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42                               See Notes to Financial Statements.

Statement of Assets and Liabilities (unaudited)
June 30, 2022

ASSETS:
Investments in securities, at fair value (cost $1,289,091,430)                                            $1,159,419,477
Deposits with brokers for futures collateral                                                                              5,874,444
Deposit with brokers for forwards and swaps collateral                                                            5,499,562
Foreign cash, at value (cost $449)                                                                                                   1,145
Receivables:                                                                                                                                              
Investment securities sold                                                                                                   89,937,192
Interest and dividends                                                                                                        12,679,444
Capital shares sold                                                                                                                    47,551

Total return swap, at fair value                                                                                                    119,297
Unrealized appreciation on forward foreign currency exchange contracts                                   326,488
Prepaid expenses and other assets                                                                                                   5,641

Total assets                                                                                                                       1,273,910,241

LIABILITIES: 
Payables: 
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Statement of Operations (unaudited)
For the Six Months Ended June 30, 2022

Investment income: 
Dividends (net of foreign withholding taxes of $9,366)                                                      $        631,036
Securities len



44                               See Notes to Financial Statements.

Statements of Changes in Net Assets
For the Six Months

Ended June 30, 2022 For the Year Ended
INCREASE (DECREASE) IN NET ASSETS (unaudited) December 31, 2021
Operations: 
Net investment income                                                               $     23,145,562              $     39,376,068
Net realized gain (loss) on investments, futures contracts, s
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Financial Highlights (unaudited)
Per Share Operating Performance:      _______________________________________________________

Distributions to 
Investment Operations: shareholders from:_____________________________ _________________________

 
 

 
Net Total    

Net asset Net realized from Net      
value, invest- and invest- invest- Net Total       

beginning ment unrealized ment ment realized distri-   
of period income(a) gain (loss) operations income gain butions_________________________________________________________________

6/30/2022(c)                       $12.29          $0.22         $(1.86)        $(1.64)        $   –         $   –        $   –                       $         (               0                0                3     $           8
12/31/2021                         12.48           0.40           0.01           0.41          (0.39)         (0.21)        (0.60)                       1           3                   0                  0                   3        1           9
12/31/2020                        12.08           0.44           0.43           0.87          (0.47)                –         (0.47)                       1           7                   0                   0                  3        1           9
12/31/2019                         11.08           0.46           1.02           1.48          (0.48)                –         (0.48)                       1         1                   0                  0
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   Ratios to Average Net Assets: Supplemental Data:__________________________________ ___________________

  
  

Total 
expenses 
after 

  Net waivers Net 
      asset and/or Net assets, Portfolio 

   value, Total reimburse- Total investment end of turnover
 end of return ments expenses income period rate 

  period (%)(b) (%) (%) (%) (000) (%)____________________________________________________________________________
                                                                  $          $                          $10.65         (13.41)(d)               0.89(e)                0.89(e)                3.78(e)     $1,124,831          87(d)
                        1            0            0            0           (          (        (                       12.29           3.28                   0.89                  0.89                  3.11        1,330,920          96
                        1            0            0            0           (                –         (                       12.48           7.30                   0.91                  0.91                  3.65        1,176,259          96
                        1            0            1            1           (                –         (                       12.08         13.35                   0.92                  0.92                  3.84        1,187,443         232
                        1            0                   (         (         (        (                        11.08          (4.02)                  0.92                  0.93                  4.04        1,077,305         153
                        1            0            0            1           (         (        (                       12.38           9.21                   0.9









As a purchaser of a credit default swap contract (“buyer of protection”), the Fund would
receive the notional amount or other agreed upon value of a referenced debt obl









For the six months ended June 30, 2022, the effective management fee was at an annualized rate
of .47% of 
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