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1
D (2021 9 30 )
() ()
8,560,638 98.25
8,560,638 98.25
1,703 0.02
1,703 0.02
150,725 1.73
8,713,066 100.00
QY
« 2
@
() () ( ) |[( )X )
1
93,418,279 93,418,279 1.0276 1.0276
(2014 3 27 )
2
144,282,580 | 144,282,580 1.0435 1.0435
(2015 3 27 )
3
42,065,753 42,065,753 0.9865 0.9865
(2016 3 28 )
4
40,756,634 40,756,634 1.0122 1.0122
(2017 3 27 )
5
20,483,759 20,483,759 0.9943 0.9943
(2018 3 27 )
6
27,642,578 27,642,578 0.9659 0.9659
(2019 3 27 )
7
7,879,883 7,879,883 0.8279 0.8279
(2020 3 27 )
2020 9 8,487,984 0.9387
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10 8,502,793 0.9403
11 8,733,115 0.9658
12 8,801,372 0.9733
2021 1 8,796,026 0.9727
2 8,708,707 0.9631
8
8,678,953 8,678,953 0.9598 0.9598
(2021 3 29
3 8,676,686 0.9595
4 8,751,526 0.9678
5 8,725,849 0.9650
6 8,782,244 0.9712
7 8,755,399 0.9682
8 8,740,850 0.9666
9 8,713,066 0.9636
()
1 0.0000
2 0.0000
3 0.0000
4 0.0000
5 0.0000
6 0.0000
7 0.0000
8 0.0000
2021 3 30
2021 9 29
)
1 2.8
2 15
3 5.5
4 2.6
5 1.8
6 2.9
7 14.3
8 15.9
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2021 3 30
0.3
2021 9 29

@ (2021 9 30 )
() ()
6,949,278,565 100.00
6,949,278,565 100.00

QY

2
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D (2021 9 30 )
() ()
18,633,924 96.89
18,633,924 96.89
1,352 0.01
1,352 0.01
596,980 3.10
19,232,256 100.00
( D
« 2
@)
() () ( ) ) |( )X )
1
242,850,387 | 242,850,387 1.0585 1.0585
(2014 3 27 )
2
355,459,329 | 355,459,329 1.2512 1.2512
(2015 3 27 )
3
190,629,572 | 190,629,572 1.1291 1.1291
(2016 3 28 )
4
94,008,464 94,008,464 1.1612 1.1612
(2017 3 27 )
5
74,746,106 74,746,106 1.1025 1.1025
(2018 3 27 )
6
34,669,078 34,669,078 1.1617 1.1617
(2019 3 27 )
7
21,240,909 21,240,909 1.0107 1.0107
(2020 3 27 )
2020 9 22,973,974 1.1103
10 22,080,044 1.1027
11 21,570,499 1.1260
12 21,718,634 1.1316
2021 1 20,223,136 1.1387
2 19,825,625 1.1485
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(2021 3 29

)

20,373,252

20,373,252

1.1797

1.1797

20,504,307

1.1873

20,462,523

1.1831

20,551,730

1.1913

19,781,821

1.2048

19,605,171

1.1922

18,908,708

1.1936

O |l | N |l | bW

19,232,256

()

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

o |IN|]OO |l IDN]|E

0.0000

2021 3 30
2021 9 29

5.9

18.2

9.8

2.8

5.1

5.4

13.0

o |IN]J]oOO ||~ IDN]|PEF

16.7

2021 3 30
2021 9 29

2.2
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1 90,911,942 1,000,000

2 563,865,525 516,510,598

3 1,237,995 96,862,669

4 661,500 3,036,388

5 1,169,067 20,834,570

6 10,417,725 2,402,328

7 0 19,099,226

8 0 475,421
2021 3 30

0 0
2021 9 29

) 1,000,000

1 229,424,392 1,000,000

2 254,324,770 199,655,991

3 77,541,992 192,807,584

4 1,444,612 89,310,813

5 26,936,154 40,100,159

6 1,810,740 39,765,057

7 1,552,018 10,378,079

8 781,232 4,528,757
2021 3 30

490,102 1,883,675
2021 9 29

) 1,000,000
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€Y)

2021 3 29 2021 9 29
259,908 205,898
8,471,351 8,556,489
1,704 1,703
8,732,963 8,764,090
8,732,963 8,764,090
1,398 1,439
52,429 53,253
183 184
54,010 54,876
54,010 54,876
9,042,554 9,042,554
363,601 333,340
61,880 61,880
8,678,953 8,709,214
8,678,953 8,709,214
8,732,963 8,764,090

12/71



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
OOoooooooooooooood

&)

2020 3 28 2021 3 30
2020 9 27 2021 9 29
1,100,025 85,137
1,100,025 85,137
1,400 1,439
52,577 53,253
223 184
54,200 54,876
1,045,825 30,261
1,045,825 30,261
1,045,825 30,261
57,863
1,638,092 363,601
81,825
81,825
568,305 333,340
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®
2021 3 30
2021 9 29
o
@
2021 3 29 2021 9 29
1. 1 9,517,975 9,042,554
475,421
2. 9,042,554 9,042,554
3. 2
363,601 333,340
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2020 3 28 2021 3 30
2020 9 27 2021 9 29
2021 9 29
(€H)
@)
2021 3 29 2021 9 29
2021 3 29 2021 9 29
0.9598 0.9631
(9,598 ) (9,631 )
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2020 2 28

$14,212,277) $ 14,472,552
54
178,185

39,766
416,883
94,008
254

15,201,702

50,459
137
- 55,234

40,553
2,289,674
179,854
121,666
45,611
22,328
12,528

16/71

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
OOoooooooooooooood



1,929
844
622

85

1,173

2,822,697

$ 12,379,005

$ 641,115
89,992

6,359,266
3,376,099
1,034,164

878,369

$ 12,379,005

1,308,733
113,724
8,543,730
3,491,093
950,748
750,645

0.490
0.791
0.744
0.967
1.088
1.170

© B B B PP

2020 2 28

$2,842 ) $ 543,450
$40,549 ) 94,614
638,064

87,934
87,567
65,546
45,124
16,309

6,117
1,273
1,117
878
311,865

326,199

631,197
(673,783)
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(3,711)
(212,919)
(259,216)
482,657
(104)
(120,527)
210,834
572,860
313,644
$ 639,843
2020 2 28
(102.1%)
(0.2%)
(0.-2%)
Republic of Angola(a)
9.38% due 05/08/48 20,338
20,338
(¢ $21,914) 20,338
(0.1%)
(0.1%)
Southern Gas Corridor(a)
6.88% due 03/24/26 17,901
17,901
( $17,407) 17,901
(0-2%)
(0.2%)
Brazilian Government International Bond
5.00% due 01/27/45 21,875
21,875
( $20,200) 21,875
(1.5%)
(1.5%)
1011778 BC ULC /7 New Red Finance, Inc.(a),(b)
5.00% due 10/15/25 45,342
Bombardier, Inc.(a),(b)
8.75% due 12/01/21 26,463
Canadian Natural Resources, Ltd.
4.95% due 06/01/47 29,725
Masonite International Corp.(a),(b)
5.38% due 02/01/28 5,247
Valeant Pharmaceuticals International, Inc.(a),(b)
6.13% due 04/15/25 83,615
190,392
( $185,559) 190,392
(0.2%)
(0.2%)
Costa Rica Government Bond (a)
7.00% due 04/04/44 20,500
20,500
( $19,643) 20,500
(0.1%)
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(0.1%)
Arab Republic of Egypt(a)
8.50% due 01/31/47 16,052
16,052
( $16,761) 16,052
(0.5%)
(0.5%)
Altice France S.A. (a),(b)
7.38% due 05/01/26 56,630
56,630
( $54,245) 56,630
(0.0%)
(0.0%)
Melco Resorts Finance Ltd.(a),(b)
5.63% due 07/17/27 5,229
5,229
C $5,249) 5,229
0.1%)
(0.1%)
Greenko Mauritius Ltd.(a),(b)
6.25% due 02/21/23 10,260
10,260
( $10,261) 10,260
(0.2%)
(0.2%)
Saka Energi Indonesia PT(a)
4.45% due 05/05/24 20,227
20,227
( $20,282) 20,227
(1.4%)
(1.4%)
AerCap Ireland Capital DAC / AerCap Global Aviation Trust
4.45% due 10/01/25 165,410
C&W Senior Financing DAC(a), (b)
6.88% due 09/15/27 10,550
175,960
C $160,403) 175,960
(0.7%)
(0.7%)
ARD Finance S.A.(a),(b)
6.50% due 06/30/27 25,157
CSN Resources S.A.(a)
7.63% due 04/17/26 19,800
Intelsat Jackson Holdings S.A.
5.50% due 08/01/23 17,200
Rumo Luxembourg Sarl(a)
7.38% due 02/09/24 5,286
Ypso Finance Bis S.A.(a),(b)
6.00% due 02/15/28 24,008
91,451
C $96,149) 91,451
(0.0%)
(0-0%)
Studio City Finance Ltd.(a),(b)
7.25% due 02/11/24 5,238
5,238
( $5,320) 5,238
(1.0%)
(1.0%)

Elementia SA(a)
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usb

usb

usb

usD

usD

usD

usD

usb

usb

usb

usD

10,000

100,000

10,000

5,000

20,000

19,721

20,000

15,000

10,000

20,000

20,000

10,000

5.50% due 01/15/25
Grupo Bimbo SAB de CV
4.70% due 11/10/47

( $109,808)
(0.1%)
(0.1%)
Mongolia International Bond(a)
8.75% due 03/09/24

(  $11,540)
(0.0%)
(0.0%)

Ardagh Packaging Finance PLC / Ardagh Holdings USA, Inc.(a),(b)

6.00% due 02/15/25

( $5,149)
©0.2%)
(0.2%)
Republic of Namibia(a)
5.25% due 10/29/25

(¢ $20,598)
(0.5%)
(0.5%)
MV24 Capital BV(a)
6.75% due 06/01/34
Mylan NV
3.95% due 06/15/26
Petrobras Global Finance BV
6.90% due 03/19/49

(¢ $59,439)
(0.1%)
(0.1%)
Republic of Nigeria(a)
7.88% due 02/16/32

( $10,683)
(0.2%)
(0.2%)
Oman Government International Bond(a)
6.75% due 01/17/48

( $19,185)
(0-2%)
(0.2%)
Republic of Senegal(a)
6.25% due 05/23/33

( $20,585)
(0.1%)
(0.1%)
Medco Oak Tree Pte Ltd.(a),(b)
7.38% due 05/14/26

(  $10,528)
0.2%)
©.2%)

Republic of South Africa Government International Bond
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9,800

114,366
124,166
124,166

11,0098
11,0098

11,098

5,212
5,212
5,212

20,558
20,558
20,558

20,658

21,750

17,962

60,370
60,370

10,047
10,047
10,047

18,872
18,872

18,872

20,968
20,968
20,968

9,742
9,742
9,742
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usb

usb

usD

usD

usb

usb

usb
usb

usD
usb
usb

usb
usb

usb

usD

usD

usD

usD

usD

usb

20,000

5,000

20,000

20,000

20,000

65,000

50,000

1,158,179
1,000,754

250,000
250,000
250,000

72,111
130,000

195,625

1,196,851

65,000

1,247,434

69,261

126,350

105

5.88% due 06/22/30

( $21,244)
(0.0%)
(0-0%)
Republic of Sri Lanka(a)
7.55% due 03/28/30

( $5,014)
(0.2%)
(0.2%)
Trinidad & Tobago(a)
4.50% due 08/04/26

( $20,924)
(0.3%)
(0.2%)
Turk Sise ve Cam Fabrika(a)
6.95% due 03/14/26

(0.1%)
Turkey Government International Bond
6.00% due 03/25/27

( $41,128)
(1.0%)
(1.0%)
British Telecommunication
3.25% due 11/08/29
HSBC Holdings PLC(b),(c),(d)
6.00% due 12/31/49

( $114,406)
(92.8%)
(13.3%)
COMM Mortgage Trust Class XA
1.05% due 05/10/47
1.26% due 06/10/47
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OOoooooooooooooood
21,643

21,643
21,643

4,663
4,663

4,663

20,900
20,900
20,900

20,930
20,930

19,800

19,800
40,730

67,144

52,000
119,144
119,144

40,444
39,724

Federal Home Loan Mortgage Corp. Structured Agency Credit Risk Debt Notes Class

M2
4.13% due 03/25/30(d)
5.08% due 10/25/29(d)
5.74% due 07/25/29

258,025
266,295
263,276

Federal National Mortgage Association Connecticut Avenue Securities Class 1M2(d)

3.83% due 01/25/30

4.63% due 10/25/29

FNMA Connecticut Avenue Securities Class 1M2(d)

4.28% due 02/25/30

GS Mortgage Securities Trust Class XA

1.03% due 01/10/47

Home Equity Asset Trust Class M5(d)

2.72% due 05/25/35

Morgan Stanley Bank of America Merrill Lynch Trust Class XA(d)
1.00% due 06/15/47

0BX 2019-EXP2 Trust Series 2019-EXP2

2.53% due 06/25/59

RAAC Trust Class M1

2.83% due 02/25/36

Structured Asset Securities Corp. Mortgage Loan Trust Class A4
2.65% due 04/25/36

Verizon Owner Trust Class A(a)

21/71

73,346
135,096

200,036

37,987

65,126

40,815

69,417

126,125

105



usb

usb
usb
usb
usb

usD

usD

usb

usD

usD

usb

usb

usb

usb

usb

usb

usD

usD

usD

usD

usb

usb

usb

usb

usb

usb

usb
usb

usD

usb

usb

usb

usb

35,371

10,000

20,000

20,000

60,000

45,000

50,000

25,000

30,000

50,000

35,000

25,000
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2.06% due 09/20/21 35,392

1,651,209
(45.1%)

AbbVie, Inc.(a)

2.95% due 11/21/26(b) 10,470

3.20% due 11/21/29(b) 21,095

4.05% due 11/21/39(b) 22,156

4.25% due 11/21/49(b) 67,838

4.70% due 05/14/45(b) 53,247

Air Lease Corp.

2.30% due 02/01/25 49,990

Amkor Technology, Inc.(a),(b)

6.63% due 09/15/27 27,000

Anheuser-Busch InBev Worldwide, Inc.

4.60% due 04/15/48 36,010

4.75% due 04/15/58 60,679

5.80% due 01/23/59 49,722

Apple, Inc.

4.65% due 02/23/46 33,306

Aramark Services, Inc.(a),(b)

5.00% due 02/01/28 5,225

ASGN, Inc.(a),(b)

4.63% due 05/15/28 34,589

AssuredPartners, Inc.(a),(b)

7.00% due 08/15/25 30,091

AT&T, Inc.

2.33% due 06/01/21(d) 70,324

4.35% due 06/15/45 22,539

4.50% due 03/09/48 51,588

5.45% due 03/01/47 77,965

Avis Budget Car Rental LLC / Avis Budget Finance, Inc.(a),(b)

5.75% due 07/15/27 40,000

AXA Equitable Holdings, Inc.

5.00% due 04/20/48 45,312

Bank of America Corp.(d)

2.74% due 01/23/22 35,358

3.71% due 04/24/28 54,602

3.97% due 03/05/29 56,018

Beacon Roofing Supply, Inc.(a),(b)

4.88% due 11/01/25 48,235

Boyd Gaming Corp.(b)

6.38% due 04/01/26 5,212

Buckeye Partners LP

3.95% due 12/01/26 80,750

Calpine Corp.(a),(b)

5.13% due 03/15/28 56,400

Capital One Financial Co.

2.84% due 03/09/22 40,353

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

5.00% due 02/01/28 60,320

5.75% due 02/15/26 15,595

Cedar Fair LP(a),(b)

5.25% due 07/15/29 5,000

Charter Communications Operating LLC / Charter Communications Operating Capital

4.80% due 03/01/50 37,820

Cheniere Energy Partners LP

5.25% due 10/01/25 23,050

Cigna Corp.

4.80% due 08/15/38 48,069

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

5.13% due 08/15/27 2,005

Comcast Corp.



usb
usb

usb

usb

usb

usb

usb

usb
usb

usb

usb

usD

usb

usD

usD

usD

usb

usb

usb

usb

usb

usb

usb

usD

usb

usD

usb

usb

usb
usb

usb

usb

usb

usb
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25,000
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50,000
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35,000
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80,000

5,000

5,000

65,000

55,000

60,000

30,000

45,000

25,000

80,000

20,000

50,000

20,000

20,000

5,000

5,000

40,000
35,000

5,000

30,000

50,000

30,000

4.00% due 08/15/47
4.95% due 10/15/58
CommScope, Inc.(a),(b)
6.00% due 03/01/26
Concho Resources, Inc.
4.88% due 10/01/47

CrownRock LP / CrownRock Finance, Inc.(a),(b)

5.63% due 10/15/25

CSC Holdings LLC(a),(b)
5.75% due 01/15/30

CVS Health Corp.

5.05% due 03/25/48

Dell International LLC / EMC Corp.(a),(b)

5.45% due 06/15/23
DTE Energy Co.

2.53% due 10/01/24
3.40% due 06/15/29

Energizer Holdings, Inc.(a),(b)

7.75% due 01/15/27

Energy Transfer Operating LP(b)

3.75% due 05/15/30

6.25% due 04/15/49

6.63% due 12/31/49(c),(d)
7.13% due 12/31/49(c),(d)
Equinix, Inc.

5.88% due 01/15/26

ESH Hospitality, Inc.(a)
5.25% due 05/01/25
Evergy, Inc.

2.90% due 09/15/29

Fox Corp.(a),(b)

5.58% due 01/25/49
Freeport-McMoRan, Inc.
5.45% due 03/15/43

Frontier Communications Corp.(a),(b),(e)

8.00% due 04/01/27
General Electric Co.
5.88% due 01/14/38

General Motors Financial Co., Inc.

5.10% due 01/17/24
Goldman Sachs Group, Inc.
2.43% due 02/23/23(d)
3.69% due 06/05/28(d)
3.81% due 04/23/29(d)
4.02% due 10/31/38(d)
5.15% due 05/22/45

Gray Television, Inc.(a),(b)

7.00% due 05/15/27

GTCR AP Finance, Inc.(a),(b)

8.00% due 05/15/27
HCA, Inc.

5.25% due 06/15/49
5.38% due 09/01/26

HD Supply, Inc.(a),(b)
5.38% due 10/15/26

Healthcare Trust of America Holdings LP

3.10% due 02/15/30
Hertz Corp. (a),(b)
7.13% due 08/01/26

Hewlett Packard Enterprise Co.

3.60% due 10/15/20
HUB International Ltd.(a)
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75,461

49,269

41,232

24,063

89,888

61,482

77,187

25,688
70,018

86,800
30,420
40,505
53,550
75,600

5,276

5,029
67,089
73,868
58,200
31,125
58,519
27,391
80,436
21,877
55,153
22,701
25,743

5,400

5,325

46,592
38,787

5,231

31,387

49,360

30,256
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10,000
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5,000
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60,000
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7.00% due 05/01/26
iHeartCommunications, Inc.(a),(b)
5.25% due 08/15/27

8.38% due 05/01/27

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.(d)

2.69% due 04/25/23

KAR Auction Services, Inc.(a),(b)
5.13% due 06/01/25

KFC Holding Co./Pizza Hut Holdings LLC/Taco Bell of America LLC(a)
5.25% due 06/01/26

Kinder Morgan Energy Partners LP
4.15% due 02/01/24

Kinder Morgan, Inc.

5.55% due 06/01/45

KLA Corp.

3.30% due 03/01/50

Kraft Heinz Foods Co.(a)

3.75% due 04/01/30(b)

4.88% due 10/01/49(b)

5.00% due 06/04/42

5.20% due 07/15/45

Kroger Co.

5.40% due 01/15/49

Lamar Media Corp.

5.75% due 02/01/26

Live Nation Entertainment, Inc.(a),(b)
4.88% due 11/01/24

LPL Holdings, Inc.(a),(b)

5.75% due 09/15/25

Mauser Packaging Solutions Holding Co.(a),(b)
7.25% due 04/15/25

Microchip Technology, Inc.

4.33% due 06/01/23

Morgan Stanley(b)

3.59% due 07/22/28(d)

5.45% due 12/31/49(c)

Morgan Stanley MTN Series GMTN
2.25% due 01/20/23

MPH Acquisition Holdings LLC(a),(b)
7.13% due 06/01/24

MPLX LP

4.00% due 03/15/28

4.70% due 04/15/48

Mylan, Inc.

4.55% due 04/15/28

Netflix, Inc.(a)

5.38% due 11/15/29(b)

5.88% due 11/15/28

Nexstar Broadcasting, Inc.(a),(b)
5.63% due 07/15/27

Nielsen Finance LLC / Nielsen Finance Co.(a),(b)
5.00% due 04/15/22

Novelis Corp.(a),(b)

4.75% due 01/30/30

Occidental Petroleum Corp.

3.20% due 08/15/26

3.50% due 08/15/29

4.30% due 08/15/39
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5,200
5,100
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36,829

59,379

92,984
25,013

65,115

41,860

10,532
65,845

45,123

5,436
33,729

5,175
4,984
54,244
61,102

60,366
19,190
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Ortho-Clinical Diagnostics, Inc. / Ortho-Clinical Diagnostics S.A.(a),(b)
7.25% due 02/01/28

Outfront Media Capital LLC / Outfront Media Capital Corp.(a),(b)
5.00% due 08/15/27

Penske Automotive Group, Inc.

5.50% due 05/15/26

Plains All American Pipeline LP / PAA Finance Corp.
3.55% due 12/15/29

4.65% due 10/15/25

Post Holdings, Inc.(a),(b)

5.63% due 01/15/28

Prime Security Services Borrower LLC / Prime Finance, Inc.(a),(b)
5.75% due 04/15/26

Rackspace Hosting, Inc.(a),(b)

8.63% due 11/15/24

Range Resources Corp.

4.88% due 05/15/25

Realogy Group LLC / Realogy Co.-Issuer Corp.(a),(b)
4.88% due 06/01/23

9.38% due 04/01/27

Scientific Games International, Inc.(a),(b)
7.00% due 05/15/28

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

Sirius XM Radio, Inc.(a),(b)

5.50% due 07/01/29

Six Flags Entertainment Corp.(a),(b)

4.88% due 07/31/24

5.50% due 04/15/27

Spectrum Brands, Inc.

5.75% due 07/15/25

Sprint Corp.

7.13% due 06/15/24

Staples, Inc.(a),(b)

7.50% due 04/15/26

Station Casinos LLC(a),(b)

5.00% due 10/01/25

Synchrony Financial

2.85% due 07/25/22

Talen Energy Supply LLC(a),(b)

10.50% due 01/15/26

Targa Resources Partners LP / Targa Resources Partners Finance Corp.
5.00% due 01/15/28

Taylor Morrison Communities, Inc.(a),(b)
5.75% due 01/15/28

Tenet Healthcare Corp.

8.13% due 04/01/22

Terex Corp.(a),(b)

5.63% due 02/01/25

Toll Brothers Finance Corp.

4.35% due 02/15/28

TransDigm, Inc.(a)

6.25% due 03/15/26(b)

7.50% due 03/15/27

United Rentals North America, Inc.

5.25% due 01/15/30

UnitedHealth Group, Inc.

3.88% due 08/15/59

Verizon Communications, Inc.

4.52% due 09/15/48

Vistra Operations Co. LLC(a),(b)

5.00% due 07/31/27
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3,090

5,113

103,227
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26,130
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4,972
46,125

53,196

4,924

37,527

4,935
28,650

5,125

113,458

67,745

5,025

86,942

26,700

69,104

33,146

5,417

45,675

5,277

63,525
5,269

5,260

17,083

64,666

32,320
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Wells Fargo & Co.(d)
2.57% due 02/11/31

2.91% due 01/24/23
Western Digital Corp.
4.75% due 02/15/26
William Carter Co.(a),(b)
5.63% due 03/15/27

WPX Energy, Inc.

5.75% due 06/01/26

Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp.(a),(b)

5.50% due 03/01/25
Zayo Group LLC / Zayo Capital, Inc.
6.38% due 05/15/25

(34.4%)
Federal Home Loan Mortgage Corp., TBA(T)
2.50% due 01/01/35
3.00% due 03/01/35
3.00% due 03/01/50
3.50% due 03/01/50
Federal National Mortgage Association, TBA(T)
4.00% due 03/01/50
4.50% due 03/01/50
Government National Mortgage Association, TBA(F)
3.00% due 03/01/50
3.50% due 03/01/50
U.S. Treasury Bond
3.00% due 05/15/45
3.13% due 02/15/43
U.S. Treasury Bonds
2.25% due 08/15/46
2.75% due 08/15/42
U.S. Treasury Inflation Indexed Bond
1.00% due 02/15/48
U.S. Treasury Inflation Indexed Bonds
1.00% due 02/15/46
U.S. Treasury Note
1.63% due 02/15/26
2.75% due 02/15/28
2.88% due 05/31/25
2.88% due 08/15/28

( $11,252,555)
( $12,356,183)
(ETF) (12.8%)
(12.8%)

Invesco Senior Loan ETF
iShares JP Morgan EM Corporate Bond ETF
iShares JP Morgan USD Emerging Markets Bond ETF
Vankck Vectors J.P. Morgan EM Local Currency Bond ETF

EF  ( $1,599,719)
Q.1%)
(2.0%)
(1.6%)

U.S. Treasury Bill(l)

Zero coupon, due 05/28/20

(0.4%)
JP Morgan Chase & Co.
0.90% due 03/02/20
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61,250
71,050

25,813

5,320

24,805

4,906

5,113

5,583,387

179,730
113,942
525,340
472,556

237,032
42,701

186,012
129,541

146,252
257,219

190,493
376,045

162,689

273,626

62,170

626,305

219,688
57,207

4,258,548

11,493,144

12,633,310

1,077,598
36,868
344,757
123,644

1,582,867

1,582,867

199,260

199,260

50,828
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50,828
( $250,088) 250,088
(0-1%)
(0.1%)
Brown Brothers Harriman & Co.
DKK 0@ -0.95% due 03/02/20 0@
EUR 5,047 -0.68% due 03/02/20 5,544
JPY 5 -0.26% due 03/02/20 0@
SEK 0@ -0.17% due 03/02/20 o®
AUD 925 0.31% due 03/02/20 596
GBP 6 0.33% due 03/02/20 7
NOK 0@ 0.70% due 03/02/20 0@
NZD 55 0.70% due 03/02/20 35
CAD 6 0.82% due 03/02/20 5
ZAR 1,575 6.25% due 03/02/20 100
6,287
( $6,287) 6,287
( $256,375) 256,375
¢ $14,212,277) 117.0% 14,472,552
(17.0) (2,093,547)
100.0% 12,379,005
1 2020 2 28
205
TBA To be announced
@)
(b) 144A - 1933 144A
(©
d 2020 2 28
(€
®
2020 2 28 $26,368
2020 2 28 ( 07 )
/
Short Euro-Bund March Futures 2020 03 1 s (7,283)
Short U.S. Treasury 10 Year Ultra June Futures 2020 06 (12) (29,194)
Short U.S. Treasury Long Bond June Futures 2020 06 1) (3.282)
Short U.S. Ultra Long Bond (CBT) June Futures 2020 06 8) (49,813)
Long U.S. Treasury 10 Year Note (CBT) June Futures 2020 06 2 3,220
Long U.S. Treasury 2 Year Note (CBT) June Futures 2020 06 13 13,750
Short U.S. Treasury 5 Year Note (CBT) June Futures 2020 06 (6) (9,000)
$ (81,602)
2020 2 28 ( -0.1 )
/
BRL  Citibank NA 269,783  03/03/2020  USD 63,356 $ - % (3.559) $ (3.559)
BRL  Citibank NA 124,941  03/03/2020  USD 27,773 - (80) (80)
BRL  Citibank NA 144,842  03/03/2020  USD 32,196 - (92) (92)
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BRL Citibank NA 144,842  04/02/2020 usb 32,411 - (376) (376)
CAD  Citibank NA 236  04/22/2020 usD 181 - %) )
CNY Citibank NA 196,205 03/03/2020 usD 28,069 1 - 1
CNY  Citibank NA 196,205 03/03/2020 usD 27,993 7 - 7
CNY Citibank NA 196,205 04/02/2020 usb 27,901 153 - 153
CoP Citibank NA 231,977,631  03/03/2020 usD 65,533 - (133) (133)
CcoP Citibank NA 231,977,631  03/03/2020 usb 67,992 - (2,592) (2,592)
CopP Citibank NA 231,977,631  04/02/2020 usD 67,476 - (2,168) (2,168)
CzK Citibank NA 644,650 03/03/2020 usb 28,323 - (533) (533)
CzK  Citibank NA 644,650  04/02/2020 usD 27,780 1 - 1
DKK State Street Bank and Trust Co. 42,121  04/22/2020 usb 6,304 - 91 9D
EUR  State Street Bank and Trust Co. 220,223  04/22/2020  USD 246,171 - (3,519) (3,519)
JPY State Street Bank and Trust Co. 47,295 04/22/2020 usb 432 8 - 8
KRW Citibank NA 81,445,002  03/03/2020 usD 67,016 44 - 44
KRW  Citibank NA 81,445,002  03/03/2020 usD 68,200 - (1,140) (1,140)
MXN  Citibank NA 739,747  03/03/2020  USD 39,751 - (2,383) (2,383)
MXN Citibank NA 340,394  04/02/2020 usD 17,720 - (609) (609)
RUB Citibank NA 3,756,999  03/03/2020 usD 58,958 - (3,050) (3,050)
RUB Citibank NA 3,756,999  04/02/2020 usD 57,308 - (1,708) (1,708)
SEK  State Street Bank and Trust Co. 691  04/22/2020  USD 73 - @ @
USD  Citibank NA 68,864  03/03/2020 KRW 81,445,002 1,803 - 1,803
usb Citibank NA 57,508  03/03/2020 RUB 3,756,999 1,600 - 1,600
USD  Citibank NA 27,787  03/03/2020 CzK 644,650 - 3) (©)]
usb Citibank NA 21,190 03/03/2020 MXN 399,353 1,017 - 1,017
USD  Citibank NA 65,533  03/03/2020 CopP 231,977,631 133 - 133
usb Citibank NA 28,069  03/03/2020 CNY 196,205 - (€D) (D)
USD  Citibank NA 27,926  03/03/2020 CNY 196,205 - (144) (144)
usb Citibank NA 28,412  03/03/2020 BRL 124,941 719 - 719
usb Citibank NA 32,476  03/03/2020 BRL 144,842 372 - 372
USD  Citibank NA 59,969  03/03/2020 BRL 269,783 172 - 172
usb Citibank NA 17,799  03/03/2020 MXN 340,394 604 - 604
USD  Citibank NA 67,016  03/03/2020 KRW 81,445,002 - (44) (44)
usb Citibank NA 67,573  03/03/2020 COP 231,977,631 2,173 - 2,173
USD  Citibank NA 98  04/22/2020 NOK 867 6 - 6
USD  Citibank NA 107,295  04/22/2020  EUR 99,089 - (1,886) (1,886)
USD  Westpac Banking Corp. 45,877  04/22/2020  EUR 41,673 - (40) (40)
$ 8,883 $ (24,158) $ (15,275)

2020 2 28 ( -0.2 )

/
IDR Citibank N.A. 1,483,101,362 03/11/2020 usD 108,668 $ - $ (5,370) $ (5,370)
INR Citibank N.A. 7,459,807  03/11/2020 usD 104,582 - (1,304) (1,304)
MXN Citibank N.A. 2,165,923  03/11/2020 usD 115,975 - (6,711) (6,711)
RON  Citibank N.A. 418,330 03/11/2020  USD 96,558 - (1,175) (1,175)
RUB  Citibank N.A. 6,846,711  03/11/2020  USD 107,927 - (6,168) (6,168)
TRY  Citibank N.A. 848,242  03/11/2020  USD 140,731 - (5,573) (5,573)

$ - 3 (26,301) $ (26,301)

2020 2 28 ( 0.9 )

/
JPY  Citibank N.A. 687,509,706  03/11/2020 usD 6,264,829 $ 111,755 ¢ - $ 111,755
2020 2 28 N1 ( 0.5 )

/
JPY Citibank N.A. 364,994,827  03/11/2020 usD 3,327,744  $ 57,547 $ - $ 57,547
2020 2 28 ( -0.0%)

86,447 Nomura Securities Co., Ltd. Nomura 12 Currency Basket Strategy usb 3/31/2020 % (137)
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GBP
IDR
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JPY
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2021 3 29 2021 9 29
52,620,141,703 6,923,786,409
999,985,479
53,620,127,182 6,923,786,409
53,620,127,182 6,923,786,409
300,000,000
300,000,000
300,000,000
52,431,554,257 6,809,771,411
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888,572,925 114,014,998
53,320,127,182 6,923,786,409
53,320,127,182 6,923,786,409
53,620,127,182 6,923,786,409

2021 3 30
2021 9 29
2021 3 29 2021 9 29
2020 3 28 2021 3 30
58,754,257,249 52,431,554,257
84,173,872,550 5,540,100,246
90,496,575,542 51,161,883,092
225 11 531,632,690 531,632,690
2019-03
FOFs 2,457,214,851 1,965,311,641
loT 977,694 977,694
Al
loT 977,694 977,694
Al
9,608 9,608
9,608 9,608
49,107 49,107
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®11

49,107 49,107
5,024,392 2,074,249
1,676 1,676
1,330 1,330
180,729 180,729
737,649 737,649
95,276 95,276
337,885 337,885
983 983

983 983

983 983

983 983
4,445,263,520 4,211,830,528
132,757 132,757
643,132 643,132
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4,401,613

12,784

1,988,495

27,184 ,466,897

13,928,195, 665

3,780,907,732

3,666

155,317

38,024

4,380

22,592

164,735

85,218,881

33,689

96,254
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4,401,613

12,784

1,988,495

3,666

155,317

38,024

4,380

22,592

85,457,409
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5,385 5,385
11,530 11,530
9,817 9,817
6,964 6,964
9,479 9,479
98,107 98,107
98,107 98,107
979,761 979,761
1,097 1,097
2,690 2,690
1,350 1,350
98,203 98,203
98,203 98,203
982,029 982,029
98,174 98,174
52,431,554,257 6,809,771,411
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