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8 A% 11,992 1.2 14, 689 3.1 — 97.0
9B=X 12,171 2.7 14, 808 3.9 — 97.1
108k 12, 306 3.8 15,032 5.5 — 97.3
HEE: 12,190 2.9 15, 052 5.6 — 97.3
128K 12, 363 4.3 15, 167 6.4 — 97.5
20225 1 Bk 12,120 2.3 14,953 4.9 — 97.5
2B% 11,912 0.5 14, 681 3.0 - 97.6
(88 ) 2022 3 5288 12, 260 3.4 15, 236 6.9 — 97.1

() BREBEMEAFNERAG. BEEEHIH.
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94T /NB - KEBHFEBETI7 VR KB ANvIBL (F1TRER)

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 ERLEARICEH IS [SkDERS ]

mETrFUR
ANSTFIVI ~AVAL-T7VR (JIINVI/ NITITSTRA) "DERELESZSAITHED
ZEICKDT, KRVETORBIERDESE (%) [COBIREZITOEEBIC, KENICEKEDH
KHEFEL., =9I I—VDERXEZBRIT D EICELY ., EEHEOBRGHURELZE LR
INEEDERZEDHS U TERZITVE D,
WMARNSTIVI A VAL T7IR (JINYI/ N1TSRA)
KRIVEBETOEMERIDESE (%) [CHOBREZITOEEBIC, KEMNICRDHERZREEL.
h—SIWUI—VDRAEEEKT D EICKY ., FEMEDBEERRRERTE UCINGDERE
HEUCERZITVE T,




947 /NB - REBHFEBETI7 VR HEANvIBL (F1TRER)

WA - I—7tEYyb - IY—TF7UR
AREMEPEEDOREMICEEREL. BHOEEYI—IL - O—VE(ICLDERAETO AT,

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 -
NR—=T7tvh -XPF—=—T7URICKEITZT7VR - FT - TPV XTHY . BEREEEDUT
ANSTIVI - AVAL - TF7FUR (VNI NITITTRA) "DREE|SGZSAICHEFU
FUTc,

WMARNSTIVI cAVALT7IR (JINYI/ N1TSR)
KRIVEBTOEHERDESFCHBIREZIT O EEDIC, BBMICESERZHEEL, b—Y
WU —VDRAIEZEBKRT DI EICKY ., BRMEDBEERLCHEERTE UNGEDOEERZD I U
TEAZTVE U, E5ERITIE. KEEEWY/\A - 4 —/U REEOEALEREERNICEAIE
LUl

WIALD - IR%—=TEYy b - IY=T7UR
TEMEDPEEDZEM(CEEL. O—)U - O—VFICLDERAZTVE U,
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94T /NB - KEBHFEBE T 7 VR KB ANvIBL (1 TRER)

RNIFI—=TEDEEICDONT

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

=5 B

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

EAE(ER
CdTIW—LN=T - N=TLAX -
F v EYIVKBESHKEG A VT VIR
(FHRE)

(F) BEMBOEEREDERAHTT,

PEEEICDONT

LIERERIE. BREEREDESENGNET L CERN o fcfesd,. DI ZRES BTV ER

UTc,

BH. BRA|@ICOETFTULTIF, BRABHICEDEERTETVLEEET T,

NoEFEEOWER (1505Y)

S5

18 S| 20214F 3 B30H
~20226F 3 F288
SHnIE Bhad) ()] —
B ER (%) —
LA DI M) —
SO () —
BHRESENSE M) 2.541

CE1) THHOWE] & [BEEREORSENG] SKX0 [REZREOHTD
SEsSEEEEL] D ONEICHRY UICREETY . &fc. [HEDIEELIN]
& NEERES] BRY [DEEFREIE] HSHEICTYUICEREE T,

(E2) AXRBEFVIBTTHY. BHONE & BBHDORBUANDEFTH LD ECE
#AH) ([CEBULBWEENSHUFET,

(£3) HEPEEONEEMBLRFLMOESE BHAL) OHKRELMEE (9
B2Ad) [CHITBHET, 77V FONEEEFRRVET,




940 ,/NB - KEEFEET 7V R BEAYIRBL (F10ORER)

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,

WIALD - I2—=T7EY b - IHF=TFUR

TMEMPEEDZLMICEE L. BHROEBEYI—IL - O—VEF(ILLDBERZTDIHETI,
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940 ,/NB - KEEFEET 7V R BEAYIRBL (F10ORER)

1 AO=Y) OFERORE

=
i=] g (2021. 3. 30~2022. 3. 28) HE B o #B =
T & [ A

(SETHREN = SERRITh DO EAE(DER < (5T =R
SFREACh DI R AE(HZA(L 12, 062 T,
RESHDF. T7VEOEREHE. FESANOERER. E%(b
BODFTE., AEESEFDOERFDOID
IRFERtD . BRRSEFSESRDREN. OERNTODET 7V RO
B, BARDEREHSOXNIM
(RE=H) (4) (0.032) | ZERHDIF. ERMEDEE. RESHNSDERDEITOXMM
FTERZ LT = SR DT E R TR SRR D IR i
TEREFHH — — | EO®™
FTRZLFHE. BMEEFFDOTEDR. FTEMMTAICSEA S FHHR
BIEEZFES |8t = S{FAEACR DB IELZFENS | SIFREH R D IR i
BIHEESFES | — — | EO®™
BMEEEFES 1BilE. BIMEEZs0m]S DMEFLET SES|CRIT B
ZOfER 1 0.007 | ZDtER=JEREARDZDMER, SIEREAR DR mE L]
(BEEEH) (M (0.007) | BEEAIF. BEEAZFCZILD T 7Y ROBEAEICHRIER
(£ O ) ) (0.000) | EEEEHONIEECET 2 ZDMDER

=} gt 150 1.244

CE1) HERETOER (EBERONH 2 EDIIEERZZT) (B, BHICK > TRBEOKICEEN DB, BEDMEDEE
ECKEH UIAERTY,

(£2) BEFFBEETE(CARBZEOBAALTHIET,

(£3) BHERF1HOZYDZNTNOEREERZ SERBPOTHEEMEATIRU TI00ZR DD T, IHREE 3 RGZ0ER
ALTHYIET,

(£4) HBEANTVBZYT =T 7Y REGDIBE. TERFAFHR. BHEESNE S LOZOMERF. HEIY—T 7Y RHHA
EBEDSB. COT7 Y RICHETBDDESHET, HHAANTVNBRERTELS (V-7 72 NZkR<) H'H35E.
BEBOERF. SRREEFASITIL S ILBRAZSHF EA. BS. SRIREEFASOERDOSEHRERICHIS (15
0% OEBEROEMA] AEETEZDDICDOVNTIF BALMALT 7Y FOME| [CRRIBDIEELTHIETD,

£ OROM 149H4 1.238%

—
(i1

®E=H) (46) (0.384)

(BR 58 = 1) (99) (0.822)




94T /NB - KEBHFEBETI7 VR KB ANvIBL (1 TRER)

f

SER®

SRR DER - BECh D > ICBADIEERZ. PO IR HEOLICHIPOHIREME (105Y)
ZRUCHCRUICHERER (%) (F4.35% T,

ERERER
UERH)
EREEHALS 0.39%
0.75%

ERSEER
(BR7E=tt)
0. 82%

ZOTFUR
1. 25%
fRER
4.35% .
wEETI7 VR EFEIRER
3.10% (CH=<)
0. 03%
ZDftEA
0.01%
ERSEEA
2.35%
wregx (O + @ + ® ) 4.35%
OZTDT 7 ROBRDH =R 1.25%
QBEBLT 7V ROBEREEERADLE 2.35%
ORELT 7V ROBEREEERAUNDEE 0.75%

CE1) ODEARF. 1 703FYOERBMICSVWTCTRVCEFEACIVERELEDDTT,

(£2) SBRE. RAIEULT. BEFHE. TERSEFHES SOEMEESEE HESHEE Ao

(E3) BHEREG. FRBEUBETT,

GE4) BEFXT7VRER. TDT7Y RMMEHFANTVDIREETEES (YP—T 7Y RER<,) TI,

GE5) ODBAIF. YH—T7 Y RO SIEBRAESH. RELET 7Y RO IEBRESHE T .

CX6) ODEBRAEQODEMAF. 5T ESNHENERGRDEENHUET,

CE7) LEEDEHEFHTELEUEDDTI, ZDfesd. TNSDERFHKETHEETHY . ERICHKEUCEBRADEREERIFD,

\
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WEE S KUHEIDRR

RE(SEER AL
(20214F 3 A30811 520224F 3 H288F T)
8 i 7 i
O #® | £ |0 W | & &
e FO 3 FO ¥
BER) - - 9.797 1,350

(1) RBRFREULRE,
(E2) SBDRAKRBIFIET,

BEEFFEENIR
BEEES M ~
(Q0214F 3 B30BH 520224F 3 B28B1 % T)
é’. B
= 1 5t fF
b2 i) O #H| = 28 | st &4 | O H| = 28 | st
F0O M M F0O FMA M
NB STRATEGIC INCOME FUND
NON HEDGED N1 CLASS 9.797 1,350 137
(AR VES)
(F1) SERBELRS,
(12) 2BOBOCRBIETIZT,
BFERRA EDEE KRS (2) HBEIEES
o s H E| A
LEREAChIC B BRIEBHRA £ DEG 13350 FH Ao & P8 A *
0 |0 W[ m &
FO FO F
; FAD - RR—T LY k-
[ PPN RS IPToFUR 4 4 4
MI7IR AT« T XD HEANTHEET 7 (1) BUEBETRT,
R aBaHE
. T S
DY ks g e | MREERMEOHN
e ~ 20224 3 B28E 5T
5% E A =
NB STRATEGIC INCOME 108. 95575 15,028 97.1 g %
FUND NON HEDGED N CLASS BEHET AT 15,028 90.3
CE1) LM, SAEREIN T 5 MBOLE, vty kT H—T PR
(2) FEEEOBARBAIET, F49 -t Fevb RY—IFIR 4 0.0
a—)b - O—VF. Z0Dfth 1,617 9.7
S 16, 650 100.0

(F) SHEBEDBAREIEIET.
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940 ,/NB - KEEFHET 7V R BEANYIRBL (F10ORER)

BEE. 8. TS SUEEBEORR BN D EEDHEEE (F58)
202245 3 52805 & E EN
B B O (a) BREERBORSSNE 0/
(A &EE 17,550,771 (b) BEARRDETIS ESEE 0
}jéib %D%—é‘/i — 717,410 () INEAREE 2, 336, 506
NEISSES ARGl (SHiER) 15,028,376 (d) HEERRELS 873.416
EA S ) A 4,986 (e) HAINENRE (2+b+c+d) 3,200,922
RINAE 1,799,999 (f) Dl 0
(B)iﬁf 2,069, 101 (g) BHREOENSREE (e —f) 3,209,922
0 900, 000 (h) SHEROH 12,627,819
KIS 1,068, 029 = L
SKIL SSEER 100, 532
Z DRI 540
(C)WiEEHE (A—B) 15, 481, 670
oA 12,627,819
IR 2,853, 851
(D) SEHEROH 12,627, 8190
1 50% ) E%fisE (C/D) 12, 260/

* BB (CH T DITAFAEN3, 576, 031F. HIERLHARERICH T HBNRETAEIS
6, 228M. [ERRKITTAEAIS954, 440l TY o
* BHIROFTEOHS Y OIEEELRIF12, 200 T,

WER DI
LH E20214 3 8308 20224 3 B28H
| E] E| B
(A) BN A 249
ZEFIE 2
IR A 26
(B) BifisEss T =GR 717,941
it 759, 421
=t N 41, 480
(C) {SEHhm= N 203, 041
(D) LHERSE (A+B+CQ) 514, 876
(E) pitpiEtisns 2,469
(F)iEnliEstEists 2, 336, 506
(=R EEEEE) ( 187, 925)
(FEEBmEHER) ( 2,148, 581)
(G)&Et (D+E+F) 2, 853, 851
RHRREERE (G) 2, 853, 851
BIlEtEERE 2,336, 506
(=R EEEE) ( 187, 925)
(FEEERIEHEE) ( 2,148, 581)
DECEMREILE 873, 416
b =i A 356, 071

(E1) SERMEICHESERMCNT DHERSFEIFZSOTRRLTEIF
El

(E2) BNEFEEEREEEE. BIEARETALDERZVL. TAZ TES
SOFEAELT. LO3BEEFmE UTUESINE T,

(E3) NEpBceDstEEEF TG INEDESDEEE (e | ZI8R
<FEELN,
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947 /NB - KERFEE T 7V F BEANvIHY (F1L0RER) REANYIRL (F1ORER)

4T« FUEP L+ FSAM=F AT /'NB - ASTIYVT A VAL-TF7VUR
ANy Y / N1I3R) / (JINvI/ N1TS5R)

LT7VR (94D /NB - XKEESEBE O 7V~ BBAvISHY (F1ORER) /RBANYIRL (F10R
8E) ) RUARVEONEBREETE 9140 - FUST L bSAS-FAT/NB - ANSTIVT - A VAL -
J7VR (EAANYIY/NI1ISR) / (VNI NITSR) | ICRELTHEUFEIN, LTFORBIFIRTD
ISAZGEULTBUERT,

(F) 20225 3 28R CAF LS 2BEAOR R Z5&H L THIET,

CKRIVET)
SfgiER
20214E 2 B26H
BE
REEEOFHIEE (Fi $8, 399, 898) $ 8, 225, 959
Be 1
HEBELERNS|IC &K 25HiR 3,603
RIN
FEABHDIRE 42,262
FUEBIE U e FEil B DIRE 523,218
(=] 1,477
FE 53, 858
BESE 8, 850, 378
=1
HNEBBLERNS|IC KL 25HE 75, 385
A0 v TEE|C KB EHIE 8, 694
RESKMITHT 2FILE 3
JTO—H—ICHT 2FKIE - STYEE | DESEEHLE 9,879
KL
BABHDIRE 1,043
SREEE UTeBA B DIRE 1, 663, 589
BB 2GS 16, 895
EEPIZRERBN 64, 844
RERITIRIM 11, 391
BRI IR 6, 550
RETD FUEERITIRN 3,901
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4T /NB - KEBRFEE I 7V F BEAvIHY (F10EREE) BBV IRBL (F1TREER)

REERAL RN
BESRAIE NN
RERE I TR
HEERSRM
ZDt&EE
ISIET=H

BECLUINITR
ANy I I35
ANvY/ NT1ISR
S INYIT SR
JoNwI /N1 ITTR

RITHEHSZRAE0OM
BELLUIKNITR
ANy I TSR
ANvI/N1ITSR
S INYIT SR
JIINyI /S NTISR

SIREEsS 1 OH W S ERE
BELUINITR
ANy I TSR
ANvI/N1ITSR

S INYIT SR
JINyI S NTITTR

3,308
1,195
159
62
2,768

1, 869, 666

6, 980, 712

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

6, 980, 712

A A A A e

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

0. 451
0.745
0.998
1.080
1.201

24



947 /NB - KERFEE T 7V F BEANvIHY (F1L0RER) REANYIRL (F1ORER)

EmEtEE
20214F 2 H268(CH#& T LT E
BN
RHAIR (RREUNEE $2, 184 #2ER1E) $ 284,989
FoNEs CREREUNAL $9, 968 12FR1R) 22,332
REINEE 307, 321
&M
RESTLREM 85, 024
CASER 59, 580
ER=ER 45, 566
REFBRUBERT R 45, 001
Rt 14,377
BRERAENRB 8,965
RHEBERSA R 842
BRI TR AL RN 754
BERR 595
BRGEt 260, 704
B 46, 617

KR (18 SKUGHER (48 :

RiE@m (18) :
SZFRE 295, 048
RS | (179, 885)
A0 v FHE| 9,482
NERBEE B IUNERBTENS] 247, 956
fHsRIRS 372, 601
i@ (18 OWNEE :
AEIRE (434, 214)
20w TG (8,557)
FES | 108, 154
NERBBRES JUNERBTERNS] (194, 009)
FHE S DFIZEE) (528, 626)
WMRRE (B SKIUTHES (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
UsD 15,000
usb 10,000
Usb 25,000
usb 5,000
usb 5,000

BifisEF DA

&35 (91.4%)
72335 (0.1%)
Ef& (0.1%)

Angolan Government
International Bond (a)

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

FILAZT (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),

(), (@), ()

9.00%

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

IS YILEE (CEfh

$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

REANvIHY (F10OREE) REBAvIRL (F1LORER)

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

P

5,000

10, 000

10,000

5,000
5,000

5,000

5, 000

5,000

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

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

5.25% due 06/01/27
HESE

HhFsEst (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&st CEfl

$16, 155)

JRIUA (0.1%)

EfE (0.1%)

Costa Rica Government
International Bond (a)

7.00% due 04/04/44
Eff&st

ARSI UHEE (Ef
$4, 505)

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

Dominican Republic
International Bond (a)

6.85% due 01/27/45
Bt

K== AHESE (4
$5.415)

Failt]

5,275

10, 425

77,534

77,534

9,281

9, 281
9,281

5,706

5, 404

5,181

16, 291

16, 291

4, 887

4, 887

4, 887

5, 550

5, 550

5, 550
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usb

usb

usb

usb

usb

usb

A

5, 000

5,000

24,000

5,000

5,000

5, 000

EIfiEESF O

IIFH (0.1%)
EfE (0.1%)

Egypt Government
International Bond (a)

8.50% due 01/31/47
Eff&st

IV G5 (&l

$5, 075)

TILYILINRIL (0.1%)
EfE (0.1%)

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

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

TS5V (0.3%)

& (0.3%)

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

7.38% due 05/01/26
ESE

TS VAGET (GEl

$24, 087)

H—7 (0.1%)

EfE (0.1%)

Ghana Government
International Bond (a)

10. 75% due 10/14/30
Ef&SEt

H—7F &5t (& $6, 007)
A1V F (0.1%)

#f5 (0.1%)

Adani Electricity Mumbai
Ltd. (a)

3.95% due 02/12/30
HRGEt

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

Indonesia Government
International Bond (a)

5.25% due 01/17/42
EffSst

A4V BRI 7EE (HEi
$6, 669)

B8~y

5,238

25, 037

6, 525
6, 525

5,138
5,138

6,018

IHY (F1LORER) REANYIRL (F1ORER)

il

5,196
5, 196

5, 1%

5,238

5,238

25,037

25,037

6,525

5,138

6,018

6,018

usb

usD

usb

usb
usb

usb

usb

usD

usD

usb

usb

biz

35,000

5, 000

25,000

5,000
5,000

5, 000

5, 000

25,000

5,000

5,000

10,000

EIfEESF OBAHE

FALILSV R (0.6%)
#11E& (0. 6%)

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

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

6.88% due 09/15/27
#HREE

TAISY REE (Hi
$40, 276)
WIEVIILT (0.6%)
#& (0. 6%)

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

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

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

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

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

X+ (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%)
& (0.1%)

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

5.88% due 10/15/24

FialiltE]

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

27
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usb

usb

usb

usb

usb

usb
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A

15, 000

5,000

5,000

4,732

5,000

5,000

5, 000

5,000

EIfEESF O
HESE
SEELESET (&l
$10, 037)

4529 (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
FS55as (&
$36, 283)

=2 (0.1%)
EfE (0.1%)

Oman Government
International Bond (a)

6.75% due 01/17/48
EfR&Et

F— 55 CEfi
$4,503)

g4 (0.1%)

#fE (0.1%)

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

3.73% due 09/25/34
HESE

1G5t (Eii $5,123)
DI547%F (0.1%)
Ef& (0.1%)

Ukraine Government
International Bond (a)

7.25% due 03/15/33
BfESE

90754+ aEt (HEi
$4,973)

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

REBAYIHY (F1EREE) BEANYIBL

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

P
usD 5,000
usD 5,000
usD 25, 000
usD 50, 000
usD 30, 000
usD 15, 000

USD 1,133,736
UsD 982,389

usD 250, 000
usD 250, 000

USD 54,331
UsD 117,446

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 BREERGE (&

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

WESGET (&l $123, 658)

KE (84.0%)

BEIBREESF (13.5%)

COMM Mortgage Trust

Class XA (b), (c)

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). (c)

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

(] 1 CIRERY)

Fialilt]

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

28
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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
ush 10,000
usb 20,000
ushD 20,000
UsD 35,000
UushD 20,000
usb 25,000
UusD 20,000
usb 10,000

EIfiEESF O

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

2.77% due 02/25/30

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

1.00% due 01/10/47

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

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

Anheuser-Busch InBev
Worldwide, Inc. (b)

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

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)

B8~y

950, 035

IHY (F1L0RER) REANYIRL (F1ORER)

il

149, 510

27,897

28, 834

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
usD

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

29



usb

usb

usb
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usb

usb

usb
usbD

usb

usb
usb

usb

usb

usb
usb
usb

usb

usb
usb

usb
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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 O

4.50% due 10/01/29

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

8. 13% due 06/30/24

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

5.13% due 08/15/27

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

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

6.13% due 01/15/29
CSC Holdings LLC (a),
(b)

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

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

Dell, Inc.

5.40% due 09/10/40
6.50% due 04/15/38
DISH DBS Corp. (b)
7.38% due 07/01/28

Energizer Holdings, Inc.
@, (b)

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

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

EQM Midstream Partners
LP (b)

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

REANYIHY (F10EREE) REBAvIRL (F1LORER)

il
20,975

26, 062

2,032

39,947

15, 375

32,025

25,035

10, 597
10, 375

4,437

5,675
6,237

10, 481

10,222

11, 840
26, 437
38, 585

9,503

11, 342
25,750

15, 600

usD
usD

usD

usb

usb

usb
usb

usD

usb

usb
usD

usD

usb

usb
usD
usb

usD
usb

usD

usD

usb

bz
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

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.
(@, ()

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

30
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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 O

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

B8~y

IHY (F1L0RER) REANYIRL (F1ORER)

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

biz

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.
(), (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)

FialiltE]

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

usb

usb

usD

usD
usD

usD

usb
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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), (b)

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

nc.

RENYIHY

it
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

usbh
usD

usD

usD

usD

usDh

usDh

usD

usD

usDh
ush

usD

(1 OIRBE) RENYIRBL (F1ORER)

T

50, 000

5,000

35,000
45, 000

15, 000
25,000

15,000
5, 000

50,000
10, 000

25,000

9,758

5,000
20, 000

20,000

15, 000

10, 000

15, 000
5,000

5,000

=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

32
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usb

usb
usb

usbD
usb

usb

usbD
usb

usb

usb
usb

usb
usb

TE
10,000

75,000
300, 000

145, 000
565, 000

125, 000

35, 460
105, 628

115,427

116, 158
137,028

60, 000
50, 000

O

24, 584

3,022

pa

EIfEESF D

5.50% due 03/01/25
ESE

EfE (28.3%)
Government National

Mortgage Association,
TBA (e)

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

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

U.S. Treasury Inflation
Indexed Bond

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

U.S. Treasury Inflation
Indexed Bonds

1.00% due 02/15/46

U.S. Treasury Inflation
Indexed Note

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

KESET (&

$6, 057, 682)
f&EFaET (&f

$6, 559, 803)

LIS E(ESE (ETF)
(11.6%)

KE (11.6%)
Invesco Senior Loan ETF

iShares iBoxx $ High
Yield Corporate Bond
ETF

KEEGE

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

KE (14.7%)

EfE (12.9%)

B8~y

2,941,792

1,977,174

806, 986

IHY (F1LORER) REANYIRL (F1ORER)

il
10, 600

75,926
310, 500

145, 861
583,716

147,578

37,355
132,697

142,996

129,786
152, 355

62, 503
55,901

5, 869, 001

6, 388, 752

545, 765

261,221

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

BifhiEEFDERHH Faalilt:z}
United States Treasury
Bill "
0.09% due 05/20/21 899, 813
EfESET (i $899, 813) 899, 813
EHFEE (1.8%)
JP Morgan Chase & Co.
0.00% due 03/01/21 123, 448
EHFEESET (B
$123, 448) 123, 448
KESET (B
$1,023, 261) 1,023, 261
TSR TA4TY
(0. 1%)
EHRTEE (0.1%)
Brown Brothers Harriman
& Co.
E](()) 71) % due 03/01/21 6. 084
(0.52) % due 03/01/21 @
) 0
(0.32) % due 03/01/21 @
() 0
(0.29) % due 03/01/21 2
) 0
(0.08) % due 03/01/21 2
) 0
E% 06) % due 03/01/21 715
0.00% due 03/01/21 8
0.01% due 03/01/21 5
0.01% due 03/01/21 40
2.80% due 03/01/21 108
EHFEEEET (Eif
$6, 960) 6. 960
ISR 43 VEE
(G $6. 960) 6, 960
R ESEt (S
$1, 030, 221) 1,030, 221
HEE(C
ah3EE
1ZEHER (CEf
$8. 399, 898) 17.8% $ 8,225,959
FROLOCPPREE (7.9 (1,205,20)
s 100.0% $ 6,980,712
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(1) TOEFDTNTH UL F—EBN20214F 2 B26BERDEMEE IDERE UTEEIBEFICEULANSNTVET,
(2) 0. 5K

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

FHsEEE -
TBA To be announced (B#%EH) DB, KEBAHEREIC K > THRITSNDABED— VIBRISOEENS T, GRSNICFEROREHICR
EBUNENET,

(a) 144A FE25—1933GFEE5E5 FADRAI144A DT TS E CADEFOBEARNCIE > TVDEE, TNSDIESE. BHREI(CES U TESEHES
BRER(CEFEH'TIRET T, MICIEENBRVRY . TNSDIERFIERENIE S FHBEINEE Ao

(b) EERIBfEIES.

(0) 20214F 2 B26BBRDZEESHEES.

(d) XX f&,

(e) FITHEG |FIFFERE UN— X TEA S NS,

(f) ®BRIL, FYNY—7 - J0O—%, 1—0O. BAM. /LY 1— - J0—%. ADI—FV - - JO0—XBCOEHEHEROSAEEO%ETO
2OREMN B E T,

20214F 2 A26HBFRDSEYERS | (HBEEDO. 4%)

KIvay ] FRA L FHifizs / (38)
Short Euro-Bund March Futures 20214F038 (M $ 4,066
Short U.S. Treasury 10 Year Ultra June Futures 20214068 (4 6,387
Long U.S. Treasury Long Bond June Futures 20210683 1 (1, 540)
Short U.S. Ultra Long Bond (CBT) June Futures 2021470683 (2) 2,607
Short U.S. Treasury 10 Year Note (CBT) June Futures 202147068 9 14,008
Short U.S. Treasury 5 Year Note (CBT) June Futures 20214£0683 (1 1,024
$ 26, 552

20215 2 A26BEER D T 7 V RUANIVOAHERETERG| (FBEEDI. 0%)

BL  ESHEF 2L FEH 7Y RS S SFl (18)  #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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947 /NB - KERFEE T 7V F BEANvIHY (F1L0RER) REANYIRL (F1ORER)

8L\  HEHEF LR RiER 7Y ZHEE Eualifa] SHE (8)  #EHER / (8)
USD  Citibank N. A. 19, 941 03/03/2021 MXN 407,535 453 — 453
USD  Citibank N. A. 6,234 03/03/2021 KRW 6,912, 310 85 — 85
Royal Bank of
usD Caﬁ] 2da 10,925 03/03/2021 MXN 226, 485 95 — 95
ZAR  Citibank N. A. 149, 244 03/03/2021 usb 9,766 86 — 86
ZAR  Citibank N. A. 149, 244 04/07/2021 UsD 10, 221 — (417) (417)
$ 3420 $  (3.308) % 112
20215 2 A26BERDBEE L 7 NI S ANEABTERS| FHEED—0.1%)
gL\ E51EF P e REE 55h) ZHIEER ERalikay STl (1#8) #usHiEs / (18)
CNY  Citibank N. A. 544, 659 03/11/2021 UsD 84,071 % 183 $ — 3 183
IDR  Citibank N. A. 1,183, 490, 157 03/11/2021 usb 83,943 — (927) (927)
INR  Citibank N. A. 6, 621, 450 03/11/2021 usb 90, 457 — (475) (475)
MXN  Citibank N. A. 1,624,370 03/11/2021 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§ (7,104 § (6,921
2021€E 2 H26BFROANY 75 ANEAELENS| (FEEED—0.9%)
8L\  HEHEF e RiER 7Y ZHEE Eualifa] SHE (8)  #EHER / (8)
JPY Citibank N. A. 565, 141, 978 03/11/2021 usb 5,368,851 $ — % (63,875 $ (63,875
20214 2 A26BF=OAAN Y I N1 7S5 ZANEABTENS | (FiEED—0.1%)
8L\ BEHEF ZHEE Bii= 7Y ZHEE Eualife] SHE (8)  #EHERE / (8)
JPY Citibank N. A. 9,620, 768 03/11/2021 usb 91,408 % — % (1,098 $ (1,008)
2021 2 A26BAD 77 Y RURNILD R=9)L - UF—2 « D w D (FEED—0. 1%)
B WEIHET BETA s AR EEE mg iy EE/ (B S
USD Goldman Sachs & Co. 763,783 1=nares iBoxx $ High Yield (0.638) 3/24/2001 $ — 5 (869 $ (8694

Corporate Bond ETF
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BEOESHR
AUD — #F—Xb3U7 - Rb
CAD — HF9 - RL
CtP — FU - RY
CNY — oE- AET
COP — OVET - Y
DKK — Fyx—7-70-—x
EUR — 1—0O
GBP — TR R
IDR — AYRRY7 - JLEF
INR — AYR-)LE—
JPY — B&H
KRW — #BED#~
MXN — XF23- Y
NOK — /)bDx—-2J0—x
NZD — Za—3I—-2VR- R
RUB — OY7 - L=
SEK — RIUI—3Fv-J0—%
TRY — ML3-US
UsD — KR
ZAR — B77I7URN-SUR
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W540 - 32x—7Ey b - IY-T 72 ROXERFTERR
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WEAEERHER
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Daiwa Asset Management
A7 'Y bYRIXY bk At
RRPLTREXAOA—-TEIE 1S
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WE{EREAh DR EEMER & RS DHR

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

10&% & BERAEITSHHTT,
- REEPEEDLTEME(ICER L. I—)U - O—VEICLDERET
WE L.
9.990 ORYFT—T EDERICOVNT
_1_______1____ﬂ—————1_____ Y7y REEROFEF I EEEELEBBINYFI— I B L
SEEMEDRITITHY TR A,
9,980
(SEOERA)
FEMPEENRSM(CREL. ERHOBEBYI—L - O—VEICL
BEAEITSHHTT,
9,970
= 8 X
(2020.12.9) (2021.12.9) @1 B0y OBEGHE
£ A g 2 % M E |n # & H B 4 B
R N FEETFR -/
M 9% % = _
(HAE9)20204E128 98 9,087 - - SRS 1A
128% 9,087 00 - TOMER 0
2021%F 1 Bk 9,986 £~0.0 - (Z0fth) (0)
2 Bk 9,986 £0.0 — a & 0
3 B% 9,986 200 7 <E1>§§ggaagdgﬁ%couzmmguzauﬁg@g@ﬂg%d@ﬁ
[sray AN
4 BE 9.985 200 - (22) BECEICAFEELREALTH YT,
5 A% 0,085 200 - “ ]
6 A% 9,985 ~0.0 Z WEE B LUEE DR
7 HEE 9,984 0.0 — Y73 -y E---P =y \
8 Bk 0,084 A0.0 _ éﬁlﬁgﬁqﬂt—a—)(jéﬁﬁa’)&oﬂygll;ﬁ l) iﬂ,\lo
9 Ax 9,983 0.0 - BEELSENE
108k 0,983 200 -
118% 9,983 £0.0 - LEREADIC S I B EERTTERMEH U E B A
(0202112898 0,983 20.0 -

(E1) EEEFHEL,

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

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

CERIEE)
S EBEMEEEDIERICONT
[EE(HEE - BEE]
B 19,987 HAK 19,983 MEX: A0.0%
[BAEMEEDE R ZEER]
J—)L - O—VEOR@WU YA T RABTHRE LI ERREN S,
BEAEMEBAFHELE U
SRERKICOVT
OB EHERImR
SEREIZE U T, BRIEFRESHIREMNESEY - BOERIEN
ERFBLE U, COEMBERZERIC. BEEHES (308
¥) OFEYBIUEBRI-ILVBEYSAIETA T XBTHER L
FUl

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

20215128 9 BIRE
T wm =
18
. | F m = =
1 %
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WEE. &ff. 48 SUBEMEDINR

2021128 9B1R®E
18 B ] B x
(A) BE 602,175,326
=)L -0—%F 602,175,326
(B) &ff§ -
(C) fhiEEEE(A—B) 602,175,326
TTA 603,229,011
RERfEEIE TR A 1,053,685
(D) SZERERLDOL 603,229,0110
1 /0= B#fHga(C D) 9,983H
* HAE(C BT B ITAZEE 563,730,093, HERHIBDICH T 2B ETTAZE
1£181,060,125M, EIfFHITALAE141,561,207MHTY .
* BHRCBIIDETYH —T 7Y RERENR E I DIRESFTEDITAE
FADEEIATHIET 7 VR (BBAYIHY) 999H
FADEEITHIED 7V R (BBAvYIBL) 999
BEBERAS A DXEGEETHa 7D NOTUI7 L (BEHER) 219,583M
BERRES A DXEGTETHRQ 7D NOTUI P L (6 2 ERER) 24,953H
IA DXKERITETHRY A Y aFUIT L (BADER) 848,389
A DKEHREETMYA VaTFUI 7 L (2 ORER) 66,873M
A DREREETHR T 7V R 36,730,213M
FAODBEAVILEETD 7V R (BBAYIHY) 6,592,748MH
FAODBEXAVILEIET 7V R (BBANYIRL) 10,288,683
FAD/Na— S = F =R FoAF - JR=9— - TpUR 10,000/
HEM& ABEERE D 7 > R 1,001,302
FAT/NB - KEESBEI7 VR BBAvISY (1 DRER) 487M
FAT/NB - KEESBE T 7 VR BBEAYIRL (B1TRER) 4,995
949739+ U7 VEa (BRAER) -A~/~ \MAYAL- a501-A 49,911
949759 U7 VEa (BEHER) -2~/ \{AVHL- a1001-2 49,911
S &P500 (RILF7A1EH) 60,069,073
FA4D - F-ANSUPBEEK T 7V R - I2— - K= T+ U 4,473,311
SAOREELI b YR—O—R 479,794,1140
FAD - AA ABEEKRY AV a (BRHER) 2,996,106
I40/NB - KEESHE I 7V R BBAvISY (BEHER) 1,235
9470/NB - KEEFEE I 7V R BBEAvIBL (BEHER) 1,598/
BEERY 940/NB - KEESYKI7 VN BABI-2 (BEHER) 1,544M
ESERE 947/NB - KEESEEI7 VN EEtLINI-Z (BASER) 1,984

* BER DS EOHE Y OIEEEEERIF9,983MTY,

* BEROMEERIEN A Z O > TS, ZDEEEF1,053,685H T,

WSROI
4H BH20206128108 F2021412898
15 =] E 5
(A) BeHFINR A 273,658H
ZEHIR 5,799
LRI A 279,457
(B) Z0fthEmA A 1,940
(C) HHAEE=(A+B) £ 275,598
(D) BiffRIE TS A 746,310
(E) @=ERs 234,610
(F) EhfEst=iams A 266,387
(G) 85H(C+D+E+F) 21,053,685
FEREIERE(G) 1,053,685
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