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4,580,857 501,879
5 (463,208) (50,749)
4,117,649 451,130
5,357 587
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6,017 659
13,103 1,436
183,676 20,124
9,242 1,013
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12,248 1,342
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467,769 51,249
3,991,243 437,281
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NK CAT Bond Fund Class A JPY (Hedged)

Shares
NK CAT Bond Fund Class A USD Shares

: 100,576,916
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419,873 39,109,843 36.80
635,426 66,649,832 62.72
105,759,675 99.52
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Alamo Re Ltd Ser A FRN 07-Jun-24
Alamo Re Ltd Ser A FRN 05-Jun-26
Bowline Re Ltd 2018 Series A FRN 23-May-22
Bowline Re Ltd 2019 FRN 20-Mar-26
Cape Lookout Re Ltd FRN 25-Feb-22
Cape Lookout Re Ltd FRN 09-May-22
Everglades Re 11 Ltd FRN 04-May-21
Floods-Mar-t Re Ltd 0.5% 07-Mar-22
Floods-Mar-t Re Ltd 2018 1 A FRN 06-Aug-21
Galilei Re Ltd 2016 1 B 1 FRN 08-Jan-20
Galilei Re Ltd Ser C 1 FRN 08-Jan-23
Galileo Re Ltd Ser A FRN 06-Nov-20
Kilimanjaro i Re Ltd A1 FRN 20-Apr-21
Kilimanjaro li Re Ltd FRN 20-Apr-21
Kilimanjaro li Re Ltd FRN 21-Apr-22
Kilimanjaro Re Ltd 2018 1 A1 FRN 06-May-22
Kilimanjaro Re Ltd 2018 1 FRN 05-May-26
Kilimanjaro Re Ltd FRN 06-Dec-19
Manatee Re Ltd 11 FRN 09-Jun-25
Manatee Re Ltd 11 Ser B FRN 07-Jun-21
Matterhorn Re Ltd 0% 07-Dec-22
Northshore Re i Ltd 18 1 A FRN 08-Jul-22
Northshore Re I'i Ltd FRN 06-Jul-20
Northshore Re i Ltd FRN 07-Jul-26
Riverfront Re Ltd Ser B FRN 15-Jan-21
Sanders Re li Ltd Series B FRN 07-Apr-23
Sanders Re Ltd FRN 07-Apr-22
Spectrum Cap Ltd FRN 08-Jun-21
Tailwind Re 17-1 FRN 08-Jan-22
Tailwind Re 2017-1 FRN 08-Jan-22
Tailwind Re Ltd 2017 1 B FRN 08-Jan-25
Torrey Pines Re FRN 09-Jun-20
Ursa Re Ltd B FRN 27-May-20
Ursa Re Ltd C FRN 10-Dec-22
UrsaRe Ltd D FRN 24-Sep-21
Ursa Re Ltd E FRN 27-May-20

: 99,082,934
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2,000,000 1,996,000 1.29
2,000,000 2,002,800 1.29
4,800,000 4,747,200 3.07
1,750,000 1,762,075 1.14
5,000,000 4,915,000 3.18
1,375,000 1,367,300 0.88
2,700,000 2,700,000 1.75
4,000,000 3,986,000 2.58
4,000,000 4,000,800 2.59
4,000,000 3,984,000 2.58
3,000,000 2,994,900 1.94
4,500,000 4,457,250 2.88
500,000 493,500 0.32
2,750,000 2,714,250 1.75
2,000,000 1,974,200 1.28
1,250,000 1,230,000 0.80
2,725,000 2,691,210 1.74
6,000,000 5,999,400 3.88
1,250,000 1,252,375 0.81
5,650,000 5,650,000 3.65
750,000 708,825 0.46
2,125,000 2,126,700 1.37
5,000,000 5,002,500 3.23
1,330,000 1,348,753 0.87
3,300,000 3,273,270 2.12
7,700,000 6,930,000 4.48
3,550,000 3,372,500 2.18
1,000,000 998,900 0.65
500,000 500,900 0.32
450,000 452,880 0.29
900,000 905,400 0.59
4,575,000 4,567,223 2.95
2,000,000 1,972,800 1.28
1,200,000 1,199,880 0.78
1,200,000 1,158,000 0.75
2,300,000 2,266,649 1.45
97,703,440 63.17
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Caelus Re 1V Ltd FRN 06-Mar-20
Casablanca Re FRN 04-Jun-20
Casablanca Re Ltd B FRN 04-Jun-20
East Lane Re VI Ltd 2015 1 A FRN 13-Mar-23
Longpoint Re Ltd Iii FRN 01-Jun-22
Residential Re 18 Ltd FRN 06-Dec-25
Residential Re 19 Ltd FRN 06-Jun-27
Residential Re 19 Ltd FRN 06-Jun-27

: 14,459,028

Atlas IX Cap Dac 2016 1 A FRN 08-Jan-20
Lion 11 Re Dac FRN 15-Jul-21
: 8,403,383

Manatee Re 111 Pte Ltd A FRN 07-Jun-22
Manatee Re 111 Pte Ltd B FRN 07-Jun-22

1 3,249,918
IBRD FRN 14-Feb-20
IBRD FRN 15-Mar-21
IBRD FRN 15-Mar-21
IBRD FRN 20-Dec-19
IBRD Series A FRN 02-Dec-22
: 10,927,959

Atlas Capital UK 2018 FRN 09-Jun-25
Atlas Capital UK 2019 FRN 08-Jun-26
: 3,219,436

: 139,342,658
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3,300,000 3,281,850 2.12
3,000,000 3,015,300 1.95
500,000 504,700 0.33
1,000,000 995,500 0.64
500,000 492,850 0.32
2,600,000 2,538,380 1.64
550,000 551,925 0.36
3,000,000 3,004,800 1.94
14,385,305 9.30

6,750,000 6,758,775 4.37
1,500,000 1,649,099 1.07
8,407,874 5.44

900,000 899,820 0.58
2,350,000 2,352,350 1.52
3,252,170 2.10

4,750,000 4,744,775 3.07
2,000,000 1,983,400 1.28
1,000,000 688,870 0.45
2,672,000 2,668,794 1.73
500,000 499,750 0.31
10,585,589 6.84

500,000 495,500 0.32
2,725,000 2,724,727 1.76
3,220,227 2.08

137,554,605 88.93
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Sumitomo Mitsui Trust UK Limited
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