K 2

[EELEZE:

772 FORMAIZROEY T, ) |

15 5t #1

| BB B EE
20255 9 A24BF T (20104 9 A27HEE)

ERAH

27 R -FT- 27 0 XAKIKY ., Bk#E
DA VHALTA VOEREERIMEOREE
BiEL CGEREITWVWET,

FTEERANR

AENL -
=V FE|US NS - A—]LE RV FK -
T -7 v I77YFK (AUDYSR) Z&:E
(BEERY) | HBEIUIR— T—IL TH—
EFVI-2| 77> F2RBISH

(BRRER)
US:nq:
1= K-
RV F | RFLEBEDNS - 41— KES
77 v F

KEN - A—-VFEF—7Y (EEERY)

EF3-2 (BRRER)

F131H CREB
F1328 (GREB
F133 (CREB
F1348 CREB
F1358 CREB
F136H (REB

: 20215£10A25H)
: 2021511 R248)
: 20215£12R248)
1 202241 A24R8)
1 20224 2 A24R8)
1 20224 3 A24R8)

(AUDY32)

Vh— Tl R =

CKFILEDNA - A — )L FEHICIKREL
ij-o

FEBKEDA VHLT A ODHERE. BED
ELNYBRSLUVABEROERSZBEL

B R A b
- EEMAEX FLEEEICHLT, RAlEL
TERERILFEY " ZRILEVDABRSI 1T
L\id-o
- REERES. BEHHBESES LUV T —
Dl s R=IR—LNDOEMEHE~DIRE
FHEAFR | (FTOERA
- BEERIAE~DIREBNESICIEHIREHT
FtH A,

BHA2B (KXBOGEEIREEH) [LRE
EITL . WEAMEAHICEIVTHEREZITL
FY. PRARBOHRT, FEZRROR
N LENEEEER FHEREZEA#ET.) FD
2R E LFET BEMEBKE, TRER. KF
EAYREZHELT. NESBERELE
¥, (2L, DEARNENDEDZEIZT
AEETHLEVEELHYET )
BT 7y RIE, BB, BRBAEEEE LTRYRDOIET,
X ABBRBAEREBEE L. NSA (DERAFBHHE) BT
—7NISA GRAUEEDBRAFBRME) | OBARKTT,
BL RS EELADbE CEEN,

u\

ZREDHGESEA

FRIENDOCBEZBYECEHIBLLEFET,

ST.BFHELD TKENS A —ILFEA—T >
BEEIRE) ZERILa—R (BARER)) X, &
%53 A2BIZHE16HDREFTNELIZDT, ES
[CESVTEISHH~B16HDERARRETLDHT
CHEBRLETFTET,
SHELFIESHEERFISITHY ET L5 B
BLETFETS,

(®) MUFG
=BUFJERRIE

HRHATREREEA—THEHI2E 15
R—LAR—  https://www. am. mufg. jp/

LERARESEICAT IBELahEE

T (BHESRT - HERD9:00~17:00,
A LT RS E~ 1 B3 EERC)

BESENBNMEIMBIOEEL T, BIRVORTESEIBER(EEL,




KENA - A —LMEA—T > BEERE) ZFFL31—X (BARER)

AKEHORTICH--T

-RAIE LT, FROYE. SHEOEMKRBIVET, LEFMOEEIATRELTEYEIOT, XRPOBELOHFOE
SASEHBOEL I —BLAVWI EAHYET, EL. BERBORBEIZOVTIINMIERTT SB5E08HY ET,

- —HFHEANFELFREN GV EERLTVET,

hi " ’ 7 = = }

T %\ | Z| 5 A Rl L
UGBl |8 B Al % = RN B RIE W O E GO b | 5l

& & % % % % B H

1074 (2019-10 4 24 1) 5,183 30 2.0 — — 98.0 2,453
1088 (20194511 H25H) 5, 080 30 A 1.4 — — 99.5 2,384
1098 (20197F12 24 1) 5,310 30 5.1 — — 98. 4 2, 443
1104 (20204 1 H24R) 5,231 30 A 0.9 — — 98.0 2,388
11131 (20204 2 A25H) 5, 184 30 A 0.3 — — 98.0 2,343
1124 (20204 3 H24R) 3, 480 30 A32.3 — — 98. 6 1, 539
11381 (20207 4 A24H) 4,159 30 20. 4 — — 98. 7 1,826
1143 (20204 5 H251) 4,375 30 5.9 — — 99. 1 1, 902
11581 (202076 H24H) 4,717 30 8.5 — — 98. 7 2,042
1168 (20204 7 H27H) 4,949 30 5.6 — — 98. 1 2,128
1174 (20207 8 A 24H) 4,923 30 0.1 — — 98. 1 2, 090
1183 (202049 H241) 4,833 30 A 1.2 — — 97.9 2,036
1198 (2020410 H 26 H) 4,910 30 2.2 — — 99.3 2, 055
12081 (202011 7 24H) 5, 069 30 3.8 — — 99.0 2,112
1213 (2020412 H 24 ) 5,316 30 5.5 — — 98. 6 2,200
12281 (20214F1 A25H) 5, 475 15 3.3 — — 98.0 2, 254
1234 (20214 2 H241) 5,743 15 5.2 — — 99. 0 2,288
12481 (20214F 3 A 24H) 5, 702 15 A 0.5 — — 98. 4 2,222
1258 (20214 4 H261) 5, 865 15 3.1 — — 98.0 2, 255
12681 (20214F- 5 A 24H) 5, 890 15 0.7 — — 98.0 2,233
1274 (202146 H241) 5, 946 15 1.2 — — 99. 2 2,235
12841 (202147 426 H) 5, 756 15 A 2.9 — — 98. 4 2,152
1293 (20214 8 H241) 5, 580 15 A 2.8 — — 98.5 2,040
1304 (202149 H241) 5,733 15 3.0 — — 98.0 2,081
131 (2021410 H251) 6, 059 15 5.9 — — 98.7 2,096
13241 (20214E11 1 24 1) 5, 906 15 2.3 — — 98.0 1,991
13311 (20214£12 524 1) 5,943 15 0.9 — — 98.9 1, 992
134341 (20224 1 A 24H) 5, 760 15 2.8 — — 98.5 1, 909
135 (20224 2 H241) 5,707 15 A 0.7 — — 98. 1 1,876
1364 (20224 3 H241) 6,173 15 8.4 — 99. 1 1, 950

) BT 7 FOEMEMERIT, BETSR LT 2REERGREHRICOVTL, AEER OREMEE EICHE L TBY £,

(
() FEHEMHAE O BETE =R 1T 0y B 455A P,

(1) Y77y ROMEBX 2RI RIEHOMFEL 2N 2D, XU Fv—2%Tb 0 £HA,

() H77 v NIBBEEEEMAANETOT, MEFMAALRE], MERLWILE] TFREHELTIR L THY £,
() MEFREMIRE) (TE R — R,




RKENA - A =)L FMEF—T > (BERRE)

ZRILa—R (BRARER)

O L eI DEENMEE & HRFDHER

W vk s|AL A ORI B R g oy &

(€ 1/ =) 38 % % % %

20214F 9 A 241 5,733 — — — 98.0

#1318 9 AR 5, 772 0.7 — — 98.0
(€Il S)

20214:10 4 25 1 6,074 5.9 — 98.7
(€G]

20214:10 4 25 6, 059 — — — 98.7

#1324 10/ R 6, 125 1.1 — - 99. 1
(€Ll S)

20214E11 A 24 5,921 N2.3 — — 98.0
(€ 1/

20214E11 24 1 5,906 - — - 98.0

#1338 118K 5, 737 N2.9 — — 98. 1
(€Il S)

20214:12 7 24 1 5,958 0.9 — - 98.9
(€ I p)

2021412 24 5,943 — — — 98.9

#1341 121K 5, 987 0.7 — - 98.9
(€Ll S)

20224F 1 A 241 5,775 N2.8 — — 98.5
(€ 1/

20224F 1 A 241 5, 760 - — - 98.5

#1358 1 AR 5, 631 N2.2 — — 98. 6
(€l S)

20224F 2 241 5,722 N0 7 — - 98.1
(€ Gl

20224 2 A 241 5,707 — — — 98. 1

51361 2 AR 5,776 1.2 — - 98.5
(€Il S)

20224F 3 A 241 6,188 8.4 — — 99. 1

) M7 7 FOEEMBIL, RENS LT 2RERFEEHFRITOVTIL,

(

(1) WIRIEVEMBNI DBLEIAZ, V=133 & L,

() H7 7 v NIHEBEFEZMAANET O T, MEHMAALSE],
(

) MR R ) TR R — TR R,

ATE 3 B OIS 2 FICEH R L TR £,

MEFHEMIER ) TRELREZLRL TV £,




KENA - A —LMEA—T 2 (BREERE) ZFL3—X (BARER)

s 2\
1 FHE
— $F131H~5136H8 : 202159 A25H~20224F 3 H24H
S{ER A O EAEMEEZDHERICDONT
BEAEMBEEZFDHT
() (B8AHM)
6,500 12,000
( — nEamraEEmE  £05 |
6,000 A 8,000
5,500 4,000
(o s 50 (= sl : 20
5,000 0
2021/9/24 2021/11/22 2022/ 1/21 2022/3/23
XHMEEREEEMER. HESNTONES, NSRS
£13188 5,733H E5AY) EHRBCERELLDDEHELTHELEHDT.
97> ROBRORENR/ ST 4 —< Y ZAERTHDTT,
136 MK 6,173H XEBDT 7Y RESVNTIE. HESEBRETHNESNITOV
Tl SHEOHRBIENTHAHDI—RICLIERIET, &
iSRS 90H oo 7Y ROBAMEEC &Y BREHDRBUET. #£>T.
SENDSBHEDH B EDBEORRET T BOTFRVAIC
B oE = 9.3% TEBELREEL,

(PEEHEIREN—A)



KENA - A —LMEA—T 2 (BREERE) ZFL3—X (BARER)

| E@E0EE B
HEBWFUR, }

L " BAEMERESEREIE(CEEN9.3% (DEEBIREN—X) D

D BAMEOT B EHER

[ LtRER

N
CBRMREN ERUIEFZERIC. RRVIRHEATLERLRES
&EFo

|\ J

[ TEER

U 2 O OEE Y EEERICZ LY B (@EEORE IR
2) BIEAL. KENA - A —I RESTRNTE LT &
KRILFEY /B RVENDBBIREIC LD IR b (SR
DBEF) =,

|\ J




KENA - A —LMEA—T 2 (BREERE) ZFL3—X (BARER)

S131H~551368 : 2021 9A25H~20224 3 A24H

D BEEIEICOVT
KE/NA « 14— REFTTRDOHR cummmeszi00& LTiiir)
102 b KE/NA - A —IL RIEEET
LHERHZEUTCHB ERE/NAS « 1 —
100 IWIRESFHBETELEL,
AV ITLUDBLEFIUENSKEHN LFE
o8 LIzT &R, 9IS F EBOBLES
(FTERERDENELULATLY R (H
o EEQHBIHEE) AL EBH
NAFTAERY, BHHEENELR U,
94

(= ICE BofA B\ - A—IL K - AVR LAY KI58)

92I 1 1 1
2021/9/22 2021/11/19 2022/1/20 2022/3/22

CF) BBEMR—XCERHLTBIET,

() ICE BofA KE/N\A - A—JUR - OVA M4 RIEHEIE. ICE Data Indices, LLCHEH T 2KED/\A A —
U RESEDEFHTZERIBHTI ., @EEHE. ICE Data Indices, LLC. ICE DatazFk/fcldZDE=EDEFETH
W, Z2UF JERREFHFBCEDTFERULTCVED, ICE DataBLUZDHE=EF. FRICEALT—YDH
EFEraVEEA.



KENA - A —LMEA—T 2 (BREERE) ZFL3—X (BARER)

ABTROWRE crmmaz100& LTistt. wim)

. p ABETR
KRIIEHHETERULEF U,
115 HIAEOERBMmBN LR U ESED
'—|I_|-§|<‘)[,' SR RNVIEHHTERUF U,

110

105

100

951

2021/9/22 2021/11/19 2022/1/20 2022/3/22

(0F) BB TERH L THIET,

> ENERAERITHIE
BRI —-LEAYFIE 0% ZTES
KETHRBLE UL,
HERB D EHERMIEZH D L. BHiR
FREEHNZRIEBZRE U TCEMMSEHA
BEIWEULE, O—=)U - L—b (HiE
x - BHY) FXAFRAETHBEL., &
~OO—=)L - L—HIF—0.005% &30
F Ul



KENA - A —LMEA—T 2 (BREERE) ZFL3—X (BARER)

D) UFREHEEDK— h T4 UAITDVT

WENA « £—)VREBEA—TY (BE MHEEUS - NA - A—JLR - RYR - T7UR
>\7a|:E| u’(—.é.—’( W I\1§2- 70; (JE,;E DAEERZEICN T DEIETY,
EIRE) |RILO—X (BARER) SR (& S & P i &Moody st 3 5B D %E
= HAEEU T, SEWNRETD S&PHOETRAEED>TERRBLTVET, o
SFR Hj&:\ — TRERNRCY ZU. S & Pit&EMoody'stt DWW N B ERFE D
HE@?*TRQTEEE'C“@S%)U S ° /\4 * 25, JPEILAHY A VURIAKMX YN -T
LR LR TR Z—IRY N - oA T DI U TAS R RN T
/_( b ﬂ__\/ ) __7: _/ = (AUDZ WET, #&fFHFDT—9HFT : Bloomberg.
SR) RmalFZEMICEHIAN, ¥ JPEWAY - AYRZARAY N - IR=IAY
- . J— M -= > 3 =7 = |\'477)
* \70 )_IJ NU—T 7Y FREIES %t 9 —I4E8& UTICE Data Indices, LLCD
NDREDHITVE U, L9 —DHEICECTRRLUTBUFE TN, —5P
JIPEIHY - AURZRAY N - E—IAY
N S e AT DHIBRICE DL DEE AL TVET,
J7YE (AUDISZ)  pwr— Tl TH-TFUR
FEUTEKRIVED/NA - 4 =)L RES O—)L - O—VEEHemEREER L.
— 4L P NPT = _
(L Xé%'ﬂ'b\\ 7k F)IJEQEEEIL;@ LJ—C\ *U?%L&E@ﬁﬁf%% U g LJTCO

RAIE LT RV / BEIVEVLD S
BEGIZTWE Uz,
20228 2 AKRBRICENVT, E - thighl
TlF. 5IEMETAKEZSUOMEFANE
L. BAIFRITIEB B#§®© BEAEMD
HBPANERI KT Ul SABMBIHEA
tE#E(F. BBBBUE37%. BB
41.4%. B#531.0%. CCC#5.8%.
CCHLUMI 2% ER F UTe. ERIERR
ERICBWVTIE, 79 —RITIENILA
TPPAT 4 7EZSUDHEIANE L
FUlc, BOY—RIEALEREMI Y
I—ld. NVATF124% AT 47T
11.9%. ITRILF—=103%ERBRVF LI



KENA - A —LMEA—T 2 (BREERE) ZFL3—X (BARER)

D LHBEETIONYFI—T EDERICONT

HT 7Y ROEEREZXR T EURERNFELBWVCH, RYFIY—TFEH N FE A,
W>T. RYFI—IBRUSEEHEOMLFRE TEEEA.

D HESICDNT

IWRDEE(CDOEX U CIE. BEMEKE, ThE0). ZFEEHESZH=RL. RERDBY &
SBTCVERRER Ufce WNRNDBCICFTK TR ofcflim (BBRE) [CDOEXULTIE. EFEHEDPIC
BRU. BROEASHICEDOVWTERLET,

DEREDAER (@40 [, 1H0M82Y. B5AH)
T 2108 21338 135 21358 2138
E 8 WNEIRBE~ NENENE~ 0UENEBE~ 0NEABE~ NNETEBE~  02EIRBE~
NUEIORBE  VNENAME  0EDAME  NNEIRME  NNERME  00E3RMA
LHNECE 15 15 15 15 15 15
(R EE ) (0.247%)  (0.253%)  (0.252%)  (0.260%)  (0.262%)  (0.242%)
HEADIN R 15 15 15 15 13 15
SEADIRZS IS - - - - 1 -
BHRM IR 491 491 494 496 494 499

() WEEMEBLREIPHEE FAd) DHRE
#MEE (DESAH) [CHTBDEHERTHY., T7
Y RDONEEREFERIET,

(X)) ZHDOWE. HBEAONGISHINE R TET
TEHULTWScHGEN SN kE s —H LR
WBER'HUET,



KENA - A —LMEA—T 2 (BREERE) ZFL3—X (BARER)

SO

P RENA - A—ILREF—TY (BE

ERE) RRILO—-R (BAREDR)
5IEmE. ARDODHERER

sECcHdU

S NA +A—)LF - RYK-TFUR

(AUDZ3SR) Zmalss(C
Fd. Fle. ¥YxR—
7Y RREAESNDREBITVE T,

SREEITU
- =)L IH—

PUS - N1+ A4—ILR - RVRK -

2727F (AUDZI32XR)

KENA - A =)LREFMHHBTE. 97
SATIBRICHT D ABEHRIEHDED

D, EEDORHFBGHBIRE L IFETE

[CELTYR—-MERICEDEEZ TV

XTI, Flc.

ZLOEERFBUVRET

THEMAREREIRAETILZEZBLT
BY FTTFILS (EBAET) EQEE

KEDFFHELTNWIEHFTWNET,

ZTOLOBEREF. @HHICHENTIFE
MBEROBEEN—EBEF>TL<HD

ETFREINFET,
SIERE
A —IU RMEZFICREZITL.,

 EEUTKRIVEDNA -
KRIVEE

FECRULT, RBIEUTKRILTEY /&R

RILVEVLWDREES | ZTV\E T,

Egﬁﬁﬁfﬁ' (ERIREIRAR CDRETT . )

ERICEUTIE. RhLAT v HIEICK
ZERRMERZERLFT T, BIENGR
RN LAT w TEEE(C K V) ERIEER D SH
ZITo . HENNBRERZITVLIR— b
TAUTZRERELET,

LI —RITIE. MEWNLET. Sty
CEBERICHRENTTDIENFRIN
BNIVATTFETI— %“%biﬁo
AT, BADEBERYURXIEROEEZ
(FYgUVEMT— t1t99—homt
FIREZEZADETDAHEHTI,

pI%—+ =) IY—T7UR

HEEYMOMELFMKARELT2%Z
RKELTE->THY . SEBEHIBICEKD
ERMEFIBERI MR T 2 EBESND
ENS. BHEFESIESHIELCTHER
IHEFELTVET. UMEDREUIC
KW, =)L - O—VENDEREZBED
T, BEUCNBEDERZDHS UTER
Z{IDAETI,



KENA - A —LMEA—T 2 (BREERE) ZFL3—X (BARER)

202149 A258~202243 A24H

D 1 A0 Y DA

213185~55136H8
I I
"8 T8 @ KX (% REOEE

(a)iE 5 | M 31 0.535  (a)fSEtii = ERAIh O IR EEMEE X (EEEEME X (FRfitOBEH - FHEH)
(R E & #) (13)  (0.218) JrVROER-FE RFEHOEREN. BEFEOEL. BRREFOFENSONMD
(B8R = #) (18)  (0.300) XMERRESSFEEEROEN. BSOEOESE. BAROERREZFONMH
(R E & #) (1) (0.016) T7YROHEDRESLUEBE. ZFEARMHSDERERDETEDN

(b)yz @ fit & A 0 0.002  (b)Zz0fthER={ERIAPDZ DOMER -+ ERHAPOFIRmEOE
(E&BHEHH) (0)  (0.002) T7YROREBEFICEEEADSEEZRTBIHDER

& & 31 0.537

{ERHT OTHIRZE(MER(E. 5,870MTY,

CF) ERRBDER (HEBEREDN N2 HDIFHEER GI) |REBOBRIE. COT7YRPMEFANTND
FESD) (F. Bl - BUICK ) FEEONICE BEEFINE (*YP—T 7Y RERLS, ) 'Y
EHBBIc. BEECIVEHUICHERETT, IS lEBRESHEE A,

CF) SSERFEECEICHXEIEOERAALTHYF () BIREETASOEEDSERRERICHITS
ER [1AOHAYDOERBM] MEETESDDDIC

G Z0thBRE. COT77Y RMEFANTNDEH DNWTIEF AN T 7Y ROBE] (CRRT
BEETEHNAEREDDI B, BT 7V RICH BTEELTHBIFET,

BT BDENESHET, GF) BHERF 1 AOSYDENTNOERASEE (M

FEDHHZZSO) ZIERBERBDOFHELEME T
FRUTI00ZFUcbDT. HBEIEITNEES
fIRGFOBAALTHYFT,



KENA - A —LMEA—T 2 (BREERE) ZFL3—X (BARER)

(BE1BHR)

SERIRAEIDER - EE(CH D > EBRAOKER (RAIE LT, SEFHR. TEZRFAFH
B OB 1B ZRR <. ) Z(EREACPDOT9ZHHE I eI OFHEAEMEE (1

Ox%7ch) ZRUCHTRUCREER (%) 31.79%CT9Y.

EREEERMUN
0.14%

EHEIEEH
(RIE=41)
04249

mREEEm [T,
057% oo HEEE
SR 1.79%

ZOMER ———— EREIEERA
0.00% (BRST=11)
ERSEER (AT 0:60%
0.03%
BEER (0D+2+0) (%) 1.79
OHET 7Y ROBREDEXR (%) 1.08
QRELT 7 ROEREEERDI X (%) 0.57
ORELT 7V ROERSEEALANDEER (%) 0.14
CF) OO&EAIZ. 1 HOHRRYOERBEMICSVLTH GF) OOBREF. xY—J 7V R >TcBR%ZS
WeEEBECKEELIZDDTT, & BEHLT7 VRO cBRESHET Ao
C) BSBBREE. REIEULT. ZEFHH. £ERTF CH ODBREQODEMIE. 5 ESNZEPNER
BN OBMEEESEE R ErSHET A 3BahBET,
CE) BHXREF. FFMEUETT, CE) BIECDAHRRG TCELHUIEDHDTT, Dz,
G ®BBET7VREEF. TOT7Y RAEANTV INSDEIFHLLETHESETHY . REICHKE
BREETIE (RY—T7 Y RERLS, ) TT. UeBRDLEEFRBU R,



KENA - A —LMEA—T > BEERE) ZFFL31—X (BARER)

OFERUVEEIDIRR (20214 9 H258 ~20224F 3 H248)
. BAEEES
F 130~ 1565
# i = i % T
E R % # E R % W
T T Tn T
| US A= RRVFT7/F (AUDITR) 48, 742 40, 691 350, 151 297, 320
() R ZEle,
OFEBEFRANEDEE KRS (20214 9 H258 ~20224F 3 H24R)
HOUMHIF T SV ER AL
R BIE N & 15, FEGE (Rl OSBRI A BT 2 T 3511 638 LB BUE S 1L 2 FUB BN 7
O AEE DR (20224 3 H24 A BE)
. J7YE 4T 77 VRBEAREBERT 7Y FOBE
) 305K F136HIK
# i o " o i ¥ T
T o Eam
US*~N"Af +Af—=)VK+RVF 778 (AUDZ 7 R) 2,489,675 2, 188, 267 1,932, 458 99. 1
= &t 2,489, 675 2, 188, 267 1,932, 458 99.1

(B JERITKENA - A =V FEA—7 0 (BEEPUY) 5 FLa—2 (FARRA) OMEEREICT 2k,

| BRAERES
F13081K F136HIK
8 L n % E & AF i %
TH ThH TH
Vv F— S v H—T7 R 769 769 772




KENA - A —LMEA—T > BEERE) ZFFL31—X (BARER)

OREETXUEDIER (20224 3 F24 B B7E)
1 H _ F136HAK
A il (il 54 =

TH %

B BAGREARFE SR 1,932, 458 98.7

v F— s T—) wP—=T 7K 772 0.0

e = BN Y i} 24,518 1.3

B 5 e A 1,957, 748 100. 0

O¥E. Bff. TARUEEMEEDIK:

- g EARIEIES 132K F133MK 134K 5 13511K 136 1A

- 2021410 A 25 H BIFE [20214: 11 A 24 A BIE[20214E12 A 24 H BLIE|20224F 1 A 24 H BU(E|20224F 2 A 24 B BL(E 20224 3 A 24 B BIAE

A A A A A A
A &BE 2,165,797, 734 2,000,479, 514 2,000, 460, 819 1,920, 831, 134 1,884, 341, 394 1,957, 748, 265
a—)L - gk 96,247, 094 47,792, 844 28,972, 489 38,997, 736 43,194,935 24,517, 444
PGB FE3 AR R A RRAM4H) 2,068, 778, 486 1,951,914, 516 1,970, 716, 176 1,881, 061, 244 1,840, 374, 382 1,932, 458, 744
TR TN v F=77 v R GHER 772, 154 772, 154 772, 154 772, 154 772,077 772,077
B) A& 69,117,407 9,125,339 7,930, 396 11,585, 162 7,499, 316 1,521,679
ARADIL LS 5 B 4 5,190, 438 5,057, 349 5,029, 141 4,971, 649 4,933, 206 4,738,871
RILEA 4 61,972, 635 2,238,338 1,170, 190 4,793, 395 830, 874 1,223,778
ARANE FE A 1,946, 348 1,822, 176 1,724,023 1,812, 709 1,728,175 1,558, 675
KILFE 53 48 17 17 17 1
T DAL 7,933 7,428 7,025 7,392 7,044 6,354
) fEEMRE(A—B) 2,096, 680, 327 1,991, 354, 175 1,992, 530, 423 1,909, 245, 972 1,876, 842,078 1,950, 220, 586
JEAR 3, 460, 292, 246 3,371, 566, 531 3, 352, 761, 287 3,314, 433, 116 3, 288, 804, 500 3,159, 247, 854
TR A5 4 A1,363,611,919 | Al 380,212,356 | Al,360,230,864 | Al,405,187,144 | Al,411,962,422 | Al,209,027, 268

(D) ZIEHRAK 3,460,292, 2460 3,371,566,5310 3,352, 761,287 3,314,433,1160 3,288, 804,500 3,159, 247,854

1AO%:YEEMBE(C/D) 6,059M 5,906 5, 943M 5, 760 5,707M 6, 173M




KENA - A —LMEA—T > BEERE) ZFFL31—X (BARER)

OEEDIK;
H1314 H1324 H1334 1343 1354 51364
H H 20214E 9 H 25 0 ~ [20214£10 H 26 [ ~ [20214E11 H 25 F ~ [ 2021412 A 25 F ~ [20224F 1 A 25 0 ~ [20224F 2 25 A ~
20214E10 A 25 0 [20214E11 A 24 0 [20214E12 24 H [ 20224E 1 A24 B [20224:2 A24 B [20224F 3 A24H
A A A A A A

(A) ERHZEIE 6,572,132 7,120,599 6,421,312 7,544,119 6,169,114 6,211,570
B2 e X4 4 6,572,901 7,121, 397 6,422,108 7,544, 441 6, 169, 387 6,211,700
ZHUFE 8 - 2 13 - 8
TALFIR A m A 798 A 798 A 335 A 273 A 138

(B) FiEEHTEER 113, 286, 649 A 51,799,506 12,623,528 A 61,258 618 A 17,140,789 147,389, 588
TEE A 139, 176,324 124,482 12,622, 757 23, 742 157, 275 160, 786, 366
FEEH A 25,889,675 A 51,923,988 771 A 61,282,360 A 17,298,064 A 13,396,778

C) {ETHME A 1,954,281 A 1,829,604 A 1,731,048 A 1,820,101 A 1,735,219 A 1,565,029
(D) HHEHEE(A+B+C) 117,904, 500 A 46,508, 511 17,313,792 A 55,534,600 A 12,706, 894 152, 036, 129
(E) RIffRHERE A 449,900, 251 A 328,378,852 A 377,656,712 A 361,019,713 A 418,065, 207 A 418,286, 759
(F) EBmEEEEES A1,026, 425,730 A1,000, 267, 644 A 994,858, 803 A 983,661,182 A 976,257,115 A 938,037,767
(Ficd 24 S 4H 24 %8) (- 159,930,366) | ( 155,834,623) | ( 154,969,981) | (  153,203,814) | ( 162,024,717) | (146,042, 959)

5E RIS FR 2 A5) (A1,186,356,096) | (AlL,156,102,267) | (AL, 149,828,784) | (Al,136,864,996) | (Al,128,281,832) | (AL, 084,080, 726)

@) §F(D+E+F) A1,358, 421, 481 A1, 375, 155,007 A1, 355,201,723 AT1,400, 215,495 A1,407,029, 216 A1,204,288, 397
H IEEHEE A 5,190,438 A 5,057 349 A 5,029 141 A 4,971,649 A 4,933 206 A 4,738 871
RERHERE (G+H) A1,363,611,919 A1, 380,212, 356 A1, 360,230, 864 A1,405,187, 144 A1,411,962, 422 A1,209,027, 268
ENNEFEEHEIE A AL, 026,425, 730 AL, 000,267, 644 A 994,858,803 A 983,661,182 A 976,257,115 A 938,037,767
(Ficd 24 S 4H 24 %8) (- 159,930,366) | ( 155,834,623) | ( 154,969,981) | (  153,203,814) | ( 162,024,717) | (146,042, 959)
5 RIS HR 2 A5 (A1,186,356,096) | (AlL,156,102,267) | (AL, 149,828,784) | (Al,136,864,996) | (Al,128,281,832) | (AL, 084,080, 726)

Sy Fl (i R N 4 10,018, 834 9,990, 769 10,739, 052 11, 363, 495 10,770, 884 11,749, 759
MRS A 347,205,023 A 389,935,481 A 376,111,113 A 432,889,457 A 446,476,191 A 282,739,260
() B)FBEHFTREEBIIAWROTIMZIC LD bDEEHRET,

()
(%)

<ERBE>

Ot e FIERINR) JeAH

VERH H B INGR & S ARKE
VERSH h — &R AR AR
E N

(F)EMEFRERTER L HD 0L, FFE0BEM

(O EEEHBMZF I ILEFEHRMIC T 2 HBABFMAEZz E 0 TERR L TVET,

RIEDER, BINREZ LIRS iR ZZ LW ARy 2 VN ET,

3,630, 289, 4621
12, 793, 4531
483, 835, 0611

LS 0 R RAELE, (ERIRO. 6173 T,

QWG PERFN TTAR R Tlal> TR Y | T OZEFILL, 209, 027, 268/ TF,

@yl A D HE IR
i A 20214E 9 H25H~ [20214E10 H 26 H ~ | 20214E 11 4 25 H ~ [ 20214£12 425 H ~ [ 20224F 1 7 25 H ~ 202245 2 25 H ~
20214E10 425 H  [20214E11 124 [20214E12/124H  |20224F 1 f124H  |20224E 2 A24H  [20224E 3 24 H

2 FYERR % OFid 24 55 U A5 48 6, 465, 0271 5, 290, 9761 5, 837, 58811 5, 724, 0141 4, 433, 8881 6, 148, 3431
BAERG - B RReMAROR LA SRR —H —H —H —H —H —H
US4 A A 159, 930, 3661 | 155, 834, 6231 | 154, 969, 9811 | 153,203, 814F| 152,024, 7171 | 146, 042, 9591
Sy B (s RN A AR 8, 744, 245M 9, 757, 142/ 9, 930, 605 10,611, 130 11, 270, 202H 10, 340, 287H
BT 7 v RO BRGNS A 175,139, 638 | 170,882, 741 | 170, 738, 174/ | 169, 538, 958 | 167, 728, 807H | 162, 531, 58914
15 0472 0 L3S Sy xt S48 50619 5061 509H 51114 509H 5141
15 A7 Sl ek 15[ 15[ 15H 15H 15H 15[
IS8 5 il 4 4 A 5, 190, 4381 5, 057, 3491 5,029, 1411 4,971, 6491 4,933, 2061 4,738, 8711




KENA - A —LMEA—T > BEERE) ZFFL31—X (BARER)

ORBEEDHEMLE

#1314 #1328 #1334 #1344 51358 #1361

175 4720 Srfida (BliAZr) 15H 15H 15H 15H 15H 15H

ONEERIFRERPORE L TS EEXH T TIRBIIVEBEBLTBY 1,

SHHREEFREINDFOBFRAEEE, FREFREOEBMHAICEINT, ZRIZOOEICHEI ANTHEENZLE L,

@ FHBLEDOER Y FH

c AR, SRR O EHEMAE &l & OIS F OMBITEAR L DOEIC LY | BBV E 22D EES RS &, IRV & 72 D [eARIAR A
CRERIAY BE4R) | 2L E T,

* 3Btk O KA FEDME BT AR & R E 7213 BE A58 0%, 2SS WO ELA L 720 9, Stk O REEEME R T AR Z FE 5 5E12iE,
T B ES OBA TEAIL A BRIEIA) 720, FED OBEBEESEA LR £,

C U CRBISELA:) P33R LIm a3, SELA T AR 4 D2 H OEBIEAN b U AL RS (FHISHL4) 24k L%
N, ZOHROME A OZIRFEOMAIEA L 720 £,

BB IRE DA E 2T D PS4 D 5 B @B OWCIEE S AT & L TRl S, JRATE LT, 20.315% (FTf3Ri15%, 155l
FEBIATASRL0. 315%, HIHBL5 %) OB THRMBUNL (FFEART) ShET, MEHEETO, RAEHE - S MEBZEIRTAZ L
TEET,

c ECRFIZ BV T, AMEBHERR OWEH & e o 1251, DERORIEeN Fil L B 2508 H 0 £,

KIBNZ BT 2BUIR Y 9,

SRRBL L OB OFEIC OV TIE, BIEHMFEZIC IR INDLI Z L 2BEIOLET,

MBUEDN R ESNIZGAEEICE, FRENAPETICARDZENH 5,

MNISAB L OV 2 = 7NISA%Z SR OH A, @, —EHEOFHMH TH /I Lo ARG E0 oA U 28 YIS L ORI
SR EMRIERRBLE 720 F7,

* ZZUF J EBREECTIAREROIENIE T 7 > FICHET D ERFEORRZIT> TV 5850 £9, FL <3, MY FWRESHHIC
BHEOWE DR WA, Bl — A= (https://www. am. mufg. jp/) % TR 7ZE W,



US-NM-A4—J)LKk-RVF-T72F (AUDY S X)

(BE) RATHSRAGBRAHE LV EOHE

HI7 2 RIE KBNS - A=V FEF—T 2 BERRE) FFLa—X (BARER) FIPREFRE
T HOAEDNEREERAHFTT

W4T 72 FOLHEAFROBY TY,

% MmlUS N+ A—=)LF-KRF-T7>F (AUDY S R)

1. RFLE ONS - A — L MEF ZERDICREETVET,
* 1 KELSORTRENK FLRTRAT IHEEEHET.
*2 N AL FESEE, RAIE LT, HITSEICE 21T BBEMLLTOREEVLET,
CRAIELT, XFLVEEEEZREMICEFLVELGD LS ICABIEIZTVET,
3. ExPRArHiREA. REERAMFOFREICL-TE, MROLSTERAATELRVNEEAS
HYET.

=
B
ot
=

N

BEBMBMESAE|J P ELAY - AURIRIAVRN - IR—D AU b H*

g & # R|EHR
B E B | 20109 A27RH
2 i & E X|BFES5AX

IR @ H B|RAELT, BANEETVEY,

XJI.P.ELHY - AVRR AR - IR—=DA A2 ) (Bt : KE=2—3—7) (&, 19845F 4 AICKEICBVTERIS AT
ERSHTHY., JPELAHY - Fz—R-FUR - AUNZ—RTOEEERIBHTHS TJPEILAY - FTEY - IRTAUE]
TJIL—TITHBLTVWET,




US -/ - A4—JILK-RVFK-T72 K

US*\{ *A4—J]LK - R>FK-T7>2F
BREEE. MEELHHES. REWAMRIE. AFAIAELGFinancial Statementsh o 4R# L.
WESLU—HBRLE=LDTT,

1. BEHESE
(20215 A31BIZ#R T 9 S HIMH)
(K FILTZEFR)
BEINE
ZWFR (SERIEERR) $ 9,810,993
SZMELE 825,139
Z D thiEE 6,529
BENREEE 10,642,661
B
12 A 2T EHmEN 1,011,697
SHNEH LUV EEFHH 175,087
REEHR 153,905
EFRIREN 54,991
LEEMEHFRITFHH 47,982
EHRFHH 15,983
ZELE RN 6,182
ERAs 1,465,827
BE RS 9,176,834
REH L URRFIENS :
%iﬁ.ﬂ!ﬁﬁ s
BEFMISE ) (3,760,829)
NEBEERSISLUABE TG (401,198)
bl Erd (4,162,027)
FREBFMBRE DML
BERMISE 32,991,719
SNEBERSISLUAEEFHEE] 389,015
ARBFMREDMES) 33,380,734
EEBLUREREE (8 29,218,707
EBRICKSMEEDER (#i%) $ 38,395,541
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SERIC & HPIEEDEEER
MR 9,176,834
ESECEE PSS (4,162,027)
RERFHMIRF DL 33,380,734
WA & HMEE DS 38,395,541
S ECEE (18,066,256)
27 Fa=y bOWEIIC & BB EDEHE (46,950,759)

U E DI RER

(26,621,474)

MmEE
BE 212,296,058
FIES 185,674,584
USHYF USHYF USHYF USHYF USHYF
ADY S5 R BRLY 5 R CNY%H 5 R 3% IDRY 5 R % PYH SR
J7rFaiz=y rEEI
a1z b
247 _ _ - - 26,991,150
BRL 153,937,721 541,428,962 1,923,852 16,241,698 86,951,514
s (622,350,513) (3,120,206,238) (67,203,629) (361,061,572) (372,949,898)
1=y FERH (468,412,792) (2,578,777,276) (65,279,777) (344,819,874) (259,007,234)
]
. s B _ _ - 179,182
BERL 1,050,449 1,492,481 14,975 88,665 619,913
s (4,448,512) (8,794,794) (553,041) (1,992,888) (2,712,162)
7o Razy PRBICLBIEEE $ (3,398,063) (7,302,313) (538,066) (1,904,223) (1,913,067)
USHYF USHYF _ RoSHIF USHYF USHYF
WNS 5 2% Non-hedge/ 5 X Currency? 5 R X TRYZ 5 R UsDo 532
J7vFaizy rEEI
B
47 - 1,897,172,697 - - -
BRL 68,812,185 472,523,246 15,598,778 4,072,286,525 141,156,766
i (1,894,050,778) (2,836.407,313) (581,339,588) (8,612,847,975) (827,590,390)
a=v MEEH (1.825.238,593) (466.711,370) (565.740.810) (4.540,561.450) (686.433.624)
&%
i $ - 16,489,577 - - -
BERL 286,329 4,048,757 63,212 8,979,687 1,421,788
i (8,357,165) (24,920,270) (2,484,509) (18,960,774) (8,461,659)
7o Razy PRBICLBIEEE $ (8,070,836) (4,381,936) (2,421,297) (9,981,087) (7,039,871)
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141,000

200,000

87,000
250,000

272,000
595,000
305,000
1,326,000
700,000
345,000
1,775,000

420,000
458,000
120,000

217,000
275,000

208,000
105,000

176,000
114,000

77,000
442,000

190,000
215,000
275,000
425,000

#iR%

FIXED INCOME SECURITIES (89.9%)
AUSTRALIA (0.1%)

CORPORATE BOND & NOTE (0.1%)
FMG Resources August 2006 Pty, Ltd.
4.38% due 04/01/31 (a),(b)

TOTAL CORPORATE BOND & NOTE
TOTAL AUSTRALIA (Cost $141,000)
AUSTRIA (0.1%)

CORPORATE BOND & NOTE (0.1%)
ams AG

7.00% due 07/31/25 (a),(b)

TOTAL CORPORATE BOND & NOTE
TOTAL AUSTRIA (Cost $198,294)
CANADA (5.5%)

CORPORATE BONDS & NOTES (5.5%)
1011778 BC ULC / New Red Finance, Inc.
3.50% due 02/15/29 (a),(b)

ATS Automation Tooling Systems, Inc.
4.13% due 12/15/28 (a),(b)

Bausch Health Cos, Inc.

4.88% due 06/01/28 (a),(b)

5.00% due 02/15/29 (a),(b)

5.50% due 11/01/25 (a),(b)

6.13% due 04/15/25 (a),(b)

7.00% due 03/15/24 (a),(b)

7.00% due 01/15/28 (a),(b)

9.00% due 12/15/25 (a),(b)

Baytex Energy Corp.

8.75% due 04/01/27 (a),(b)

Bombardier, Inc.

7.50% due 03/15/25 (a),(b)
Clarios Global LP

6.75% due 05/15/25 (a),(b)
Garda World Security Corp.
6.00% due 06/01/29 (a),(b)
9.50% due 11/01/27 (a),(b)
GFL Environmental, Inc.
3.75% due 08/01/25 (a),(b)
4.00% due 08/01/28 (a),(b)
Masonite International Corp.
5.38% due 02/01/28 (a),(b)
5.75% due 09/15/26 (a),(b)
MEG Energy Corp.

5.88% due 02/01/29 (a),(b)
6.50% due 01/15/25 (a),(b)
NOVA Chemicals Corp.
4.25% due 05/15/29 (a),(b)
4.88% due 06/01/24 (a),(b)
5.00% due 05/01/25 (a),(b)
5.25% due 06/01/27 (a),(b)

A IEATfE

$ 147317
147,317
147,317

214,500
214,500
214,500

85,151
251,012

274,205
545912
313,008

1356,153
714,630
353,456

1,900,848

407,526
461,435
128,550

215,088
303,187

212,940
101,319

186,120
118,592

80,080
456,918

190,518
225,380
292,833
454,750
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490,000

325,000

148,000
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FIXED INCOME SECURITIES (89.9%) (continued)
CANADA (5.5%) (continued)

CORPORATE BONDS & NOTES (5.5%) (continued)
Precision Drilling Corp.

7.13% due 01/15/26 (a),(b)

7.75% due 12/15/23 (a)

Superior Plus LP / Superior General Partner, Inc.
4.50% due 03/15/29 (a),(b)

TOTAL CORPORATE BONDS & NOTES
TOTAL CANADA (Cost $9,978,840)
FRANCE (0.5%)

CORPORATE BONDS & NOTES (0.5%)
Altice France S.A.

5.13% due 07/15/29 (a),(b)

8.13% due 02/01/27 (a),(b)

TOTAL CORPORATE BONDS & NOTES
TOTAL FRANCE (Cost $874,000)
IRELAND (0.1%)

CORPORATE BOND & NOTE (0.1%)

Jazz Securities DAC

4.38% due 01/15/29 (a),(b)

TOTAL CORPORATE BOND & NOTE
TOTAL IRELAND (Cost $200,000)
LUXEMBOURG (3.6%)

CORPORATE BONDS & NOTES (3.6%)
Altice Financing S.A.

7.50% due 05/15/26 (a),(b)

Altice France Holding S.A.

10.50% due 05/15/27 (a),(b)

Dana Financing Luxembourg sarl

6.50% due 06/01/26 (a),(b)

Endo Luxembourg Finance Co. I'sarl/ Endo US, Inc.
6.13% due 04/01/29 (a),(b)

INEOS Group Holdings S.A.

5.63% due 08/01/24 (a),(b)

Intelsat Jackson Holdings S.A.

5.50% duc 08/01/23 (a),(c)

8.50% due 10/15/24 (a),(b),(c)

9.75% due 07/15/25 (a),(b).(c)

Mallinckrodt International Finance S.A. / Mallinckrodt CB LLC
5.50% due 04/15/25 (a),(b),(c)

5.63% due 10/15/23 (a),(b),(c)

Telecom Italia Capital S.A.
6.00% due 09/30/34

Trinseo Materials Operating SCA / Trinseo Materials Finance. Inc.

5.13% due 04/01/29 (a),(b)
5.38% due 09/01/25 (),(b)

TOTAL CORPORATE BONDS & NOTES
TOTAL LUXEMBOURG (Cost $7,859,460)

US NS -A4—JLFk-KRVF-T7
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$ 111,300
368,650

93,570
10,203,221
10,203,221

360,891
555,900

916,791
916,791

205,696
205,696
205,696

630,089
447,200
950,820
118,350
955,225

499,785
464,677
585,000

424,350
301,350

359,125

151,522
702,938
6,590,431
6,590,431
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FIXED INCOME SECURITIES (89.9%) (continued)
MULTINATIONAL (1.9%)

CORPORATE BONDS & NOTES (1.9%)

Allied Universal Holdco LLC / Allied Universal Finance Corp. / Atlas Luxco 4
sarl
4.63% due 06/01/28 (a),(b)

American Airlines, Inc. / AAdvantage Loyalty IP, Ltd.
5.50% due 04/20/26 (b)

5.75% due 04/20/29 (b)

Ardagh Packaging Finance PLC / Ardagh Holdings USA, Inc.
5.25% due 08/15/27 (a),(b)

6.00% due 02/15/25 (a),(b)

Axalta Coating Systems LLC / Axalta Coating Systems Dutch Holding B BV
4.75% due 06/15/27 (a),(b)

Clarios Global LP / Clarios US Finance Co.
6.25% due 05/15/26 (a),(b)

Endo Dac / Endo Finance LLC / Endo Finco, Inc.
6.00% due 06/30/28 (a),(b)

9.50% due 07/31/27 (a),(b)

Venator Finance sarl / Venator Materials LLC
5.75% due 07/15/25 (a),(b)

9.50% due 07/01/25 (a),(b)

TOTAL CORPORATE BONDS & NOTES
TOTAL MULTINATIONAL (Cost $3,542,778)
NETHERLANDS (1.5%)

CORPORATE BONDS & NOTES (1.5%)

Alcoa Nederland Holding BV
5.50% due 12/15/27 (a),(b)

7.00% due 09/30/26 (a),(b)

Nouryon Holding BV
8.00% due 10/01/26 (a),(b)

Sensata Technologies BV
4.00% due 04/15/29 (a),(b)

5.63% due 11/01/24 (b)

Stars Group Holdings BV / Stars Group US Co.-Borrower LLC
7.00% due 07/15/26 (a),(b)

Trivium Packaging Finance BV

5.50% due 08/15/26 (a),(b)

8.50% due 08/15/27 (a),(b)

TOTAL CORPORATE BONDS & NOTES
TOTAL NETHERLANDS (Cost $2,708,329)
UNITED STATES (76.6%)
CONVERTIBLE BOND & NOTE (0.4%)
DISH Network Corp.

3.38% due 08/15/26

TOTAL CONVERTIBLE BOND & NOTE
CORPORATE BONDS & NOTES (76.2%)
Acadia Healthcare Co., Inc.

5.50% due 07/01/28 (a),(b)

ACCO Brands Corp.

4.25% due 03/15/29 (a),(b)
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$ 399,044

345,220
305,058

443,850
495,526

157,125
376,898

242,880
283,882

270,468
280,625

3,600,576
3,600,576

216,736
827,525

533,406

207,373
221,676

345,366

276,263
214,922

2,843,267
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206,700

270,875
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FIXED INCOME SECURITIES (89.9%) (continued)

UNITED STATES (76.6%) (continued)

CORPORATE BONDS & NOTES (76.2%) (continued)

ACI Worldwide, Inc.

5.75% due 08/15/26 (a),(b) $ 562,130
AdaptHealth LLC

4.63% due 08/01/29 (a),(b) 76,532
Adient Global Holdings, Ltd.

4.88% due 08/15/26 (a),(b) 261,375
Adient US LLC

9.00% due 04/15/25 (a),(b) 160,284
ADT Security Corp.

4.88% due 07/15/32 (b) 693,840
Ahead DB Holdings LLC

6.63% due 05/01/28 (a),(b) 146,812
Albertsons Cos, Inc. / Safeway, Inc. / New Albertsons LP / Albertsons LLC

3.25% due 03/15/26 (a),(b) 222,381
3.50% due 03/15/29 (a),(b) 163,030
4.63% due 01/15/27 (a),(b) 652,050
4.88% due 02/15/30 (a),(b) 208,440
5.75% due 03/15/25 (a) 98,400
5.88% due 02/15/28 (a),(b) 21,250
Allegheny Technologies, Inc.

5.88% due 12/01/27 (a) 208,574
Allied Universal Holdco LLC / Allied Universal Finance Corp.

6.63% due 07/15/26 (a),(b) 170,670
Allison Transmission, Inc.

3.75% due 01/30/31 (a),(b) 168,000
4.75% due 10/01/27 (a),(b) 208,464
5.88% due 06/01/29 (a),(b) 282,100
AMC Entertainment Holdings, Inc.

10.50% due 04/24/26 (a),(b) 44,075
12.00% due 06/15/26 (a),(b).(d) 120,431
American Axle & Manufacturing, Inc.

6.25% due 04/01/25 (a) 397,647
6.25% due 03/15/26 (a) 784,244
6.88% due 07/01/28 (a) 170,345
AmeriGas Partners LP / AmeriGas Finance Corp.

5.50% due 05/20/25 (a) 252,712
5.88% due 08/20/26 (a) 267,528
Antero Midstream Partners LP / Antero Midstream Finance Corp.

5.38% due 09/15/24 (a) 533,936
5.38% due 06/15/29 (a),(b) 179,205
5.75% due 03/01/27 (a),(b) 15,453
7.88% due 05/15/26 (a),(b) 187,354
Antero Resources Corp.

5.38% due 03/01/30 (a),(b) 79,301
5.63% due 06/01/23 (a) 740,000
7.63% due 02/01/29 (a),(b) 55,000
8.38% due 07/15/26 (a),(b) 172,415
Apache Corp.

4.63% due 11/15/25 (a) 47,755
4.88% due 11/15/27 (a) 47250
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FIXED INCOME SECURITIES (89.9%) (continued)
UNITED STATES (76.6%) (continued)
CORPORATE BONDS & NOTES (76.2%) (continued)
Aramark Services, Inc.

5.00% due 02/01/28 (a),(b)

Arches Buyer, Inc.

4.25% due 06/01/28 (a),(b)

6.13% due 12/01/28 (a),(b)

Archrock Partners LP / Archrock Partners Finance Corp.
6.25% due 04/01/28 (a),(b)

Arconic Corp.

6.00% due 05/15/25 (a),(b)

6.13% due 02/15/28 (a),(b)

Avantor Funding, Inc.

4.63% due 07/15/28 (a),(b)

Avis Budget Car Rental LLC / Avis Budget Finance, Inc.
5.38% due 03/01/29 (a),(b)

Axalta Coating Systems LLC

3.38% due 02/15/29 (a),(b)

Bausch Health Americas, Inc.

8.50% due 01/31/27 (a),(b)

9.25% due 04/01/26 (a),(b)

Black Knight InfoServ LLC

3.63% due 09/01/28 (a),(b)

Blue Racer Midstream LLC / Blue Racer Finance Corp.
7.63% due 12/15/25 (a),(b)
Booz Allen Hamilton, Inc.
3.88% due 09/01/28 (a),(b)

Boyne USA, Inc.

4.75% due 05/15/29 (a),(b)
Brink's Co.

5.50% due 07/15/25 (a),(b)
Buckeye Partners LP
3.95% due 12/01/26 (a)
4.13% due 03/01/25 (a),(b)
4.13% due 12/01/27 (a)
4.50% due 03/01/28 (a),(b)
BWX Technologies, Inc.
4.13% due 06/30/28 (a),(b)
4.13% due 04/15/29 (a),(b)
5.38% due 07/15/26 (a),(b)

BY Crown Parent LLC / BY Bond Finance, Inc.
4.25% due 01/31/26 (a),(b)

California Resources Corp.
7.13% due 02/01/26 (a),(b)
Callon Petroleum Co.
6.25% due 04/15/23 (a)
8.25% due 07/15/25 (a)
Calpine Corp.

4.63% due 02/01/29 (a),(b)
5.00% due 02/01/31 (a),(b)
Carnival Corp.

10.50% due 02/01/26 (a),(b)

Carpenter Technology Corp.
6.38% due 07/15/28 (a)
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(20214 5 A31BIRA)

A IEffi{E

$ 271,465

96,285
76,687

147,382

293,648
279,929

446,507
160,160
325,205

565,620
437,400

228,230

90,825
232,155
157,001
244513
197,925
257,812
139,300

250,000

179,895
264315
278,262

177,626
276,345

18,888
202,354

132,600
164,883

106,144

192,499
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FIXED INCOME SECURITIES (89.9%) (continued)
UNITED STATES (76.6%) (continued)
CORPORATE BONDS & NOTES (76.2%) (continued)
Catalent Pharma Solutions, Inc.

3.13% due 02/15/29 (a),(b)

CCO Holdings LLC / CCO Holdings Capital Corp.
4.25% due 02/01/31 (a),(b)

4.75% due 03/01/30 (a),(b)

5.00% due 02/01/28 (a),(b)

5.13% due 05/01/27 (a),(b)

5.38% due 06/01/29 (a),(b)

5.75% due 02/15/26 (a),(b)

CD&R Smokey Buyer, Inc.

6.75% due 07/15/25 (a),(b)

CDK Global, Inc.

5.25% due 05/15/29 (a),(b)

CDW LLC / CDW Finance Corp.

3.25% due 02/15/29 (a)

4.25% due 04/01/28 (a)

Cedar Fair LP

5.25% due 07/15/29 (a)

Cedar Fair LP / Canada's Wonderland Co. / Magnum Management Corp. /

Millennium Op
5.50% due 05/01/25 (a),(b)

Centene Corp.

3.38% due 02/15/30 (a)
4.25% due 12/15/27 (a)
4.63% due 12/15/29 (a)
Central Garden & Pet Co.
4.13% due 10/15/30 (a)
5.13% due 02/01/28 (a)
Chemours Co.

5.75% due 11/15/28 (a),(b)
7.00% due 05/15/25 (a)
Cheniere Energy Partners LP
4.00% due 03/01/31 (a),(b)
4.50% due 10/01/29 (a)
Chesapeake Energy Corp.
5.50% due 02/01/26 (a),(b)
5.50% due 09/15/26 (c)
5.88% due 02/01/29 (a),(b)
CHS/Community Health Systems, Inc.
4.75% due 02/15/31 (a),(b)
5.63% due 03/15/27 (a),(b)
6.00% due 01/15/29 (a),(b)
6.13% due 04/01/30 (a),(b)
8.00% due 03/15/26 (a),(b)
Cincinnati Bell, Inc.

7.00% due 07/15/24 (a),(b)
8.00% due 10/15/25 (a),(b)
Cinemark USA, Inc.

8.75% due 05/01/25 (a),(b)
Citigroup, Inc.

5.95% due 05/15/25 (a),(e).(f)
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$ 51,964

414,170
233,350
52312
3,053,490
765,806
994,708

277,965
240,586

171,619
266,156

81,415

193,325

146,450
765,450
1,271,569

178,500
525,625

331,347
176,756

154,830
687,375

81,235
4,038
83,022

181,394
229,402
207,180
145379

90,981

360,500
121,612

135,937

82,350
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FIXED INCOME SECURITIES (89.9%) (continued)
UNITED STATES (76.6%) (continued)
CORPORATE BONDS & NOTES (76.2%) (continued)
Clear Channel Outdoor Holdings, Inc.

usb 407,000 7.50% due 06/01/29 (a),(b) $ 405,942

usD 264,000 7.75% due 04/15/28 (a),(b) 270,455
Clear Channel Worldwide Holdings, Inc.

usD 1,046,000 5.13% due 08/15/27 (a),(b) 1,056,146

usD 352,000  9.25% due 02/15/24 (a) 369,424
Cleveland-Cliffs, Inc.

usD 180,000  4.63% due 03/01/29 (a),(b) 185,288

usD 129,000  4.88% due 03/01/31 (a),(b) 131,900
CNX Resources Corp.

usD 121,000 6.00% due 01/15/29 (a),(b) 129,167
CommScope Technologies LLC

usD 366,000  6.00% due 06/15/25 (a),(b) 373,430
CommScope, Inc.

usD 395,000 6.00% due 03/01/26 (a),(b) 414,947

usD 455,000 8.25% due 03/01/27 (a),(b) 485,712
Comstock Resources, Inc.

usb 296,000  6.75% due 03/01/29 (a),(b) 309,379

USD 265,000  7.50% due 05/15/25 (a),(b) 274275
Constellation Merger Sub, Inc.

usb 282,000  8.50% due 09/15/25 (a),(b) 276,360
Continental Resources, Inc.

usb 312,000  5.75% due 01/15/31 (a),(b) 366,141
Cooper-Standard Automotive, Inc.

usD 1,165,000  5.63% due 11/15/26 (a),(b) 1,001,900

uUsD 320,000 13.00% due 06/01/24 (a),(b) 361,600
CoreCivic, Inc.

usD 241,000  8.25% due 04/15/26 (a) 235,120
Coty, Inc.

usD 153,000  5.00% due 04/15/26 (a),(b) 155,162
Crestwood Midstream Partners LP / Crestwood Midstream Finance Corp.

usD 325,000  5.63% due 05/01/27 (a),(b) 334,750
CSC Holdings LLC

usbD 269,000  4.50% due 11/15/31 (a),(b) 267,868

usD 895,000  6.50% due 02/01/29 (a),(b) 979,094
DaVita, Inc.

usD 512,000 3.75% due 02/15/31 (a),(b) 490,880
DCP Midstream Operating LP

usD 346,000  5.63% due 07/15/27 (a) 380,600
Diamond Sports Group LLC / Diamond Sports Finance Co.

usb 240,000 5.38% due 08/15/26 (a),(b) 177,598
Diebold Nixdorf, Inc.

usD 48,000  9.38% due 07/15/25 (a),(b) 53,220
DISH DBS Corp.

usD 42,000 5.88% due 07/15/22 43,680

usb 2,120,000  5.88% due 11/15/24 2,256,613

usD 315,000  7.75% due 07/01/26 357,824
Dole Food Co., Inc.

USD 119,000  7.25% due 06/15/25 (a),(b) 121,380
DT Midstream, Inc.

usD 180,000  4.13% due 06/15/29 (a),(b) 180,644

UsD 90,000  4.38% due 06/15/31 (a),(b) 90,459
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FIXED INCOME SECURITIES (89.9%) (continued)
UNITED STATES (76.6%) (continued)
CORPORATE BONDS & NOTES (76.2%) (continued)

Edgewell Personal Care Co.
4.13% due 04/01/29 (a),(b)
5.50% due 06/01/28 (a),(b)
Element Solutions, Inc.
3.88% due 09/01/28 (a),(b)
Emergent BioSolutions, Inc.
3.88% due 08/15/28 (a),(b)

Encino Acquisition Partners Holdings LLC

8.50% due 05/01/28 (a),(b)

Encompass Health Corp.
4.50% due 02/01/28 (2)

Endeavor Energy Resources LP / EER Finance, Inc.

6.63% due 07/15/25 (a),(b)
Energizer Holdings, Inc.
4.38% due 03/31/29 (a),(b)
4.75% due 06/15/28 (a),(b)
EnLink Midstream LLC
5.38% due 06/01/29 (a)

EnLink Midstream Partners LP

4.15% due 06/01/25 (a)
4.40% due 04/01/24 (a)
4.85% due 07/15/26 (a)
EnPro Industries, Inc.
5.75% due 10/15/26 (a)
Entegris, Inc.

3.63% due 05/01/29 (a),(b)
Entercom Media Corp.
6.50% due 05/01/27 (a),(b)
6.75% due 03/31/29 (a),(b)
Envision Healthcare Corp.
8.75% due 10/15/26 (a),(b)
EQM Midstream Partners LP
4.13% due 12/01/26 (a)
4.50% due 01/15/29 (a),(b)
4.75% due 01/15/31 (a),(b)
6.00% due 07/01/25 (a),(b)
6.50% due 07/01/27 (a),(b)
EQT Corp.

3.13% due 05/15/26 (a),(b)
3.63% due 05/15/31 (a),(b)
5.00% due 01/15/29 (a)
7.63% due 02/01/25 (a)
Ford Motor Co.

8.50% due 04/21/23
9.00% due 04/22/25 (a)
9.63% due 04/22/30 (a)
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$ 112,140
308,125

205,594
209315
280,539
129,062
154,782

4,937
343,090

146,087

66,334
467,136
272,700

415,177
134,335

272,340
160,567

788,539

236,762
189,000
190,181
156,962
159,377

100,953
83,425
91,019

274,456

406,315
249,241
317,449
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FIXED INCOME SECURITIES (89.9%) (continued)
UNITED STATES (76.6%) (continued)
CORPORATE BONDS & NOTES (76.2%) (continued)
Ford Motor Credit Co. LLC

3.38% due 11/13/25 (a)

4.00% due 11/13/30 (a)

4.13% due 08/17/27 (a)

4.27% due 01/09/27 (a)

4.54% due 08/01/26 (a)

4.69% due 06/09/25 (a)

Freeport-McMoRan, Inc.
4.13% due 03/01/28 (a)

4.38% due 08/01/28 (a)

Frontier Communications Holdings LLC
5.88% due 10/15/27 (a),(b)

5.88% due 11/01/29 (a)

Gartner, Inc.

4.50% due 07/01/28 (a),(b)

GCILLC

4.75% due 10/15/28 (a),(b)

GCP Applied Technologies, Inc.
5.50% due 04/15/26 (a),(b)

Genesis Energy LP / Genesis Energy Finance Corp.
6.25% due 05/15/26 (a)

6.50% due 10/01/25 (a)

7.75% due 02/01/28 (a)

8.00% due 01/15/27 (a)

Geo Group, Inc.

5.88% due 10/15/24 (a)

Global Infrastructure Solutions, Inc.
5.63% due 06/01/29 (a),(b)

Goodyear Tire & Rubber Co.
5.00% due 07/15/29 (a),(b)

5.25% due 04/30/31 (a)
5.25% due 07/15/31 (a),(b)

Graham Packaging Co., Inc.
7.13% due 08/15/28 (a),(b)
Gray Television, Inc.
4.75% due 10/15/30 (a),(b)
7.00% due 05/15/27 (a),(b)
Greif, Inc.

6.50% due 03/01/27 (a),(b)

Griffon Corp.

5.75% due 03/01/28 (a)
Gulfport Energy Corp.
6.00% due 10/15/24 (a),(c)
6.38% due 05/15/25 (a),(c)
6.38% due 01/15/26 (a),(c)
6.63% due 05/01/23 (a),(c)
8.00% due 05/17/26

HCA, Inc.

5.38% due 02/01/25

5.88% due 02/15/26 (a)
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224,820
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744,031

49,374
25,160
262,488
86,310

210,975
188,600

116,257
165,232
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240,037

456,750
511,675

260,925
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623,025
170,400
345,103

1,924,250
3,747,400
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FIXED INCOME SECURITIES (89.9%) (continued)
UNITED STATES (76.6%) (continued)
CORPORATE BONDS & NOTES (76.2%) (continued)
Herc Holdings, Inc.

5.50% due 07/15/27 (a),(b)

Hertz Corp.

5.50% due 10/15/24 (a),(b).(c)

6.00% due 01/15/28 (a),(b).(c)

7.13% due 08/01/26 (a),(b).(c)

7.63% due 06/01/22 (a),(b),(c)

Hess Midstream Operations LP

5.63% due 02/15/26 (a),(b)

Hexion, Inc.

7.88% due 07/15/27 (a),(b)

High Ridge Brands Co.

8.88% due 03/15/25 (a),(b),(c)
Hilcorp Energy I LP / Hilcorp Finance Co.
5.75% due 02/01/29 (a),(b)

6.00% due 02/01/31 (a),(b)

Hillman Group, Inc.

6.38% due 07/15/22 (a),(b)

Hilton Domestic Operating Co., Inc.
3.75% due 05/01/29 (a),(b)

5.38% due 05/01/25 (a),(b)

5.75% due 05/01/28 (a),(b)

Holly Energy Partners LP / Holly Energy Finance Corp.
5.00% due 02/01/28 (a),(b)
Hologic, Inc.

3.25% due 02/15/29 (a),(b)
Howmet Aerospace, Inc.

6.75% due 01/15/28

6.88% due 05/01/25 (a)
iHeartCommunications, Inc.

5.25% due 08/15/27 (a),(b)

6.38% due 05/01/26 (a)

8.38% due 05/01/27 (a)

Imola Merger Corp.

4.75% due 05/15/29 (a),(b)

IQVIA, Inc.
5.00% due 10/15/26 (a),(b)
IRB Holding Corp.

7.00% due 06/15/25 (a),(b)

Iron Mountain, Inc.

4.50% due 02/15/31 (a),(b)

5.00% due 07/15/28 (a),(b)

Jaguar Holding Co. II/ PPD Development LP
4.63% due 06/15/25 (a),(b)

5.00% due 06/15/28 (a),(b)

Jeld-Wen, Inc.

4.63% due 12/15/25 (a),(b)

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

6.25% due 05/15/25 (a),(b)
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FIXED INCOME SECURITIES (89.9%) (continued)

UNITED STATES (76.6%) (continued)

CORPORATE BONDS & NOTES (76.2%) (continued)

Kaiser Aluminum Corp.
4.50% due 06/01/31 (a),(b)
Kennedy-Wilson, Inc.
4.75% due 03/01/29 (a)
5.00% due 03/01/31 (a)

L Brands, Inc.

6.75% due 07/01/36

9.38% due 07/01/25 (b)
LABL Escrow Issuer LLC
6.75% due 07/15/26 (a),(b)
10.50% due 07/15/27 (a),(b)
Lamb Weston Holdings, Inc.
4.88% due 05/15/28 (a),(b)
Level 3 Financing, Inc.
4.63% due 09/15/27 (a),(b)
5.38% due 05/01/25 (a)
Live Nation Entertainment, Inc.
3.75% due 01/15/28 (a),(b)
4.75% due 10/15/27 (a),(b)
6.50% due 05/15/27 (a),(b)

Lumen Technologies, Inc.
4.00% due 02/15/27 (a),(b)
4.50% due 01/15/29 (a),(b)
5.13% due 12/15/26 (a),(b)
5.63% due 04/01/25 (a)
7.50% due 04/01/24 (a)
Macy's, Inc.

8.38% due 06/15/25 (a),(b)

Marriott Ownership Resorts, Inc.
6.13% due 09/15/25 (a),(b)
Marriott Ownership Resorts, Inc. / ILG LLC
6.50% due 09/15/26 (a)

MasTec, Inc.

4.50% due 08/15/28 (a),(b)
Mattel, Inc.

3.38% due 04/01/26 (a),(b)
3.75% due 04/01/29 (a),(b)
5.88% due 12/15/27 (a),(b)
6.75% due 12/31/25 (a),(b)

Mauser Packaging Solutions Holding Co.
5.50% due 04/15/24 (a),(b)

7.25% due 04/15/25 (a),(b)

Meredith Corp.

6.50% due 07/01/25 (a),(b)

6.88% due 02/01/26 (a)
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$ 116,909

90,149
92,046

282,892
39,499

495,225
382,421

148,331

344,100
429,286

49,864
132,765
259,381

354375

96,750
466,172
187,733
705,600

339,235
249,006
578,316
355919

78,774

97,253
126,213

225,233

788,146
555,819

640,964
520,146
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207,000
205,000
165,000
259,000
155,000
261,000

391,000
725,000
155,000
132,000
540,000

65,000
475,000

170,000

128,000
201,000
65,000

194,000
555,000
550,000

69,000
624,000

45,000
85,000

159,000
840,000
178,000
475,000

295,000
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FIXED INCOME SECURITIES (89.9%) (continued)

UNITED STATES (76.6%) (continued)

CORPORATE BONDS & NOTES (76.2%) (continued)

MGM Growth Properties Operating Partnership LP / MGP Finance Co.-Issuer,

Inc.

3.88% due 02/15/29 (a),(b)
4.50% due 09/01/26 (a)
4.50% due 01/15/28 (a)
4.63% due 06/15/25 (a),(b)
5.63% due 05/01/24 (a)
5.75% due 02/01/27 (a)
MGM Resorts International
5.75% due 06/15/25 (a)
6.00% due 03/15/23

6.75% due 05/01/25 (a)
Microchip Technology, Inc.
4.25% due 09/01/25 (a),(b)
Mileage Plus Holdings LLC / Mileage Plus Intellectual Property Assets, Ltd.
6.50% due 06/20/27 (a),(b)
Murphy Oil USA, Inc.
3.75% due 02/15/31 (a),(b)

Nabors Industries, Inc.

5.75% due 02/01/25 (a)

Nabors Industries, Ltd.

7.25% due 01/15/26 (a),(b)
Nationstar Mortgage Holdings, Inc.
5.13% due 12/15/30 (a),(b)

5.50% due 08/15/28 (a),(b)

6.00% due 01/15/27 (a),(b)

NCR Corp.

5.13% due 04/15/29 (a),(b)

5.75% due 09/01/27 (a),(b)

6.13% due 09/01/29 (a),(b)
NESCO Holdings II, Inc.

5.50% due 04/15/29 (a),(b)

Netflix, Inc.

5.88% due 11/15/28

Newell Brands, Inc.

4.88% due 06/01/25 (a)

5.88% due 04/01/36 (a)

News Corp.

3.88% due 05/15/29 (a),(b)
Nexstar Broadcasting, Inc.

5.63% due 07/15/27 (a),(b)

NGL Energy Operating LLC / NGL Energy Finance Corp.
7.50% due 02/01/26 (a),(b)

NMG Holding Co., Inc. / Neiman Marcus Group LLC
7.13% due 04/01/26 (a),(b)
Novelis Corp.

4.75% due 01/30/30 (a),(b)
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$ 209,399
216,790
172,961
274,540
166,431
288,977

429611
773,593
166,166
138,664
592,812

63,185
394,250
147,900
123,520
198,990

67,031
199,025
584,138
597,559

71,156
755,040

50,100
105,522

160,391
888,300
185,226
501,422

309,750
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105,000

90,000
335,000
213,000

127,000

20,000
405,000

234,000
90,000

60,000

15,000
129,000
155,000
222,000
150,000
150,000
611,000
283,000
330,000

416,000

87,000
210,000
202,000

427,000
266,000

106,000
554,000

225,000
169,000

220,000
50,000

250,000

258,000
62,000

420,000

ik

FIXED INCOME SECURITIES (89.9%) (continued)
UNITED STATES (76.6%) (continued)
CORPORATE BONDS & NOTES (76.2%) (continued)
NRG Energy, Inc.

3.38% due 02/15/29 (a),(b)

3.63% due 02/15/31 (a),(b)

5.25% due 06/15/29 (a),(b)

6.63% due 01/15/27 (a)

Nuance Communications, Inc.

5.63% due 12/15/26 (a)

NuStar Logistics LP

5.63% due 04/28/27 (a)

6.00% due 06/01/26 (a)

Oasis Midstream Partners LP / OMP Finance Corp.
8.00% due 04/01/29 (a),(b)

Qasis Petroleum, Inc.

6.38% due 06/01/26 (a),(b)

Occidental Petroleum Corp.

2.70% due 08/15/22

3.40% due 04/15/26 (a)

5.50% due 12/01/25 (a)

5.88% due 09/01/25 (a)

6.13% due 01/01/31 (a)

6.38% due 09/01/28 (a)

6.63% due 09/01/30 (a)

8.00% due 07/15/25 (a)

8.50% due 07/15/27 (a)

8.88% due 07/15/30 (a)

ON Semiconductor Corp.

3.88% due 09/01/28 (a),(b)

OneMain Finance Corp.

4.00% due 09/15/30 (a)

5.38% due 11/15/29 (a)

6.63% due 01/15/28 (a)

Organon Finance 1 LLC

4.13% due 04/30/28 (a),(b)

5.13% due 04/30/31 (a),(b)

Owens & Minor, Inc.

4.50% due 03/31/29 (a),(b)

Par Pharmaceutical, Inc.

7.50% due 04/01/27 (a),(b)

PBF Holding Co. LLC / PBF Finance Corp.
6.00% due 02/15/28 (a)

9.25% due 05/15/25 (a),(b)

Performance Food Group, Inc.
5.50% due 10/15/27 (a),(b)

6.88% due 05/01/25 (a),(b)

PetSmart, Inc. / PetSmart Finance Corp.
4.75% due 02/15/28 (a),(b)

PG&E Corp.
5.00% due 07/01/28 (a)

5.25% due 07/01/30 (a)

PGT Innovations, Inc.
6.75% due 08/01/26 (a),(b)
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$ 101,271
86,288

351,750

221,049

133,604

21,129
433,735

248,040
91,463

60,348

14,625
138,675
167,950
246,231
166,812
171,888
718,603
343,644
423,027

422,240

84,190
223,388
229,230

431,270
272,951

106,781
565,080

165,938
174,048

229,500
53,313

258,900

256,710
62,698

443,625
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185,000
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175,000
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425,000
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108,000
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FIXED INCOME SECURITIES (89.9%) (continued)
UNITED STATES (76.6%) (continued)

CORPORATE BONDS & NOTES (76.2%) (continued)
Photo Holdings Merger Sub, Inc.

8.50% due 10/01/26 (a),(b)

Pike Corp.

5.50% due 09/01/28 (a),(b)

Plantronics, Inc.
4.75% due 03/01/29 (a),(b)

Post Holdings, Inc.
4.63% due 04/15/30 (a),(b)

5.50% due 12/15/29 (a),(b)
5.63% due 01/15/28 (a),(b)
5.75% due 03/01/27 (a),(b)
Presidio Holdings, Inc.
4.88% due 02/01/27 (a),(b)
Prestige Brands, Inc.
5.13% due 01/15/28 (a),(b)

Prime Security Services Borrower LLC / Prime Finance, Inc.

3.38% due 08/31/27 (a),(b)
Quicken Loans LLC
5.25% due 01/15/28 (a),(b)
Radiology Partners, Inc.
9.25% due 02/01/28 (a),(b)
Rain CII Carbon LLC / CII Carbon Corp.
7.25% due 04/01/25 (a),(b)
Range Resources Corp.
4.88% due 05/15/25 (a)
8.25% due 01/15/29 (a),(b)
Reichhold Industries, Inc.
9.00% due 05/01/18 (b),(c)

RHP Hotel Properties LP / RHP Finance Corp.
4.50% due 02/15/29 (a),(b)
4.75% due 10/15/27 (a)

Rite Aid Corp.

7.50% due 07/01/25 (a),(b)
8.00% due 11/15/26 (a),(b)
Royal Caribbean Cruises, Ltd.
9.13% due 06/15/23 (a),(b)
10.88% due 06/01/23 (a),(b)
11.50% due 06/01/25 (a),(b)
RP Escrow Issuer LLC
5.25% due 12/15/25 (a),(b)
Sabre GLBL, Inc.

7.38% due 09/01/25 (a),(b)
9.25% due 04/15/25 (a),(b)

Science Applications International Corp.
4.88% due 04/01/28 (a),(b)

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

4.50% due 10/15/29 (a)
5.25% due 12/15/26 (a)
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1,060,132
193,863
149,586

165,942
197,594
195,443
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179,813
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216,904
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237,288

111,510

145,463
210,600
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74,000

140,000

67,000
743,000
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1,540,000
165,000
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665,000
10,000
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374,000
46,000
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975,000
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FIXED INCOME SECURITIES (89.9%) (continued)
UNITED STATES (76.6%) (continued)

CORPORATE BONDS & NOTES (76.2%) (continued)
Scripps Escrow II, Inc.

3.88% due 01/15/29 (a),(b)

5.38% due 01/15/31 (a),(b)

Scripps Escrow, Inc.

5.88% due 07/15/27 (a),(b)
Service Corp. International/US
4.00% due 05/15/31 (a)

7.50% due 04/01/27

Sinclair Television Group, Inc.
5.13% due 02/15/27 (a),(b)
Sirius XM Radio, Inc.

5.00% due 08/01/27 (a),(b)
5.38% due 07/15/26 (a),(b)
5.50% due 07/01/29 (a),(b)
Six Flags Entertainment Corp.
4.88% due 07/31/24 (a),(b)
5.50% due 04/15/27 (a),(b)

Six Flags Theme Parks, Inc.
7.00% due 07/01/25 (a),(b)
SM Energy Co.

6.13% due 11/15/22 (a)
6.63% due 01/15/27 (a)
Southwestern Energy Co.
7.50% due 04/01/26 (a)
7.75% due 10/01/27 (a)
Spectrum Brands, Inc.
3.88% due 03/15/31 (a),(b)
5.00% due 10/01/29 (a),(b)
5.50% due 07/15/30 (a),(b)
5.75% due 07/15/25 (a)
Spirit AeroSystems, Inc.
7.50% due 04/15/25 (a),(b)
Sprint Capital Corp.
8.75% due 03/15/32

Sprint Corp.

7.63% due 02/15/25 (a)
7.88% due 09/15/23

SPX FLOW, Inc.

5.88% due 08/15/26 (a),(b)

SRS Distribution, Inc.
4.63% due 07/01/28 (a),(b)
6.13% due 07/01/29 (a),(b)
SS&C Technologies, Inc.
5.50% due 09/30/27 (a),(b)

Standard Industries, Inc.
4.75% due 01/15/28 (a),(b)
Staples, Inc.

7.50% due 04/15/26 (a),(b)
10.75% due 04/15/27 (a),(b)

Station Casinos LLC
4.50% due 02/15/28 (a),(b)

33 —
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$ 73,910
74,093

144,550

68,219
897,173

290,344

1,609,300
170,178
227,325

669,988
10,383

187,097

371,663
46,104

63,390
282,282

85,579
379,800
276,705

30,750
306,020

2,146,660

2,527,907
378,459

300,150

137,251
114,240

333,617
971,017

1,011,270
450,450

338,682
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FIXED INCOME SECURITIES (89.9%) (continued)
UNITED STATES (76.6%) (continued)
CORPORATE BONDS & NOTES (76.2%) (continued)
Stericycle, Inc.
usb 204,000 3.88% due 01/15/29 (a),(b) $ 203,490
Stevens Holding Co., Inc.
uUsD 255,000  6.13% due 10/01/26 (a),(b) 272,850
Suburban Propane Partners LP/Suburban Energy Finance Corp.
usb 104,000  5.00% due 06/01/31 (a),(b) 105,088
Summit Materials LLC / Summit Materials Finance Corp.
UsD 115,000  5.25% due 01/15/29 (a),(b) 121,325
Sunoco LP / Sunoco Finance Corp.
usD 126,000  4.50% due 05/15/29 (a),(b) 125,186
Synaptics, Inc
usb 92,000  4.00% due 06/15/29 (a),(b) 91,283
Syneos Health, Inc.
usD 49,000  3.63% due 01/15/29 (a),(b) 47,836
Tallgrass Energy Partners LP / Tallgrass Energy Finance Corp.
usD 70,000  5.50% due 01/15/28 (a),(b) 70,525
usDh 340,000  6.00% due 03/01/27 (a),(b) 347,903
UsD 125,000  6.00% due 12/31/30 (a),(b) 127,500
usD 366,000 7.50% due 10/01/25 (a),(b) 399,613
Targa Resources Partners LP / Targa Resources Partners Finance Corp.
usDb 157,000 4.00% due 01/15/32 (a),(b) 155,680
usD 55,000  4.88% due 02/01/31 (a),(b) 57,475
usb 335,000  5.00% due 01/15/28 (a) 350,072
usb 580,000  5.88% due 04/15/26 (a) 607,550
uUsD 270,000  6.50% due 07/15/27 (a) 292,613
uUsD 375,000  6.88% due 01/15/29 (a) 416,271
Tempur Sealy International, Inc.
usbD 371,000  4.00% due 04/15/29 (a),(b) 371,746
usD 425,000  5.50% due 06/15/26 (a) 437,108
Tenet Healthcare Corp.
usD 182,000  4.25% due 06/01/29 (a),(b) 181,933
usD 405,000  4.63% due 07/15/24 (a) 410,832
usD 33,000  4.63% due 06/15/28 (a),(b) 33,660
USD 1,619,000  4.88% due 01/01/26 (a),(b) 1,671,618
usb 610,000 5.13% due 11/01/27 (a),(b) 636,700
usD 667,000  6.25% due 02/01/27 (a),(b) 695,348
uUsD 174,000 7.50% due 04/01/25 (a),(b) 186,548
Tenneco, Inc.
usb 374,000  5.00% due 07/15/26 (a) 371,663
usD 160,000 5.13% due 04/15/29 (a),(b) 160,000
usD 126,000 7.88% due 01/15/29 (a),(b) 140,951
Terex Corp.
usD 115,000 5.00% due 05/15/29 (a),(b) 119,600
T-Mobile USA, Inc.
usD 510,000  4.75% due 02/01/28 (a) 545,119
TransDigm, Inc.
usbD 285,000  6.25% due 03/15/26 (a),(b) 300,413
Transocean Guardian, Ltd.
usD 297250  5.88% due 01/15/24 (a),(b) 276,443
Transocean Pontus, Ltd.
usD 126,150 6.13% due 08/01/25 (a),(b) 125,204
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466,000
212,000
21,000
119,000
80,000
340,000
28,000
256,000
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715,000
158,000
71,000
138,000
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150,000
480,000
330,000

308,000
290,000
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305,000

310,000

352,000
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100,000
250,000

398,000
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FIXED INCOME SECURITIES (89.9%) (continued)
UNITED STATES (76.6%) (continued)

CORPORATE BONDS & NOTES (76.2%) (continued)
Transocean, Inc.

11.50% due 01/30/27 (a),(b)

TriMas Corp.

4.13% due 04/15/29 (a),(b)

TripAdvisor, Inc.

7.00% due 07/15/25 (a),(b)

Triton Water Holdings, Inc.
6.25% due 04/01/29 (a),(b)
Triumph Group, Inc.

6.25% due 09/15/24 (a),(b)
7.75% due 08/15/25 (a)

8.88% due 06/01/24 (a),(b)
United Airlines, Inc.

4.38% due 04/15/26 (a),(b)
United Rentals North America, Inc.
4.88% due 01/15/28 (a)

5.50% due 05/15/27 (a)

5.88% due 09/15/26 (a)

United States Cellular Corp.
6.70% due 12/15/33

United States Steel Corp.
6.88% due 03/01/29 (a)
Univision Communications, Inc.
4.50% due 05/01/29 (a),(b)

Vail Resorts, Inc.

6.25% due 05/15/25 (a),(b)
Vertical US Newco, Inc.
5.25% due 07/15/27 (a),(b)

VICI Properties LP / VICI Note Co., Inc.
3.75% due 02/15/27 (a),(b)
4.25% due 12/01/26 (a),(b)
4.63% due 12/01/29 (a),(b)
Vine Energy Holdings LLC
6.75% due 04/15/29 (a),(b)
Vista Outdoor, Inc.

4.50% due 03/15/29 (a),(b)
Vistra Operations Co. LLC
4.38% due 05/01/29 (a),(b)
5.63% due 02/15/27 (a),(b)
Wabash National Corp.
5.50% due 10/01/25 (a),(b)
WESCO Distribution, Inc.
7.13% due 06/15/25 (a),(b)
7.25% due 06/15/28 (a),(b)
White Cap Buyer LLC
6.88% due 10/15/28 (a),(b)
William Carter Co.

5.63% due 03/15/27 (a),(b)
WMG Acquisition Corp.
3.00% due 02/15/31 (a),(b)
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$ 463,875
212,530
22,601
119,321
81,412
347,650
31,045
265,280
73,941
528,750
656,019
861,575
165,526
71,853
146,625
291,200
151,688
493,800
343316
311,850

288,550

82,478
316,438

318,525

380,141
390,280

105,250
261,875

375,613
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FIXED INCOME SECURITIES (89.9%) (continued)
UNITED STATES (76.6%) (continued)
CORPORATE BONDS & NOTES (76.2%) (continued)
Wolverine Escrow LLC

9.00% due 11/15/26 (a),(b)

13.13% due 11/15/27 (a),(b)

WPX Energy, Inc.

5.88% due 06/15/28 (a)

Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp.
5.50% due 03/01/25 (a),(b)

Wynn Resorts Finance LLC / Wynn Resorts Capital Corp.
5.13% due 10/01/29 (a),(b)

Yum! Brands, Inc.

4.63% due 01/31/32 (a)

Zayo Group Holdings, Inc.

4.00% due 03/01/27 (a),(b)

TOTAL CORPORATE BONDS & NOTES

TOTAL UNITED STATES (Cost $143,031,105)

TOTAL FIXED INCOME SECURITIES (Cost $168,533,806)
EQUITY-LINKED NOTES (1.3%)

UNITED STATES (1.3%)

Claire's Stores, Inc.

MYT Holding LLC Class B
TOTAL UNITED STATES

TOTAL EQUITY-LINKED NOTES (Cost $990,167)

#iR%
COMMON STOCKS (9.5%)
UNITED STATES (9.5%)

Battalion Oil Corp.

Chesapeake Energy Corp.

Claire's Stores, Inc.

Clear Channel Outdoor Holdings, Inc. Class A
EP Energy Corp.

Frontier Communications Parent, Inc.
Gulfport Energy Corp.

iHeartMedia, Inc. Class A
International Oncology Care

Neiman Marcus Group, Inc.

Neiman Marcus Group, Inc.

NMG Parent LLC

Qasis Petroleum, Inc.

Reichhold Cayman Equity
RemainCo LLC

VICI Properties, Inc.

Whiting Petroleum Corp.

TOTAL UNITED STATES

TOTAL COMMON STOCKS (Cost $6,146,064)
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$ 679,140
80,275

89,181
716,520
284,864
215276

135,873
141,466,212
142,224,732
166,946,531

1,245,887
1,126,428
2,372,315

2,372,315
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723,501
10,587,357
73,553
1,217,619
339,899
17,555,923

17,555,923
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usD

usb

usD

(a) Callable security.

#

28
361,731

125

4,922

TAEEE

2,749,480

ik

PREFERRED STOCKS (0.2%)
UNITED STATES (0.2%)

Gulfport Energy Corp.
MYT Holding LLC
TOTAL UNITED STATES

TOTAL PREFERRED STOCKS (Cost $932,990)

WARRANTS (0.0%)(g)
UNITED STATES (0.0%)(g)

Chesapeake Energy Corp.
0.00% due 02/09/26

Fortive Corp.

0.00% due 12/31/49
TOTAL UNITED STATES

TOTAL WARRANTS (Cost $89,433)

e

SHORT-TERM INVESTMENT (1.5%)
UNITED KINGDOM (1.5%)
TIME DEPOSIT (1.5%)

Australia and New Zealand Banking, Ltd.
0.01% due 06/01/21

TOTAL TIME DEPOSIT (Cost $2,749,480)

TOTAL UNITED KINGDOM (Cost $2,749,480)

TOTAL SHORT-TERM INVESTMENT (Cost $2,749,480)
TOTAL INVESTMENTS (Cost $179,441,940)
LIABILITIES IN EXCESS OF CASH AND OTHER ASSETS

NET ASSETS

US NS -A4—JLFk-KRVF-T7

(20214 5 A31BIRA)

A IEffi{E

28,000
364,625
392,625

392,625

2,750

49
2,799

2,799

MEELLE  QNIE(fE

$ 2,749,480
2,749,480
2,749,480
102.3% $ 190,019,673

(23) (4,345,089)

100.0% $ 185,674,584

(b) 144A Secusrity - Security exempt from registration under Rule 144A of the Securities Act of 1933. These securities may be resold in
transactions exempt from registration, typically to qualified institutional buyers. Unless otherwise indicated, these securities are not

considered illiquid.
(c) Defaulted security.

(d) PIK - Payment-in kind security. Income may be paid in cash or additional notes, at the discretion of the issuer.
(e) Variable or floating rate security as of May 31, 2021.
(f) Investment is perpetual and, thus, does not have a predetermined maturity date. The date shown reflects the next call date.
(g) A zero balance may reflect actual amounts rounding to less than 0.05%.

+ A zero balance may reflect amounts rounding to less than one.

USHYF AUDZ 5 RIZ& T 5 A FHIELEI

REH

3 L . AEm  x=m FilE

5 BEIH8F 240%8 RER STl 2% Bl FHmE (#4i%8)
AUD Citibank N.A. 25,995,054 06/02/2021 uUsD 20,258,358 $ - 8 (218,769) (218,769)
AUD Citibank N.A. 524,425 06/02/2021 UsD 413,186 - (8,907) (8,907)
AUD Citibank N.A. 73,930 06/02/2021 USD 57,318 - (325) (325)
AUD Citibank N.A. 26,061,473 07/02/2021 UsSD 20,264,808 - (171,291) (171,291)

USD  Citibank N.A. 406,736 06/02/2021 AUD 525,699 1,474 - 1,474

USD  Citibank N.A. 20,264,808 06/02/2021 AUD 26,067,710 169,209 — 169,209
$ 170,683 $ (399,292) (228,609)
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US -NA -A—JILF-RUF-T72F

(202148 5 A31BIRTE)
USHYF BRLY S RIZ& (T 5 A FHIEEI
* % s
) m n N REH RER BaliE ko
Hig B5I4EF Ry RFER FEH R FHEE S8 ($58)
BRL  Citibank N.A. 106,772,958 06/02/2021 USD 19,497,067 $ 990,098 § -8 990,098
BRL  Citibank N.A. 104,426,537 07/02/2021 usD 19,638,060 340,997 - 340,997
USD  Citibank N.A. 443,521 06/02/2021 BRL 2,346,422 = (6,700) (6,700)
USD  Citibank N.A. 19,687,148 06/02/2021 BRL 104,426,537 = (349,796) (349.796)
$ 1,331,095 § (356,496) $ 974,599
USHYF JPYS S RIZEIT 5 A FHEEI
_RER
e % s = N AR RER B 45
g B5IHEF Ry RFR FEH Lo Ml S48 (fiu28)
JPY  Citibank N.A. 1,214,251,525 06/02/2021 usDh 11,246,277 § -$ (191,044) (191,044)
JPY  Citibank N.A. 41,174,532 06/02/2021 USD 380,972 = (6,095) (6,095)
JPY  Citibank N.A. 10,704,341 06/02/2021 usD 98,278 = (819) (819)
JPY  Citibank N.A. 1,237,703,113 07/02/2021 usb 11,369,920 = (98,518) (98,518)
USD  Citibank N.A. 257,329 06/02/2021 JPY 28,001,714 2,385 = 2,385
USD  Citibank N.A. 11,369,920 06/02/2021 JPY 1,238,128,684_8 97,296 $ - 3 97,296
$ 99,681 § (296,476) $ (196,795)
USHYF TRYY S RIZ& T 5 AE FHIESI
= = e
) m . N REH AR 18 4%
0ig BT RihEE  RFEB FEH RiogE  FHEE S48 (#128)
TRY  Citibank N.A. 326,342,660 06/02/2021 usb 38,535,089 $§ -8 (436,539) $ (436,539)
TRY  Citibank N.A. 165,189 06/02/2021 usD 19,529 = (244) (244)
TRY  Citibank N.A. 331,431,404 07/02/2021 usD 38,535,089 - (473,300) (473,300)
USD  Citibank N.A. 38,535,089 06/02/2021 TRY 326,507,849 417,254 = 417,254
USD  Citibank N.A. 4,122216 07/02/2021 TRY 35,562,959 38,144 = 38,144
$ 455398 § (910,083) $ (454,685)
— O =—
TYINT 1 THEIDEE
TUNT4T  TYNT4T . =A "
HEILERS AEDE BiROHE SRS HEE fgE
[EEET YN T 4D
AHETFHIEmEI
Citibank N.A.  $ 2056857 $  (1.962,347) $ -8 -8 94,510
YRB—R YT AV TRADHERE
3T )NT 1 TEE $ 2056857 § (1,962,347 8 -8 -8 94,510

BERUVARIZEITS
JEBTUNT 4 TEE $ 2,056,857 $ (1,962,347)

* Actual collateral received or pledged, if any, may be more than disclosed in the table above.

** Net represents the receivable/(payable) that would be due from/(to) the counterparty in an event of default. Netting is allowed across transactions traded under
the same legal agreement with the same legal entity.



BET

AUD -  Australian Dollar
BRL -  Brazilian real

JPY - Japanese Yen

TRY -  Turkish Lira

USD -  United States Dollar
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2111 (20204F 1 A14H) 10, 041 AN0.0 — — 130
2241 (20204F 7 A14H) 10, 041 0.0 — — 117
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