b), (e)

0.00% due 08/15/43
HFESE

KEIGET (Eif $287, 022, 789)
f&E5aEt (E(f $370, 464, 528)

B5EHk (2.5%)
NZa21—5 (0.3%)

Arch Capital Group Ltd. (b).

4.55%

(d)

RenaissanceRe Holdings Ltd. (b),

4.20%

N=21—9'&5t (& $950, 000)

KE (2.2%)

(d)

American Financial Group, Inc. (b)

4.50% due 09/15/60

fuEE(C
GH3ES

FT{TER
400, 639

252,902
223,422
. 634,627

12,737,969

4,944,141
26,702,156

81, 431, 065

406, 424

—

,002, 458

911, 644

—

. 187,908

988, 492

401, 246

410, 264

205, 581

524, 676

1,217,281

7,255,974

290, 091, 718

374,070, 103

576, 400

398, 400

974, 800

1,180, 347
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8,400

30,000
24,000

10, 000
28,000

26, 000
36,000

16,000

4,070
23,076

8,000

20, 851
3,537

34,000

9

700, 000

111,300, 000

37,000, 000

25

BiTEEsF DA

Assurant, Inc. (b)

5.25% due 01/15/61

Bank of America Corp. (b), (d)
4.13%

4.38%

CNO Financial Group, Inc.
5.13% due 11/25/60

Equitable Holdings, Inc. (b), (d)
4.30%

First Republic Bank (b), (d)
4.13%

4.25%

JPMorgan Chase & Co. (b), (d)
4.63%

Public Storage (b), (d)

4.13%

4.63%

Selective Insurance Group, Inc. (b), (d)
4.60%

W R Berkley Corp. (b)

4.13% due 03/30/61

4.25% due 09/30/60

Wells Fargo & Co. (b), (d)
4.70%

KEEE (Fif $7. 879, 650)

B5eik (&l $8. 829, 650)

EHFrvTFTVa Y (0.2%)

KE (0.2%)

CMS Swap 2 Year, Put, Strike Price 0.395
Expiration date 07/29/22

CMS Swap 2 Year, Put, Strike Price 0.395
Expiration date 07/29/22

CMS Swap 2 Year, Put, Strike Price 0.605
Expiration date 07/29/22

KESE

EMF v v IFF TV avEs GELTUET L $307,357)

AVFYIRFTY3aY (0.1%)
KE (0.1%)

SPX Put, Strike Price 4340
Expiration date 11/19/21
REEE

AVFVIRE TV aVEE LT U7 L $307, 375)

FEHRIRE (6. 9%)

A OBEHFITHIET 7V R

fuEE(C
GH3ES

Fafit

225, 876

771,300
632, 400

262,310
700, 000

649, 740
903, 600

422, 400

106, 227
629,513

208, 240

554, 637
95,923

893, 520

8,236,033

9, 210, 833

3,969

631,071

146, 520

781, 560

781, 560

328,250

328, 250

328, 250
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fuEE(C

bz I = i % e d /) 2 i EHBES SIS
TAIVEES (0.0%) (k)
EHAFESE (0.0%) (k)
Brown Brothers Harriman & Co.
JPY 85 -0.41% due 10/01/21 1
EHAFEEEET 1
AT VEBSET (El $1) 1
29x—F (5.1%)
EHAFEE (5.1%)
Skandinaviska Enskilda Banken
USD 18,730,171 0.01% due 10/01/21 18, 730, 171
EHIFEEEET 18,730, 171
29 T—FVEEt (& $18, 730, 171) 18,730,171
KE (1.8%)
A=V vIb - R—=/¥— (1.8%)
Amphenol Corp. (a)
U S D 3,300,000 0.08% due 10/01/21 3,300, 000
Societe Generale S. A. (a)
U S D 3,300,000 0.04% due 10/01/21 3,300, 000
aA9—IvIb - R—=/IN\—FEt 6, 600, 000
KESET (Effi $6. 600, 000) 6, 600, 000
EHIRESET (i $25. 330, 172) 25, 330, 172
1%EE88E (i $405, 239, 082) 111.2 $ 409, 720, 918
RESLVhDEEZBRT 28E (11.2) (41, 404, 891)
SR 100. 0% $368, 316, 027

*NYIO—VREBIMIEBETT, SCHINTND T —RY U— bFHRBRDOBDTY

(a) 144A BE25 - 1933FFESENE FEDRA144A DT TS E CADEFRDBEARANCE > TVBDEESS. TNSDIESE. BSEEIRERICHT 2 & TERE T (CETHTEET

Fo MICERENRVBRY . TNSDFESFIERBIEEE L (FHBINFE Ao

(b) BARNESEZRIAN T 5125

(c) 20214F 9 B308 R L —

(d) XRI&E
(e) BOU—RVE

hTOZREEHEESS

(f) HFHEBD2TH UL F—EIHRKRICSITIRREODEEFNEZRLUCVE T RRFOEEFHDI—RYLU—hZSTHFEBICOVT, REBRIICAF I L&

TEF A,

(g

CDFEED776, 049 R)LIE, PIGEBS N D w TEE DD, NV TF TP AUAEDIHREERE UTRESINTLE T,

(h) COEMESOE2EE2IEF—EBE. 20214 9 A30BRRICENT. BVRERSIDEFHEDEREVTEULANSNTVET,

(i) COBEfHEEZSO2EEIF—EBIF. 20216 9 A0ERRICSVT. NAERBLENSIDEFHEDBREVTELANSNTVEY,
(j) TBAGEZSZIELET . TADILUES EBHEZ S EICHREN—Y ATHS[ENTVET.
(k) HoE(F, fHEEDO. 05%KETY .
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AVFYIRAF TV aVEEIDFEHE 20215 9 B30ERE (HEED -0.0%)

A OBEHFITHIET 7V R

e EEORE e mE EEA =N e
Citibank N. A. CBOE, Put,  11/19/2021 usb (25) (144, 135) $ (103, 025)
Strike Price 3980
(144,135) $ (103, 025)
FA40 A7 RV R « ANSFI— - T7 Y RONEABHLENRS| 20214 9 B30ERE FHEEDO. 1%)

BU ESHEF ZWEEE  REHE 584 TR FHEE FHE (18) FHii (18)

I LS Goldman Sachs Group, Inc. 100,250 11/30/2021 USD 26,733 $ 4,358 % - $ 4,358
I LS Goldman Sachs Group, Inc. 8,120,250 11/30/2022 USD 2,172,352 362, 231 - 362, 231
J PY Barclays Bank PLC 101,050,500 12/20/2021 USD 963, 211 - (56, 843) (56, 843)
J PY Morgan Stanley Capital Service 7,734 12/20/2021 USD 74 - (5) 5)
USD Bank of America N. A. 910,861 10/18/2021 GBP 660, 000 20,935 - 20,935
USD MorganStanley Capital Service 118,115 10/18/2021 EUR 100, 000 2,188 - 2,188
USD Goldman Sachs Group, Inc. 29,923 11/30/2021 I LS 100, 250 - (1,168) (1,168)
USD Goldman Sachs Group. Inc. 998,424 12/20/2021  J PY 101,050, 500 92, 056 - 92, 056
USD JP Morgan Chase N. A. 73 12/20/2021  JPY 7,734 3 - 3
USD Goldman Sachs Group, Inc. 2,462,921 11/30/2022 1 LS 8,120, 250 - (71, 662) (71, 662)

$ 481,771 $ (129,678) $ 352,093
BRIV - IS ZADNEABSTENSFRE 20214 9 B30BIRE (HHEED -0. 0%)

B\ ESWHEF ZWEER  REB b)) 2SR Ml FHE (18) PR (18)
AUD Citibank N. A. 11,918,288 10/13/2021 USD 8,823,544 % - % (214,054) $ (214,054
USD Citibank N. A. 1,401,745 10/13/2021 AUD 1,897,176 31,270 - 31,270

$ 31,270 $ (214,054) $ (182,784)
ANy Y« ISZAONEHEFLENSFEE 20214 9 A30BRE (HEED -0.1%)

B\ ESHEF ZWEER  REB b)) i FHE (18) FHii (18)

J PY Citibank N. A. 2,589, 161,597 10/13/2021 USD 23,527,140 % - $ (320,09 $ (320,099
USD Citibank N. A. 411,292 10/13/2021  JPY 45,647,410 2,148 - 2,148
USD Citibank N. A. 298,156 10/13/2021 JPY 33,262,903 16 - 16

$ 2164 $ (320,099 $ (317.935)
NZ RIL - 7S 2DHNERELENS5EE 20214 9 A30BIRE (FBED -0.0%)

B\ ESWHEF TR REB b)) 2SR FHEE FHE (18) PR (18)
NZD Citibank N. A. 5,885,432 10/13/2021 USD 4,192,118 % - % (132,225 $ (132,225
NZD Citibank N. A. 70,095 10/13/2021 USD 49,773 - (1, 420) (1,420
U SD Citibank N. A. 278,264 10/13/2021 NzZD 394, 031 6, 452 - 6, 452
USD Citibank N. A. 47,335 10/13/2021 NZD 68, 796 - (122) (122)

$ 6,452 $ (133,767) $ (127,315)
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ML3 - US - ISAOHNERBEERS RS 20214 9 A30BRE (FEED -0. 2%)

BLY HEIEF B REB 554 LR @ E i) S (38)
TRY Citibank N. A. 47033 10/13/201 USD 5,446 $ -3 176)  $ (176)
TRY Citibank N. A. 112,264,324 10/13/2021 USD 13,228,543 - (650, 232) (650, 232)
TRY Citibank N. A. 2,309,413 10/13/2021 USD 272,075 - (13, 324) (13, 324)
TRY Citibank N. A. 127,593 10/13/2021 USD 14,826 - (530) (530)
TRY Citibank N. A, 388,775 10/13/2021 USD 45, 457 - (1, 898) (1. 898)
TRY Citibank N. A. 186,102 10/13/2021 USD 2,745 - (893) (893)
TRY Citibank N. A. 244,869 10/13/2021 USD 28, 647 - a,21) A, 211)
USD Citibank N. A. 1,099,215 10/13/2001 TRY 9,476,822 37,414 - 37,414
USD Citibank N. A. 15,250 10/13/2021 TRY 130, 784 606 - 606
$ 38,00 $ (668,268) S (630,244)
BAPIUN - SYR - ISAONEEELENGFES 20214 9 B0ERE GEEED -0.1%)
BLY EEI#EF TR REE 554 B2t i E i) SR (38)
USD Citibank N. A 133,947 10/13/201 ZAR 1919787 $ 6511 % - $ 65
ZAR Citibank N. A. 94,035,818 10/13/2021 USD 6,546,317 - (304, 195) (304, 195)
ZAR Citibank N. A. 618,942 10/13/2021 USD 43,144 - (2, 058) (2, 058)
ZAR Citibank N. A 780,026 10/13/2021 USD 53,874 - (2, 096) (2, 096)
$ 6511 $ (308349 $ (301,839
DREEINZEARAD Y THG5%E 20214 9 H30BIRE (FEEED -0. 3%)
m EEHEE mETEA ZESFI ot wre ZREN am g T
usp Bank (,ilf ﬁme”ca 4,000,000 3-Month USD-LIBOR  (1.976%) 05/28/2051 $ (59,064) $ (1035100 $  (162,574)
1 Day Overnight
USD BNP Paribas S.A. 3,000,000  Federal Funds 0.150%  08/17/2025 314 (62, 405) (62, 091)
Effective Rate
1 Day Overnight
USD Citibank N.A.  5000,000  Federal Funds 0.683%  11/03/2030 340 (224, 704) (224, 364)
Effective Rate
1 Day Overnight
UsD Weusczargo & 500,000  Federal Funds 0.762%  12/04/2030 360 (269, 642) (289, 282)
’ Effective Rate
1D vernigh
UsD Weusczargo & 7 500,000 Fe?ér(;l Eungst 0.757%  01/05/2031 361 (304, 280) (303, 919)
’ Effective Rate
$ (57.689) $ (984,541) $ (1,042, 230)
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PREFSNBZILVIY b - FITFIS - AVFVIR - ATy TEEFERE 20214 9 B30BRE (HHEED -0.0%)

# BEHeE  mmms o0 swne oot owrn ZRER gy g ST
Bank of Buy Markit CDX
Uusb America NA 3, 650, 000 rotection NOI't'h (5.000%) 06/20/2026 $ (344,573) $ 2,698 $  (341,875)
P America
$ (344,573) $ 2,698 $ (341,875)
{EF5EY  20214E 9 B30BIRTE (MEEED -3. 2%)
ST DU A B &7 mmE wHRS BT
FNCL (11, 250, 000) Uusb 3.50% 11/01/2051 $ (11,923, 386) $ (11,911, 157)
$ (11, 923, 386) $ (11,911, 157)
BUVREEG5RE 20214 9 B308IRTE (MiEED -5.3%)
R GIUEES oA @E A% ZE BEE EASE Emﬁﬁggﬁ
Bank of America N. A. (9,762,5000 USD 0. 06% 9/30/2021 10/1/2021 $ (9, 762, 500) $ (9, 763, 034)
JP Morgan Chase N. A. (9,763,0000 USD 0. 09% 9/30/2021 10/1/2021 (9, 763, 000) (9,763, 024)
$ (19, 525, 500) $ (19, 526, 058)

EE DS

AUD -®&RIL

EUR-1—0O

GBP -mRVRF

LS -A4RAZTIL-2adlb
JPY -B&xH
NZD-Za—3Y-=3VR- R
TRY-NL3-US

USD -KR)L
ZAR-E7ZIUAN-SUR
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LD - IR—=TEYb - IF=TFUR

<fHEIER>

LITF7UR (FADBEIT7EET 7R (BBANYIGY /BEANYIRKRL) ) " EEWRELTWD [947D -
IR—T7Lvhk - IPF—T7UR]| OFR&EH Q021F1289H) & B 7Y ROREAPERZ>THIEITDTC, H

J7YVROFREH Q0FE9IB7H) BEICHBIFZIAD - X2—TFvh  IHF—T7Y ROBPAEBEDODHNEE %18
HFULeUF U,

W9A4D - IR2—7Ey b - IY-T 7Y ROEXEILGTERER
2022 3 A 8 H~20224E 9 A 7 BICBIF B X ERSTEEMIIH W T B A,

WEASERER
20224F 9 A 7 HIRE. BMEIEFEOEFANBH D EE A
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SALD - IXR—THY S IHF—-TF7UR
BRMEE S108 GREQ 2021€12898)
(ER AR 2020F128B10H~2021F1289H)

IAD - IX=Ty b - IP=T7Y ROERKRE CRERLLFET,

*HT 7V ROLHEHTRDE T,

2 A 7 #| TELIEOERZSS UCKEERZITRVET,

FEREN R | HECDES

0 #H Al BR | MEEREED10% T

KH7ZYBIRIA UL
Daiwa Asset Management
K7 Y bYRIAY MR

RRETRBEXAOA—-TEIEF1S
https://www.daiwa-am.co.jp/
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4D - I2—TFEY b -IP-TF7UR
WS{FREAch DR A(HEE & iR SE0#R

SHIERHIRICH1ID [SEDERGEH]
MEEPEEDZEMICER L. BROEEYI—)L - O—25F(IC
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' — EfE(fEE OR—kTFUFICDOVNT
. FEMPEEOZEMCERL. I—)U - O— V(& 2BRET
REIN =
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FEMPEENRLMCREL. EHOEEYI—)L - O—VEICL
9.970 BBAEITSHHTT,
=] 8 X
(2020.12.9) (2021.12.9) B 1 504 OBEEOEE
£ B B B R i & i i & B B ElL
B s = |# AL FEELTFHH -H
M % % = ; —
(HRE)2020€E128 98 9,987 - - Eﬁﬁgwam
128% 9,087 0.0 - TOMER 0
20214 1 B 9,986 20.0 - (Z D) 7 (0)
2 Bk 9,986 20.0 - a8 &5 0
3 A% 9,986 0.0 — (E1)%E@EE&&O%&&&?V?H%%bZ&Ui?@@@ﬁgﬁgﬁh
fray A}
4 BR 9.985 200 - (32) BECEICFRHENBEALTHYET,
5 A% 9,985 200 -
6 Bx 9,985 2~0.0 _ WEE S LUBE|DIRR
7 B% 0,984 £~0.0 - " e e e
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