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FIXED INCOME SECURITIES (97.7%)
AUSTRALIA (0.2%)

CORPORATE BONDS & NOTES (0.2%)
FMG Resources August 2006 Pty Ltd.
4.38% due 04/01/31

Westpac Banking Corp.
3.02% due 11/18/36
TOTAL CORPORATE BONDS & NOTES

TOTAL AUSTRALIA (Cost ¥17,566,560)
BRAZIL (0.1%)

CORPORATE BONDS & NOTES (0.1%)
CSN Inova Ventures

6.75% due 01/28/28

Natura Cosmeticos S.A.

4.13% due 05/03/28

TOTAL CORPORATE BONDS & NOTES
TOTAL BRAZIL (Cost ¥10,627,429)
CANADA (0.9%)

CORPORATE BONDS & NOTES (0.9%)
1011778 BC ULC / New Red Finance, Inc.
4.00% due 10/15/30

Enbridge, Inc.
2.50% due 02/14/25

Masonite International Corp.
3.50% due 02/15/30

NOVA Chemicals Corp.
5.25% due 06/01/27

Rogers Communications, Inc.
3.80% due 03/15/32
4.55% due 03/15/52

Royal Bank of Canada
3.38% due 04/14/25
TOTAL CORPORATE BONDS & NOTES

TOTAL CANADA (Cost ¥68,539,099)
CAYMAN ISLANDS (0.3%)

CORPORATE BOND & NOTE (0.3%)

Global Aircraft Leasing Co. Ltd.

6.50% due 09/15/24

TOTAL CORPORATE BOND & NOTE

TOTAL CAYMAN ISLANDS (Cost ¥23,527,141)
CHILE (0.1%)

CORPORATE BOND & NOTE (0.1%)
Corporacion Nacional del Cobre de Chile 3.15%
due 01/14/30

TOTAL CORPORATE BOND & NOTE

TOTAL CHILE (Cost ¥4,079,250)

COLOMBIA (0.2%)

CORPORATE BONDS & NOTES (0.2%)
Ecopetrol S.A.

5.88% due 05/28/45

Grupo Aval, Ltd.

4.38% due 02/04/30
TOTAL CORPORATE BONDS & NOTES

hY HERRE)

JANTEAif#E

2,338,431

14,603,619

16,942,050
16,942,050

9,368,536

2,170,530
11,539,066

11,539,066

18,279,113

12,746,752

1,105,223

10,331,448

4,898,134
14,781,381

9,685,521

71,827,572

71,827,572

26,128,713
26,128,713

26,128,713

4,179,838
4,179,838

4,179,838

3,671,953

4,122,596

7,794,549



usb

usbD

usb

usb

usD

usb

usb

usb

usD

usb

25,000

70,000

25,000

100,000

15,000

55,000

20,000

75,000

150,000

25,000

7 -FArAVH (BEAvY

]

FIXED INCOME SECURITIES (97.7%) (continued)
COLOMBIA (0.2%) (continued)

GOVERNMENT BOND (0.0%)

Colombia Government International Bond

3.00% due 01/30/30

TOTAL GOVERNMENT BOND

TOTAL COLOMBIA (Cost ¥11,984,341)
DOMINICAN REPUBLIC (0.1%)

GOVERNMENT BOND (0.1%)

Dominican Republic International Bond

6.85% due 01/27/45

TOTAL GOVERNMENT BOND

TOTAL DOMINICAN REPUBLIC (Cost ¥8,499,413)
ECUADOR (0.0%)

GOVERNMENT BOND (0.0%)

Ecuador Government International Bond
5.50% due 07/31/30
TOTAL GOVERNMENT BOND

TOTAL ECUADOR (Cost ¥2,285,939)
EGYPT (0.1%)

GOVERNMENT BOND (0.1%)

Egypt Government International Bond
8.50% due 01/31/47

TOTAL GOVERNMENT BOND

TOTAL EGYPT (Cost ¥10,890,098)

EL SALVADOR (0.0%)

GOVERNMENT BOND (0.0%)

El Salvador Government International Bond
9.50% due 07/15/52

TOTAL GOVERNMENT BOND

TOTAL EL SALVADOR (Cost ¥1,642,030)
HONG KONG (0.1%)

CORPORATE BOND & NOTE (0.1%)
Melco Resorts Finance Ltd.

5.63% due 07/17/27

TOTAL CORPORATE BOND & NOTE
TOTAL HONG KONG (Cost ¥5,935,100)
INDONESIA (0.1%)

CORPORATE BOND & NOTE (0.0%)
Pertamina Persero PT

6.45% due 05/30/44

TOTAL CORPORATE BOND & NOTE
GOVERNMENT BOND (0.1%)

Indonesia Government International Bond
4.63% due 04/15/43

TOTAL GOVERNMENT BOND

TOTAL INDONESIA (Cost ¥12,710,070)
IRELAND (0.2%)

CORPORATE BONDS & NOTES (0.2%)

AerCap Ireland Capital DAC / AerCap Global Aviation Trust

3.30% due 01/30/32

C&W Senior Financing DAC
6.88% due 09/15/27
TOTAL CORPORATE BONDS & NOTES

TOTAL IRELAND (Cost ¥19,803,614)

hY HERRE)

INIE

2,619,520
2,619,520

10,414,069

8,338,923
8,338,923

8,338,923

1,563,279
1,563,279

1,563,279

7,761,795
7,761,795

7,761,795

1,037,177
1,037,177

1,037,177

6,448,876
6,448,876

6,448,876

2,741,392
2,741,392

9,359,486
9,359,486

12,100,878

16,570,292

2,976,469
19,546,761

19,546,761
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FIXED INCOME SECURITIES (97.7%) (continued)
KAZAKHSTAN (0.1%)

CORPORATE BOND & NOTE (0.1%)
KazMunayGas National Co. JSC

5.75% due 04/19/47

TOTAL CORPORATE BOND & NOTE
TOTAL KAZAKHSTAN (Cost ¥4,504,057)
LUXEMBOURG (0.0%)

CORPORATE BOND & NOTE (0.0%)

FS Luxembourg Sarl

10.00% due 12/15/25

TOTAL CORPORATE BOND & NOTE
TOTAL LUXEMBOURG (Cost ¥1,145,390)
MACAO (0.1%)

CORPORATE BOND & NOTE (0.1%)
Wynn Macau Ltd.

5.50% due 01/15/26

TOTAL CORPORATE BOND & NOTE
TOTAL MACAO (Cost ¥4,952,603)
MEXICO (0.4%)

CORPORATE BONDS & NOTES (0.2%)
Petroleos Mexicanos

6.35% due 02/12/48

7.69% due 01/23/50

TOTAL CORPORATE BONDS & NOTES

GOVERNMENT BONDS (0.2%)

Mexico Government International Bond
3.50% due 02/12/34

4.40% due 02/12/52

TOTAL GOVERNMENT BONDS
TOTAL MEXICO (Cost ¥27,710,023)
MONGOLIA (0.1%)

GOVERNMENT BOND (0.1%)

Mongolia Government International Bond
5.13% due 04/07/26

TOTAL GOVERNMENT BOND

TOTAL MONGOLIA (Cost ¥3,414,374)
MULTINATIONAL (0.1%)

CORPORATE BOND & NOTE (0.1%)
American Airlines, Inc./AAdvantage Loyalty IP, Ltd.
5.75% due 04/20/29

TOTAL CORPORATE BOND & NOTE
TOTAL MULTINATIONAL (Cost ¥8,570,650)
NETHERLANDS (0.4%)

CORPORATE BONDS & NOTES (0.4%)
ABN AMRO Bank NV

3.32% due 03/13/37

Metinvest BV
7.65% due 10/01/27
7.75% due 10/17/29

MV24 Capital BV
6.75% due 06/01/34

Sensata Technologies BV
4.00% due 04/15/29
TOTAL CORPORATE BONDS & NOTES

TOTAL NETHERLANDS (Cost ¥34,938,700)

NI

3,654,039
3,654,039

3,654,039

1,323,957
1,323,957

1,323,957

5,562,001
5,562,001

5,562,001

3,687,757
8,931,333
12,619,090

6,780,556
6,251,732
13,032,288

25,651,378

3,543,521
3,543,521

3,543,521

9,587,190
9,587,190

9,587,190

20,421,380

1,164,049
4,431,897

2,628,076
1,203,633

29,849,035
29,849,035
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FIXED INCOME SECURITIES (97.7%) (continued)
OMAN (0.2%)

CORPORATE BOND & NOTE (0.1%)

Oztel Holdings SPC Ltd.

6.63% due 04/24/28

TOTAL CORPORATE BOND & NOTE

GOVERNMENT BOND (0.1%)

Oman Government International Bond
7.00% due 01/25/51
TOTAL GOVERNMENT BOND

TOTAL OMAN (Cost ¥13,694,640)
PANAMA (0.1%)

GOVERNMENT BONDS (0.1%)
Panama Government International Bond
2.25% due 09/29/32

3.30% due 01/19/33

TOTAL GOVERNMENT BONDS
TOTAL PANAMA (Cost ¥7,223,392)
PERU (0.0%)

CORPORATE BOND & NOTE (0.0%)®
Volcan Compania Minera SAA

4.38% due 02/11/26

TOTAL CORPORATE BOND & NOTE
TOTAL PERU (Cost ¥1,292,045)
QATAR (0.0%)

GOVERNMENT BOND (0.0%)

Qatar Government International Bond
4.40% due 04/16/50

TOTAL GOVERNMENT BOND

TOTAL QATAR (Cost ¥3,428,069)
ROMANIA (0.2%)

GOVERNMENT BONDS (0.2%)
Romanian Government International Bond
3.00% due 02/14/31

4.00% due 02/14/51

TOTAL GOVERNMENT BONDS
TOTAL ROMANIA (Cost ¥12,140,064)
SAUDI ARABIA (0.0%)
GOVERNMENT BOND (0.0%)

Saudi Government International Bond
3.25% due 11/17/51
TOTAL GOVERNMENT BOND

TOTAL SAUDI ARABIA (Cost ¥3,246,630)
SINGAPORE (0.1%)

CORPORATE BOND & NOTE (0.1%)
Medco Bell Pte Ltd.

6.38% due 01/30/27

TOTAL CORPORATE BOND & NOTE

TOTAL SINGAPORE (Cost ¥3,353,949)
SOUTH AFRICA (0.1%)

GOVERNMENT BOND (0.1%)

Republic of South Africa Government International Bond
5.65% due 09/27/47

TOTAL GOVERNMENT BOND

TOTAL SOUTH AFRICA (Cost ¥5,227,997)

INTES

7,609,864
7,609,864

9,093,696
9,093,696

16,703,560

3,580,018
3,343,786
6,923,804

6,923,804

1,322,137
1,322,137

1,322,137

3,087,069
3,087,069

3,087,069

6,368,109
4,476,871
10,844,980

10,844,980

2,814,802
2,814,802

2,814,802

3,600,084
3,600,084

3,600,084

4,933,313
4,933,313

4,933,313
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FIXED INCOME SECURITIES (97.7%) (continued)
SWITZERLAND (0.3%)

CORPORATE BOND & NOTE (0.3%)

UBS Group AG

4.70% due 08/05/27

TOTAL CORPORATE BOND & NOTE

TOTAL SWITZERLAND (Cost ¥26,427,728)
UKRAINE (0.0%)

CORPORATE BOND & NOTE (0.0%)
MHP SE

7.75% due 05/10/24

TOTAL CORPORATE BOND & NOTE

GOVERNMENT BOND (0.0%)

Ukraine Government International Bond
7.25% due 03/15/35

TOTAL GOVERNMENT BOND

TOTAL UKRAINE (Cost ¥15,318,532)
UNITED KINGDOM (1.2%)
CORPORATE BONDS & NOTES (1.2%)

BP Capital Markets PLC
4.88%

HSBC Holdings PLC
6.00%

NatWest Group PLC
3.03% due 11/28/35
TOTAL CORPORATE BONDS & NOTES

TOTAL UNITED KINGDOM (Cost ¥90,019,141)
UNITED STATES (91.9%)
ASSET-BACKED SECURITIES (10.3%)

Avis Budget Rental Car Funding AESOP LLC Class A
2.36% due 03/20/26

BANK 2019-BNK17 Class C
4.51% due 04/15/52

BANK 2021-BNK38 Class C
3.22% due 12/15/64

Barclays Commercial Mortgage Trust 2019-C5 Class C
3.71% due 11/15/52

BBCMS Mortgage Trust 2022-C17 Class XA
1.15% due 09/15/55

Benchmark 2020-B16 Mortgage Trust Class C
3.65% due 02/15/53

Benchmark 2020-B17 Mortgage Trust Class C
3.37% due 03/15/53

BPR Trust 2022-OANA Class D
8.52% due 04/15/37

BX Commercial Mortgage Trust 2021-VOLT Class D
6.33% due 09/15/36

BX Trust 2019-OC11 Class C
3.86% due 12/09/41

BX Trust 2019-OC11 Class D
3.94% due 12/09/41

Citigroup Commercial Mortgage Trust 2015-GC27 Class XA
1.31% due 02/10/48

Citigroup Commercial Mortgage Trust 2017-P8 Class C
4.26% due 09/15/50

COMM 2014-CCRE16 Mortgage Trust Class XA
0.92% due 04/10/47

NI

¥ 25,509,445

25,509,445
25,509,445

2,181,052
2,181,052

2,561,759
2,561,759

4,742,811

40,049,276
20,439,250
34,010,186

94,498,712
94,498,712

13,003,921

5,163,937

2,800,713

3,865,884

6,463,631

7,120,990

8,521,456

20,884,828

20,192,058

6,384,829

11,914,055

2,611,818

4,552,035

2,331,605
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FIXED INCOME SECURITIES (97.7%) (continued)
UNITED STATES (91.9%) (continued)
ASSET-BACKED SECURITIES (10.3%) (continued)
COMM 2014-CCRE17 Mortgage Trust Class XA
0.95% due 05/10/47

COMM 2014-LC15 Mortgage Trust Class XA
1.05% due 04/10/47

COMM 2014-UBS3 Mortgage Trust Class XA
1.05% due 06/10/47

COMM 2014-UBS6 Mortgage Trust Class XA
0.83% due 12/10/47

Connecticut Avenue Securities Trust 2022-R01 Class 1B1
7.71% due 12/25/41

Connecticut Avenue Securities Trust 2022-R01 Class
1M2 6.46% due 12/25/41

Connecticut Avenue Securities Trust 2022-R03 Class
1M2 8.06% due 03/25/42

Connecticut Avenue Securities Trust 2022-R04 Class
1M2 7.66% due 03/25/42

Connecticut Avenue Securities Trust 2022-R07 Class
1M1 7.52% due 06/25/42

Connecticut Avenue Securities Trust 2022-R08 Class 1B1
10.16% due 07/25/42

Connecticut Avenue Securities Trust 2023-R01 Class
1M2 8.32% due 12/25/42

Connecticut Avenue Securities Trust 2023-R02 Class
1M2 7.92% due 01/25/43

CSAIL 2015-C2 Commercial Mortgage Trust Class XA
0.72% due 06/15/57
CSAIL 2018-C14 Commercial Mortgage Trust Class C
4.92% due 11/15/51

Fannie Mae Connecticut Avenue Securities Class 1M2
7.10% due 07/25/30
7.50% due 02/25/30

Fannie Mae Connecticut Avenue Securities Class 2M2
7.05% due 08/25/30

FIVE 2023-V1 Mortgage Trust Class C
6.41% due 02/10/56

Freddie Mac Multiclass Certificates Series 2020-RR04
Class X 2.13% due 02/27/29

Freddie Mac STACR REMIC Trust 2021-DNA7 Class M2
6.36% due 11/25/41

Freddie Mac STACR REMIC Trust 2022-DNA2 Class M2
8.31% due 02/25/42

Freddie Mac STACR REMIC Trust 2022-DNA3 Class
M1B 7.46% due 04/25/42

Freddie Mac STACR REMIC Trust 2022-DNA4 Class
M1B 7.91% due 05/25/42

Freddie Mac STACR REMIC Trust 2022-DNA5 Class
M1B 9.06% due 06/25/42

Freddie Mac STACR REMIC Trust 2022-DNAG Class
M1B 8.26% due 09/25/42

Freddie Mac STACR REMIC Trust 2022-HQA1 Class M2
9.81% due 03/25/42

GS Mortgage Securities Trust 2019-GC42 Class C
3.69% due 09/10/52

GS Mortgage Securities Trust Series 2014-GC18 Class
XA 1.02% due 01/10/47

Hilton Grand Vacations Trust 2022-2 Class A
4.30% due 01/25/37

RIEAiE

2,913,690
1,231,724
1,776,773
5,614,966
12,624,526
19,008,456
28,833,140
12,146,211
10,224,244
25,797,577
18,000,413
11,291,153
6,840,307
8,413,991

44,402,893
32,707,057

1,800,768
7,362,601
27,959,222
9,497,305
17,471,613
13,248,420
33,410,394
15,349,410
28,608,942
20,791,082
7,560,450
2,469,203

11,562,466
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FIXED INCOME SECURITIES (97.7%) (continued)
UNITED STATES (91.9%) (continued)
ASSET-BACKED SECURITIES (10.3%) (continued)
INTOWN 2022-STAY Mortgage Trust Class A

7.32% due 08/15/39

J.P. Morgan Chase Commercial Mortgage Securities Trust 2022-OPO
Class D 3.45% due 01/05/39

MetroNet Infrastructure Issuer LLC Class A2

6.35% due 10/20/52

Morgan Stanley Bank of America Merrill Lynch Trust 2017-C33 Class C
4.56% due 05/15/50

Morgan Stanley Capital | Trust 2017-H1 Class C
4.28% due 06/15/50

Morgan Stanley Capital | Trust 2018-H4 Class C

5.07% due 12/15/51

MVW 2021-2 LLC Class B

1.83% due 05/20/39

MVW 2022-1 LLC Class B

4.40% due 11/21/39

Navient Private Education Refi Loan Trust 2021-B Class A
0.94% due 07/15/69

Navient Private Education Refi Loan Trust 2021-E Class A
0.97% due 12/16/69

Navient Private Education Refi Loan Trust 2021-F Class A
1.11% due 02/18/70

Navient Private Education Refi Loan Trust 2021-G Class A
1.58% due 04/15/70

OneMain Financial Issuance Trust 2022-2 Class A

4.89% due 10/14/34

Sierra Timeshare 2021-2 Receivables Funding LLC Class C
1.95% due 09/20/38

Sierra Timeshare 2022-1 Receivables Funding LLC Class C
3.94% due 10/20/38

Sierra Timeshare 2022-2 Receivables Funding LLC Class B
5.04% due 06/20/40

Sofi Professional Loan Program 2019-C LLC Class BFX

3.05% due 11/16/48

Structured Asset Investment Loan Trust 2003-BC5 Class M1
5.97% due 06/25/33

TAL Advantage VII LLC Class A

2.05% due 09/20/45

Taubman Centers Commercial Mortgage Trust 2022-DPM Class B
7.76% due 05/15/37

Towd Point Mortgage Trust 2022-4 Class A1
3.75% due 09/25/62

Wells Fargo Commercial Mortgage Trust 2015-NXS4 Class C
4.69% due 12/15/48

Wells Fargo Commercial Mortgage Trust 2016-NXS6 Class C
4.39% due 11/15/49

WFRBS Commercial Mortgage Trust 2014-C22 Class XA
0.78% due 09/15/57

WFRBS Commercial Mortgage Trust 2014-LC14 Class XA
1.24% due 03/15/47

TOTAL ASSET-BACKED SECURITIES

CORPORATE BONDS & NOTES (27.5%)

AbbVie, Inc.

3.80% due 03/15/25

ADT Security Corp./The
4.88% due 07/15/32

INTE

¥ 15,879,352

12,076,733

12,135,332

5,448,541

6,451,953

5,398,418

8,137,661

10,052,877

6,533,560

8,089,162

30,783,549

14,898,215

17,013,175

4,953,286

6,950,077

10,926,172

11,079,895

1,975,677

8,762,952

19,754,005

14,670,251

3,760,860

5,795,939

7,716,495

989,214

804,964,108

18,985,380

5,878,219



usb

usb

usb

usb

usb
usD
usbD

usD

usb
usD

usb

usb

usb

usb

usD
usD
usb

usb

usb
usD

usbD
usD
usb
usb

usb

usbD
usb

usb

usb

usb
usbD
usD
usb
usb

usb
usb
usb

40,000

70,000

65,000

80,000

130,000
40,000
50,000

10,000

110,000
90,000

130,000

260,000

115,000

140,000

95,000
50,000

224,000
10,000

15,000
15,000

200,000
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FIXED INCOME SECURITIES (97.7%) (continued)
UNITED STATES (91.9%) (continued)

CORPORATE BONDS & NOTES (27.3%) (continued)
Alexandria Real Estate Equities, Inc.

4.75% due 04/15/35

Ally Financial, Inc.
6.70% due 02/14/33

American Airlines Group, Inc.
3.75% due 03/01/25

American Tower Corp.
2.40% due 03/15/25

Amgen, Inc.

2.77% due 09/01/53
5.65% due 03/02/53
5.75% due 03/02/63

AmWINS Group, Inc.
4.88% due 06/30/29

Antero Midstream Partners LP / Antero Midstream Finance Corp.
5.75% due 01/15/28
7.88% due 05/15/26

Apple, Inc.
2.55% due 08/20/60

Aramark Services, Inc.
5.00% due 02/01/28

Ascent Resources Utica Holdings LLC / ARU Finance Corp.
7.00% due 11/01/26

AssuredPartners, Inc.
7.00% due 08/15/25

AT&T, Inc.
3.50%due 09/15/53
3.65%due 06/01/51
4.50% due 03/09/48

Axalta Coating Systems LLC
3.38% due 02/15/29

Ball Corp.
2.88% due 08/15/30
3.13% due 09/15/31

Bank of America Corp.
1.84% due 02/04/25
2.48% due 09/21/36
2.97% due 02/04/33
4.95% due 07/22/28

Boeing Co.
5.81% due 05/01/50

Broadcom, Inc.
3.14% due 11/15/35
3.50% due 02/15/41

Buckeye Partners LP
3.95% due 12/01/26

Builders FirstSource, Inc.
4.25% due 02/01/32

Calpine Corp.

3.75% due 03/01/31
4.50% due 02/15/28
4.63% due 02/01/29
5.00% due 02/01/31
5.13% due 03/15/28

Carnival Corp.

4.00% due 08/01/28
7.63% due 03/01/26
9.88% due 08/01/27

HEERREY)

INTE

4,984,424

8,283,616

7,947,517

10,115,403

11,037,694
5,613,381
6,873,263

1,179,597

14,073,116
12,218,599

11,381,676

32,783,260

14,809,150

18,147,220

9,144,153
5,031,056
25,734,551

1,141,969

1,664,956
1,653,907

25,829,331
24,604,441
17,933,373
17,855,608

28,738,368

15,352,569
22,577,040

18,431,177

1,742,784

1,685,827
19,176,214
1,150,910
2,821,929
35,388,204

1,146,554
15,205,865
21,913,534
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FIXED INCOME SECURITIES (97.7%) (continued)

UNITED STATES (91.9%) (continued)

CORPORATE BONDS & NOTES (27.5%) (continued)

CCO Holdings LLC / CCO Holdings Capital Corp.

4.25% due 01/15/34 ¥
4.50% due 08/15/30

4.50% due 05/01/32

4.50% due 06/01/33

4.75% due 03/01/30

4.75% due 02/01/32

5.00% due 02/01/28

CDW LLC / CDW Finance Corp.
3.57% due 12/01/31

Cedar Fair LP
5.25% due 07/15/29

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

5.38% due 04/15/27

5.50% due 05/01/25

Centene Corp.

2.45% due 07/15/28
2.50% due 03/01/31
2.63% due 08/01/31
3.00% due 10/15/30
3.38% due 02/15/30

Charter Communications Operating LLC / Charter Communications Operating
Capital

3.90% due 06/01/52

4.80% due 03/01/50

CHS/Community Health Systems, Inc.
6.88% due 04/15/29

Citigroup, Inc.
3.29% due 03/17/26

Comcast Corp.
2.94% due 11/01/56

CommScope, Inc.
6.00% due 03/01/26

Comstock Resources, Inc.
6.75% due 03/01/29
Constellation Brands, Inc.
2.25% due 08/01/31

Corebridge Financial, Inc. 4.35%
due 04/05/42

CSC Holdings LLC

5.75% due 01/15/30

CVS Health Corp.

5.05% due 03/25/48

DaVita, Inc.
4.63% due 06/01/30

DCP Midstream Operating LP
5.85% due 05/21/43

Delta Air Lines, Inc.
3.75% due 10/28/29

Discovery Communications LLC
4.65% due 05/15/50

DISH DBS Corp.

7.38% due 07/01/28

Edison International

5.00%

Element Solutions, Inc.
3.88% due 09/01/28

2,605,853
1,126,121
1,634,831
1,609,588
9,813,724
1,119,431
34,545,361

12,261,609

2,484,511

11,458,721
5,325,224

1,152,197
1,618,441
1,612,506
1,121,375
1,162,003

10,540,286
21,262,933

15,685,588

14,671,922

33,990,069

37,291,744

16,995,726

15,850,931

8,764,159

14,743,044

28,581,391

32,411,740

5,208,046

1,175,631

12,196,045

6,082,213

16,594,707

5,848,108
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FIXED INCOME SECURITIES (97.7%) (continued)
UNITED STATES (91.9%) (continued)

CORPORATE BONDS & NOTES (27.5%) (continued)

Energizer Holdings, Inc.
4.75% due 06/15/28

Energy Transfer LP
6.63%

Enterprise Products Operating LLC
4.20% due 01/31/50

EPR Properties
3.75% due 08/15/29

EQM Midstream Partners LP
4.75% due 01/15/31
5.50% due 07/15/28

FirstEnergy Corp.

2.65% due 03/01/30
3.40% due 03/01/50
5.10% due 07/15/47
7.38% due 11/15/31

Ford Motor Co.

3.25% due 02/12/32
4.75% due 01/15/43
5.29% due 12/08/46

Ford Motor Credit Co. LLC
3.63% due 06/17/31

Frontier Communications Holdings LLC
6.75% due 05/01/29

General Motors Co.
5.15% due 04/01/38

General Motors Financial Co., Inc.
3.80% due 04/07/25

Goldman Sachs Group, Inc.
1.76% due 01/24/25

Goodyear Tire & Rubber Co.
5.00% due 07/15/29
9.50% due 05/31/25

GTCR AP Finance, Inc.
8.00% due 05/15/27

HB Fuller Co.
4.25% due 10/15/28

Iron Mountain Information Management Services, Inc.
5.00% due 07/15/32

Iron Mountain, Inc.

4.50% due 02/15/31
5.25% due 03/15/28
5.63% due 07/15/32

JPMorgan Chase & Co.
1.56% due 12/10/25
2.18% due 06/01/28

KB Home
4.00% due 06/15/31

Kinder Morgan, Inc.
5.55% due 06/01/45
Kraft Heinz Foods Co.
5.20% due 07/15/45

Level 3 Financing, Inc.
3.75% due 07/15/29

Lions Gate Capital Holdings LLC
5.50% due 04/15/29

HEERREY)

INTE

10,193,849

35,865,058

19,051,759

9,652,864

1,106,497
24,210,668

1,700,142
1,371,596
1,181,750

746,922

1,572,308
12,780,300
1,640,092

1,098,727

13,728,380

19,189,205

16,167,581

25,807,412

21,433,133
6,845,294

3,177,970

14,185,312

1,144,306

1,144,973
22,852,897
13,996,742

19,351,276
17,883,770

1,154,090

23,306,471

13,539,414

711,326

10,079,797
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FIXED INCOME SECURITIES (97.7%) (continued)
UNITED STATES (91.9%) (continued)

CORPORATE BONDS & NOTES (27.5%) (continued)

Live Nation Entertainment, Inc.
4.75% due 10/15/27
4.88% due 11/01/24
6.50% due 05/15/27

Lockheed Martin Corp.
5.70% due 11/15/54

Lowe's Cos, Inc.
4.45% due 04/01/62

Merck & Co., Inc.
2.90% due 12/10/61

Molson Coors Beverage Co.
4.20% due 07/15/46

Morgan Stanley
2.48% due 09/16/36
5.95% due 01/19/38

Mozart Debt Merger Sub, Inc.
3.88% due 04/01/29

MPH Acquisition Holdings LLC
5.75% due 11/01/28

MPT Operating Partnership LP / MPT Finance Corp.
3.50% due 03/15/31

MSCI, Inc.

3.25% due 08/15/33
3.63% due 09/01/30
3.63% due 11/01/31

New Fortress Energy, Inc.
6.50% due 09/30/26
6.75% due 09/15/25

NRG Energy, Inc.

3.38% due 02/15/29
3.63% due 02/15/31
3.88% due 02/15/32

OneMain Finance Corp.
3.50% due 01/15/27
3.88% due 09/15/28
4.00% due 09/15/30
7.13% due 03/15/26

Oracle Corp.

3.95% due 03/25/51
4.00% due 11/15/47
5.55% due 02/06/53

Pacific Gas & Electric Co.
4.30% due 03/15/45
Paramount Global

4.20% due 05/19/32

Philip Morris International, Inc.
5.38% due 02/15/33

Pilgrim's Pride Corp.

3.50% due 03/01/32

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

Post Holdings, Inc.
5.50% due 12/15/29
5.63% due 01/15/28

Presidio Holdings, Inc.
8.25% due 02/01/28

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

HEERREY)

INTE

2,465,199
2,612,157
18,864,019

13,615,654

11,376,184

10,906,888

18,576,996

24,775,673
7,281,127

1,154,676

9,587,240

1,331,346

1,635,813
1,158,162
1,138,532

11,643,635
7,726,114

2,763,739
15,487,088
1,599,256

12,294,863
1,584,853
2,498,432
8,324,713

23,827,378
14,698,773
15,174,352

32,562,223

18,288,924

27,199,893

1,626,426

12,981,188

5,644,791
8,485,878

18,992,076

24,460,994
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FIXED INCOME SECURITIES (97.7%) (continued)
UNITED STATES (91.9%) (continued)
CORPORATE BONDS & NOTES (27.5%) (continued)
Realogy Group LLC / Realogy Co.-Issuer Corp.

usD 130,000 5.75% due 01/15/29 ¥ 12,967,624
Royal Caribbean Cruises Ltd.

usD 123,000 11.50% due 06/01/25 17,470,221
Sirius XM Radio, Inc.

usD 25,000 3.88% due 09/01/31 2,595,255

usD 55,000 4.13% due 07/01/30 6,010,630

usD 370,000 5.50% due 07/01/29 44,870,740
Six Flags Entertainment Corp.

usD 15,000 4.88% due 07/31/24 1,968,348
Southern Co.

usD 325,000 4.00% due 01/15/51 39,770,509
Sprint Capital Corp.

uUsD 155,000 6.88% due 11/15/28 22,227,074
Standard Industries, Inc./NJ

usD 15,000 3.38% due 01/15/31 1,607,446

uUsD 15,000 4.38% due 07/15/30 1,739,080
Sysco Corp.

usD 120,000 3.15% due 12/14/51 11,145,092

usD 84,000 6.60% due 04/01/50 12,708,113
Tallgrass Energy Partners LP / Tallgrass Energy Finance Corp.

usD 195,000 5.50% due 01/15/28 23,762,889

uUsD 60,000 7.50% due 10/01/25 7,989,951
Tenet Healthcare Corp.

usD 195,000 6.13% due 10/01/28 24,825,561
T-Mobile USA, Inc.

usD 235,000 3.40% due 10/15/52 22,511,465

usD 95,000 4.50% due 04/15/50 10,983,611
TransDigm, Inc.

usD 210,000 4.88% due 05/01/29 24,768,508

usD 80,000 7.50% due 03/15/27 10,631,389
Tronox, Inc.

usD 155,000 4.63% due 03/15/29 17,265,709
United Airlines 2020-1 Class A Pass Through Trust

usD 71,681 5.88% due 10/15/27 9,517,971
United Rentals North America, Inc.

usD 10,000 3.75% due 01/15/32 1,147,655

usD 25,000 5.25% due 01/15/30 3,205,705
Uniti Group LP / Uniti Group Finance, Inc. / CSL Capital LLC

usbD 290,000 6.50% due 02/15/29 23,591,673
USA Compression Partners LP / USA Compression Finance Corp.

uUsD 140,000 6.88% due 04/01/26 18,124,266
Verizon Communications, Inc.

usD 195,000 2.36% due 03/15/32 21,292,826

usDb 130,000 2.99% due 10/30/56 11,230,505
Viatris, Inc.

usD 250,000 4.00% due 06/22/50 21,985,456
Vistra Operations Co. LLC

usD 10,000 4.38% due 05/01/29 1,179,873

usD 45,000 5.00% due 07/31/27 5,671,062
Warnermedia Holdings, Inc.

usD 190,000 5.14% due 03/15/52 20,444,843
WR Grace Holdings LLC

usD 125,000 4.88% due 06/15/27 16,056,643

usD 220,000 5.63% due 08/15/29 24,887,829
Wynn Las Vegas LLC / Wynn Las Vegas Capital

usD 90,000 Corp. 5.50% due 03/01/25 11,767,645
TOTAL CORPORATE BONDS & NOTES 2,158,821,917



7 -F7*rAUHh (BEAvIHY BEMRRE)

i 8848 BIE
FIXED INCOME SECURITIES (97.7%) (continued)
UNITED STATES (91.9%) (continued)
GOVERNMENT BONDS (41.0%)
Fannie Mae Pool

usD 1,825,000 4.00% due 04/01/53 ¥ 232,016,156
usD 3,470,000 4.50% due 04/01/53 452,044,648
uUsD 2,370,000 5.00% due 04/01/53 314,412,955
usb 1,380,000 5.50% due 04/01/53 185,378,871
usD 415,000 6.00% due 04/01/53 56,317,578
Ginnie Mae Il Pool
usb 625,000 4.50% due 04/01/53 81,875,043
usb 1,035,000 5.00% due 04/01/53 137,845,002
usD 360,000 5.50% due 04/01/53 48,417,726
U.S. Treasury Bonds
usD 1,715,000 1.88% due 02/15/51 155,334,380
usD 1,290,000 2.00% due 02/15/50 121,273,426
usD 845,000 2.75% due 08/15/42 95,556,747
usD 1,190,000 3.13% due 02/15/43 142,260,990
usD 540,000 5.38% due 02/15/31 80,989,734
U.S. Treasury Inflation Indexed Bond
usD 225,687 0.13% due 02/15/52 20,890,634
U.S. Treasury Inflation Indexed Note
usD 622,950 0.63% due 07/15/32 79,219,546
usD 2,666,215 1.63% due 10/15/27 361,761,795
U.S. Treasury Notes
usD 335,000 0.38% due 10/31/23 43,476,964
usD 920,000 0.88% due 06/30/26 111,585,564
usD 935,000 1.25% due 03/31/28 110,899,099
usbD 1,090,000 1.63% due 05/15/31 126,005,242
usbD 685,000 1.75% due 11/15/29 81,834,530
usbD 1,395,000 2.88% due 05/31/25 181,189,463
TOTAL GOVERNMENT BONDS 3,220,586,093

MORTGAGE-BACKED SECURITIES (13.1%)
Fannie Mae Pool

usbD 316,008 2.50% due 08/01/51 36,373,328
usb 198,704 2.50% due 10/01/51 22,855,011
usb 189,258 2.50% due 11/01/51 21,778,006
usD 162,623 2.50% due 12/01/51 18,684,829
usbD 166,742 2.50% due 02/01/52 19,155,516
usb 150,257 2.50% due 03/01/52 17,309,584
usb 201,978 2.50% due 04/01/52 23,278,654
usb 118,256 2.50% due 05/01/52 13,625,842
usb 84,861 3.00% due 06/01/50 10,183,633
usb 122,086 3.00% due 05/01/51 14,610,117
usb 51,565 3.00% due 08/01/51 6,165,990
usb 225,329 3.00% due 11/01/51 27,032,988
usb 162,634 3.00% due 02/01/52 19,441,096
usb 151,773 3.00% due 03/01/52 18,135,552
usb 71,901 3.00% due 05/01/52 8,591,484
usbD 50,461 3.50% due 05/01/51 6,262,984
usb 96,100 3.50% due 04/01/52 11,884,114
usb 158,695 3.50% due 05/01/52 19,618,202
usb 274,510 3.50% due 06/01/52 33,928,615
usb 52,689 4.00% due 05/01/52 6,707,502
usb 389,247 4.00% due 07/01/52 49,543,495
usb 148,149 4.00% due 12/01/52 18,853,505
usb 118,198 4.50% due 06/01/52 15,412,063
usb 382,077 4.50% due 07/01/52 49,816,282
usb 246,704 4.50% due 11/01/52 32,172,368
usbD 167,460 5.00% due 08/01/52 22,240,945
usD 98,948 5.00% due 11/01/52 13,138,979
usD 73,556 5.00% due 12/01/52 9,767,022
usbD 153,938 5.00% due 01/01/53 20,474,621
usb 68,511 5.50% due 12/01/52 9,210,871
usb 172,773 5.50% due 01/01/53 23,228,114
usbD 69,051 5.50% due 02/01/53 9,283,484



usb
usb
usD
usb
usb
usb
usb
usb
usb
usb
usb
usb
usD
usD
usbD
usb
usb
usb
usD
usb
usb
usb
usb
usb
usb
usD

usb

GBP

81,421
587
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FIXED INCOME SECURITIES (97.7%) (continued)
UNITED STATES (91.9%) (continued)

MORTGAGE-BACKED SECURITIES (13.1%) (continued)
Freddie Mac Pool

2.50% due 05/01/51 ¥ 9,358,256
2.50% due 12/01/51 67,503
2.50% due 03/01/52 10,800,159
2.50% due 04/01/52 35,671,125
3.00% due 12/01/51 5,645,053
3.00% due 03/01/52 8,877,790
3.00% due 04/01/52 8,674,984
3.00% due 05/01/52 29,654,248
3.50% due 05/01/52 14,882,043
3.50% due 06/01/52 8,262,970
3.50% due 07/01/52 13,753,924
3.50% due 09/01/52 12,076,176
3.50% due 02/01/53 18,459,829
4.00% due 04/01/52 8,506,986
4.00% due 06/01/52 6,050,954
4.00% due 07/01/52 15,268,776
4.00% due 08/01/52 40,039,287
4.00% due 09/01/52 18,486,792
4.00% due 12/01/52 12,545,583
4.50% due 07/01/52 19,521,556
4.50% due 08/01/52 15,326,838
4.50% due 10/01/52 16,094,367
5.00% due 11/01/52 24,107,761
5.00% due 02/01/53 13,114,230
5.50% due 11/01/52 16,353,980
5.50% due 02/01/53 21,269,222
TOTAL MORTGAGE-BACKED SECURITIES 1,031,635,188
TOTAL UNITED STATES (Cost ¥7,422,058,654) 7,216,007,306
URUGUAY (0.0%)

GOVERNMENT BOND (0.0%)
Uruguay Government International Bond

5.10% due 06/18/50 2,674,020
TOTAL GOVERNMENT BOND 2,674,020
TOTAL URUGUAY (Cost ¥2,955,429) 2,674,020
TOTAL FIXED INCOME SECURITIES (Cost ¥7,889,712,151) 7,670,662,161

EXCHANGE-TRADE FUNDS (12.7%)

UNITED STATES (12.7%)

Invesco Senior Loan ETF 278,980,909
iShares iBoxx $ Investment Grade Corporate Bond ETF 306,727,174
iShares iBoxx High Yield Corporate Bond ETF 160,004,408
SPDR Bloomberg Short Term High Yield Bond ETF 246,852,393
TOTAL UNITED STATES (Cost ¥978,806,625) 992,564,884
TOTAL EXCHANGE-TRADE FUNDS (Cost ¥978,806,625) 992,564,884

SHORT-TERM INVESTMENTS (7.7%)
GRAND CAYMAN (0.0%)

TIME DEPOSIT (0.0%)
Brown Brothers Harriman & Co.

3.15% due 04/03/23 34
TOTAL TIME DEPOSIT 34
TOTAL GRAND CAYMAN (Cost ¥36) 34
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SHORT-TERM INVESTMENTS (7.7%) (continued)
UNITED STATES (7.7%)

TIME DEPOSIT (7.7%)
JPMorgan Chase & Co.
4.08% due 04/03/23

TOTAL TIME DEPOSIT
TOTAL UNITED STATES (Cost ¥595,207,583)
TOTAL SHORT-TERM INVESTMENTS (Cost ¥595,207,619)

¥ (Cost ¥9,463,726,395)
B RERUT OMEERERE
Wi

HEERREY)

N
¥ 602,906,866
602,906,866
602,906,866
602,906,900
118.1% ¥ 9,266,133,945
(18.1) (1,422,111,629)
100.0% ¥ 7,844,022,316

20234E3H 31 HIE A TLLU RO | D AIC, Bl24,266,687MMN T m—h—IcfffFENTH O, Bl463,217,749M
ZHRELTHELANE L,

R SEMIERE| (2023%F 3 B31AHE)

2]
b= S THIE KREG A
Short U.S. Long Bond (CBT) June Futures 06/2023 (17) ¥ (1,473,517)
Short U.S. Treasury 10 Year Note (CBT) June Futures 06/2023 (11) (4,918,091)
Short U.S. Treasury 5 Year Note (CBT) June Futures 06/2023 (62) 6,284,071
Short U.S. Ultra Bond (CBT) June Futures 06/2023 (41) (36,126,830)

¥ 36,234,367
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a2 Class C — JPY ClassOANEAE FHENG| (20235 3 A31AIRTE)

" AT ol R¥EH = SR REERME ORESHER REBIP AR
JPY  State Street Bank & Trust Co. 617,102,069 04/20/2023 usD 4,684,645 ¥ - ¥ (4,780,946) ¥ (4,780,946)
JPY  State Street Bank & Trust Co. 3,804,012 04/20/2023 usD 28,077 76,765 - 76,765
JPY  State Street Bank & Trust Co. 3,106,312 04/20/2023 usb 23,958 - (74,143) (74,143)
JPY  State Street Bank & Trust Co. 5,355,634 04/20/2023 usD 40,742 - (52,886) (52,886)
JPY  State Street Bank & Trust Co. 5,089,378 04/20/2023  USD 40,059 - (228,383) (228,383)
JPY  State Street Bank & Trust Co. 4,573,235 04/20/2023 usbD 33,857 78,728 - 78,728
JPY  State Street Bank & Trust Co. 11,300,000 04/20/2023 usD 83,623 199,136 - 199,136
JPY  State Street Bank & Trust Co. 4,981,151 04/20/2023 usb 39,498 - (262,193) (262,193)
JPY  Westpac Banking Corp. 2,013,543 04/20/2023 usb 15,5697 - (56,938) (56,938)
JPY  Westpac Banking Corp. 2,343,342 04/20/2023 usbD 17,648 603 - 603
JPY  Westpac Banking Corp. 8,566,064 04/20/2023 usbD 67,461 - (389,291) (389,291)
JPY  Westpac Banking Corp. 98,014 04/20/2023  USD 778 - (5,327) (5,327)
JPY  Westpac Banking Corp. 9,697,635 04/20/2023 usD 74,410 - (180,179) (180,179)
JPY  Westpac Banking Corp. 100,554 04/20/2023 usD 770 - (1,632) (1,632)
JPY  Westpac Banking Corp. 324,151 04/20/2023 uUsD 2,483 - (5,507) (5,507)
JPY  Westpac Banking Corp. 180,095 04/20/2023 usD 1,332 3,288 - 3,288
JPY  Westpac Banking Corp. 344,418 04/20/2023 usD 2,544 6,764 - 6,764
JPY  Westpac Banking Corp. 509,537 04/20/2023 usb 3,811 3,574 - 3,574
JPY  Westpac Banking Corp. 89,968 04/20/2023  USD 708 - (3,991) (3,991)
JPY  Westpac Banking Corp. 117,002 04/20/2023 usD 907 - (3,465) (3,465)
JPY  Westpac Banking Corp. 314,809 04/20/2023 usbD 2,448 - (10,166) (10,166)
JPY  Westpac Banking Corp. 7,227,643 04/20/2023 usbD 55,391 - (125,502) (125,502)
JPY  Westpac Banking Corp. 5,076,263 04/20/2023 usbD 38,263 - (3,055) (3,055)
JPY  Westpac Banking Corp. 99,109 04/20/2023  USD 762 - (1,998) (1,998)
USD Societe Generale 55,306 04/20/2023 JPY 7,037,561 304,279 - 304,279
USD State Street Bank & Trust Co. 43,020 04/20/2023 JPY 5,855,128 - (144,192) (144,192)
USD State Street Bank & Trust Co. 47,820 04/20/2023  JPY 6,280,188 67,879 - 67,879
USD State Street Bank & Trust Co. 2,555 04/20/2023  JPY 332,123 7,007 - 7,007
USD State Street Bank & Trust Co. 63,832 04/20/2023  JPY 8,296,902 176,762 - 176,762
USD  State Street Bank & Trust Co. 251,529 04/20/2023  JPY 33,133,576 256,701 - 256,701
USD State Street Bank & Trust Co. 25,869 04/20/2023 JPY 3,507,170 - (73,039) (73,039)
USD Westpac Banking Corp. 31,614 04/20/2023 JPY 4,208,059 - (11,339) (11,339)
USD  Westpac Banking Corp. 18,089 04/20/2023  JPY 2,417,474 - (16,123) (16,123)
USD  Westpac Banking Corp. 46,305 04/20/2023  JPY 6,193,502 - (46,571) (46,571)
USD Westpac Banking Corp. 986 04/20/2023 JPY 133,257 - (2,336) (2,336)
USD  Westpac Banking Corp. 399 04/20/2023  JPY 54,271 - (1,285) (1,285)
USD Westpac Banking Corp. 6,774 04/20/2023 JPY 918,374 - (19,182) (19,182)
USD Westpac Banking Corp. 3,128 04/20/2023 JPY 400,969 14,210 - 14,210
USD  Westpac Banking Corp. 708 04/20/2023  JPY 93,203 786 - 786
USD Westpac Banking Corp. 34,707 04/20/2023 JPY 4,460,135 147,241 - 147,241
USD Westpac Banking Corp. 803 04/20/2023 JPY 103,118 3,486 - 3,486
USD Westpac Banking Corp. 1,647 04/20/2023 JPY 209,083 9,555 - 9,555
USD Westpac Banking Corp. 8,110 04/20/2023 JPY 1,026,324 50,258 - 50,258
USD Westpac Banking Corp. 1,080 04/20/2023 JPY 141,342 2,055 - 2,055
USD  Westpac Banking Corp. 3,166 04/20/2023  JPY 418,292 1,997 - 1,997
USD  Westpac Banking Corp. 43,681 04/20/2023  JPY 5,742,615 56,004 - 56,004
USD Westpac Banking Corp. 28,687 04/20/2023 JPY 3,819,010 - (10,868) (10,868)

¥ 1,467,078 ¥ (6,510,537) ¥ (5,043,459)
=1 ~
mn BER—SI - V-2 - ATy T (2023% 3 A3 BHRE)
S . FUI7LEH
EE mEeEs  WEOTR gy iR & WRE ey RIEEIMEE AL
iBoxx $ Liquid
Goldman Sachs Investment
usD International 4,259,823 Receive Grade Index 4.820% 06/20/2023 ¥ (23,829) ¥ 11,440,817 ¥ 11,416,988
¥ (23,829) ¥ 11,440,817 ¥ 11,416,988

30
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§7 -TAVh (BBAYIHY BERRE)
.. — & —
am T YNT 1« TS5 D&
UTFORIIAT 7 ROT IV NRT 4 THRBI OB TH D,
FURF 4T FURF4T HFEZA
W3 HAES i ot Ao AREA e
JEEFVNRTF ¢ TEE]
AT THG|
Goldman Sachs International ¥ 11,440,817 ¥ ¥ - ¥ - ¥ 11,440,817
&n ¥ 11,440,817 ¥ - ¥ - ¥ ¥ 11,440,817
SEBE TG
Societe Generale
State Street Bank & Trust Co. ¥ gggg;g ¥ (5615 782_) ¥ - ¥ B ¥ @ 73502482012
Westpac Banking Corp. 299,821 (894.755) - - (594.934)
=13 ¥ 1,467,078 ¥ (6,510,537) ¥ - ¥ - ¥ (5,043,459)
[BernaRieZEMsR]
BPES [E44
FIXED INCOME SECURITIES | fife i (1 25 ANGOLA 77 MEXTCO Ak
GOVERNMENT BOND Ef BRAZIL TN MONGOLTA EdL
CORPORATE BONDS & NOTE | #:fif % AUSTRALIA F—=AbZ7 YT MULTINATTONAL ZEFERE
TIME DEPOSIT TE T CANADA s NETHERLANDS FTH
EXCHANGE-TRADE FUNDS | LIR#% 153 CAYMAN TSLANDS A NIGERIA FAT=YT
SHORT-TERM INVESTMENTS | 45 M #%4 CHILE FU OMAN Fv—
ASSET-BACKED SECURITIES | % pEFH{RFF % COLOMBIA El= v PANANA N
MORTGAGE-BACKED SECURITIES | E&— 4" — 3 COSTARICA EV YA PERU -
DOMINICAN REPUBLIC S =y 3fnlE QATAR T B =
SRR ECUADOR T RV ROMANTA N— =T
GBP AXY AR K EGYPT ESVVAN SAUDT ARABTA b7 IET
JPY AAM EL SALVADOR T LN RV SINGAPORE SUHR—
UsSD KR GRAND CAYMAN TR SOUTH AFRICA 77 Uh
HONG KONG Frik SWITZERLAND AA A
INDONESTA A RRYT TURKEY (!
IRELAND TANT YR UKRAINE vy TAF
KAZAKHSTAN HYT AL UNITED KINGDOM AFY R
LUXEMBOURG NIRRTy UNITED STATES TAY
MACAO = HhA URUGUAY INTT A
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215, 009, 924
2, 395, 740

217, 405, 664

7,014, 126
6, 035, 237
5, 060, 629
2,402, 776
1, 148, 849
546, 074
3,656

22,211, 341

195, 194, 317

1

, 346, 418, 072

(136, 854, 238)

1

, 209, 563, 834

604, 236, 438
(22, 547, 925)

581, 688, 513

—_

. 191, 252, 347

—_

, 986, 446, 664
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A FiAES /AN IE{fifE
(B : M)
L@k (99.8%)
HFE (4.3%)
CHEMICALS (3.0%)

20, 022 Nutrien, Ltd. 254,712, 198
TELECOMMUNICATIONS (1.3%)

36, 125 TELUS Corp. 112, 776, 288
hFr4 & (BBR{E $183, 019, 215) 367, 488, 486
TAILTUR (1.1%)

HEALTHCARE-PRODUCTS (1.19%)

7,585 Medtronic PLC 92, 445, 296
TAILTUF F (IGEME $83, 142, 921) 92, 445, 296
N)Lb— (1.1%)
MINING (1.1%)

13,675 Southern Copper Corp. 89, 230, 451
R)L— & (BEEE $95, 293, 161) 89, 230, 451
ANRAL Y (1.5%)

ENGINEERING&CONSTRUCTION (1.5%)

36, 625 Ferrovial S.A. 127, 530, 856
ARA Y E (BRIGEME $125,976, 615) 127, 530, 856
RAA X (1.5%)

PHARMACEUTICALS (1.5%)
3, 850 Novartis AG — ADR 42,974, 027

15, 925 Roche Holding AG — ADR 89, 275, 469

132, 249, 496
A4 R F (SR §126, 141,608) 132, 249, 496
A4 F1) X (3.8%)
MINING (1.7%)

19, 000 Rio Tinto PLC — ADR 148, 260, 822
PHARMACEUTICALS (2. 1%)

21, 025 AstraZeneca PLC — ADR 181, 812, 161
A X)X F (EBREfE $209, 231, 771) 330,072, 983
TA1)H (86.5%)

AEROSPACE/DEFENSE (2. 19%)

14, 800 Raytheon Technologies Corp. 184, 135, 585
BANKS (8.1%)

17, 321 Citizens Financial Group, Inc. 88,073, 214

8, 244 JPMorgan Chase & Co. 129, 973, 429
10, 325 Morgan Stanley 121, 975, 651
9, 825 Northern Trust Corp. 129, 511, 687
10, 445 PNC Financial Services Group, Inc. 228, 774, 221
698, 308, 202
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7354 FAES ANl
(B A
BEVERAGES (2.9%)
13,575 Coca—Cola Co. 116, 127, 998
5,700 PepsiCo, Inc. 136, 121, 292
252, 249, 290
BUILDING MATERIALS (0.5%)
10, 350 MDU Resources Group, Inc. 43, 258, 277
COSMETI1GS/PERSONAL CARE (1.19%)
4, 950 Procter & Gamble Co. 94, 653, 565
DISTRIBUTION/WHOLESALE (1.6%)
3,705 Watsco, Inc. 139, 716, 137
DIVERSIFIED FINANCIAL SERVICES (3.9%)
9, 000 CME Group, Inc. Class A 244, 047, 923
30, 178 Virtu Financial, Inc. Class A 96, 051, 443
340, 099, 366
ELECTRIG (12.8%)
11, 000 Ameren Corp. 141, 233, 921
54, 575 CenterPoint Energy, Inc. 238, 538, 931
18, 037 Dominion Energy, Inc. 204, 531, 010
19, 700 NextEra Energy, Inc. 232,291, 415
7,025 Public Service Enterprise Group, Inc. 62, 676, 382
4, 961 Sempra Energy 113, 452, 940
7,988 WEC Energy Group, Inc. 114, 210, 685
1, 106, 935, 284
ELECTRICAL COMPONENTS & EQUIPMENT (1.5% )
11, 602 Emerson Electric Co. 131, 464, 668
ENERGY-ALTERNATE SOURCES (0. 5% )
3, 450 NextEra Energy Partners LP 39, 260, 055
FOOD (1.9%)
16, 300 Kellogg Co. 164, 362, 393
HOME FURNISHINGS (0.7% )
10, 625 Leggett & Platt, Inc. 56, 293, 879
INTERNET (0.3% )
3,928 Cogent Communications Holdings, Inc. 28, 995, 636
MACHINERY-CONSTRUGTION & MINING (1.19% )
3, 668 Caterpillar, Inc. 93, 920, 693
MACHINERY-DIVERSIFIED (1.4% )
8, 070 AGCO Corp. 121, 614, 283
MINING (1.5% )
21,925 Newmont Corp. 125, 707, 644
MISCELLANEOUS MANUFACTURE (1.89% )
7,975 Eaton Corp. PLC 151, 060, 215
OIL&GAS (10.39% )
17, 800 Chesapeake Energy Corp. 247,961, 584
5,900 Chevron Corp. 129, 275, 297
18, 786 ConocoPhillips 285, 030, 699
6, 375 Pioneer Natural Resources Co. 223,779, 216
886, 046, 796
PHARMACEUTICALS (10.59% )
9, 281 AbbVie, Inc. 172,993, 360
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R FAnE] ANl
(Bfz - M)
9,716 Bristol-Myers Squibb Co. 90, 793, 213
16, 325 CVS Health Corp. 222,118, 662
8, 271 Johnson & Johnson 184,987, 178
19, 525 Merck & Co., Inc. 231, 039, 908
901, 932, 321
PIPELINES (1.49% )
24, 825 Williams Cos, Inc. 117,109, 671
REITS (8.0%)
2, 325 Alexandria Real Estate Equities, Inc. 49, 441, 299
60, 377 Brixmor Property Group, Inc. 179, 782, 478
3,578 Camden Property Trust 63, 740, 991
3,925 Crown Castle, Inc. 92,949, 136
3, 262 Duke Realty Corp. 26,611, 661
4, 525 Equity Residential 45,904, 213
7,402 Prologis, Inc. 127, 759, 990
5, 566 Terreno Realty Corp. 47, 059, 075
11, 508 VICI Properties, Inc. 52, 628, 831
685, 877, 674
RETAIL (3.2%)
4, 050 Best Buy Co., Inc. 39, 687, 575
2,525 Home Depot, Inc. 100, 955, 111
3,900 McDonald’ s Corp. 136, 392, 027
277,034, 713
SEMICONDUCTORS (3. 9% )
8, 130 QUALCOMM, TInc. 149, 071, 099
8, 250 Texas Instruments, Inc. 188, 943, 447
338, 014, 546
SOFTWARE (3.5% )
3,053 Microsoft Corp. 110, 659, 888
11, 086 Paychex, Inc. 189, 548, 509
300, 208, 397
TELECOMMUNICATIONS (0.9% )
17, 000 Corning, Inc. 80, 879, 369
TOYS/GAMES/HOBBIES (1.19% )
8, 300 Hasbro, Inc. 90, 689, 306

TAUA E (EGERE $5 141,754, 14

2)

Lmm 5t (ARG $5, 964, 559, 433)

7,449, 827, 965
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%6m FAES fliE E LR (%) AN IE{fifE
(B A

BEHEE 0.4%)

7A)A 0.4%)

EHTEE 0.4%)

JPMorgan Chase & Co.

USD 268, 725 1.58% due 09/01/22 37, 251, 949
EHES i 37, 251, 949
T7AYA EF (ESEME 36,771, 974M) 37, 251, 949
mEERE &t (BUSIRE 36, 771, 974M) 37, 251, 949
HifliE%H & (ERFE{E 6, 001, 331, 407M) 100. 2% 8,626,097, 482
RERVZTOMEE (BEZRE) 0.2 (13,075, 564)
EE 100. 0% 8,613,021,918
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28 Class A — JPY Hedged Class DAEAEFHENS| (20224 8 A318K%E)

B m5IH8FA R249%8 REH b LihEE Bk SRl (48)  ETME (48) AmEH
EUR State Street Bank & Trust Co. 2,180 10/20/2022  USD 2,211 ¥ - ¥ (1,630) ¥ (1, 630)
EUR Westpac Banking Corp. 2,106 10/20/2022  USD 2,163 - (5, 283) (5, 283)
EUR Westpac Banking Corp. 2,360 10/20/2022  USD 2,361 2,688 — 2,688
EUR Westpac Banking Corp. 2,659 10/20/2022  USD 2,673 1, 349 - 1, 349
JPY Societe Generale S.A. 260,967 10/20/2022  USD 1,928 — (5,199) (5, 199)
JPY Westpac Banking Corp. 17,352,162 10/20/2022  USD 131, 604 - (817, 703) (817, 703)
JPY Westpac Banking Corp. 260,470 10/20/2022  USD 1,988 — (14, 032) (14, 032)
JPY Westpac Banking Corp. 17,803,432 10/20/2022  USD 131, 207 - (311, 609) (311, 609)
JPY Westpac Banking Corp. 271,146  10/20/2022  USD 1,963 146 — 146
JPY Westpac Banking Corp. 353,597  10/20/2022  USD 2,645 - (11, 627) (11, 627)
JPY Westpac Banking Corp. 646,675 10/20/2022  USD 4,743 — (8,228) (8, 228)
JPY Westpac Banking Corp. 159,050  10/20/2022  USD 1, 169 - (2,298) (2, 298)
JPY Westpac Banking Corp. 65,430 10/20/2022  USD 495 — (2, 852) (2, 852)
JPY Westpac Banking Corp. 20,241,215 10/20/2022  USD 152, 758 - (849, 282) (849, 282)
JPY Westpac Banking Corp. 904, 003,207  10/20/2022  USD 6, 713, 606 — (22, 906, 407) (22, 906, 407)
Ush Societe Generale S.A. 20,350 10/20/2022  CHF 19, 654 18, 600 - 18, 600
Ush Societe Generale S.A. 101,479 10/20/2022  JPY 13, 922, 690 87,935 — 87,935
Ush State Street Bank & Trust Co. 48,812 10/20/2022  EUR 47, 596 110, 207 - 110, 207
Ush State Street Bank & Trust Co. 20,139 10/20/2022  EUR 19, 957 952 — 952
Ush State Street Bank & Trust Co. 147,279 10/20/2022  JPY 20, 338, 702 - (4, 729) (4,729)
Ush Westpac Banking Corp. 2,409 10/20/2022  EUR 2,354 4,721 — 4,721
Ush Westpac Banking Corp. 2,509 10/20/2022  EUR 2,447 5,622 - 5,622
Ush Westpac Banking Corp. 2,711 10/20/2022  EUR 2,671 2,337 — 2,337
Ush Westpac Banking Corp. 3,183  10/20/2022  EUR 3,070 11, 929 - 11, 929
UsD Westpac Banking Corp. 4,386 10/20/2022  JPY 583, 404 22,203 — 22,203
Ush Westpac Banking Corp. 2,117 10/20/2022  JPY 292,876 - (631) (631)
UsD Westpac Banking Corp. 2,122 10/20/2022  JPY 288, 865 4,067 — 4,067
Ush Westpac Banking Corp. 363 10/20/2022  JPY 49, 163 887 - 887
UsD Westpac Banking Corp. 30,615 10/20/2022  JPY 4,093, 375 133, 490 — 133, 490
Ush Westpac Banking Corp. 3,786 10/20/2022  JPY 508, 020 14, 690 - 14, 690
UsD Westpac Banking Corp. 10,641 10/20/2022  JPY 1, 458, 128 10, 969 — 10, 969
Ush Westpac Banking Corp. 836 10/20/2022  JPY 112, 489 2,936 - 2,936
UsD Westpac Banking Corp. 3,388 10/20/2022  JPY 452, 481 15, 269 — 15, 269
Ush Westpac Banking Corp. 8,562 10/20/2022  JPY 1,172, 234 9, 859 - 9, 859
UsD Westpac Banking Corp. 115,953 10/20/2022  JPY 15, 983, 381 25,630 — 25,630
Ush Westpac Banking Corp. 17,596 10/20/2022  JPY 2, 395, 199 34,151 - 34, 151
UsD Westpac Banking Corp. 1,870,166 10/20/2022  JPY 251, 822, 382 6, 380, 890 — 6, 380, 890
Ush Westpac Banking Corp. 678 10/20/2022  JPY 90, 782 2,797 - 2,797

¥ 6,904,324 Y (24,941,510) ¥ (18, 037, 186)
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State Street Bank & Trust Co. ¥ 111,159 ¥ (6, 359) ¥ - ¥ — ¥ 104, 800
Societe Generale S.A. 106, 535 (5, 199) — — 101, 336
Westpac Banking Corp. 6, 686, 630 (24, 929, 952) — — (18, 243, 322)
&5t ¥ 6,904,324 ¥ (24,941, 510) ¥ — ¥ — ¥ (18,037, 186)
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