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VALUE PRINCIPAL VALUE
SHARES (000s) AMOUNT VALUE SHARES (000s)
INVESTMENTS IN SECURITIES 100.7% (000s) (000s) FINLAND 2.8%
AUSTRIA 0.4% Venture XXVIII CLO Ltd.
1.122% due 07/20/2030 $ 800 $ 800 Fortum 0YJ 25,300 $ 753
ams AG 376008 746 VoyaCLO Ltd. Stora Enso 0YJ 97,500 1624
Total Austria 786 1.032% due 07/20/2029 745 745 - - P b
(Cost $828) Total Cayman Islands 13,471 .
(Cost $13,468) — Valmet 0YJ 26,300 1,069
BRAZIL 0.1% Total Finland 5,163
SHARES (Cost $5,274)
Vale S.A. 9,400 120 CHINAGO o
RN 412“ FRANCE 0.2%
(:::‘ o —— 3sBio,Inc. 211,700 19
51job, Inc. 550 33 Schneider Electric SE 2,600 449
CANADA 1.2% Baidu, Inc. 4,425 718 Total France 449
BeiGene Ltd. 10,300 o5 [
Canfor Corp. 25,600 530
la" o M“.".’ i . BYD Co. Ltd. 33,79 (I GERMANY 0.5%
T 4 U COSCO SHIPPING Holdings
West Fraser Timber Co. Ltd. 15200 1215 Co. Ltd. 382,622 593 Infineon Technologies AG 13,800 647
Total Canada __ 2155 CSPC Pharmaceutical Group SMA Solar Technology AG 6,400 339
{Cozte2.263) Eul 202,000 m Total Germany 986
PRINCIPAL Dago New Energy Corp. 12,700 988 (Cost $888)
AMOUNT Genscript Biotech Corp. 143,300 634
(000s) ) HONG KONG 0.4%
CAYMAN ISLANDS 7.3% Hangzhou Tigermed
Consulting Co. Ltd. 17,900 349
o Alibaba Health Information
Amme CLO 20 Ltd. Innovent Biologics, Inc. 18,100 162 Technology Ltd. 327,800 m
B Gl LAY b W 787 JD Health International, Inc. 40,976 30 grient Overseas
Apidos CLO XXVI JinkoSolar Holding Co. Ltd. 24,500 1,466 International Ltd. 11,400 210
0229 7,
;UZZf/n dsue . Hi/ZDZB A0S W A Luye Pharma Group Ltd. 385,400 184 SITC International Holdings
enefit Street Partners td. i Co. Ltd. 54,984 186
1.074% due 10/15/2030 500 500 New Horizon Health Ltd. 65,540 238 _
. Shandong Weigao Group Total Hong Kong 807
Carlyle Global Market Strategies CLO Ltd. N (Cost $1,279)
1.075% due 08/14/2030 800 799 Medical Polymer Co. Ltd. 156,800 267
Shanghai Fosun PRINCIPAL
CARLYLE U.S. CLO Ltd.
o Pharmaceutical Group Co. AMOUNT
1.132% due 04/20/2031 800 800 L, 49,000 5 1000s)
Catamaran CLO Ltd. . IRELAND 2.0%
1.228% due 0412212030 79 go]  ukiAwTeclCorlul I e
Crestline Denali CLO XIV Ltd. Waxi Biologics Cayman, Inc. 20,300 308 Ares European CLO X DAC
1.264% due 10/23/2031 800 800 Xinjiang Goldwind Science & 0.780% due 10/15/2031 EUR 100 1186
Crestline Denali CLO XV Ltd. Technology Co. Ltd. 426,300 954 Black Diamond CLO DAC
1.162% due 04/20/2030 800 800 Xinyi Energy Holdings Ltd. 701,300 14 0.860% due 01/20/2032 100 1186
y
Goldentree Loan Management U.S. CLO 2 Ltd. XPeng, Inc. 18,400 858 U0l U8/ 1512032 100 i
0.000% due 11/20/2030 700 700 : BlueMountain Fuji EUR CLO Il DAC
E—— (T(;'::: ::':]";3 " —LO78g 70%h e 011512031 100 115
. g 0/
1.062% due 07/18/2030 500 500 M AR o i
Mountain View CLO LLC DENMARK 1.0% Cairn CLO X DAC
1.162% due 01/16/2031 800 800 0.780% due 10/15/2031 100 16
AP Moller - Maersk A/S 327 949 Carlyle Euro CLO DAC
ME CULU LT n 0.630% due 08/15/2030 100 116
1.012% due 10/18/2028 791 792 Vestas Wind Systems A/S 21,150 915 0.700% due 01/15/2031 10 116
Oaktree CLO Ltd. Total Denmark 1,864 D:ggg% due 08/15/2032 250 289
UGS D AT ] e a (Cost $1.731) Carlyle Global Market Strategies Euro CLO Ltd.
OZLM IX Ltd. 0.750% due 11/15/2031 200 232
9
1.232% due 10/20/2031 500 500 Dryden 52 Euro CLO DAC
Palmer Square Loan Funding Ltd. 0.860% due 05/15/2034 100 115
0.000% due 10/15/2029 800 800
0.971% due 07/20/2029 800 801 :zg‘é';:;f:'ﬂ’agﬁzggn 0 s
DSVDE‘U';:.::I: ?57;;5;&;,““' 500 500 0Oak Hill European Credit Partners IIl Ltd.
’ 0.900% due 07/22/2030 74 86
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PRINCIPAL
AMOUNT VALUE
(000s) (000s)
OCP Euro CLO DAC
0.880% due 09/22/2034 EUR 100 $ 114
Palmer Square European Loan Funding DAC
0.000% due 07/15/2031 (a) 100 116
0.780% due 04/15/2031 100 115
Tikehau CLO BV
0.870% due 08/04/2034 100 114
Toro European CLO 6 DAC
0.920% due 01/12/2032 100 115
2,337
SHARES
COMMON STOCKS 0.7%
Aptiv PLC 7,400 1,279
Total Ireland 3,616
(Cost $3,452)
ISRAEL 1.0%
COMMON STOCKS 0.9%
SolarEdge Technologies, Inc. 4,560 1,617
PRINCIPAL
AMOUNT
(000s)
SOVEREIGN ISSUES 0.1%
Bank of Israel Bill - Makam
0.000% due 06/08/2022 ILS 400 127
Total Israel 1,744
(Cost $1,326)
SHARES
[JAPAN 8.4%
COMMON STOCKS 7.3%
Advantest Corp. 8,600 705
Daifuku Co. Ltd. 3,300 304
Disco Corp. 1,000 269
FANUC Corp. 800 158
Fujitsu Ltd. 2,100 363
Hamamatsu Photonics KK 10,200 605
Hitachi Zosen Corp. 88,500 694
Ibiden Co. Ltd. 5,300 318
Kajima Corp. 24,100 297
Komatsu Ltd. 7,700 202
Kubota Corp. 8,900 190
Makita Corp. 10,700 496
Mitsubishi Electric Corp. 36,900 495
Nexon Co. Ltd. 19,400 330
Nintendo Co. Ltd. 1,110 490
Nitto Denko Corp. 8,800 687
Otsuka Corp. 6,100 300
Otsuka Holdings Co. Ltd. 6,400 253
Panasonic Corp. 114,827 1,419
Rohm Co. Ltd. 6,400 585
Secom Co. Ltd. 3,600 245
Shimano, Inc. 1,700 474
Shin-Etsu Chemical Co. Ltd. 5,800 1,034

VALUE
SHARES (000s)
Shionogi & Co. Ltd. 8,800 $ 574
SMC Corp. 490 292
Sony Group Corp. 400 48
Subaru Corp. 12,400 243
Suzuki Motor Corp. 1,800 80
Tokyo Electron Ltd. 3,000 1,439
13,687
PRINCIPAL
AMOUNT
(000s)
SOVEREIGN ISSUES 1.1%
Development Bank of Japan, Inc.
2.500% due 10/18/2022 $ 1,900 1,936
Total Japan 15,523
(Cost $15,498)
[JERSEY, CHANNEL ISLANDS 0.4%
[ASSET-BACKED SECURITIES 0.4%
Saranac CLO VI Ltd.
1.000% due 08/13/2031 800 800
Total Jersey, Channel
Islands __ 8o
(Cost $800)
LUXEMBOURG 0.1%
MORTGAGE-BACKED SECURITIES 0.1%
Miravet Sarl-Compartment
0.301% due 05/26/2065 EUR 90 105
Total Luxembourg 105
(Cost $107)
INETHERLANDS 0.8%
[ASSET-BACKED SECURITIES 0.1%
BNPP AM Euro CLO BV
0.600% due 04/15/2031 100 115
SHARES
COMMON STOCKS 0.7%
ASML Holding NV 830 675
NXP Semiconductors NV 3,100 623
1,298
Total Netherlands 1.413
(Cost $1,240)
NORWAY 0.7%
COMMON STOCKS 0.7%
Aker Carbon Capture ASA 258,492 935
NEL ASA 179,400 379
Total Norway 1,314
(Cost $1,138)
SOUTH KOREA 1.5%
COMMON STOCKS 1.5% |
LG Chem Ltd. 1,340 962
Samsung Electronics Co. Ltd. 24,300 1,456
Samsung SDI Co. Ltd. 448 281
Total South Korea 2,698

(Cost $2,941)

VALUE
SHARES (000s)
SPAIN 0.2%
COMMON STOCKS 0.2%
Siemens Gamesa Renewable
Energy S.A. 11,100 $ 302
Total Spain 302
(Cost $374)
SWEDEN 1.6%
COMMON STOCKS 0.6%
Holmen AB 21,000 932
PowerCell Sweden AB 10,700 239
1,171
PRINCIPAL
AMOUNT
(000s)
SOVEREIGN ISSUES 1.0%
Svensk Exportkredit AB
0.750% due 04/06/2023 $ 1,900 1,909
Total Sweden 3,080
(Cost $3,225)
SHARES
SWITZERLAND 0.6%
COMMON STOCKS 0.1% |
ABB Ltd. 530 178
PRINCIPAL
AMOUNT
(000s)
CORPORATE BONDS & NOTES 0.5%
Credit Suisse AG
6.500% due 08/08/2023 (b) CHF 500 545
Credit Suisse Group AG
7.500% due 12/11/2023 (bl(c) 400 437
982
Total Switzerland 1,158
(Cost $1,179)
SHARES
TAIWAN 4.8%
COMMON STOCKS 4.8%
Chipbond Technology Corp. 157,392 365
Delta Electronics, Inc. 43,188 381
Elan Microelectronics Corp. 73,491 442
Evergreen Marine Corp.
Taiwan Ltd. 327,478 1,179
Globalwafers Co. Ltd. 24,391 669
Lotes Co. Ltd. 18,853 393
MediaTek, Inc. 11,392 375
Nanya Technology Corp. 186,293 447
Novatek Microelectronics
Corp. 20,096 301
Realtek Semiconductor Corp. 25,993 468
Taiwan Semiconductor
Manufacturing Co. Ltd. 91,591 1,944
Unimicron Technology Corp. 60,600 415
United Microelectronics
Corp. 519,281 1,078
Win Semiconductors Corp. 25,494 329
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VALUE VALUE PRINCIPAL
SHARES (000s) SHARES (000s) AMOUNT VALUE
Total Taiwan 8,786 Hologic, Inc. 5,900 $ 433 (000s) (000s)
(Cost $8,853)
Humana, Inc. 2,130 987 Expedia Group, Inc.
UNITED KINGDOM 1.0% Incyte Corp. 5,900 395 6.250% due 05/01/2025 $ 100 $ 114
Intel Corp. 13,500 662 NextEra Energy Capital Holdings, Inc.
AstraZeneca PLC 114 14 IPG Photonics Corp. 1,700 270 0.450% due 11/03/2023 (a) 200 200
" 314
Mondi PLC 47,300 1,183 Jacobs Engineering Group, i E———
1,197 Inc. 1,500 211 Total United States 34,524
1,7
PRINCIPAL Lam Research Corp. 1,400 789 ]
e Luminar Technologies, Inc. 56,100 919 SHORT-TERM INSTRUMENTS 38.9%
Marathon Digital Holdings,
Santander UK Group Holdings PLC Inc. 5,800 303 Australia and New Zealand Banking Group Ltd.
7.375% due 06/24/2022 (blic) ~ GBP 200 282 Martin Marietta Materials, (0.210%) due 11/01/2021 AUD 20 15
Inc. 500 196 0.005% due 11/01/2021 $ 10 10
Tower Bridge Funding PLC Marvell Technology, Inc. 8,400 575 []leg:";ﬂdmm]’?/[?ﬁ%; ! 1
0.000% due 11/20/2063 200 275 MasTec, Inc. 2,200 196 ORoh ue
A N BNP Paribas Bank
Total United Kingd: 1,754 , Inc.
otal United Kingdom Mueller Water Products, Inc. 12,400 204 11.410%) due 11/01/2021 CHF 0 1
{CosteLIBT NetApp, Inc. 11,500 1,027 (0.790%) due 11/01/2021 EUR 9 10
SHARES Neurocrine Biosciences, Inc. 3,000 316 'UD-DZUBUU;/“] due 1 101012/02321 ¥ 148 2;
.000% due 11/01/2021 HKD m
UNITED STATES 18.8% Nuance Communications, Inc. 8,600 473 0_005"/2 d:: 1 1/01;2021 8P 14 19
Weyerhaeuser Co. 12 43 Nucor Corp. 2,700 301 D.UDB:/n due 11/01/2021 NOK 4 0
PayPal Holdings, Inc. 3,400 791 gggg n;“ 3“9 mg}ggg Nzé 71 73
.200% due
AbbVie, Inc. 2,500 287 IR LI o Brown Brothers Harriman & Co.
Alphabet, Inc. 130 agg  Power Integrations, Inc. 4,300 M4 10.350%) due 11/01/2021 SEK 5 1
Ambarella, Inc. 8,100 1,505 QuantumScape Corp. 4,400 127 (0.280%) due 11/01/2021 ¥ 1 0
Regeneron Pharmaceuticals, Citibank N.A.
AMETEK, Inc. 1,500 199
A ne o v 2,000 1280 0.005% due 11/01/2021 $ 89 69
mgen, Inc. y
J Reliance Steel & Aluminum DBS Bank Ltd.
ANSYS, Inc. 700 266 Co. 1,700 248 0.005% due 11/01/2021 29 29
Anthem, Inc. 2,100 914 Riot Blockchain, Inc. 8,800 240 DnB Bank ASA
Applied Materials, Inc. 6,400 875 Seagen, Inc. 1900 335 (0.790%) due 11/01/2021 EUR 4 5
T ! 0.005% due 11/01/2021 1 1
Arista Networks, Inc. 2,700 1105 gensata Technologies e 110 !
Automatic Data Processi Holding PLC 5200 o DSBCBak
utomatic Data Processing, —— i 0.000% due 11/01/2021 Ho 303 3
Inc. 2,200 494 Skyworks Solutions, Inc. 3,800 635 -y
Bloseecinc; m 213 square, Inc. 2,200 860 (0.790%) due 11/01/2021 R 2
taterplllaiiine il i Synopsys, Inc. 1,080 360 JPMorgan Chase Bank N.A.
Cirrus Logic, Inc. 6,100 493 Teradyne, Inc. 4,900 677 0.005% due 11/01/2021 $ 138 138
Coinbase Global, Inc. 3,000 958 Tesla, Inc. 900 1,003 MUFG Bank Ltd.
Y
Deere & Co. 550 1 Trmble, nc 3100 gy (D260 due 111012021 ¥ 20 18
National Australia Bank Ltd.
Desktop Metal, Inc. 11,600 81
» : oLe 0 o USSteelCorp] s BT 0 005% due 11/01/2021 $ 3 3
aton Corp. , . -
J . Union Pacific Corp. 900 217 Royal Bank of Canada
Emerson Electric Co. 2,000 194 United Therapeutics Corp. 1,700 3% 0.005% due 11/01/2021 CAD 19 16
Enphase Energy, Inc. 3,700 857 Velodyne Lidar, Inc. 49,200 300 0.005% due 11/01/2021 $ 14 14
Exact Sciences Corp. 2,900 276 Vertex Pharmaceuticals, Inc. 5,300 980 Sumitomo Mitsui Banking Corp.
Exelixis, | 24,800 533 ) (0.790%) due 11/01/2021 EUR 12 14
Xelis. ne. ’ Vulcan Materials Co. 1,100 209 0.005% due 11/01/2021 s m 212
First Solar, Inc. 14,100 1,686 Worthington Industries, Inc. 4,000 217 Sumitomo Mitsui Trust Bank Ltd.
Flex Ltd. 10,600 119 Zebra Technologies Corp. 850 470 (0.790%) due 11/01/2021 EUR 39 45
Freeport-McMoRan, Inc. 27,100 1,022 33,778 0.280%) due 11/01/2021 ¥ 243 2
0.005% due 11/01/2021 GBP 4 6
Galaxy Digital Holdings Ltd. 429 17 5 noaﬂ;: " 11501;2021 : - e
Generac Holdings, Inc. 1,100 548 893
Gilead Sciences, Inc. 4,400 285
Halozyme Therapeutics, Inc. 11,600 442 (0.010%) due 11/26/2021 (d) AUD 3,800 2,854
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PRINCIPAL
AMOUNT VALUE
(000s) (000s)
(0.395%) due 01/28/2022 (d) EUR 8008 927
(0.005%) due 08/03/2022 (e) IS 3,200 1,013
0.011% due 04/06/2022 (d) 400 127
1,140
(0.547%) due 11/30/2021 (e}~ EUR 1,600 1,738
(0.514%) due 01/31/2022 (d) 3,100 3,593
5329
(0.120%) due 01/17/2022 ¥ 180,000 1,679
(0.117%) due 12/13/2021 15,000 132
(0.114%) due 12/20/2021 20,000 175
(0.111%) due 11/08/2021 1,710,000 14,997
16,883
0.045% due 03/24/2022 (i) $ 2200 2,200
0.050% due 01/27/2022 1,500 1,500
0.050% due 02/17/2022 4,500 4,499
0.050% due 03/10/2022 6,600 6,599
0.050% due 03/17/2022 8,700 8,698
0.050% due 03/31/2022 5,200 5,199
0.051% due 03/03/2022 5,300 5,299
0.051% due 04/14/2022 2,600 2,599
0.060% due 04/28/2022 2,600 2,599
39,192
0.035% due 01/25/2022 1,600 1,499
0.040% due 01/11/2022 1,492 1,492
0.041% due 01/04/2022 (g) 1,200 1,200
4191
Total Short-Term Instruments 71,409
(Cost $71,946)
Total Investments in Securities 100.7%  $ 185,061
(Cost $182,862)
Financial Derivative
Instruments (f)(h) (1.9%) (3.432)
(Cost or Premiums, net $(20))
Other Assets and Liabilities, net 1.2% 2,139
Net Assets 100.0% $ 183,768

NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF CONTRACTS):

* A zero balance may reflect actual amounts rounding to less than one thousand.

(@) When-Issued security.

(b) Contingent convertible security.

(c) Perpetual maturity; date shown, if applicable, represents next contractual call date.
(d) Coupon represents a yield to maturity.
(e) Coupon repi a weit d ge yield to maturity.

[BORROWINGS AND OTHER FINANCING TRANSACTIONS

The average amount of borrowings outstanding during the period ended October 31, 2021 was $2 at a weighted average interest rate of 0.172%. Average borrowings may include sale-buyback transactions and
reverse repurchase agreements, if held during the period.
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(f) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
FUTURES CONTRACTS:

Unrealized
Expiration # of ppreciati Variation Margin

Description Type Month Contracts  (Dep Asset Liability

Australia Government 10-Year Bond December Futures Long 12/2021 10 $ (747) $ 0 $ (251)
Canada Government 10-Year Bond December Futures Long 12/2021 28 (1371 0 (100
Euro STOXX 50 December Futures Short 12/2021 526 (371) 0 (24)
Euro-Bund 10-Year Bond December Futures Long 12/2021 37 (189) 0 (61)
FTSE 100 Index December Futures Short 1212021 50 (230) 3 0
NASDAQ 100 E-mini December Futures Short 1212021 26 (535) 0 (38)
S&P 500 E-mini December Futures Short 12/2021 57 (418) 0 27
U.S. Treasury 10-Year Note December Futures Short 12/2021 18 52 1 0
Total Futures Contracts $ (2,575 $ 4 % 411)

[SWAP AGREEMENTS:

Unrealized
Fixed Deal Maturity Notional Market Appreciation/ Variation Margin
Index/Tranches Receive Rate Date Amount? Value® preciati Asset Liability
CDX.HY-36 Index 5.000% 06/20/2026 % 1,800 $ 170 $ 7 $ 0 §Q
CDX.HY-37 Index 5.000% 12/20/2026 3,700 352 10 0 6]
CDX.IG-35 Index 1.000% 12/20/2025 200 5 0 0 2)
CDX.IG-36 Index 1.000% 06/20/2026 3,900 99 2 0 (2)
CDX.IG-37 Index 1.000% 12/20/2026 10,300 257 8 0 (3)
iTraxx Europe Series 35 Index 1.000% 06/20/2026  EUR 4,000 123 0 0 (3)
iTraxx Europe Series 36 Index 1.000% 12/20/2026 7,400 221 10 0 (5)
$ 1,233 $ 37 $ 0 § (24
Unrealized
Pay/Receive Maturity Notional Market Appreciation] Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value (Depreciation) Asset Liability
Pay 3-Month Canadian Bank Bill 1.000% 06/16/2026 CAD 291 $ (96 $ (44) $ 0 s (6)
Pay 3-Month Canadian Bank Bill 2.500% 06/19/2029 3,300 101 (195) 0 6)
Pay 3-Month Canadian Bank Bill 1.250% 06/16/2031 3,728 (232) (48) 0 9)
Pay 6-Month JPY-LIBOR 0.200% 06/19/2029 ¥ 260,000 Al 4 2 0
$ (206) $ (291 $ 2 % (21)

Total Swap Agreements $ 1,027 $ (254) 2 $ (45)
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