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VALUE
SHARES (000s)
INVESTMENTS IN SECURITIES 94.1%
AUSTRALIA 0.1%
Calix Ltd. 27,390 § Al
Total Australia n
(Cost $126)
AUSTRIA 0.2%
ams-0SRAM AG 33,900 192
Total Austria 192
(Cost $734)
CANADA 0.9%
Ballard Power Systems, Inc. 11,300 64
Canfor Corp. 23,100 347
Nutrien Ltd. 1,400 118
West Fraser Timber Co. Ltd. 6,600 495
Total Canada 1,024
(Cost $1,401)
PRINCIPAL
AMOUNT
(000s)
CAYMAN ISLANDS 7.5%
ACAS CLO Ltd.
5.084% due 10/18/2028 $ 739 724
Ammc CLO 20 Ltd.
4.949% due 04/17/2029 398 393
Benefit Street Partners CLO XII Ltd.
5.029% due 10/15/2030 500 490
Carlyle Global Market Strategies CLO Ltd.
3.856% due 08/14/2030 800 84
CARLYLE U.S. CLO Ltd.
5.243% due 04/20/2031 800 779
Catamaran CLO Ltd.
5.426% due 04/22/2030 796 783
Crestline Denali CLO XIV Ltd.
5.4656% due 10/23/2031 800 783
Crestline Denali CLO XV Ltd.
5.273% due 04/20/2030 723 704
Goldentree Loan Management U.S. CLO 2 Ltd.
5.153% due 11/20/2030 700 683
Mountain View CLO LLC
5.119% due 01/16/2031 800 786
Oaktree CLO Ltd.
5.363% due 10/20/2032 500 482
OZLM IX Ltd.
5.343% due 10/20/2031 500 488
Venture XXVIII CLO Ltd.
5.233% due 07/20/2030 800 784
Total Cayman Islands 8,663
(Cost $8,855)
SHARES
CHINA 1.5%
BYD Co. Ltd. 29,796 668

VALUE
SHARES (000s)
Dago New Energy Corp. 7,000 $ 308
Xinjiang Goldwind Science &
Technology Co. Ltd. 375,500 325
Xinyi Energy Holdings Ltd. 642,947 164
Xinyi Solar Holdings Ltd. 126,300 125
XPeng, Inc. 19,800 131
Total China 1,721
(Cost $3,614)
DENMARK 0.6%
Vestas Wind Systems A/S 36,150 13
Total Denmark 713
(Cost $1,209)
FINLAND 1.3%
Stora Enso 0YJ 26,600 347
UPM oYJ 22,700 763
Valmet 0YJ 18,609 423
Total Finland 1,533
(Cost $2,048)
FRANCE 0.5%
Schneider Electric SE 4,400 556
Total France 556
(Cost $673)
GERMANY 0.6%
Infineon Technologies AG 12,300 299
SMA Solar Technology AG 5,600 2
thyssenkrupp AG 33,800 178
Total Germany 748
(Cost $1,074)
PRINCIPAL
AMOUNT
(000s)
IRELAND 2.2%
Ares European CLO X DAC
2.158% due 10/15/2031 EUR 100 9%
Black Diamond CLO DAC
1.301% due 05/15/2032 100 95
2.316% due 01/20/2032 96 92
BlueMountain Fuji EUR CLO Il DAC
1.050% due 01/15/2031 100 92
2.098% due 01/15/2031 100 9%
BNPP AM Euro CLO DAC
1.978% due 04/15/2031 100 95
Cairn CLO X DAC
2.158% due 10/15/2031 100 95
Carlyle Euro CLO DAC
0.951% due 08/15/2030 100 95
1.211% due 08/15/2032 250 231
2.078% due 01/15/2031 100 9%
Carlyle Global Market Strategies Euro CLO Ltd.
1.071% due 11/15/2031 200 190

PRINCIPAL
AMOUNT VALUE
(000s) (000s)
Dryden 52 Euro CLO DAC
1.181% due 05/15/2034 EUR 100§ 95
Harvest CLO XI DAC
1.770% due 06/26/2030 99 95
Oak Hill European Credit Partners IIl Ltd.
2.356% due 07/22/2030 52 51
OCP Euro CLO DAC
2.382% due 09/22/2034 100 94
Palmer Square European Loan Funding DAC
2.108% due 07/15/2031 9 87
2.158% due 04/15/2031 85 82
Tikehau CLO DAC
1.130% due 08/04/2034 100 95
Toro European CLO 6 DAC
2.239% due 01/12/2032 100 95
1,973
SHARES
Aptiv PLC 6,600 601
Total Ireland 2,574
(Cost $3,425)
ISRAEL 0.8%
SolarEdge Technologies, Inc. 4,060 934
Total Israel 934
(Cost $1,076)
[JAPAN 6.0%
Advantest Corp. 7,600 400
Chugai Pharmaceutical Co.
Ltd. 6,500 151
Daifuku Co. Ltd. 4,700 215
Disco Corp. 900 215
Fujitsu Ltd. 1,900 219
Hamamatsu Photonics KK 9,100 412
Hitachi Zosen Corp. 78,200 451
Ibiden Co. Ltd. 4,900 165
Makita Corp. 9,500 174
Mitsubishi Electric Corp. 46,200 407
Nexon Co. Ltd. 17,400 291
Nintendo Co. Ltd. 5,500 223
Nitto Denko Corp. 7,700 406
Otsuka Corp. 5,300 167
Panasonic Holdings Corp. 101,527 723
Secom Co. Ltd. 3,200 182
Sekisui House Ltd. 7,400 123
Shimano, Inc. 1,500 232
Shin-Etsu Chemical Co. Ltd. 5,100 530
Shionogi & Co. Ltd. 7,800 362
SMC Corp. 390 167
Sony Group Corp. 400 21
Taisei Corp. 4,900 134
Tokyo Electron Ltd. 1,890 524
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VALUE VALUE PRINCIPAL
SHARES (000s) SHARES (000s) AMOUNT VALUE
Trend Micro, Inc. 19008 9% Total Spain $ 172 — =
(Cost $319)
[[otalispan G 1561 Tower Bridge Funding PLC
(Cost $10,847) ISWEDEN 2.1% 2.764% due 11/20/2063 GBP 1838 20
PRINCIPAL Total United Kingdom 296
A'V'(ggg”’ Holmen AB 12,200 442 (Cost $697)
S|
JERSEY, CHANNEL ISLANDS 0.7% PowerCell Sweden AB 9,700 106 SHARES
548 UNITED STATES 21.3%
Saranac CLO VI Ltd. ngﬁm
4.385% due 08/13/2031 $ 800 710 1000s) Weyerhaeuser Co. (h) M 331
Total Jersey, Channel
::I::tdzﬂnﬂ) — Svensk Exportkredit AB Activision Blizzard, Inc. 5,900 430
0/
0.750% due 04/06/2023 $ 1,900 1,869 Ambarella, Inc. 7100 289
LUXEMBOURG 0.4% Total Sweden 2417
(Cost $2.775) —p ANSYS, Inc. 600 133
Applied Materials, Inc. 6,800 600
PBD Germany Auto Lease Master S.A.-Compartment SHARES .
1.679% due 11/26/2030 EUR 300 296 SWITZERLAND 1.1% AristalNstworksylinc: 5,200 628
CF Industries Holdings, Inc.
(h) 1,800 191
Highland Holdings Sarl ABB Ltd. A & Cigna C 750 242
0.000% due 11/12/2023 W___ % Accelleron Industries AG 730 12 DT,
379 Cirrus Logic, Inc. 5,400 362
Miravet Sarl-Compartment PRINCIPAL Cognex Corp. (h) 2,671 124
1.343% due 05/26/2065 7 73 Ao Desktop Metal, Inc. 11,600 2
Total Luxembourg 464 Elevance Health, Inc. (h) 2,000 1,084
(Cost $552) Credit Suisse AG Enphase Energy, Inc. (h) 3,300 1,013
0/
NETHERPRNISI 6.500% due 08/08/2023 (a) CHF 500 485 Exact Sciences Corp. (h) 3100 108
Credit Suisse Group AG o
) 7.500% due 12/11/2023 lall) 400 apy  xelixis. hnc. o AL 1%
Hill FL BV 849 First Solar, Inc. 12,600 1,834
1.592% due 05/18/2030 $ 300 295 —
SHARES Total Switzerland 1,228 Flex Ltd. 19,000 3712
(Cost $1,431) FuelCell Energy, Inc. 78,000 246
BE Semiconductor Industries SHARES Galaxy Digital Holdings Ltd. 4,29 il
v 1,800 92 TAIWAN 3.1% Galaxy Digital Holdings Ltd.
NXP Semiconductors NV 2,700 394 (e) 2,485 12
486 Chipbond Technology Corp. 135,392 228 Generac Holdings, Inc. 3,900 452
Total Netherlands 781 Delta Electronics, Inc. 55,568 442 GXO Logistics, Inc. 9,900 362
EELE, Elan Microelectronics Corp. 81,491 154 Halozyme Therapeutics, Inc. 12,300 568
INORWAY 0.4% Globalwafers Co. Ltd. 20,391 226 Hologic, Inc. 7,700 522
MediaTek, Inc. 11,392 208 Humana, Inc. 2,430 1,356
Aker Carbon Capture ASA 197,194 2 Nanya Technology Corp. 157,293 265 Incyte Corp. 10,500 781
NEL ASA 195300 239 pgyatek Microelectronics Intel Corp. (h) 14,300 407
(T(;“" ;‘;‘;‘;";’V 461 Corp. 42,756 24 pg Photonics Corp. (h) 1,700 146
ost i
Realtek Semiconductor Corp. 24,993 197 Lam Research Corp. 1,600 648
SOUTH KOREA 2.0% Taiwan Semiconductor 9 . y
b Manufacturing Co. Ltd. 78591 %5 Luminar Technologies, Inc. 57,300 464
. Marathon Digital Holdings,
Hanwha Solutions Corp. 11,800 390 Unimicron Technology Corp. 60,600 233 Inc. (h) 6,300 83
United Microelectronics
LG Chem Ltd. 1,740 764 , Inc. |
Corp. 440281 529 Marvell Technology, Inc. 9,000 357
Samsung Electronics Co. Ltd. 21,500 895 . Merck & Co., Inc. 5,200 526
Total Taiwan 3,671
Samsung SDI Co. Ltd. 646 333 (Cost $6,451) - Micron Technology, Inc. 7,400 400
Total South Korea 2,382 Molina Healthcare, Inc. 700 251
(Cost $3,495) UITEDKINGDORIOSS Mosaic Co. 2,300 124
SPAIN 0.1% ITM Power PLC 98,804 g NetApp, Inc. A G
Neurocrine Biosciences, Inc.
Siemens Gamesa Renewable (b 2,700 n
Energy S.A. 9,700 172 Plug Power, Inc. 31,000 495



ELd-NIa—4%

CFAFTEVY RAVFTEY - RESTO—-TF7 R

VALUE PRINCIPAL
SHARES (000s) AMOUNT
Power Integrations, Inc. 3,800% 254 (000s)
Bank of Nova Scotia
LeantunscapalCorpiih) L ST 0.580% due 11/01/2022 s 85
Regeneron Pharmaceuticals, 2.810% due 11/01/2022 CAD 180
el kLY %3 NP Paribas Bank
Seagen, Inc. 2,000 254 (0.240%) due 11/01/2022 CHF 1
Sensata Tachnologies 0.310% de 111012022 EUR £l
Holding PLC 10252 sy 0420%due 11/01/2022 DKK 1
i 1.290% due 11/01/2022 NOK 137
Skyworks Solutions, Inc. (h) 1,500 129 1.620% due 11/01/2022 AUD 29
Synopsys, Inc. 980 287 1.780% due 11/01/2022 HKD 75
Teradyne, Inc. (h) 5,900 480 2.050% due 11/01/2022 NZD 2
. Brown Brothers Harriman & Co.
e 4 29 02700 e 111012022 ¥
United Therapeutics Corp. 2,100 484 0.850% due 11/01/2022 SEK 3
Velodyne Lidar, Inc. 49,200 49 Citibank N.A.
Vertex Pharmaceuticals, Inc. 5,400 1,685 2.580% due 11/01/2022 $ 1
Worthington Industries, Inc. 3,400 162 DBS Bank Ltd.
Y
Zebra Technologies Corp. 2,180 616 DG YA @
T 723433  HSBCBankPLC
NcPA 0.310%due 11/01/2022 EUR 10
AMOUNT JPMorgan Chase Bank N.A.
(000s) 2.580% due 11/01/2022 s 103
Luminar Technologies, Inc. MUES PankLId,
 Inc. 9
1.250% due 12/15/2026 fa] § 300 )| Rl Ve
Sunnova Energy International, Inc. HoyslBsncofjc anade
' " 0/
2.625% due 02/15/2028 (a] 100 8 gg?g,;: g:s mg}gg;g CA; }gf
282 '
Sumitomo Mitsui Banking Corp.

i 0.310% due 11/01/2022 EUR 221
Expedia Group, Inc. 1.410% due 11/01/2022 GBP 4
6.250% due 05/01/2025 100 100 2.580% due 11/01/2022 $ 78
Goldman Sachs Group, Inc. Sumitomo Mitsui Trust Bank Ltd.

1.269% due 02/07/2025 EUR 400 394 (0.270%) due 11/01/2022 ¥ 5,233
NextEra Energy Capital Holdings, Inc. 1.410% due 11/01/2022 GBP 28
3.012% due 11/03/2023 $ 200 198 2.580% due 11/01/2022 $ 8
692 The and Shanghai Banking Corp. Ltd.
Total United States 24,738 1.780% due 11/01/2022 HKD 85
(Cost $28,490)
SHORT-TERM INSTRUMENTS 39.7% 0.000% due 11/02/2022 (c) ILS 4,600
Federal Home Loan Bank (c) (0.157%) due 01/30/2023 (d) ¥ 70,000
3.107% due 03/06/2023 2,400 2,400 (0.130%) due 11/21/2022 (c) 1,530,000
3.108% due 01/06/2023 1,300 1,300
0/

3.109% due 01/10/2023 1,300 1,300 Total Short-Term Instruments
Fiserv, Inc. (Cost $47,093)
1.110% due 11/24/2022 (c) EUR 500 494 . .

Total Investments in Securities 94.1% $
Nomura Bank International PLC (Cost $128,960)
0.645% due 11/28/2022 (c) 500 494 . 5 L

Financial Derivative
SGS Nederland Holding BV (c) Instruments (g)(i) (1.6%)
1.140% due 11/10/2022 500 494 (Cost or Premiums, net $255)
1.290% due 11/17/2022 700 691 s ,

7 Other Assets and Liabilities, net 7.5%
Net Assets 100.0% $
25,200

Australia and New Zealand Banking Group Ltd.
1.410% due 11/01/2022 GBP 5 6
1.620% due 11/01/2022 AUD 329 210
2.580% due 11/01/2022 $ 92 92

VALUE
(000s)

77

48

108

199

224
5
78

35
32
79

"

1,624

1,307

4n
10,295

10,766
46,070

109,165

(1,897)

8,722

115,990
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NOTES TO SCHEDULE OF INVESTMENTS:

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

(a) Contingent convertible security.

(b) Perpetual maturity; date shown, if applicable, represents next contractual call date.
(c) Coupon represents a yield to maturity.

(d) Coupon rep a ghted ge yield to maturity.
Market Value as
Maturity Acquisition Market Percentage of
Issuer Description Coupon Date Date Cost Value Net Assets
Galaxy Digital Holdings Ltd. N/A N/A 11/15/2021 $ 80 $ 12 0.01%

BORROWINGS AND OTHER FINANCING TRANSACTIONS

Repurchase
Agreement
Collateral Repurchase Proceeds
Lending Settlement Maturity Principal Received, Agreements, to be
C ty Rate Date Date Amount Collateralized By at Value at Value Received"”
MBC 3.050% 10/31/2022 11/01/2022  $ 25,200 U.S. Treasury Notes 3.000% due 10/31/2025
U.S. Treasury Notes 4.250% due 09/30/2024 $ (26,014) 25200  § 25,202
Total Repurchase Agreements $ (26,014) $ 25,200 $ 25,202
The following is a summary by counterparty of the market value of Borrowings and Other Financing T and collateral pledged/(received) as of October 31, 2022:
Repurchase
Agreement Payable for Total
Proceeds Reverse Payable for Borrowings and
to be Repurchase Sale-Buyback Payable for Other Financing Collateral
party Received Ag T i Short Sales T i Pledged/(Received) Net Exposure®
Global/Master Repurchase Agreement
MBC $ 25202 § 0 3 0 3 0 3 26202 $ (26,014) % (812)
Total Borrowings and Other Fi ing T i $ 25,202 $ 0 $ 0 $ 0

" Includes accrued interest.

Net exposure represents the net receivable/(payable] that would be due from/to the counterparty in the event of default. Exposure from borrowings and other financing transactions can only be netted across transactions governed under the
same master agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

(g) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

Strike Expiration # of Market

Description Price Date Contracts Cost Value
Put - U.S. Treasury 5-Year Note December 2022 Futures $ 94.250 11/25/2022 80 $ 1 $ 0
Put - U.S. Treasury 5-Year Note December 2022 Futures 95.000 11/25/2022 50 1 0
Put - U.S. Treasury 5-Year Note December 2022 Futures 95.250 11/25/2022 30 0 0
Put - U.S. Treasury 5-Year Note December 2022 Futures 99.000 11/25/2022 40 0 0
$ 2 $ 0

Strike Expiration Notional Market

Description Value Date Amount" Cost Value
Call - Euro STOXX 50 Index EUR  3,700.00 01/20/2023 1 $ 449 $ 1123
Call- S&P 500 Index $  4,000.00 01/20/2023 0 187 183
636 $ 1,306
Total Purchased Options $ 638 $ 1,306
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RITTEN OPTIONS:

Strike Expiration Notional Premiums Market

Description Value Date Amount™” (Received) Value

Call - Euro STOXX 50 Index EUR  3,900.00 01/20/2023 1 $ (182) $ (415)
Call - Euro STOXX 50 Index $ 4,200.00 01/20/2023 0 (90) (80)
Call - Euro STOXX 50 Index 3,300.00 11/18/2022 0 (15) Ul
Call - Euro STOXX 50 Index 3,400.00 11/18/2022 0 (15) U]
Call - Euro STOXX 50 Index 3,200.00 12/16/2022 0 (18) (3)
Call - S&P 500 Index 3,300.00 01/20/2023 0 (76) (31
Total Written Options $  (366) $ (531)

Unrealized
Expiration # of Appreciation/ Variation Margin

Description Type Month Contracts Depreciati Asset Liability
Australia Government 10-Year Bond December Futures Long 12/2022 206 $ (26) $ 96 $ 0
Canada Government 10-Year Bond December Futures Long 12/2022 65 (115) 0 (23)
Euro STOXX 50 December Futures Short 1212022 455 $ (368 $ 0 ¢ (54)
Euro-BTP 10-Year Bond December Futures Short 1212022 44 93 107 0
FTSE 100 Index December Futures Short 1212022 n m 0 (26)
NASDAQ 100 E-mini December Futures Short 12/2022 21 640 76 0
Nikkei 225 December Futures Short 1212022 57 (43) 0 91
S&P 500 E-mini December Index Futures Short 1212022 56 546 79 0
U.S. Treasury 5-Year Note December Futures Long 1212022 231 (1,104) 0 (55)
U.S. Treasury 10-Year Note December Futures Long 1212022 139 (663 0 (44)
U.S. Treasury 20-Year Bond December Futures Long 12/2022 27 (433) 0 (10
Total Futures Contracts $_ (1.162) $ 358 ¢ (303)

[SWAP AGREEMENTS:

Unrealized
Fixed Deal Maturity Notional Market Appreciation| Variation Margin
Index|Tranches Receive Rate Date Amount? Value® preciati Asset Liability
CDX.HY-38 Index 5.000% 06/20/2027 % 2,178 $ 29 $ 6 $ 106 $ 0
CDX.HY-39 Index 5.000% 12/20/2027 3,200 6) 106 0 (20)
CDX.IG-38 Index 1.000% 06/20/2027 12,400 107 85 43 0
CDX.IG-39 Index 1.000% 121202027 22,100 123 105 0 (25)
iTraxx Europe Crossover Series 38 Index 5.000% 12/20/2027  EUR 200 (3) 4 1 0
$ 250 $ 306 $ 180 § 145
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 12,871 $ 1,012) $ (589) $ 4% 0
Pay 3-Month Canadian Bank Bill 2.250% 06/15/2027 10,200 (514) (1301 0 (24)
Pay 3-Month Canadian Bank Bill 2.500% 06/19/2029 3,300 (179) (475) 0 (30)
Pay 3-Month Canadian Bank Bill 1.250% 06/16/2031 3,728 (526) (341) 0 123)
$ (2,230) $ (1,545) $ 4 % (771
Total Swap Agreements $ (1,980) $ (1,239) $ 154 § (122)
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