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20224F 1 AR 12, 064 2.3 14,953 4.9 — %.8
E 11,858 0.5 14, 6681 3.0 - %.8
(38 ) 20224 3 52888 12,20 3.5 15,236 6.9 — %.8

(F) HIREEMEARF DAY, HEEEFHEL,
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IREEIEICONT (2021. 3. 30 ~ 2022. 3. 28)

NKEESSH

KEESMHECIE. 10FEMEY TRD EEHIF LR (BMBIERE) ULFRU,
KEBZTHE. BEREIEN 520214 8 BRICH(I T, FROF LIFEROEEDER—Z DY)
M EFEEADDOHENEH SN ET, FFIFMETLE U, LML, FRB CREEFSERHIE
BER) OFEFREBUNTHEFRZ LR &, HHEHMDRIMEZEERCA Y TUNADR
BHEERDRE. 2021FERICHIFCEAF LR UE Ulce 202F(CA>THS D, KETH LIFD
REICHR CHEREFRBUNSIE LFONED. BRMAEOLFERENSEIRFA VT UEN L
FULZET, FHIBTSICERULFE U

NAEEES

AKBPIVEFHHTERUFE UL
SERREAE N S2021F12BKRICHITI T, HRWVISHAEIOT IAIVAD DI F VEBHEDS
T, WREENOEBRNRREFDRE o eI &P, KEDOH LFTHOENERAZERIC, KR
[FRAETERUF Ufce 202 (CA>TH 5D, FRB CREEMBEMHIEESR) DEERESFIR
BULZESIE EFZDICH L. BiRERERERMENZRSZHT UIcC & T BRERBERDIEED
BRiEC R AR NILENMETULR Ul

B ERLERICH T B [SigDERGE]

mET 7R
ANSTIVI  AVAL - TF7FIR (VNI NITTTR) "NDEREESGEBAICHED
ZEICKDT, KRVETORMIERDESE (%) [COBIREZTOEEBIC, #ENICRDHT
FZFHEL., b—IIUI—VDRERKXEZBKRIT D EICK ., BEHMEDBERGZNEELE L
NS DERZDHS U TEBRZITVE T,

WMARSTIVI cAVALT7VR (JINYI/ N1TSR)
KRIVETOEMERIDESZE (%) [CHBIREZITOEEHIC, KEMICERDERZRHEEL.
h—SILUI—VDEREZEEBKT DI EICKY ., EEMEDEBEERHRRELTE UCINGEDRERE
HE U TERZEITVET,




USESSNBEIEET 7V R (BENyYIRBL /F 1 ERER)

WTAT - IR— - IY=T7UR
REECEEDZEM(ICER L. MHAOEEBYI—)L - O—VFICKDERZTOHE T,

MEE - BOHEREE. REERHE. )\ - A —ILRHE. BEBRIES. NV JO0—-2VFTT,

R—BbITFUFICDONT (2021. 3. 30 ~ 2022. 3. 28)

mIETrFUR
LI7VRIE ANSTIYVIT AVAL-T7UR (JINVI S/ NI1ITSR) E94T -
V= XYP—=T7URICRETDIT7 YR - AT - T7VATHY . BERPEZRBEUTANS T
IVT cAVAL - TFP7UR (JINVI/NTITSTR) "DOEREESZSMAUICHIFUE U,

WMARNSTIVI cAVALT7IR (JINVI/ N1TSRA)
KRIVEZETDEBIERNDESFICOBIREZITDOEEDIC, BEMICEDLEZREL., h—Y
WY =V DRAEZEBKRT DI EICKY ., ERMEDBEERLHEERTE UNGEDOEERZD S U
TEBRAZTWVWE Uz, BESERITIE. KEEFBY/\1 - 14— REEOEALERZENNICEAIE
LEXUTz.

WMIALD - IR— - IY=T7UR
REEPEEDOZEMICEE L. RERG Y I—)L - O—VE(ICLDBERZITVE U,
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USESFNBHEIEET 7V R (BENYIBLF 1 ERER)

RNIFI—=TEDEEICDONT

ST 7 YV NEERDFHOECIEEBREELRINYFY—TIZRITTHI T E Ao
UTDISTIE. BT 7Y ROBREMBALSERHEDEEEDONLTI,

Uiz,

A
X
=

O NW AU N
o

E
(2021. 3. 29~2022. 3. 28)

PEEEICDONT

SIERERIS . BREEREDEESFNMNET L TERMN ofefedd, WD ZEXO B TUVIZER

EAE(MER
CaJIW—LN=T - N\—TLAX -
FrEYILKEESHBEA VT VIR
(H]g)

() BEMBOEEEEDEEAHTI,

BH. BRA|@ICOETFTULTF, BRABEHICEDEERATETVLEEET T,

NDERBEOAER (1H303Y)

15

L

S| 20214 3 B30H

~2022£ 3 H28H

SHEDESE ($hAd) (M)

T EAEMEALL (%) —
SHADIN (M) -
ELEINERIIEY) (G -

BHREEDECIRE

()

2,249

CE1) THHOWE] & [BEEREORSENG] SR [REZREDOHID
SEsSTEESERL] D ODEICHRY UICREETY . Ffc. [ZHEDIELIN]
& NEERES] BRY [DEEREIS] HSHEICHYUICERE T,
(E2) AXRBEFVIBCTTHY. BHOWE & DDA DEFH LD ECE
FAd) ([CEBULBWEERHUET,
(E3) SENESONBEMEALREUHAIEE FAd) DOHRELEME (D

B2Ad) [CHIBDHET, T7 Y FOREEEFERGRVET,




USESSNBEIEET 7V R (BENyY IRBL F 1 ERER)

SgnERSH

mET7UR
ANSTIVI A VAL TF7IR (VNI NTTTR) ~NDOREESGESALICHED
TEICKDT. K RIVBETOERIERIDESEICHBIRERITO EEDIT, BENICRED HEREH
L, h—=9IVUI—VDERALEERT D EICKY ., EEMEDBRGHRERE UEINGED
BRZHI U CGEARZITVE D,
WMARSTIVI cAVALT7VR (JINYI /" N1TSR)
KRIVETOEHERDESZICHBIREZITOE EBIC, BENICEDLEREZRAEL, h—F
WU =V DRAIEZEKRT DI EICKY, BRMEDBERGHEETE UNGEDOEERZD S U
CGERZITVLWE T,
WIAD « IRx— - IPF—=T7UR
TMEMPEEDZLMICEE L. BHROEBEYI—IL - O—VEF(ILLDBERZTDIHETI,
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1 AO=Y) OFERORE

X H
5 = (2021. 3. 30~2022. 3. 28) E B O # B
£ # k=

(SETHREN = SER AT DO EAE(DER < (S5TER =R
SFREACh DI R AE(HZA(L 12, 0061 T T,

REZMDF. 772 FOBMAEHEE. ZEAIMNDOERER. E%(

BODFTE., AESEFDOERFDXD

IRFERHD . BRRSEFSIESRDRENN. OERNTODET 7V FD

B BARDERIEHSO/IM

(RE=H) (4) (0.033) | ZEERMD(E. ERMEDER, RESHNSDIERDOERITONIM

FTERZ LT = SR DT EREEF R S FRHR DI i

REREFHH — — | 1EO®™
FTEZLT MRS, BMEEFFDTEDER. FEEMPTAICSIA D FHH

BMEEZSEG 1Bt = SEREAP OB MEEZFES 1B BIEHP DT 9% i

S 149H4 1.239%

=
(i1l

(& E =) (46) (0. 384)

(BR 58 = 1) (99) (0.823)

BIHEESFES | — — | EO®
BMEEFEGS 1BilE. BMEEZs0m]S | DMEFLET SES|CRIT B
ZOfER 1 0.007 | ZDthER=JERHARDZDOMER SIEREAR DR mEEL
(BEEEH) (M (0.007) | EEBEAF. BEEAEANFICILAD 77 Y FOEAEICRIER
=} &t 150 1.247

CE1) HEREIPOER (HERONMD D HDFHERZST) 8N, BIICK > CTREEOHICEEN' G2 /cH. BEDMEDEE
EICKBEH UIAERTY,

(0f2) BEEREBCE(ICARBZENEAALTHIET,

(£3) BHEF1HOZYDOZTNTNOEREERZ SIERMPOTHIEEMEA TR U TI00ZR DD T, IHRSE 3 KGZNER
AULTHIET,

(E4) HBFANTVBZ YT —T7 Y REHDIBE. TERAFHH. BMEESNE B LOZOMERIE. HFEIY—T 7Y RHEA>
FEBBEDSE. COIT7Y RICHET2HDESHET. HHIANTVNBRERETILS (WF—T77 2 NER<) I'H3HE.
BEEBOEAF. SRREEFASITIL S LBRAZESHFEA. BS. SRREEFASOEROSEHRERICBIS (15

OB OEROBEM] IEETE2HDICOVTIF HMEALMLT 7Y FOWE| (CRRIBDIEELTHBIET,
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f

SER®

SERHEAPDER - EE(CHh D > ICEBRDIEERZ. B0 FORmEOLICHIhOHIREME (105Y)
ERUCHCRUICHERER (FX) (34.34% T,

EREEN

(RIERH)

EREEEALS 0.30%
0.74%

EREEER
(BR7E=tt)
0. 83%

ZDITFUR
1. 25%
wREE
4. 34% .
LT 7 R EREES
REE (SFaw)
0. 03%
Z DA
0.01%
ErEEE
2. 34%
wEEE (O + @ + 0 ) 4.34%
DOZDT 7> ROERADLE 1.25%
ORERT 7~ ROBREEBADILE 2.30%
ORE%T 7~ ROEREBRERAUNDLE 0.74%

CX1) OO&EAF. 1703 OBERIEMICSNTRVCBRACIIERLIEBDTY,

(£2) BBAF. FAIEUT. BEFHH. TEETFERSLUEMEESEE HESHEE .

CE3) BHEEGF. FRBEUETT,

CE4) BELET 7Y RER. TOT 7Y RPBEFANTVBREET S (W—T77 Y RER<) TI,

(£5) ODEREFE. IY—T7 Y ROIA>cBRAZESH. RESLT 7Y RO IEBRZSHEE A,

(£6) ODEBEALQODERIF. 5t LENCHENERRZBEEH B EFT,

(C£7) LEREDFHREHTEHLUICBDTY, D, INSDERHKEXTHSETHY ., RERICREUCERDHEERERGV R,

—

—

\
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WEE S KUHEI DR

REETE RS
(202148 3 H308H 520224E 3 B28EE T)
] 1 75 1
O o T E O o + E
o 0 e 0 e
(FPER) 2. 6479% 350 | 78.89782 10, 750
(I1) 2BEFEELRS.
(32) SBEOBMFHFTIET.
WEELRTERT
REEEE RS .
(202148 3 B3081h 52022¢E 3 A28HE T)
E HA
= 5 55 1
£ A O | & B | FHsf 4 i) O M| & B | o5
O A A O i E
NB STRATEGIC INCOME FUND NB STRATEGIC INCOME FUND
NON HEDGED N1 CLASS 2. 6479% 350 132| NON HEDGED N1 CLASS 78.89782| 10,750 136
TAVES) (TA<VEEB)
GX1) SEEEELRS.
(2) SBOBMCREZIET,
WFEBEA & OGRS ) BiEiEaEs
N #A = E =6 =x
s =g = v 15
BYERRHEACPICH 1T DFIZEBHRA L DEE|FH D F A (R O w1 O %% @ &
O 0 B
. IAT - IR— -
WEASERER IH=T PR 1 ! 1
MI7YR AT T7XABHEANHEET 7V G2) BFBEIRT,
R A4
. R S
77 YR % = ToE | & = Wi E(ESEEMEDER
5 H 202248 3 F2805HE
0 m % T o
SNE AR RTS B g = _

(T AN B8 74.17986 10, 231 %.8 & £ =
NB STRATEGIC INCOME FUND : : : F %
NON HEDGED N1 CLASS BT ERs 10, 231 95. 4
CE1) HEMIE. MEEREICN T BEHMEDLLE, GAT R — T —T P IR 1 0.0
(Gi2) SHEERDEARFIEIET,

)L O—>%, Z0Of 492 4.6
REEFERERER 10,725 100.0

(F) SHEBEDBAREIEIET.
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USESSNBEIEET 7V R (BENyY IRBL F 1 ERER)

BEE. 8F. TAS LUEEMEDINR B @ EicE DO EBRE (F557)
20224F 3 B28EIRTE 15 E o 1
18 El ECEES (a) BEEREORSSING 0Fg
(A)BE 10, 925, 9359 (b) BEZEREOEMESTESER 0
- - O—v% 292, 881 (o) Rz 1,424,956
REEFTEEmz: GHIER) 10, 231,702 (d) LRSS 522, 446
2H2535% 1,352 () SEARENRE (a+b+c+d) 1,047, 402
RINAE 400, 000 (f) Dics 0
(B)iﬁ‘f 357,988 (g) BHBEHSECIFRE (e—f) 1,947, 402
& 200, 000 h) SIERONR 8.658. 84
SKINRIS 63,960 )= ==
KILSEEIREMN 93, 470
ZDMRILER 558
(C)fuZEsE (A—B) 10, 567, 947
TR 8,658, 843
REE eSS 1,909, 104
(D) SHIEROH 8, 658, 84371
1 AOXYELEMEE (C/D) 12, 205

* BB (CH (T DITAFEN7, 269, 470F, HIERLBREDRICH T BBNRETAEIS
582, 948, [EEEFITTAEA(FI, 193,575 T I
* BHIROFTEOHS Y OEEELRIF12, 205/T Y,

WSRO
HE 820214 3 B308H FE20224F 3 528H
B S| El H
(A) BoHEFIRE A 6M3
FEFIR 3
LA A 9
(B) AffiEEsFTE 8 m 568, 668
FoE 808, 118
bplti] A 239, 450
(C) {SEEsRMiE A 219,473
(D)gpiEEmE (A+B+C) 349,189
(E) ifRiRIS S 134, 959
(F)ENSFEEaES 1,424, 956
(BcBHEZER) ( 715, 651)
(FEEBEEZER) ( 709, 305)
(G)&Et (D+E+F) 1,909, 104
REpREIERE (G) 1,909, 104
BIEFEERRE 1,424,956
(Bo=<51E=88) ( 715, 651)
(FEEIBREHER) ( 709, 305)
DECERENL 522, 446
IR mE N 38,298
(E1) SEERMEICIHETERMCN T D BERSHLIEZSHO TRRUTHBIR

ER

(£2) BNEFERTE . BIEREETAEOEFEZVV. TAZ TS
SOlEAE LT, LO2HEEFEE UTIEEINE T,

(E3) e DstERIEE T NEDEEDEEBE (i) | 23R
<rEEL.
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USEZFENBEEI 7R

4T « FJUE7P L+« FSAM=F AT /NB - ARSTIVT « A VAL-TF7VR
FANYyY/N1I3SR) / (JINYI//N1TSR)

ST77VF (USESNBEEST 72K (REBAYIHY F10REE) / (BREANYIRLF10RER) )
(FT AR VEONEREETE (9470 - PUZF L bSAM-FADT/NB - ANSTIVT - A VAL - TPUR

ANyI/NI1ISR) / (SINVTNTTSR) | [CRELTBIEITH. UTORBEINTDISRZE
BUCTHUFRT,

(¥) 20226 3 BBEBRCAF LS 2EADRREBHLTBYEFT.
(K RILET)
HERE
20214 2 B26H
i3
wEEBEDFHMIZE (B $8, 399, 898) $ 8, 225, 959
HE 1
NWEREBITENS | (C K2 3,603
ST
SEHEBDRE 12,262
RFEIE U IS E B DRE 523,218
fic 1,477
MR 53, 858
BESE 8, 850, 378
=1
ADRBFEINGIC & DA 75, 385
20w BB KB FHmE 8, 694
RESHICNT BRIDE 3
FO—H—ITHT BFILS - SHEE OZHETS 9,879
SEHh
BASHDRE 1,043
SRHEIE - BAH B DRE 1,663, 589
EEEy SR 16,895
SPIRIEH 64, 844
(RELH R 11,391
BFIAH R 6. 550
BB LOEEAH 3,901
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REERAL RN
BESRAIENREN

RERE I TR

HEERSRM
ZDEE
ISIET=h

BECUINITR
ANy ITI3 R
ANvY/ N1ISR
S INYIT SR
JonNwI /N1 ITTR

FiTiEHZMEISF O
BEEUVI ISR
ANy YIS
ANvY/N1ISR
SINYIT S
SIS NTITSR

e 1 OH Y MEESR

BELUINITR
ANy I TSR
ANvYI/N1ITSR
S INYIT SR
JINYI S NTITTR

USEFENBEED 7> R

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

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

0. 451
0.745
0.998
1.080
1.201

A A A A A
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USEZFENBEEI 7R

EmEtEE
20214F 2 H268(CH#& T U E
BN
RHAIR (RREUNEE $2, 184 #2ER1E) $ 284,989
FoNEs CREREUNAL $9, 968 125R1) 22,332
REINEE 307, 321
&M
RESTLREN 85, 024
CASER 59, 580
B ER 45, 566
REFBRUEERT M 45, 001
REEtLERE 14,377
BRERAENRH 8,965
HEBERSA R 842
BRI TRALEREN 754
Exogs] 595
BRGEt 260, 704
B 46, 617

KR (18) SKUGHER (48 :

RiE@m (18) :
SEEFRE 295, 048
RS | (179, 885)
A0 v FHE| 9,482
NERBES B IUNERBTENS] 247, 956
EUES I 372, 601
i@ (18 OWNEE :
AEFIRE (434, 214)
20w TG (8,557)
FES | 108, 154
NERBBRES JUNERBTERNS] (194, 009)
FHER DFEZEE) (528, 626)
WMRRE (B SKIUTHELS (8) OMZEE (156, 025)
ERIC & BB EDRLR $ (109, 408)
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CKRILEZET)
A
usb 5,000
usb 5,000
usb 5,000
usb 5,000
UshD 15,000
ush 10,000
Uusb 25,000
usb 5,000
usb 5,000

BifisEF DA

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

Angolan Government
International Bond (a)

9.38% due 05/08/48
Ef&&Et
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), (@), (d)

9.00%

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

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

REREER
20214 2 B26H
i
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

USEFENBEED 7> R

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

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

5.25% due 06/01/27
HESE

hF5'Eet (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 (Eff
$4, 505)

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

Dominican Republic
International Bond (a)

6.85% due 01/27/45
Bt

K== AHEaE (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

EIfiEESF O

IIFH (0.1%)
EfE (0.1%)

Egypt Government
International Bond (a)

8.50% due 01/31/47
Eff&Et

IYF G5 (B

$5, 075)

TILYILINRIL (0.1%)
EfE (0.1%)

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

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

TS5V2Z (0.3%)

& (0.3%)

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

7.38% due 05/01/26
HESE

TS VARG (GEl

$24, 087)

H—7 (0.1%)

EfE (0.1%)

Ghana Government
International Bond (a)

10. 75% due 10/14/30
EfESEt

H—7F &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

AV BRI 7HE (Ei
$6, 669)

il

5,196
5, 196

5, 1%

5,238

5,238

5,238

25,037

25, 037

25,037

6,525

6, 525
6, 525

5,138

5,138
5,138

6,018

6,018

6,018

usb

usD

usb

usb
usb

usb

usb

usD

usD

usb

usb

pa

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
#HRGE

TAISY REE (Hi
$40, 276)
WIEYTILT (0.6%)
#H& (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
HESE
WIEVIIVIES (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
ESE

XFY IG5 (Eif
$40, 409)

ZEFERE (0.1%)
1tf& (0.1%)

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

5.88% due 10/15/24

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 (EH
$10, 037)

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

Alcoa Nederland Holding
BV (a). (b)

5.50% due 12/15/27

IHS Netherlands Holdco
BV (a), (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
tHESE
FS55ast (&
$36, 283)

=2 (0.1%)
EfE (0.1%)

Oman Government
International Bond (a)

6.75% due 01/17/48
Eff&Et

F—V 55 CEfi
$4,503)

g4 (0.1%)

#fE (0.1%)

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

3.73% due 09/25/34
HESE

941Gt (HEii $5,123)
DI547F (0.1%)
Ef& (0.1%)

Ukraine Government
International Bond (a)

7.25% due 03/15/33
BESE

90754+ aEt (HEi
$4,973)

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

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

USEFENBEIED 7> R

EIfEESF 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(\la)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

Fialil]

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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A

UsD 147,939

USD 1, 163, 882

UsD 1, 174, 641

usb 15,000
UsD 25,000
Usb 15,000
UushD 15,000
usb 10,000
ushD 10,000
usb 20,000
ush 20,000
UsD 35,000
UushD 20,000
Uusb 25,000
UsD 20,000
usb 10,000

EIfiEESF D

FNMA Connecticut
Avenue Securities Class
TM2 (b), (0

2.77% due 02/25/30

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

1.00% due 01/10/47

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

0.99% due 06/15/47
BEBRIIFGE
#HfE (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)

il

149, 510

27,897

28, 834

950, 035

18,031

25,499

17,232
17,573

10, 881

10, 225
20, 500

20,000

36, 487

20, 449

23,893
21,748

10, 337

usD

usb

usb
usb

usD

usD

usD
usD

usD

usb
usD

usb

usD

usD

usb

usb
usbD

usb
usbD

usb
usb

usb

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

EIfEESF DA

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

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)

it}
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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usb

usb

usb

usb

usb

usb

usb

usb
usb

usb

usb
usb

usb

usb

usb
usb
usb

usb

usb
usb

usb

TE
20, 000

25,000

2,000

38,000

15, 000

30,000

20,000

10, 000
10, 000

5,000

5,000
5,000

10, 000

10, 000

10, 000
30,000
40, 000

10, 000

11,000
25,000

15, 000

EIfiEESF D

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.

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

usb

usb

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

USEFENBERED 7> R

EIfEESF 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. (b)
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.
(@, (b)

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, (@

it}
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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usb

usb

usb

usb
usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb
usb

usb

usb

A
5,000

5,000

30,000

5,000
5,000

15, 000

40, 000

25,000

38,000

10, 000

35,000

5,000

10, 000
30,000

5,000
5,000

10, 000

40, 000

EIfiEESF D

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.
(@. (b)

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

il
5,19

5,075

36, 506

5,410
5,835

16, 838

40, 408

25,755

37,549

13, 200

38,238

5,212

9,925
32,490

5,750
5,907

12,916

42,300

usD

usb
usD
usb
usb

usb

usD

usb

usD
usb

usD
usb

usD

usD

usb

usD

usb

paz

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

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. (@), (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)

Fialil]

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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usD

usb

usD

usD

usD

usD

usb
usD

usb

usb

usD

usD
usD

usD

usb

usb

usD
usb

by
20, 000

10, 000

15, 000

5,000

10, 000

10, 000

15, 000
25,000

5, 000

30,000

5,000

5, 000
5, 000

10, 000

25,000

40, 000

5, 000
5, 000

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), (o)

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.

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

usb
usb

usb
usb

usb
usD

ush

usD

usD

usDh

usDh

usD

usDh

usDh
usD

usD

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

USEFENBERED 7> R

=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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TE BEESS O
USD 10,000 5.50% due 03/01/25

HIRSE
EfE (28.3%)

Government National
Mortgage Association,

TBA (e)

USD 75,000 2.00% due 03/01/51
USD 300,000 2.50% due 03/01/51

Uniform Mortgage
Backed Securities, TBA

(e)

USD 145,000 2.00% due 03/01/51

USD 565,000 2.50% due 03/01/51
U.S. Treasury Bond

USD 125,000 3.13% due 02/15/43
U.S. Treasury Inflation

Indexed Bond

USD 35,460 0.25% due 02/15/50
USD 105,628 1.00% due 02/15/48
U.S. Treasury Inflation

Indexed Bonds

USD 115,427 1.00% due 02/15/46
U.S. Treasury Inflation

Indexed Note

USD 116,158 0.50% due 01/15/28
USD 137,028 0.63% due 01/15/26

U.S. Treasury Note
USD 60,000 1.63% due 02/15/26
USD 50,000 2.88% due 08/15/28

B
KESE (B
$6, 057, 682)
D5
$6, 559, 803)

0% L&SREESE (ETF)

(11. 6%)
KE (11.6%)

24,584 Invesco Senior Loan ETF

iShares iBoxx $ High
3,022 Yield Corporate Bond

ETF
KESGE

LiEREESE (ETF) &35t

(&ffi $809, 874)
A FEHARE (14.8%)

KE (14.7%)

EfE (12.9%)

il
10, 600

2,941,792

75,926
310, 500

145, 861
583,716

147,578

37,355
132,697

142,99

129,786
152, 355

62, 503
55,901

1,977,174

5, 869, 001

6, 388, 752

545, 765

261,22

806, 986

806, 986

P
UsD 900, 000
USD 123,448
EUR 5,012
DKK 0@
JPY 5
SEK 0@
NOK 0@
AUD 924
GBP 6
CAD 6
NzZD 55
ZAR 1,633

FiifhiEEFDERHH Faalilts}
United States Treasury
Bill "
0.09% due 05/20/21 899, 813
EfESET (Sl $899, 813) 899, 813
EHIFEE (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
TSUR ATV
(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
EHFEEGET (Eif
$6, 960) 6. 960
ISR 4T VEE
(G $6.960) 6, 960
R ESEt (B
$1, 030, 221) 1,030, 221
WEE(C
a9 3EE
1ZEH8ER (CEf
$8. 399, 898) 17.8% $ 8,225,959
FRDLOCPREE (7.9 (1,205,207
ERE 100.0% $ 6,980,712
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(1) TOEFDTNTH UL F—EBN20214F 2 B260BERDEEE IDERE U TG IBEFICELANSNTVET,
(2) 0.5K7

REPMIRDO I NTOFMIESE. ERSHORE0HMICEDE. SEEESOMER TR URIDHAEEICL > THESINTLERTD,

FHEEE -
TBA To be announced (B#%EH) DB, KEBAHEREIC K > TRITSNDABED— VIBRISOEENS T, GRSNICFEROREHICR
EUNENET,

(@) 144A FE25—1933GFEE5E5 FADRA144A DT TS E CADEFROBEARANCIE > TVDEE, TNOSDIESE. BHREI(CES U TESEHES
BERCEFTH'TIRET T, MICIEENBRVRY . TNOSDIERFIERENIE & FHBREINEE Ao

(b) EERIBfEIES,

(0) 20214F 2 B26BBRDZEBSHEES.

(d) XX f&s

(e) FITHEGE |FIFFERE UN— X THA S NS,

(f) ®RIL, FUNY—7 - J0O—%, 1—0O. BAME. /LY 1— - J0—%. ADI—FV - - JO0—XBCOEHEHEROSAETO%%ETO
REIE kS

20214F 2 A26HBFRDSEYERS | (HBEEDO. 4%)

RIvay ] FRA L FHifizs / (38)
Short Euro-Bund March Futures 20214F038 (1 $ 4,066
Short U.S. Treasury 10 Year Ultra June Futures 20214068 (4 6,387
Long U.S. Treasury Long Bond June Futures 20214E0683 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 ) 14,008
Short U.S. Treasury 5 Year Note (CBT) June Futures 20214£0683 (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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USEZFENBEEI 7R

BL\  EEIHEF IR REB 5ct) B ER iy SHM (18) #ET{lES / (18)
USD _ Citibank N. A. 19,941 03/03/2001 MXN 407, 535 153 - 453
USD  Citibank N. A. 6,234 03/03/2021 KRW 6,912, 310 85 — 85
Royal Bank of
uso Ryl 10,925 03/03/201 MXN 226, 485 95 - 95
ZAR  Citibank N. A. 149,244 03/03/2021 USD 9,766 86 - 86
ZAR  Citibank N. A. 149,244 04/07/201 USD 10,221 — @17) 417)
3420 $  (3.308) % 112
20214 2 A26HRDEE LI NI S ZANEESBSCERS| HEED—0.1%)
B, EEHET 2weE BB =) ZWSE ST Tl () SRl / (B
CNY _ Citibank N. A, 544,650 03/11/2021 USD 84, 071 18 S — 183
IDR  Citibank N. A. 1,183.490,157  03/11/2021 USD 83,943 — @27) @27)
INX  Citibank N. A. 6,621,450 03/11/2021 USD 90, 457 - (475) 475)
MXN  Citibank N. A. 1,624,370 03/11/2021 USD 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)
183 5 (.10 $ (690
200148 2 BBEBROAA Y U275 RSB RBIENG| (FHEED—0.9%)
B\ EEIHEF R REB 5ct) IR iy SHM (18) #ET{lEs / (18)
Y Citibank N. A, 565,141,978 03/11/2021 UsD 5, 368, 851 — 5 (63875 $ (63875
20214 2 A26HEROAANY I N 1 7S5 ZASNEABLENS| (EED—0.1%)
BL  EEREF TR REB 5ct) EER Ealifay SHi (18) #ET{lEs / (18)
JPY  Citibank N. A, 9,620,768 03/11/2021 UsD 91,408 — 5 (1,099 $ (1,09
20214 2 H26EEEDT 7 Y RUALD =5 )b - UI— « AT v T GEED—0.1%)
B WEIHET BETA s AR EEE mn i HEE/ () S
USD Goldman Sachs & Co. 763,783 1=nares iBoxx § High Yield (0.638) 3/24/2021 — 5 (863 $ (8694

Corporate Bond ETF
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RUB — OY7 - L=
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TRY — ML3-US
UsD — KR
ZAR — B7I7UN-SUR

USEFENBERED 7> R
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W {ERHAR DB AEMER & HiEDHR

(M)
10,190
— B
10,180
10,170 o]
10,160
10,150

Hoa B OR
(2020.12.9) (2021.12.9)

2 £ M % N =

= B B B o o= @Afﬁt%
M % %

(HAE)2020E1289H8 10,170 - -
128% 10,170 0.0 -

20215 1 AX 10,170 0.0 =

2 B 10,170 0.0 -

3 B*X 10,169 A0.0 -

4 B3R 10,169 A0.0 -

58X 10,169 0.0 -

6 B 10,168 0.0 -

7 B=X 10,168 A0.0 —

8 Bk 10,168 A0.0 -

9 Bx 10,167 0.0 -

108B% 10,167 0.0 -

INIEES 10,167 0.0 —
(HA)2021%128H9H 10,167 0.0 -

QRIERREIRICBIT D [Sk0DERAL]
MENEPEEDREMICEE L. SHOEGBYI—IL - O—VF(IC
KBDEAETIAMTY,

OR—bkT3UFICDONT
RENMEDPBEDLTLMICRRL. RERSIBL0I—)L - O—VE
[CLDERZITVE U,

ORVFI—TEDERICDONT
BT 7Y RIFERADFHAXCFEREELBIRYFI—TBKLUV
SERNZERITTEIF A,

(SRDEREH)
MEMECEEORLMICERL. EHOE/RPI—IL - O—VFICK
B EAEITSHETT,

W 1 044 OBADEE
®_ B N
FEEL TR —
B bt —
ZOfeER 0
(Z D) ©
& st 0
C£1) %igiﬁ\ﬁ BRUBHACOVTEFFIBLTCH Y FIREDHEE TSR

(x2) BECEICHRBEZEMERAALTSHIFT.

WEES KLU 0K
Z DhEIHEESS
(20204128 1080520214128 9B T)

5 f g | % N &

T T
p | EEER S 110,997,998 (”1997%¥)

CE1) BSEERIFHE.

(x2) ﬁ?ig?ﬁﬁ)\ttﬁ;%ﬂ?k%?ﬁ’ﬂéﬁ?ﬂé% (ERIRtES) BRUESFEYERR
TEI,

(EX3) BT 7Y RE FRINADERRZEDS UCTREERZIT>THY. XUF
N—UBRUSZEBEH I EEA.

GEREE)
SEEMBSDHBICONT
[EE(TEE - HETER]
HAE 1 10,1770 HAR : 10,167 REE=R: A0.0%
[BAEMREOE L EHER]
d—)L - O—VEOFQWU AT A FRBTHE LI ERBRED S,
BEAEMBETELE U
SIREREICONT
OEMEHERIAR
LBIERHZE L T, BIRBRESAIREMNSEN - BHOSREN
EHMRUE UL, COSRMBERZSRIC. BEEHS (318
) OFEY BIOEBFRI—ILEBYSHIEY A T ABTHEL
FUI

(1) SHFEE LR,
(X2) ( )NFEEICKZEDD T, LROBFICESENTBUEEA.
(E3) BAREEHET,

WEEG5TEHRR
SEREPICH T D EERTERTGSH I A

WAABERHER
SEREIRICH T 2 BMAESFFOEBPANEEH D FE A

39



WS EETEDER
2021128 9 B1R#%E
5 ,HE x
= 5 % m &|w %
m %
J—)U - O—2%., ZDftt 6,782,301 100.0
REEERR 6782.301 1000
(GE) SHOmEEDBAIFREIFTIE T,
BEE. 8F. A5 LUBEMEORE
2021128 9 81R#E
= 5 5 m &
(A) BE 6,782,301,285H
a—)b - O—V% 6,782,301,285
(B) &uff -
(C) HiEEREE(A—B) 6,782,301,285
T 6,671,046,264
IRHRIE R 111,255,021
(D) SEHEROE 6,671,046,26401
1 /A0O%Y)B4HEE(C /D) 10,167H

*HiE(C BT DTTAEAF66,337,383,629M, HEAMHIEIP(C BT DENRETA
#A($24,638,372,125M., EfEHITAEEE84,304,709,490TY,
* HERICBIT DYV T — T 7V NERENRE T HIRESFTEDTAL |

S4OBR225-Y T M 1- 2019-03 (BHEKEIRERSH)
J—)UR - D7V R (FOFsA) (EHEKEIREARSH)

9=Fybh-U9-y (I M3 %) BRUMAT7 VR (BENERERER)
BEIHAT7 VR (BENERERER)
(RBAIBY)

9-Hyh- 19—y (JANEES%
F47-70-Nb 1 o TEEMRT7 VR —A | Filst-
F47-70-1Nb 1 o TR T 7R —A | $iBstt -
FATFETO=/NL - NUa— (BEA

NWQZO—/\NUEGESEE 7 7~ R (BB Y IR L)
AT/ RICIY DEF 4T« - T7UR

USESNBHE D7 VR (BBNY IS F10REE)
U SN Bﬁkmﬂj;ﬁ/ R (BBAYIRBRL/F 1 ERER)
NWQIZO—-NIVEEIS D 7V R (BBAYYSBY /BRHER)

NWQZO—NIVEGEES 77 K (BBAYIBL/ BADELR)
NWQIO—NLEES D7V R (BB Y IS /EENRE)
NWQIT—/VEEES T 7Y R (RBAY YBL/ BERRE)

WRELIT « Thld —F

wRELIT ¢ THAS—T (@2 @RER)

NWQZO—NILEGEIES 77 v K (RBAY Y& /BRNER)

NWQZO—/NIVEGEIES 77V K (RBAY YRL/ BRNER)

DCIAD - IR— - h— h?zUﬁ

5’49*.%7\ '\UH j —a E?R’”)) -hUFIL
-hUZIL

5’4'7*.1%1 e

94'7*.?%27#

949*.*%2 ~SFY—
KRIL -

1=
949/74TU74t*ﬁﬁ N
FATFEZO-NI - NU1—#H7T yb (5/«(95MA%%)
\EReAitEI 7N (BE E?R&) T390 U7 1= (BEHER)
SARET 7 VR (EERRE) EIM 1-2 (BASER)
SAHET7VR (BEERE) KR - 1-2 (BAHED)
KESSAMET 7R (@‘“EW") %Mb 1-2 (BANER)
SAOERY—k - T7UR - —R—bTHUS
TAOFBERY T VEET VR (EERERI—R)

S
\J\ 7\||*>f
N T‘-{I
U

531,632,690
1,.965.311.641H
129,833H
160,914M
977,694H
977.694H
9,608MH
9,608
49,1078
49,107H
2,074,249
1,676
1,330
180.729H
737,649
95,276H
337,885
983H

983H

983MH

983H
4,082,297,237H

132,757H
52,987H
467,315M

12,784MH

1,988,495
3,666M
155,317H
38,024M
4,380
22,592
80,587,771
33,689M

AT - IR— - IYP—TF7UR
SADFERY TUVESE TP YR (@BEaI—2R) 96,254H
FAD - AVITSEIRR - TPYR —4VT5%Hm—-  (BEAYIBY) 5,385
FAD - AVTSEIRR - TPYR 4V T5%m—-  (BBAvIRL) 11,5304
FATKEML PI7 YR (BENEL) KRIVI—-2 9,817M
FATKEML PO 7R (BANERE) BAMI—X 6,964M
FATKEML PT7Y R (BAHER) @8oI—2 9,479H
FA DR DY A Vo (BRSER) 98,107H
A DERESEEGR T 7V R 98,107H
" SRS I PR - YR— - R—~TFUS 979,761M
FAKESEAET 7V R (BEERL) ﬁ77u71 SYR- -2 (BRHEL) 1,097M
JAOXEERAHET P VR (BEERY) MNLVD-UF-1-2 BRSER) 2,690H
TAOKEERAMET 7 R (BERRE) i%ﬁtw N 3-2 (BRYED) 1,350
IA4T - A—-ANSUT7BESKa (BANER) #HlaI—X 98,203H
IAD - F-ANSUTBERESKo BANER) BEHaI-R 98,203M
IAD - A-ANSUTERSHKe ERASEE) HAREEYAYad-2 982,029
SIOKEHALST S GERERL) UL 0,652
g—VX—- @ELUIN - I-R (BENEE) ’
* éﬁ@ﬁe@ﬁ%m%ﬁzéu DYGEFEREF10,167M T,
WiEEDINR
HE B2020%12810H FE2021F1289H
18 E] E| Lt
(A) BCEHEINE AN 6,353,364H
St 34,938
SIS AN 6,388,302
(B) Z0fthEH AN 30,929
(C) HHiERE(A+B) AN 6,384,293
(D) FiffigEisE 1,128,566,954
(E) B=iats ~1,428,973,017
(F) ienfSst=isas 418,045,377
(G) B5H(C+D+E+F) 111,255,021
REBGEISRR(G) 111,255,021
(F1) BEBEREEE, —SROBOBNMEBETAEDEBEWV, TTAZ
TE?HGEMNEE LT, FO288(FERE UTIIBEINE T,
(E2) BIlfSSEEERE LS. BINETESETAEDEEZVL., TAZ FES

BERIBRELT, LES5EEFEmE U TESNE T,
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