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LA/ NBCE SERTHIZIIFE LA L TH Y £9,

OFZERUEEIDIKR (20184 7 B18E ~20194E 1 B15R)

| mAERDS
180 ~ 55 1851
& L] H fF 5 £F
[E % & il = % & 5

[l Tn T Tn T

Eha KAz Ju=m TIVEAS haye”y Aunh 7778 TPY 69 736, 010 206 2,210,000

" Yha A<y Jo=rAy M ALshh 778 JPY 196 1,421, 384 303 2,210,000

& it 266 2,157, 395 510 4, 420, 000

(1) @BITZERLE,
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OFERFZEANEDEEIIRRE (201848 7 H18E ~20194E 1 H158)

FUEHIZESVWETA,

[FIFBMEA L 13, B R OB AT 2 B LI LEICHUE Sh B RIERIBA C T,

O AEE DR (201948 1 B 15 A B7E)

. J7UE 4T 77 VASEANEBERT 7Y FOBE

# i BLTORIAR 9@185}917&
5 * M * FF M % Ht R
e e T %
Eha FAvy Jo=Ab TPVEAN 2hRvxns A7hh 7708 JPY 3, 459 3,322 34, 351, 049 48.8
vha rA~vy Je—\W M Avhh 77VF JPY 5,311 5,204 35, 879, 392 51.0
A 7t 8,771 8, 526 70, 230, 442 99. 8
(F) lREFIE LT A - A B LFEAGEI T 7 o ROMEFEREICR T2 i,
OB EBIETHEDIERK (20194 1 B15EB7E)
i A _ . 185K
iF il il . #

M %
BB EFE AR 70, 230, 442 99. 4
a— - g— U FoM 449, 369 0.6
BB S FEM PR 70, 679, 811 100. 0
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OBE. 8. TARUEEMEEDI;

1 A0S Y REMEE(C/ D)

1,155M

71,2838

7,199

7,206M

7,150M

- g 21801 EStIEIES 182K 183K 184K 2518514
- 20184 8 f 15 F BLFE (20184 9 H 18 F BLAE|20184E10 A 15 A BIE[20184E 11 4 15 F BUAE(20184: 12 4 17 A BIFE [20194F 1 A 15 A BlfE
A A A A A A
A &BE 75, 543, 257, 854 76, 435, 526, 098 75,104,360, 519 74,753, 496,913 73,593,023, 134 70,679,811, 114
a— e m— 248,236, 808 297, 183, 274 262,776, 085 221,747, 482 224, 659, 397 229, 368, 720
PGB FE3 AR A RRAM4H) 75,075, 021, 046 75,938, 342, 824 74,611, 584, 434 74,261,749, 431 73,118, 363, 737 70,230, 442, 394
AU 220, 000, 000 200, 000, 000 230, 000, 000 270, 000, 000 250,000, 000 220,000, 000
B) A& 327,281,066 366, 900, 684 346,157,419 350,003, 276 339, 368, 804 319,872,670
ARADIL LS 5 B 4 210, 235, 894 208, 894, 614 207,697, 491 206, 502, 915 204,900, 780 204,058,903
RN O 31,499, 523 58, 706, 656 59, 014, 692 54,229, 457 43,613,825 36,461, 391
HRANE A 85, 269, 805 98,979,129 79,189, 065 88,982, 437 90, 560,914 79, 096, 058
ARELFIE 370 517 336 455 407 411
Z DAL H 275,474 319, 768 255,835 288,012 292, 878 255,907
) fEEMRE(A—B) 75,215,976, 788 76,068, 625, 414 74,758,203, 100 74,403, 493,637 73,253, 654, 330 70, 359, 938, 444
A 105, 117, 947, 099 104, 447, 307, 457 103, 848, 745, 618 103, 251,457, 954 102, 450, 390, 443 102,029, 451,735
TR R A5 4 A 29,901,970,311 | A 28,378,682,043 | A 29,000,542,518 | A 28,847,964,317 | A 29,196,736,113 | A 31,669,513,291
(D) ZIEHRAK 105, 117,947,090 104, 447,307, 45700 103,848, 745, 61801 103,251,457, 95400 102, 450, 390, 44300 102,029, 451, 7350

6,896
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OEEDIK;
1804 H181H# 1821 1834 1841 51854

H H 201847 H18H~ 201848 H16 H~ [20184: 9 H19H ~ |20184:10 4 16 H ~ [20184E11 7 16 H ~ [20184 12 18 H ~
20184 8 15H  [20184:9 A18H |20184E10/115H |20184F11316H [20184E1217H  [20194E 1 A15H

A A A A A A
(A) ERHZEIE 352,303, 711 354,015, 636 355,692, 730 367,982, 451 367,707, 580 358, 842, 448
2 Hc 4 4 352,313,902 354,026, 455 355,700, 499 367,994, 792 367,720, 083 358, 851, 611
ZHUFE 17 111 120 - 9 -
IR A 10,208 A 10,930 A 7,889 A 12,341 A 12,512 A 9,163
(B) FiEEHTEER A 1,746, 467, 821 1,285,547, 258 A 944,261,931 1,847,642 A 646,140,049 A 2,668, 520,912
FEHE A 4,351,797 1,289, 193, 165 3,600,125 197,147,723 4,974,043 8,099, 648
FEEH A 1,750,819, 618 A 3,645,907 A 947,862, 056 A 195,300,081 A 651,114,092 A 2,676, 620,560
©) ExHENE A 85,545,219 A 99,298,897 A 79,444,900 A 89,270,449 A 90,853,792 A 19,352,531
(D) HHEHEE(A+B+C) A 1,479,709, 389 1,540, 263,997 A 668,014,101 280,559, 644 A 369,286, 261 A 2,389,030, 995
(E) RIffRHERE A10,686,979, 914 A12,291,705, 870 A10,891,229, 342 A11,692, 674,819 A11,519, 378, 158 A12,036, 065, 348
(F) EBmEEEEES A17,525,045, 114 A17,418, 345, 556 A17,323, 601,584 A17,229, 346, 227 A17,103,170, 914 A17,040, 358, 045
(R 2t o)) (2,506,373,930) | ( 2,491,012,037) | ( 2,477,490,470) | (2,463,998, 718) | ( 2,445,967,335) | ( 2,436,921,545)

Fe B RS FH 2 4H) (A20,031,419,044) | (A19,909,357,593) | (A19,801,092,054) | (A19,693,344,945) | (A19,549,138,249) | (A19,477,279,590)

@) §F(D+E+F) A29,691,734, 417 A28,169,787,429 A28,882, 845, 027 A28, 641,461,402 A28,991, 835, 333 A31,465, 454, 388
H IEEHEE A 210,235,894 A 208,894,614 A 207,697, 491 A 206,502,915 A 204,900, 780 A 204,058,903
RERHERE (G+H) A29,901,970, 311 A28,378, 682, 043 A29,090, 542,518 A28,847,964, 317 A29,196,736, 113 A31,669, 513, 291
ENNEFEEHEIE A 17,525,045, 114 AT, 418, 345, 556 17,323,601, 584 17,229, 346, 227 A17,103,170, 914 A17,040, 358, 045
(R 2t )] (2,506,373,930) | ( 2,491,012,037) | ( 2,477,490,470) | (2,463,998, 718) | ( 2,445,967,335) | (  2,436,921,545)

Fe B RS FH 24 4H) (A20,031,419,044) | (A19,909,357,593) | (A19,801,092,054) | (A19,693,344,945) | (A19,549,138,249) | (A19,477,279,590)

Sy Bl HE(R R AL 4 1,478, 643, 605 1,593, 344, 068 1,653, 120,535 1,716,724, 711 1,776, 046, 799 1,844, 152, 327
MREHAE 4 13,855, 568, 802 12,553, 680, 555 A13,420, 061, 469 A13, 335, 342, 801 13,869, 611,998 16,473,307, 573

() B)FBEHFTREEBIIAWROTIMZIC LD bDEEHRET,

()

(O EEEHBMZF I ILEFEHRMIC T 2 HBABFMAEZz E 0 TERR L TVET,
BINGRE 2 LA BIeAR 222 LW 2F Sy 20V E T,

() F)BMERZBREE L H 01T, FFEOBIMREDRE,

<EFRBE>

Ot s AIERIAR) JTA%
VRRYI B NER E TE AR
VR — B¢ e AR

105, 740, 169, 5801
325, 760, 5471
4,036, 478, 3921

Fiz, 1 HY Y HAIEERIL, TERIIAO. 689611 T3,
OME RN TTAREE THl-> TRV, ZD%EI1L31, 669,513,291 T,
@45 licds D FFE B
T H 20184 7 18 H ~ 20184 8 16 H~ 20184 9 19 H ~ [ 2018410 16 H ~ [20184E11 7 16 H ~ [ 20184£12 1 18 H ~
- 201848 A15H  [20184E 9 A18H  [20184E10/15H  |20184F11/715H  [20184E1217H  [20194E 1 15H
e FERR T Ol 24 5 N4 266, 758, 432H | 332,577,004 | 276,247,830/ | 279, 158, 354F) | 276, 853, 7881 | 279, 489, 917H
BAERG - B RReMAROR LA SRR —H —H —H —H —H —H
U2k R Ak 2,506, 373, 9301 | 2, 491, 012, 037H] | 2, 477, 490, 47019 | 2, 463, 998, 71811 | 2, 445, 967, 335 | 2, 436, 921, 5451
Gy B Y R ST A KE 1,422, 121,067 | 1, 469, 661, 6787 | 1, 584, 570, 1961 | 1, 644, 069, 2727 | 1, 704, 093, 7911 | 1, 768, 721, 313
T 7 ROSERTRINAEAE |4, 195, 253, 4291 | 4, 293, 250, 719 | 4, 338, 308, 4961 | 4, 387, 226, 344[1 | 4, 426, 914, 9141 | 4, 485, 132, 77514
1 5 1272 0 INES Syt S48 3991 4111 4171 4241 4321 439
175 A% 72 4yt e 20 20 20 20 20 20
WSS 5y il 4 210,235,894 | 208,894,614 | 207,697,4911| 206,502,915 | 204,900, 780[9| 204, 058, 9034

OEFEMEDOEN ORI AR D RO M ETIT—HE LT 72O ET 28 M & LT, (EFEMEDME ERFEIT R LEEL0, 00055 D50LL
NORZF L TRIHEZZCERMOT N O LTEY £9,
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OB EOEY Hu
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N, EDOROEA OZEEOMBITEA L 72Y £,

- MENSEAEE DN B 5T DAL D 5 BB B OWTITALE FTA & L CGRBLS L, JRATE LT, 20.315% (FTf5Bi15%, 5L
FERIFTARRL0. 315% ., M5B 5 %) OBIECTEREIL (HERE) SHES, MEHEEITV., BREWB - HEOBERBZBIRT 2241
TEET,

KIENZ BT MBI R Y £

KRB L OO OFMIC OV T, BUBEEMFHFIC MR IND Z L2 BEO LET,

KBUENHIE SN2 HAEIE, LRNAEPERICRL2 LR £,

MNISAB KO 2 = 7NISA%Z TR OS54 e, —EMOFE THZICHA LI ATHIRAREETR £ 548 U RS i ¥ L OGERETT
PR —EMIRPERBLE 720 9,

* ZZEUF JEBRERE CRATHOENCE 7 7 v FICET 2 HREOMTRZIT> TV S 58030 £9. FFL <. B W IRFERTIC
BEWEDEWEEL A, Bl —A~— (https://www. am. mufg. jp/) % ZTHE 2SN,

[BH b5 €]

OAERIESE (R F~—7) THHALTOW2EEAHOET (ZERT (IH) BofARYALI VT TRy RKev—byY g f—)L
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WG B2, BrtRBRICHTEOEE 21TV E Lz,
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ERGEE MEELTHHEES, REFMIEEFHEMKRIZPINCO Cayman Trust Annual Report
February 28, 2018kA Sik# L TER L TWWET, . ARERICOEEL T, 7= 7 LKR—
KNS T T7OSRBITESNRTVWENWEHIELT 47y JO0—N)L N AVAHL T72K]
ETELD 4>y A=) FHUSA N THOR-DvNy A hlh T72F] T
HLTWET,

(1) EREES
(201743 A 1 B~20184F 2 A28H)

ELa 543V
ELa 7432 Ja—nL
JR—L N TIVTA R
AVhL T7UR IHR SRy
A hl T72FK
FXREL FXEL
BEIA :
ZEFIE (S ERREERE) * 44,517 9,458
A 12 12
IR A &5t 44,529 9,470
BH -
XIFIE 1 24
HER 1 3
ERGE 8 27
BEMIRA 44, 521 9,443
SERMAE EL
BEFMIS (O EREEERE) * (57) 699
YRA—T7 UK - 0
ABWE, hRBESRIRERE R 2,726 (1, 447)
JEBEE RLIR A 7 7,367 2,541
NneE 208 206
EHMFE (8%) 10, 244 1,999
REHRFRMZE (FRMER) OFZEE :
BEFMIES (O EREBERE) * 8,123 14, 676
YRAA—T7 UK - 0
ABWE. hRBESRIRER SR (1,419) 1,933
JE A RIR A 7 (62) 228
NEREESLIUVEEOREICERINE 39 48
AR GHEE) OHES 6, 681 16, 885
fFIE (8BK) 16, 925 18, 884
EAICKSMEEOME (&) &8 61,446 28,327
* 5\ [ER R SRR EE - 9

GCE) T—4R#T: ELADv/IAVYSITYFR
(¥) BHRTAFLAIEAOREHMNZBELTVET,
GE) BEESEICTFRFPULRBEIEEEALTHYET .
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(2) MEEEDHES
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ELa 43V
ELa 43> Ja—ni
TR—NL N TIITA
AohL T7UR IYR-TrvRy
A hl T72FK
FREFIL FREIL
SIEEOEM GE) :
EH
BEMILA 44,521 9,443
ERMASE (8%) 10, 244 1,999
REBFEAE (GHMiE) O#MES 6, 681 16, 885
BRAICKAMEEDME () %8 61, 446 28, 327
S
JPY (53, 264) (13, 292)
JPY Hedged (810) (399)
HEREEEEE (54,074) (13, 691)
Z7yv o=y FEEI:
J7oRa1=y FREIICKBMEEDHMIE (&) %8 (109, 608) (55, 242)
MEEDYE (H) EAE (102, 236) (40, 606)
HEE
] 885, 357 412,530
#x 783, 121 371,924

GE) T—2E#tT: ELaVy IV YITFYR
GE) BEHATAFLBIELOREMAEZBHELTVES,
GE) BEBILICFRFARBEOBEEALTHY FT,
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(3) BEFMEZ4AMSE (the Schedule of Investments)

(A) ELa 47y FA—1\0 4 A2hl 772K

(20184 2 A28 A {R+#)

BESE WM
(BEfL: F) (B, F)

INVESTMENTS IN SECURITIES 99.8%

JAUSTRALIA 0.3%

Nufarm Australia Ltd.

6.375% due 10/15/2019 $ 2000 $ 2,022
Total Australia 2,022
(Cost $2,000)

CANADA 3.8%

Bombardier, Inc.

7.500% due 03/15/2025 2,000 2,062
7.750% due 03/15/2020 1,000 1,01
8.750% due 12/01/2021 1,000 1,101
Cascades, Inc.

5.500% due 07/15/2022 1,000 1,018
Entertainment One Ltd.

6.875% due 12/15/2022 GBP 1,000 1474
First Quantum Minerals Ltd.

7.000% due 02/15/2021 $ 1,000 1,033
7.250% due 04/01/2023 1,000 1,040
7.500% due 04/01/2025 500 517
Hudbay Minerals, Inc.

7.250% due 01/15/2023 250 267
7.625% due 01/15/2025 500 546
Masonite International Corp.

5.625% due 03/15/2023 1,650 1,610
New Red Finance, Inc.

4.250% due 05/15/2024 1,000 958
5.000% due 10/15/2025 2,375 2,326
Open Text Corp.

5.875% due 06/01/2026 1,250 1,303
Precision Drilling Corp.

7.750% due 12/15/2023 1,600 1,590
Teck Resources Ltd.

3.760% due 02/01/2023 1,000 981
4.500% due 01/15/2021 2,075 2112
4.750% due 01/15/2022 500 510
6.125% due 10/01/2035 1,750 1912
6.250% due 07/15/2041 500 566
8.500% due 06/01/2024 560 613
Valeant Pharmaceuticals International, Inc.

4.500% due 05/15/2023 EUR 1,000 1,00
5.500% due 11/01/2025 $ 1,500 1,490
5.875% due 05/15/2023 2,000 1,785
6.500% due 03/15/2022 250 261
7.000% due 03/15/2024 750 792
Total Canada 29,998
(Cost $28,631)

CAYMAN ISLANDS 1.6%

Park Aerospace Holdings Ltd.

4.500% due 03/15/2023 1,000 967
5.250% due 08/15/2022 2,000 2,010
5.500% due 02/15/2024 1,000 1,007
Transocean, Inc.

6.800% due 03/15/2038 (e) 1,500 1,215
7.500% due 04/15/2031 1,250 1,141
9.000% due 07/15/2023 2,000 2,168
UPCB Finance IV Ltd.

5.375% due 01/15/2025 2,000 1,988

BEEEE Bl
(B4 F) (B F)

UPCB Finance VI Ltd.

3.625% due 06/15/2029 EUR 1,250 § 1494
Wynn Macau Ltd.

5.500% due 10/01/2027 $ 780 740
Total Cayman Islands 12,730
(Cost $12,413)

DENMARK 0.3%

Norican A/S

4.500% due 05/15/2023 EUR 2,000 2,343
Total Denmark 2,343
(Cost $2,313)

FRANCE 2.2%

BNP Paribas S.A.

7.375% due 08/19/2025" (a) $ 1,000 1114
Burger King France SAS

5.250% due 05/01/2023 EUR 500 623
6.000% due 05/01/2024 500 649
Credit Agricole S.A.

7.875% due 01/23/2024"* (a) $ 2,000 2,231
Crown European Holdings S.A.

3.375% due 05/15/2025 EUR 1,000 1,210
La Financiere Atalian SAS

4.000% due 05/15/2024 1,000 1,265
Loxam SAS

3.500% due 04/15/2022 250 317
4.250% due 04/15/2024 750 970
SFR Group S.A.

5.625% due 05/15/2024 1,000 1,239
6.000% due 05/15/2022 $ 2,800 2,123
6.250% due 05/15/2024 1,000 935
7.375% due 05/01/2026 1,750 1,696
Societe Generale S.A.

7.875% due 12/18/2023"* (a) 2,000 2,230
Total France 17,268
(Cost $16,317)

IHO Verwaltungs GmbH (b)

3.250% due 09/15/2023 EUR 500 632
3.750% due 09/15/2026 2,500 3,224
4.500% due 09/15/2023 $ 1,000 982
Nidda BondCo GmbH

5.000% due 09/30/2025 EUR 1,500 1,819
Nidda Healthcare Holding GmbH

3.500% due 09/30/2024 1,750 2,145
Platin 1426 GmbH

5.375% due 06/15/2023 1,250 1,521
PrestigeBidCo GmbH

6.250% due 12/15/2023 500 654
ProGroup AG

5.125% due 05/01/2022 500 628
Safari Holding Verwaltungs GmbH

5.375% due 11/30/2022 750 929

BEEE B
(BB F) (B F)

Unitymedia GmbH

3.750% due 01/15/2027 EUR 2000 §$ 2577
6.125% due 01/15/2025 $ 1,000 1,049
Unitymedia Hessen GmbH & Co. KG

4.825% due 02/15/2026 EUR 1,500 2,006
WEPA Hygieneprodukte GmbH

3.750% due 05/15/2024 760 937
Wittur International Holding GmbH

8.500% due 02/15/2023 1,600 1,900
Total Germany 21,003
(Cost $18,895)

Ardagh Packaging Finance PLC

4.750% due 07/15/2027 GBP 1,000 1,346
6.750% due 05/15/2024 EUR 1,500 2,003
7.250% due 05/15/2024 $ 500 537
Bank of Ireland

7.375% due 06/18/2020** (a) ~ EUR 1,000 1,366
James Hardie International Finance DAC

4.750% due 01/15/2025 $ 500 498
5.000% due 01/15/2028 500 498
Smurfit Kappa Treasury Funding Ltd.

7.500% due 11/20/2025 1,000 1,209
Total Ireland 1,451
(Cost $6,570)

EVOCA SpA

7.000% due 10/15/2023 EUR 1,750 2,280
Intesa Sanpaolo SpA

5.017% due 06/26/2024 $§ 1750 1,748
6.250% due 05/16/2024"* (a) ~ EUR 760 1,020
7.700% due 09/17/2025"* (a) $ 1,600 1,641
7.750% due 01/11/2027** (a) ~ EUR 1,000 1,626
Pro-Gest SpA

3.250% due 12/15/2024 1,600 1,793
Sisal Group SpA

7.000% due 07/31/2023 500 638
Telecom Italia SpA

5.303% due 05/30/2024 $§ 3,000 3,120
UniCredit SpA** (a)

8.000% due 06/03/2024 750 812
9.250% due 06/03/2022 EUR 1,000 1,493
Wind Tre SpA

2.625% due 01/20/2023 1,000 1,112
3.125% due 01/20/2025 1,250 1,365
5.000% due 01/20/2026 $ 1,000 868
Total Italy 19,415
(Cost $17,533)

[JERSEY, CHANNEL ISLANDS 1.0%

Adient Global Holdings Ltd.

3.500% due 08/15/2024 EUR 1,250 1,568
4.875% due 08/15/2026 $ 375 367
CPUK Finance Ltd.

4.250% due 08/28/2022 GBP 375 524
4.875% due 08/28/2025 250 347
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LHC3 PLC
4.125% due 08/15/2024 (b) EUR 1,000 $ 1242

Lincoln Finance Ltd.

6.875% due 04/15/2021 1,000 121
Mercury Bondco PLC

8.260% due 05/30/2021 (b) 2,000 2,563
Total Jersey, Channel

Islands 1,882
(Cost $7,034)

LUXEMBOURG 4.4%

Altice Financing S.A.

6.625% due 02/15/2023 $ 1,780 1,762
7.500% due 05/15/2026 2,000 2,020
Altice Finco S.A.

4.750% due 01/15/2028 EUR 500 562
Altice Luxembourg S.A.

6.250% due 02/15/2025 (e) 1,000 1,142
7.250% due 05/15/2022 2,000 2,360
7.750% due 05/15/2022 $ 750 702
Aramark International Finance Sarl

3.125% due 04/01/2025 EUR 500 636
Auris Luxembourg Il S.A.

8.000% due 01/15/2023 3,109 3,972
Garfunkelux Holdco 3 S.A.

8.500% due 11/01/2022 GBP 1,000 1423
Hanesbrands Finance Luxembourg S.C.A.

3.500% due 06/15/2024 EUR 1,100 1422
INEOS Group Holdings S.A.

5.375% due 08/01/2024 1,000 1,291
Intelsat Jackson Holdings S.A.

5.500% due 08/01/2023 $ 750 622
7.250% due 10/15/2020 750 702
7.500% due 04/01/2021 500 457
8.000% due 02/15/2024 750 789
LSF9 Balta Issuer Sarl

7.750% due 09/15/2022 EUR 810 1,044
Mallinckrodt International Finance S.A.

4.750% due 04/15/2023 $ 1,750 1,382
5.500% due 04/15/2025 1,000 795
5.760% due 08/01/2022 2,000 1,780
Nielsen Co. Luxembourg Sarl

5.000% due 02/01/2025 250 250
SIG Combibloc Holdings S.C.A.

7.750% due 02/15/2023 EUR 2,000 2,537
Swissport Financing Sarl

6.750% due 12/15/2021 2,000 2,543
Telecom Italia Capital S.A.

6.375% due 11/15/2033 $ 1,260 1,376
Telenet Finance Luxembourg Notes Sarl

3.500% due 03/01/2028 EUR 800 960
Trinseo Materials Operating S.C.A.

5.375% due 09/01/2025 $ 1,500 1,621

Total Luxembourg
(Cost $34,133)

34,029
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Endo Finance LLC

6.000% due 07/15/2023 $ 1000 755
6.000% due 02/01/2025 1,500 1,084
Total Multinational 1,839
(Cost $2,489)

Alcoa Nederland Holding BV

6.750% due 09/30/2024 375 404
7.000% due 09/30/2026 250 m
Axalta Coating Systems Dutch Holding B BV

3.750% due 01/15/2025 EUR 1,250 1,607
Constellium NV

4.250% due 02/15/2026 500 619
5.750% due 05/15/2024 $ 1,000 1,012
5.875% due 02/15/2026 500 508
Darling Global Finance BV

4.750% due 05/30/2022 EUR 1,500 1,885
Diamond BC BV

5.625% due 08/15/2025 3,000 3,579
Dufry One BV

2.500% due 10/15/2024 500 621
NXP BV

4.125% due 06/15/2020 $ 1,600 1,530
4.625% due 06/01/2023 1,000 1,031
Schoeller Allibert Group BV

8.000% due 10/01/2021 EUR 1,500 1927
Sensata Technologies BV

4.875% due 10/15/2023 $ 1,080 1,070
5.000% due 10/01/2025 1,000 1,013
5.625% due 11/01/2024 1,000 1,073
United Group BV

4.375% due 07/01/2022 EUR 780 931
4.875% due 07/01/2024 1,000 1,242
UPC Holding BV

3.875% due 06/15/2029 1,000 1,143
Ziggo Bond Finance BV

6.000% due 01/15/2027 $ 760 n3
Ziggo Secured Finance BV

5.500% due 01/15/2027 2,500 2,403
Total Netherlands 24,580
(Cost $23,515)

Nassa Topco A/S

2.875% due 04/06/2024 EUR 750 926
Total Norway 926
(Cost $813)

ISPAIN 0.5%

Banco Bilbao Vizcaya Argentaria S.A.

7.000% due 02/19/2019** (a) 2,000 2,510
Banco Santander S.A.

6.250% due 09/11/2021** (a) 1,000 1,360
Total Spain 3,930
(Cost $3,979)
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Intrum Justitia AB

2.750% due 07/15/2022 EUR 500 ¢ 601
3.125% due 07/15/2024 1,000 1,189
Verisure Holding AB

6.000% due 11/01/2022 1800 2,326
Total Sweden 4116
(Cost $3,675)

SWITZERLAND 0.2%

Credit Suisse Group AG

7.500% due 12/11/2023** (a) $ 1,500 1,668
Total Switzerland 1,668
(Cost $1,513)

UNITED KINGDOM 5.4%

Barclays PLC** (a)

7.250% due 03/15/2023 GBP 750 1,130
7.875% due 09/15/2022 1,000 1,636
Ensco PLC

4.500% due 10/01/2024 $ 1,000 820
5.200% due 03/15/2025 500 418
5.750% due 10/01/2044 1,250 870
7.750% due 02/01/2026 760 m
Heathrow Finance PLC

3.875% due 03/01/2027 GBP 1,500 2,001
INEOS Finance PLC

4.000% due 05/01/2023 EUR 500 626
International Game Technology PLC

6.250% due 02/15/2022 $ 2,500 2,663
Lloyds Banking Group PLC** (a)

7.625% due 06/27/2023 GBP 1,500 2,368
7.875% due 06/27/2029 1,000 1,699
New Look Secured Issuer PLC

6.500% due 07/01/2022 1,000 696
Nomad Foods Bondco PLC

3.250% due 05/15/2024 EUR 1,500 1,869
Pizzaexpress Financing 2 PLC

6.625% due 08/01/2021 GBP 1,500 1,970
RAC Bond Co. PLC

5.000% due 11/06/2022 750 987
Royal Bank of Scotland Group PLC

5.125% due 05/28/2024 $ 2,000 2,051
7.500% due 08/10/2020** (a) 1,500 1,576
7.648% due 09/30/2031 (a) 2,100 2,704
Santander UK Group Holdings PLC

6.750% due 06/24/2024"* (a) ~ GBP 750 1,158
Sensata Technologies UK Financing Co. PLC

6.250% due 02/15/2026 $ 1,000 1,085
Synlab Bondco PLC

6.250% due 07/01/2022 EUR 1,000 1,276
TA MFG. Ltd.

3.625% due 04/15/2023 1,600 1,855
TES Finance PLC

6.750% due 07/15/2020 GBP 760 837
Tesco Property Finance 3 PLC

5.744% due 04/13/2040 1,948 3,085
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Virgin Media Finance PLC Ball Corp. Cheniere Corpus Christi Holdings LLC
6.000% due 10/15/2024 S 300 § 304 4.375% due 12/15/2023 EUR 500 § 691 5.125% due 06/30/2027 s 180§ 177
T T ; 5250% due 07/01/2025 $ 150 1,581 5875% due 03/31/2025 1,000 1,061
Virgin Media Secured Finance PLC
4.875% due 01/15/2027 GBP 1,000 1,380 BCD Acquisition, Inc. 7.000% due 06/30/2024 1,500 1,684
5.000% due 04/15/2027 1,500 2,071 9.625% due 09/15/2023 1,000 1,091 Cheniere Energy Partners LP
Total United Kingdom 42,479 Beacon Escrow Corp. 5.250% due 10/01/2025 1,000 1012
(Cost $42,003) 4.875% due 11/01/2025 2,500 2,451 Chesapeake Energy Corp.
Beacon Roofing Supply, Inc. 8.000% due 12/15/2022 750 801
§.375% due 10/01/2023 75 80 CITGroup, Inc.
Belden, Inc. 5.000% due 08/15/2022 3,150 3256
c“"":"" Corp. 3.375% due 07/15/2027 EUR 500 611 Clear Channel Worldwide Holdings, Inc.
3.500% due 09/13/2018 § 2800 2500 59509 due 07/15/2024 § 1,00 1017 6.500% due 11/15/2022 3,000 3,001
Boyd Gaming Corp. 7.625% due 03/15/2020 2,500 2,506
Acadia Healthcare Co., Inc. 6.375% due 04/01/2026 1,050 1,108 Clearwater Paper Corp.
6.500% due 03/01/2024 1,026 1,063 Briggs & Stration Corp. 5.375% due 02/01/2025 1,500 1,451
ADT Corp. 6.875% due 12/15/2020 2,500 2,750 CNX Resources Corp.
4-;25:/n due 05/15/5033 fggg }225 BWAY Holding Co. 5.875% due 04/15/2022 1,000 1,008
6.250% due 10/15/2021 : / 5.500% due 04/15/2024 1,500 1537 CommScope Technologies LLC
é\:\zlg“nt::d I]str;;g; 4Servit:tas, Inc. - - Cablevision Systems Corp. 6.000% due 06/15/2025 1,250 1,297
{B26%[due A5 8.000% due 04/15/2020 1,350 1,438 CommScope, Inc.
AECOM e — 5000% due 00152021 1,000 1,017
:;ég nj: sue ?g;:gggg ggg ggi 5 250% due 10/15/2025 2,500 2450 5500% due 06/15/2024 1,500 153
. ue .
] c Health Systems, Inc.
5.875% due 10/15/2024 1,000 1047 Calpine Corp. 5';';;';";""’%/'[’]7 T A -
. ) 5.375% due 01/15/2023 1,500 1,468 k n" I ,
AT [NETEIath 5.750% due 01/15/2025 2,500 2350  6.250% due 03/31/2023 1,000 915
7.875% due 11/01/2020 2,000 1,991 o e ——
9.500% due 04/01/2021 1,025 1,080 Carrizo 0il & Gas, Inc. B i o
o 6.250% due 04/15/2023 1,250 1,259 Bl
Ally Financial, Inc. ) 4.500% due 04/15/2023 1,600 1,618
5.125% due 09/30/2024 2,000 o))  SatalenCRharalSolutionsiincy 4.900% due 06/01/2044 1,000 967
7.500% due 09/15/2020 1,000 1,090 3;;2:7 jue g;:ggggg EUZ ;gg 2;3 5.000% due 09/15/2022 1,250 1272
. ue
A5l (AL 1,50 1631 ’ . Cooper-Standard Automotive, Inc.
8.000% due 11/01/2031 845 1,050 CCO Holdings LLC B 525 Sl 11152028 . .
AMC Networks, Inc. 5.125% due 05/01/2023 2,000 2,042 i .
750% due 12/16/2022 50 5o 5.125% due 05/01/2027 2,000 o)  ComeicMeinrh
5.000% due 04/01/2024 1,800 1809 5250% dus 09/30/2022 1000 1o 6125 de 08152025 i e
N . 5.500% due 05/01/2026 250 251 Covanta Holding Corp.
American Builders & Contractors Supply Co., Inc. 5.750% due 09/01/2023 125 128 5.875% due 07/01/2025 1,000 997
5.625% due 04/15/2021 622 633 §
5.750% due 02/15/2026 4,050 41 Covey Park Eneray LLC
5.750% due 12/15/2023 1,000 1,045 e T o TG 15 L vey Park Energy
sty 875% due ] : 7.500% due 05/15/2025 2,000 2040
ustri .
d Centene Corp. q
5.000% due 03/16/2022 2,000 2,045 B Crown Americas LLC
5.625% due 02/15/2021 1,000 1,026 4250% due 09/30/2026 1000 950
5.375% due 09/15/2024 1,000 1,030 i -250% :
i 1 A o ST 4.750% due 0210112026 750 741
Anixter, Inc. A "
. Centennial Resource Production LLC ;
CSC Holdings LLC
I e (TR 1,000 VOB 5 3750 due 01/15/2026 1,500 ) [ 1000 o
AntezoResourcesiCorp: Central Garden & Pet Co. 6.625% due 10/15/2025 1,000 1,053
5.000% due 03/01/2025 750 759 y g
6.125% due 11/15/2023 625 656 8.625% due 02/15/2019 1,000 1,047
5.125% due 12/01/2022 3,000 3041 ) :
5.375% due 11/01/2021 100 fos]  CenunyRinkinc DAERUMmyILe
G e 6.450% due 06/15/2021 1,250 1,284 4,500% due 08/01/2022 500 486
Vil . .
4.750% due 06/01/2026 1025 1015 Cequel Communications Holdings | LLC 5.000% due 08/01/2024 1,000 980
Y 5.125% due 12/15/2021 2,000 2002 Darling Ingredients, Inc.
5000% due 02/01/2028 625 624
R———" CF Industries, Inc. 5.375% due 01/15/2022 1,050 1,079
5.125% due 10/01/2024 1500 1550 5.150% due 03/15/2034 1,500 1,476 DaVita, Inc.
5.950% due 02/01/2037 500 53  Change Healthcare Holdings LLC UGS (DU A 1,500 1476
Ashland LLC 5.750% due 03/01/2025 2,000 Ay [V G L LY e
5.750% due 08/15/2022 1,500 1,545
4.750% due 08/15/2022 1,000 1,025 Chemours Co. i
6.875% due 05/15/2043 1,000 1,085 5.375% due 05/15/2027 500 502 53'7'5'“;":'“;;'/“1272'0'5'%" o5 -
Avon International Operations, Inc. 6.625% due 05/15/2023 1,000 1,056 y nn v
7.875% due 08/15/2022 1025 1061 7-000% due 05/15/2025 1,000 toe|  E020%Idus06/15/20%6 e Z
070 Qe : : 7.125% due 06/15/2024 375 404
B&G “ands, Inc. - Dell, Inc.
A e i AT i e 6.500% due 04/15/2038 750 763



ELa H4<v

S a—nN)L

BEEEE B
(B F) (81 F)
Diamond Offshore Drilling, Inc.

5.700% due 10/15/2039 $ 1500 $ 1,237
Diamond Resorts International, Inc.

7.750% due 09/01/2023 1,000 1,084
Diamondback Energy, Inc.

4.750% due 11/01/2024 500 495
5.375% due 05/31/2025 500 501
DISH DBS Corp.

5.000% due 03/15/2023 1,500 1,384
5.875% due 07/15/2022 100 98
5.875% due 11/15/2024 2,260 2,118
7.750% due 07/01/2026 1,026 1,013
7.875% due 09/01/2019 1,600 1,586
Dollar Tree, Inc.

5.250% due 03/01/2020 760 760
5.750% due 03/01/2023 1,600 1,661
Dynegy, Inc.

7.375% due 11/01/2022 1,600 1,584
7.625% due 11/01/2024 2,026 2,187

EMI Music Publishing Group North America Holdings,
Inc.

7.625% due 06/15/2024 1,026 1,120
Endo Finance LLC

5.375% due 01/15/2023 1,000 783
5.750% due 01/15/2022 500 4
Energizer Holdings, Inc.

5.500% due 06/15/2025 1,300 1,303
Energy Transfer Equity LP

7.500% due 10/15/2020 1,000 1,087
EnPro Industries, Inc.

5.875% due 09/15/2022 1,625 1,588
Envision Healthcare Corp.

5.125% due 07/01/2022 1,600 1,519
Equinix, Inc.

2.875% due 10/01/2025 EUR 500 606
2.875% due 02/01/2026 500 600
5.375% due 05/15/2027 $ 750 767
ESH Hospitality, Inc.

5.250% due 05/01/2025 2,000 2,000
Extraction 0il & Gas, Inc.

5.625% due 02/01/2026 750 736
FBM Finance, Inc.

8.250% due 08/15/2021 1,675 1,669
First Data Corp.

5.000% due 01/15/2024 2,500 2,525
5.750% due 01/15/2024 2,000 2,042
7.000% due 12/01/2023 2,000 2,107
First Quality Finance Co., Inc.

4.625% due 05/15/2021 2,000 2,000
5.000% due 07/01/2025 500 491
Freeport-McMoRan, Inc.

2.375% due 03/15/2018 1,000 1,000
3.560% due 03/01/2022 2,000 1,951
3.875% due 03/15/2023 1,600 1,459
4.000% due 11/14/2021 2,000 2,000
5.400% due 11/14/2034 2,000 1,960
Frontier Communications Corp.

7.125% due 03/15/2019 1,000 1,020
10.500% due 09/15/2022 750 643
11.000% due 09/15/2025 1,000 789

BERLE B
(B F) (BfL; F)

Gates Global LLC
6.000% due 07/15/2022 $

GCP Applied Technologies, Inc.
9.500% due 02/01/2023

Genesis Energy LP

6.000% due 05/15/2023
6.500% due 10/01/2025
6.750% due 08/01/2022

GLP Capital LP
5.375% due 11/01/2023
5.375% due 04/15/2026

Greystar Real Estate Partners LLC
5.750% due 12/01/2025

Griffon Corp.
5.250% due 03/01/2022

Grinding Media, Inc.
7.375% due 12/15/2023

Gulfport Energy Corp.
6.000% due 10/15/2024
6.625% due 05/01/2023

Hanesbrands, Inc.
4.626% due 05/15/2024
4.875% due 05/15/2026

HCA Healthcare, Inc.
6.250% due 02/15/2021

HCA, Inc.

4.750% due 05/01/2023

5.000% due 03/15/2024

5.250% due 06/15/2026

5.375% due 02/01/2025

5.500% due 06/15/2047

6.500% due 02/15/2020

7.500% due 02/15/2022

HD Supply, Inc.

5.750% due 04/15/2024
Hill-Rom Holdings, Inc.
5.000% due 02/15/2025

Hilton Domestic Operating Co., Inc.
4.250% due 09/01/2024

Hilton Worldwide Finance LLC
4.825% due 04/01/2025

4.875% due 04/01/2027

Hologic, Inc.

4.375% due 10/15/2025

4.626% due 02/01/2028

Howard Hughes Corp.

5.375% due 03/15/2025

Hughes Satellite Systems Corp.
7.625% due 06/15/2021
Huntsman International LLC
5.125% due 11/15/2022

Indigo Natural Resources LLC
6.875% due 02/15/2026

Jaguar Holding Co. Il

6.375% due 08/01/2023
Jefferies Finance LLC

6.875% due 04/15/2022
Jeld-Wen, Inc.

4.625% due 12/15/2025

4.875% due 12/15/2027

1,068

1,725

1,500
500
1,000

1,000
650

750

2,250

500

1,000
2,000

750
1,000

2,000

2,000
1,025
1,025
1,750
1,000
1,000
2,500

1,000

1,000

350

750
500

1,000
1,000

1,000

2,000

1,000

750

2,475

1,500

1,600
1,000

1,087

1,895

1,603
501
1,032

1,048
673

761

2,264

530

987
2,065

746
987

2,110

2,040
1,047
1,053
1,784

990
1,057
2,112

1,051

1,002

345

755
501

979
970

989

2,160

1,036

734

2,494

1,508

1,470
973
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Jonah Energy LLC
7.250% due 10/15/2025 $ 1000 $ 955
KAR Auction Services, Inc.
5.125% due 06/01/2025 875 884
KFC Holding Co.
5.000% due 06/01/2024 750 759
5.250% due 06/01/2026 1,300 1,320
Kinetic Concepts, Inc.
7.875% due 02/15/2021 1,250 1,295
KLX, Inc.
5.875% due 12/01/2022 2,560 2,648
L Brands, Inc.
6.625% due 04/01/2021 500 536
7.000% due 05/01/2020 1,000 1,076
Lamar Media Corp.
5.375% due 01/15/2024 2,000 2,072
Lamb Weston Holdings, Inc.
4.626% due 11/01/2024 500 505
4.875% due 11/01/2026 1,000 1,003
Laredo Petroleum, Inc.
6.250% due 03/15/2023 1,250 1,269
Lennar Corp.
4.750% due 11/29/2027 750 729
5.260% due 06/01/2026 2,000 2,050
Level 3 Financing, Inc.
5.260% due 03/15/2026 1,500 1,447
Meredith Corp.
6.875% due 02/01/2026 625 646
MGM Growth Properties Operating Partnership LP
5.625% due 05/01/2024 575 598
MGM Resorts International
4.625% due 09/01/2026 1,000 982
6.000% due 03/15/2023 2,000 2,133
6.625% due 12/15/2021 1,500 1,626
6.750% due 10/01/2020 1,000 1,070
7.750% due 03/15/2022 2,000 2,235
8.625% due 02/01/2019 1,000 1,056
Moog, Inc.
5.250% due 12/01/2022 1,050 1,084
MSCI, Inc.
4.750% due 08/01/2026 1,000 995
5.750% due 08/15/2025 1,000 1,055
Murphy 0il Corp.
6.875% due 08/15/2024 1,026 1,080
Murphy 0il USA, Inc.
6.000% due 08/15/2023 2,215 2,360
Nabors Industries, Inc.
5.500% due 01/15/2023 (e) 750 748
5.760% due 02/01/2025 500 478
Navient Corp.
5.000% due 10/26/2020 1,000 1,009
5.875% due 10/25/2024 1,000 995
6.500% due 06/15/2022 500 522
6.750% due 06/25/2025 1,000 1,029
8.000% due 03/25/2020 2,600 2,192
NCR Corp.
6.375% due 12/15/2023 1,750 1,824
Netflix, Inc.
3.625% due 05/15/2027 EUR 1,000 1,228
4.375% due 11/15/2026 $ 1,000 965
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Newfield Exploration Co.

5.375% due 01/01/2026 $ 1,500
5.625% due 07/01/2024 1,000
5.750% due 01/30/2022 500
Nexstar Broadcasting, Inc.

5.625% due 08/01/2024 760
NextEra Energy Operating Partners LP
4.250% due 09/15/2024 500
4.500% due 09/15/2027 500
NGL Energy Partners LP

6.125% due 03/01/2025 500
NGPL PipeCo. LLC

4.375% due 08/15/2022 500
4.875% due 08/15/2027 1,000
Nielsen Finance LLC

5.000% due 04/15/2022 2,500
Northwestern Bell Telephone

7.750% due 05/01/2030 178
Novelis Corp.

5.875% due 09/30/2026 1,750
6.250% due 08/15/2024 1,000
NRG Energy, Inc.

6.250% due 07/15/2022 2,500
6.625% due 01/15/2027 1,000
NRG Yield Operating LLC

5.000% due 09/15/2026 1,000
NSG Holdings LLC

7.750% due 12/15/2025 1,640
Olin Corp.

5.000% due 02/01/2030 750
5.125% due 09/15/2027 1,000
OneMain Financial Holdings LLC

7.250% due 12/15/2021 1,600
Park-Ohio Industries, Inc.

6.625% due 04/15/2027 500
Parsley Energy LLC

5.250% due 08/15/2025 500
6.250% due 06/01/2024 1,600
PetSmart, Inc.

7.125% due 03/15/2023 2,250
Pilgrim's Pride Corp.

5.750% due 03/15/2025 2,000
Pinnacle Entertainment, Inc.

5.625% due 05/01/2024 500
Pinnacle Foods Finance LLC

5.875% due 01/15/2024 1,000
Platform Specialty Products Corp.

6.500% due 02/01/2022 1,500
Ply Gem Industries, Inc.

6.500% due 02/01/2022 1,250
Post Holdings, Inc.

5.000% due 08/15/2026 2,000
5.500% due 03/01/2025 500
5.625% due 01/15/2028 1,000
5.750% due 03/01/2027 1,000
8.000% due 07/15/2025 760
PQ Corp.

6.750% due 11/15/2022 650

$ 1,656
1,058
530

757

494
483

483

501
1,013

2,534

816

1,768
1,025

2,594
1,038

987

1,804

725
987

1,658

525

495
1,556

1,445

1,99

530

1,048

1,643

1,302

1,906
504
975
990
843

688
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Prestige Brands, Inc.

6.375% due 12/15/2021 $ 1750 $ 1789
6.375% due 03/01/2024 760 773
Prime Security Services Borrower LLC

9.250% due 05/15/2023 1,750 1,910
PSPC Escrow Corp.

6.000% due 02/01/2023 EUR 1,500 1913
PVH Corp.

3.125% due 12/15/2027 1,750 2,130
Qualitytech LP

4.750% due 11/15/2025 $ 1,125 1,100
Quicken Loans, Inc.

5.750% due 05/01/2025 2,000 2,025
Quintiles IMS, Inc.

2.875% due 09/15/2025 EUR 500 604
3.500% due 10/15/2024 760 947
4.875% due 06/15/2023 $ 1625 1,675
5.000% due 10/15/2026 1,000 1,007
Range Resources Corp.

4.875% due 05/15/2025 1,000 963
5.750% due 06/01/2021 1,000 1,028
RBS Global, Inc.

4.875% due 12/15/2025 2,000 1,976

Revlon Consumer Products Corp.
6.250% due 08/01/2024 25 17

Reynolds Group Issuer, Inc.

5.125% due 07/15/2023 1,650 1,683
5.750% due 10/15/2020 969 985
6.875% due 02/15/2021 866 878
RHP Hotel Properties LP

5.000% due 04/15/2023 1,626 1,540
Rite Aid Corp.

6.125% due 04/01/2023 1,750 1,765
Rockies Express Pipeline LLC

5.625% due 04/15/2020 50 52
6.000% due 01/15/2019 1,000 1,028
Rowan Cos., Inc.

4.750% due 01/15/2024 1,600 1,313
4.875% due 06/01/2022 1,000 945
5.850% due 01/15/2044 500 385
7.875% due 06/15/2025 500 498
RSP Permian, Inc.

5.250% due 01/15/2025 760 759
Sabre GLBL, Inc.

5.250% due 11/15/2023 1,250 1,266
5.375% due 04/15/2023 1,000 1,013
SBA Communications Corp.

4.875% due 07/15/2022 1,000 1,015
Scientific Games International, Inc.

3.375% due 02/15/2026 EUR 1,500 1,794
7.000% due 01/01/2022 $ 584 615
Scotts Miracle-Gro Co.

6.000% due 10/15/2023 1,250 1,313
Sealed Air Corp.

5.125% due 12/01/2024 1,600 1,553
5.250% due 04/01/2023 1126 1,166
5.500% due 09/15/2025 1,000 1,049
ServiceMaster Co. LLC

5.125% due 11/15/2024 1,600 1,481
7.450% due 08/15/2027 1,000 1,090

&
(B
Silgan Holdings, Inc.

3.250% due 03/15/2025 EUR

Sinclair Television Group, Inc.
5.625% due 08/01/2024 $
5.875% due 03/15/2026

Sirius XM Radio, Inc.

5.000% due 08/01/2027

5.375% due 04/15/2025

SLM Corp.

5.125% due 04/05/2022

Southwestern Energy Co.
4.100% due 03/15/2022
6.700% due 01/23/2025
7.500% due 04/01/2026

Spectrum Brands, Inc.

4.000% due 10/01/2026 EUR
5.750% due 07/15/2025 $
6.125% due 12/15/2024

6.625% due 11/15/2022

Springs Industries, Inc.
6.250% due 06/01/2021
Sprint Capital Corp.
6.900% due 05/01/2019
8.750% due 03/15/2032

Sprint Communications, Inc.
6.000% due 11/15/2022

Sprint Corp.

7.125% due 06/15/2024

7.250% due 09/15/2021

7.625% due 02/15/2025 (e)
7.625% due 03/01/2026

7.875% due 09/15/2023

SPX FLOW, Inc.
5.625% due 08/15/2024
5.875% due 08/15/2026

Standard Industries, Inc.
4.750% due 01/15/2028
5.000% due 02/15/2027
5.375% due 11/15/2024
6.000% due 10/15/2025

Station Casinos LLC
5.000% due 10/01/2025

Sunoco LP

4.875% due 01/15/2023
5.500% due 02/15/2026
5.875% due 03/15/2028

Syniverse Foreign Holdings Corp.
9.125% due 01/15/2022

Syniverse Holdings, Inc.
9.125% due 01/15/2019
Talen Energy Supply LLC
6.500% due 06/01/2025

Tallgrass Energy Partners LP
5.500% due 09/15/2024

Targa Resources Partners LP
4.126% due 11/15/2019

5.250% due 05/01/2023

6.750% due 03/15/2024
TEGNA, Inc.

4.875% due 09/15/2021

5.500% due 09/15/2024

fiI

kot
F

500

2,500
50

1,000
2,000

500

1,500
1,000
1,000

1,300
1,075
1,250

50

1,750

1,000
2,000

2,250

2,250
2,000
1,075

750
3,000

1,000
1,275

1,000

750
2,075
1,750

500

500
500
500

1,278

12

1,000

1,600

1,000
1,075
1,000

500
1,000

$

B
) (B F)

624

2,544
51

978
2,038

514

1414
985
1,015

1,670
1,113
1,316

52

1,785

1,038
2175

2,228

2,240
2,095
1,078

749
3,113

1,023
1,316

965
745
2132
1,857
489

499
501
503

1,298

113

718

1,653

1,010
1,093
1,085

508
1,031
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Teleflex, Inc.

4.875% due 06/01/2026 $ 25
Tempur Sealy International, Inc.

5.625% due 10/15/2023 1,250
Tenaska Alabama Partners LP

7.000% due 06/30/2021 2,302
Tenet Healthcare Corp.

4.626% due 07/15/2024 750
5.125% due 05/01/2025 1,000
5.500% due 03/01/2019 1,000
6.000% due 10/01/2020 2,050
6.750% due 06/15/2023 (e) 2,000
Terex Corp.

5.625% due 02/01/2025 750
TerraForm Power Operating LLC

4.250% due 01/31/2023 1,000
5.000% due 01/31/2028 1,600
T-Mobile USA, Inc.

4.500% due 02/01/2026 625
4.750% due 02/01/2028 750
6.375% due 03/01/2025 1,000
6.500% due 01/15/2026 1,750
6.625% due 04/01/2023 2,500
6.836% due 04/28/2023 1,100
TransDigm, Inc.

6.000% due 07/15/2022 1,000
6.375% due 06/15/2026 1,000
6.500% due 07/15/2024 2,000
TreeHouse Foods, Inc.

6.000% due 02/15/2024 1,050
Tribune Media Co.

5.875% due 07/15/2022 2,000
Triumph Group, Inc.

4.875% due 04/01/2021 1,600
U.S. Concrete, Inc.

6.375% due 06/01/2024 1,026
U.S. Foods, Inc.

5.875% due 06/15/2024 1,326
United Rentals North America, Inc.

4.626% due 07/15/2023 1,000
4.875% due 01/15/2028 750
5.500% due 07/15/2025 1,600
5.500% due 05/15/2027 1,000
5.875% due 09/15/2026 500
Univision Communications, Inc.

5.125% due 05/15/2023 1,000
5.125% due 02/15/2025 4,350
Valeant Pharmaceuticals International
7.250% due 07/15/2022 1,000
Valvoline, Inc.

5.500% due 07/15/2024 500
Vantiv LLC

3.875% due 11/15/2025 GBP 1,500
VeriSign, Inc.

4.625% due 05/01/2023 $ 1,750
5.250% due 04/01/2025 1,000
ViaSat, Inc.

5.625% due 09/15/2025 500
Welbilt, Inc.

9.500% due 02/15/2024 800

$

25

1,269

2,31

723
974
1,019
2,140
2,008

758

983
1,467

614
732
1,058
1,881
2,595
1,144

1,026
1,025
2,068

1,074

2,050

1,470

1,004

1,381

1,026
733
1,651
1,026
526

950
4,029

979

517

2,064

1,772
1,033

481

892
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WellCare Health Plans, Inc.
5.250% due 04/01/2025 $

WESCO Distribution, Inc.
5.375% due 06/15/2024

Whiting Petroleum Corp.
5.750% due 03/15/2021
6.625% due 01/15/2026

Williams Cos., Inc.
4.550% due 06/24/2024

WMG Acquisition Corp.

4.125% due 11/01/2024 EUR
5.000% due 08/01/2023 $
5.500% due 04/15/2026

WPX Energy, Inc.

5.250% due 09/15/2024

6.000% due 01/15/2022

7.500% due 08/01/2020

WR Grace & Co.-Conn

5.125% due 10/01/2021

5.625% due 10/01/2024

Wynn Las Vegas LLC

5.250% due 05/15/2027

5.500% due 03/01/2025

Yum! Brands, Inc.

6.875% due 11/15/2037

Zayo Group LLC

5.750% due 01/15/2027

ZF North America Capital, Inc.
2.750% due 04/27/2023 EUR

Alternative Loan Trust
1.821% due 06/25/2037 $
1.874% due 09/20/2046

Asset-Backed Funding Certificates Trust

2.321% due 06/25/2034

Banc of America Funding Trust
3.318% due 12/20/2034 (c)

3.898% due 03/20/2036

Bear Stearns Adjustable Rate Mortgage Trust

3.722% due 05/25/2047 (c)

Bear Stearns Alternative-A Trust
3.439% due 08/25/2036 (c)

3.537% due 11/25/2036

Citigroup Mortgage Loan Trust, Inc.
3.415% due 12/26/2035 (c)

CSAB Mortgage-Backed Trust
5.720% due 09/25/2036 (c)

GSR Mortgage Loan Trust

3.680% due 04/25/2035

HarborView Mortgage Loan Trust
3.134% due 02/19/2036

3.721% due 08/18/2036 (c)

HomeBanc Mortgage Trust (c)
3.066% due 04/25/2037

3.543% due 04/25/2037

HSI Asset Securitization Corp. Trust
1.671% due 10/25/2036

IndyMac INDX Mortgage Loan Trust
1.821% due 11/25/2046 (c)

— 24

1000 § 1,015
1,025 1,033
375 384
500 511
1,750 1,772
500 642
50 51
500 500
250 251
500 521
503 541
1,255 1,302
500 527
1,000 984
2,500 2,50
500 538
1,500 161
2,000 2,619
473671

51 49
1,073 576
164 160
2 2

83 80
152 147
811 662
2,216 2,076
132 99
282 170
6 6

495 455

9 8

129 2
578 502
39 2
548 500

HEESE B
(Bfr: F) (B F)
Morgan Stanley Mortgage Loan Trust

3.216% due 11/26/2036 (c) $ 382§ 205
5.701% due 02/25/2047 291 205
Residential Accredit Loans, Inc. Trust (c)
1.821% due 12/25/2046 387 339
5.012% due 02/25/2036 184 165
Rate Loan Trust
3.860% due 03/25/2036 (c) 143 132
WaMu Mortgage Pass-Through Certificates Trust (c)
3.022% due 12/25/2036 39 38
3.035% due 06/25/2037 83 70
3.273% due 02/25/2037 220 210
6 951

Total United States 483,169
(Cost $471,414)
SHORT-TERM INSTRUMENTS 8.2%

62,800
ANZ National Bank
0.930% due 03/01/2018 $ 240 240
Bank of Nova Scotia
0.930% due 03/01/2018 344 344
Bank of Tokyo-Mitsubishi UFJ Ltd.
(0.310%) due 03/01/2018 ¥ 23499 220
Brown Brothers Harriman & Co.
(0.310%) due 03/01/2018 10 0
Citibank N.A.
0.930% due 03/01/2018 $ 124 124
Credit Suisse AG
(1.450%) due 03/01/2018 CHF 1 1
DBS Bank Ltd.
0.930% due 03/01/2018 $ 2 2
Deutsche Bank AG
0.930% due 03/01/2018 121 121
DnB NORBank ASA
0.930% due 03/01/2018 230 230
HSBC Bank
0.230% due 03/01/2018 GBP 1 1
JPMorgan Chase & Co.
0.930% due 03/01/2018 $ 239 239
National Australia Bank Ltd.
0.930% due 03/01/2018 9 9
Royal Bank of Canada
0.930% due 03/01/2018 3 3
Sumitomo Mitsui Banking Corp.
(0.310%) due 03/01/2018 ¥ 32 30
0.930% due 03/01/2018 $ 1 1
Wells Fargo Bank
0.930% due 03/01/2018 1 1

1,566

Total Short-Term 64,366
(Cost $64,366)

N AVhL T7UR
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Total Investments in Securities 99.8% $ 781,220
(Cost $759,606)
Financial Derivative

Instruments (f)(h) 0.0% (118)
(Cost or Premiums, net $(8))
Other Assets and Liabilities, net 0.2% 2,015
Net Assets 100.0% $ 783121

NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*):

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

**  Contingent convertible security.

(a) Perpetual maturity; date shown, if i next | call date.
(b) Payment in-kind security.

(c) Security is in default.

(BORROWINGS AND OTHER FINANCING TRANSACTIONS

(d) REPURCHASE AGREEMENTS:

HR 3 LRZ#HD
WEIHEF HiHEH  REB wmAE EEeEE  EREE Z i fE LR {fifiE S
ROR 1.510% 02/28/2018 03/01/2018  $ 62,800 U.S. Treasury Notes 2.375% due 08/15/2024 $ (64,224) ¢ 62,800 ¢ 62,803
Total Repurchase Agreements $ 164,224)  § 62800 $ 62,803

""" Includes accrued interest.

REVERSE REPURCHASE AGREEMENTS:

WEIH8F fEAEF] AR fitil=] BEALEY YN—RLRDXZH

BCY 1.000%) 1110112017 NAZ 8 11,721) § 1,715)
BCY 0.500%) 10/25/2017 N/AZ! 6801 679)
BCY 0.250% 02/26/2018 N/A?! 11,127) (1,127)
BCY 1.000% 01/19/2018 N/A?! 11,022) (1,023)
CFR 10.000%) 01/30/2018 03/09/2018  EUR 11,013) 1,246)
Total Reverse Repurchase Agreements $ (5,790)

" Open maturity reverse repurchase agresment.
" The average amount of borrowings outstanding during the period ended February 28, 2018 was $2,827 at a weighted average interest rate of (1.166%). Average borrowings may include sale-buyback transactions and reverse repurchase
agreements, if held during the period.

[CERTAIN TRANSFERS ACCOUNTED FOR AS SECURED BORROWINGS

A E TOBRFHM
A= "—F4 bEE| 30H LA 31-906 V=F &t

Reverse Repurchase Agreements

Non - U.S. Corporate Debt $ 0 $ (1,246) $ 0 $ (1,127) $ (2,373)
U.S. Corporate Debt 0 0 0 (3,417) (3,417)
Total Reverse Repurchase Agreements $ 0 $ (1,246) $ 0 $ 14,544 $ 15,7901
Total Borrowings $ 0 $ {1,248) $ 0 $ (4,544 $ (5,790)
Payable for Reverse Repurchase Agreements $ (5,790)

[BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The following is a summary by counterparty of the market value of Borrowings and Other Financing Tr ions and collateral pledg ived) as of February 28, 2018:
(e)  Securities with an aggregate market value of $6,191 have been pledged as collateral under the terms of the following master agreements as of
February 28, 2018.

LREH YR=R LR FEER EFZYD EHEEA RO Y hIVR
v EGEES DEE DI 5D Xth ZOEFEME| (B /EAN K—Tr—0
Global/Master Repurchase Agreement
BCY $ [UR (4544) 8 0 3 [UR (4544) § 4804 % 260
CFR 0 (1,246) 0 0 (1,246) 1,142 (104)
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LR YR—R LR SEftER EEYD HEHEA HED v RIVR
ke D D3 B0k Xh ZTOMMEFMEG| (FH)/ZAN K= r—®
ROR $ 62,803 $ 0§ 0 0 % 62,803 § (64,224) (1,421)
Total Borrowings and Other Financing i $ 62803 § (5790) $ 0§ 0

" 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 netting agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Satements for more information regarding master netting arrangements.

(f) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADE!

[SWAP AGREEMEN

CENTRALLY CLEARED

EF LS
BRIEE EEZREFH #HHE BETA? LA N =57}
CDX.HY-27 Index 5.000% 1212002021 $ 9,800 $ 809 $ $ 0 $
CDX.HY-28 Index 5.000% 06/20/2022 4,950 415 0 (100
CDX.HY-29 Index 5.000% 12/20/2022 22,500 1,744 0 (51)
$ 2,968 $ $ 0 $ (18)
Total Swap Agreements $ 2,968 $ 0 § (718

If the Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i} pay to the buyer of protection an amount equal to the notional amount of the swap and
take delivery of the referenced obligation or underlying securities comprising the referenced index or (il pay a net settlement amount in the form of cash or securities equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

‘The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined under the terms of that particular swap agreement.

The prices and resulting values for credit default swap agreements on credit indices serve as indicators of the current status of the payment/performance risk and represent the likelihood of an expected liability for profit] for the credit
derivative should the notional amount of the swap agreement be closed/sold as of the period end. Increasing market values, in absolute terms when compared to the notional amount of the swap, represent a deterioration of the referenced
entity's credit soundness and a greater likelihood or risk of default or other credit event occurring as defined under the terms of the agreement.

FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of February 28, 2018:

(g)  Cash of $1,934 has been pledged as coll; | for traded and y cleared fi ial derivative i as of February 28, 2018. See
Note 8, Master Netting Arrangements, in the Notes to Financial for more inf i garding master netting arrangements.
SRREBE R EE SERE R R A E
5 (it LIRS HE [iEk 1 iiL:) EEEELS B
BEWATvay bt A9vT At FYATvay birt /) A9vT &t
Total Exchange-Traded or Centrally Cleared $ 0 $ 0 $ 0 $ 0 $ 0 $ 03 (78§ (78)

(h) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
FORWARD FOREIGN CURRENCY CONTRACTS:

KRB (8
i ffi

HEIHEF RER S LBE ZEER AE
AZD 05/2018 EUR 226 $ 281 $ 3 0
AZD 05/2018 $ 720 EUR 580 0 (8]
BOA 05/2018 EUR 1,136 $ 1,428 34 0
BOA 05/2018 $ 4,267 CAD 5,358 0 81)
GLM 05/2018 GBP 387 $ 545 10 0
GLM 05/2018 $ 47,493 EUR 38,463 0 (314)
GLM 05/2018 2,429 GBP 1,744 0 (18)
HUS 03/2018 651 JPY 69,978 5 0
HUS 03/2018 234 24,992 0 0
HUS 03/2018 280 29,990 1 0
JPM 05/2018 1231 EUR 986 0 (21)
$ 53 $ (442)
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AZD 03/2018 EUR 59 $ 73
AZD 03/2018 JPY 8,969 82
AZD 03/2018 $ 38 EUR 3
BPS 03/2018 EUR 2,357 $ 2,928
BPS 03/2018 JPY 487,773 4,559
BPS 03/2018 $ 7 GBP 5
BPS 03/2018 4,704 JPY 511,438
BPS 04/2018 4,569 487,773
CBK 03/2018 91 EUR 73
CBK 03/2018 563 GBP 401
CBK 04/2018 GBP 401 $ 564
FBF 03/2018 JPY 490,260 4,578
FBF 03/2018 $ 4,595 JPY 498,948
FBF 04/2018 4,590 490,260
GLM 03/2018 2,852 EUR 2,312
GLM 04/2018 EUR 2,298 $ 2,842
HUS 03/2018 JPY 18,528 174
MSB 03/2018 486,291 4,558
MSB 04/2018 $ 4,569 JPY 486,291
NAB 03/2018 CAD 12 $ 91
NAB 03/2018 $ 4,686 JPY 509,351
SCX 03/2018 GBP 406 $ 570
TOR 03/2018 JPY 30,456 285

400 $ (78)

Total Forward Foreign Currency Contracts

453 $ 15201

[SWAP AGREEMEN

sy -
yR=on PEY JULS7L B ATvIOffifE
BEIEF Xih/REW  BBES aAzv bk EHEF BETE A 3k (RH) (18) 3 HE aff
BOA Receive  iBoxx USD Liquid
High Yield Index N/A~ 3-Month USD-LIBOR § 3,000 12/20/2018___§ 8 $ 3/ 8 38 0
Total Swap Agresments $ [ 3 4 33 0
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BERLE BT BELE B WESHE B
(5 F)  (Ef T) (Efi F) (AL TF) (Efi. F) (AL F)
INVESTMENTS IN SECURITIES 116.4% DENMARK 8.6% GUERNSEY 0.4%
AUSTRALIA 2.5% CORPORATE BONDS & NOTES 8.6% CORPORATE BONDS & NOTES 0.4%
[CORPORATE BONDS & NOTES 0.3% BRFkredit A/S Credit Suisse Group Funding Guernsey Ltd.
Sydney Airport Finance Co. Pty Ltd. 2.000% due 10/01/2047 DKK 4824 8 777 3.750% due 03/26/2025 § 1400 % 1,984
5.125% due 02/22/2021 $ 00 $ 105 2.500% due 10/01/2047 5,495 919 Total Guernsey 138
Financial S ia Pty Ltd. Nordea Kredit Realkreditaktieselskab (Cost $1,371)
2.950% due 0/22/2020 AUD 500 390 1.000% due 04/01/2018 10,700 1,755
Westpac Banking Corp. 1.000% due 10/01/2018 70,400 11,638 IRELAND 2.3%
2 530% due 05/13/2019 N 100 101 Z.UUU:/n due 10/01/2047 5,289 851 CORPORATE BONDS & NOTES 1.
g, 20 on 1WOY247 8,524 1426 German Postal Pensions Securitisa
3.650% due 03/05/2025 200 197 :\lg[l](g;d;t n;:/lg;/eztg;al\ls - 5 4.375% due 01/18/2022 EUR 500 708
5 AUl 4 German Postal Pensions Securitisation PLC
WSOlFinancelRty[Etl: 1.000% due 10/01/2018 31,200 5,158 3.750% due 01/18/2021 3,900 5268
4.500% due 03/31/2027 AUD 600 486 2.000% due 10/01/2047 25,189 4050 b . -
1,279 2.500% due 10/01/2047 364 61 SumintG Guaranteed Secured Obligation Issuer DAC
MORTGAGE-BACKED SECURITIES 13% | P 2.251% due 11/02/2020 § 1,250 1,229
[ 1,205
Medallion Trust 0.680% due 01/01/2038 959 185 —
2.400% due 102612046 1479 1153 1000 e 04012018 2800 5 [MORTGAGE-BACKED SECURITIES 0.4%
National RMBS Trust 2.000% due 04/01/2018 700 115 Fastnnet Securities 9 DAC
2.940% due 12/20/2047 832 656 2.000% due 10/01/2047 25,495 4,102 1.321% due 08/10/2053 EUR 1174 1450
Y
T [ = I
2.470% due 07/20/2048 1,101 855 : (Cost $9,147)
Securitised Australian Mortgage Trust :’:‘:II 2;;1:1;2;k SO 115 ISRAEL 0.1%
2.450% due 02/20/2048 1,004 851 TR SOVEREIGN ISSUES 0.1%
SWAN Trust FRANCE 3.7% Israel Government International Bond
3.000% due 04/25/2041 5 18 ICORPORATE BONDS & NOTES 2.9% 4.125% due 01/17/2048 § 400 387
Westpac Securitisation Trust BPCE S.A. Total Israel 387
2.445% due 07/22/2046 1,551 1,206 4.500% due 03/15/2025 $ 100 101 (Cost $410) —
4,740 5.150% due 07/21/2024 1,300 1,368
[SOVEREIGN ISSUES 0.9% Credit Agricole S.A. ITALY 0.8%
New South Wales Treasury Corp. 4.375% due 03/17/2025 1,000 1,010 [SOVEREIGN ISSUES 0.8%
2.750% due 11/20/2025 (a) 2,900 3,260 8.125% due 09/19/2033** 2,000 2,056 Italy Buoni Poliennali del Tesoro
Total Australia 9279 Dexia Credit Local S.A. 1.250% due 12/01/2026 EUR 900 1,046
(Cost $9,761) T 2.000% due 01/22/2021 EUR 4,700 6,076 2.700% due 03/01/2047 50 58
T 061 2.800% due 03/01/2067 700 775
(CANADA 6.4% SOVEREIGN ISSUES 0.8% 3.450% due 03/01/2048 900 1,182
France Government Bond Total Italy 3081
Canada Housing Trust No.1 1.250% due 05/25/2036 500 5% (Cost $2.785)
2.350% due 09/15/2023 CAD 11,000 8,581 3.250% due 05/25/2045 1,500 2477
Province of Ontario EXTZIR P AN 0.4%
2.400% due 06/02/2026 2,800 2127 Total France 13,5683 cnponTE BONDS&NGTES 0 %
2.450% due 06/29/2022 $ 1,800 1,762 (Cost$13311) ————  Nippon Life Insurance Co.
2.600% due 06/02/2025 CAD 1,700 1319 5.000% due 10/18/2042 § 1600 1672
3.150% due 06/02/2022 800 644 GERMANY 2.1% Total Japan 1,672
Province of Quebec [CORPORATE BONDS & NOTES 1.9% (Cost $1,655)
2.750% due 09/01/2025 5,500 4,313 Deutsche Bank AG
3.500% due 12/01/2022 3,800 3,112 4.250% due 10/14/2021 § 800 817 LUXEMBOURG 1.8%
6.000% due 10/01/2029 1,000 1,016 ) (CORPORATE BONDS & NOTES 1.5%
! ! Deutsche Pfandbriefbank AG .
7.235% due 07/22/2026 $ 900 1,126 Allergan Funding SCS
""" 1.625% due 08/30/2019 600 591 %.850% dus D/ 1512004 o o
Total Canada 23,999 2.250% due 05/04/2020 1,000 988 o
(Cost $26.723) A " 4.750% due 03/15/2045 300 299
' ptuischutlichoRententank Prologis International Funding Il S.A.
N A,
CAYMAN ISLANDS 0.9% A A A D BE 745;2 4.875% due 02/15/2020 5,100 5,231
ASSET-BACKED SECURITIES 0.1% — L T 570
Jamestown CLO Il Ltd. SOVE“E'GSSUES 02% [SOVEREIGN ISSUES 0.3%
2.862% due 01/15/2026 250 251 Republic of Germany — A
—c 0.000% due 10/08/2021 FUR 600 739 European Financial Stability Facility
[CORPORATE BONDS & NOTES 0.8% ——————  1.250% due 05/24/2033 EUR 900 1,095
SMFG Preferred Capital USD 3 Ltd. flotetlGarpany LELENE 6.825
9.500% due 07/25/2018 (o] 3,100 3,193 (Cost $8,469) (Cost $6,620)
Total Cayman Islands 3,444
(Cost $3,432)
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INETHERLANDS 0.4%
[CORPORATE BONDS & NOTES 0.4%

Enel Finance International NV

3.626% due 05/25/2027 $ 300§ 288
ING Bank NV

2.626% due 12/05/2022 300 294
5.800% due 09/25/2023 1,000 1,090
Total Netherlands 1,672
(Cost $1,664)

INEW ZEALAND 0.3%
[SOVEREIGN ISSUES 0.3%

New Zealand Government Bond

2.000% due 09/20/2025 NZD 200 158

5.000% due 03/15/2019 1,200 896

Total New Zealand 1,054

(Cost $1,126)

INORWAY 1.6%

[CORPORATE BONDS & NOTES 1.4%

DNB Boligkreditt A/S

2.000% due 05/28/2020 $ 200 197

2.500% due 03/26/2022 2,600 2,548

SR-Boligkreditt A/S

2.500% due 04/12/2022 2,650 2,586
5,329

[SOVEREIGN ISSUES 0.2%

Norway Government Bond

1.750% due 03/13/2025 NOK 4,100 520

Total Norway 5,849

(Cost $5,972)

[SAUDI ARABIA 0.6%
[SOVEREIGN ISSUES 0.6%

Saudi Government International Bond

2.376% due 10/26/2021 $ 2,000 1,930
3.250% due 10/26/2026 200 189
Total Saudi Arabia 2119
(Cost $2,183)
[SINGAPORE 0.2%
[CORPORATE BONDS & NOTES 0.2%
BOC Aviation Ltd.
2.750% due 09/18/2022 600 575
Total Singapore 575
(Cost $596)
[SLOVENIA 2.4%
[SOVEREIGN ISSUES 2.4%
Sl i i Bond
4.125% due 02/18/2019 4,300 4,363
5.260% due 02/18/2024 3,992 4,402
Total Slovenia 8,765
(Cost $8,632)
SOVEREIGN ISSUES 8.3%

ity of .
4.950% due 02/11/2020 EUR 400 6524
Autonomous Community of Madrid
4.688% due 03/12/2020 1,400 1,871

EERE B
(B F) (B F)
Junta de Castilla y Leon
6.506% due 03/01/2019 EUR 300 § 390
Spain Government Bond
0.250% due 04/30/2018 15,900 19,416
1.450% due 10/31/2027 1,100 1,341
1.500% due 04/30/2027 1,000 1,233
2.900% due 10/31/2046 550 78
5.150% due 10/31/2044 1,760 3,263
5.260% due 04/06/2029 GBP 1,200 1,946
Total Spain 30,702
(Cost $29,830)
[SUPRANATIONAL 0.5%
[SOVEREIGN ISSUES 0.5%
Nordic Investment Bank
5.000% due 04/19/2022 AUD 2,200 1,872
Total Supranational 1,872
(Cost $2,252)
[SWEDEN 5.5%
[CORPORATE BONDS & NOTES 5.5%
Energa Finance AB
3.250% due 03/19/2020 EUR 1,200 1,666
Landshypotek Bank AB
0.700% due 05/09/2022 SEK 26,000 3,147
Lansforsakringar Hypotek AB
1.250% due 09/20/2023 16,800 2,060
2.250% due 09/21/2022 7,100 917
Nordea Hypotek AB
1.000% due 04/08/2022 5,400 664
Stadshypotek AB
1.875% due 10/02/2019 $ 300 297
2.500% due 04/05/2022 3,400 3,339
4.500% due 09/21/2022 SEK 12,000 1,697
i Obligati AB
1.250% due 06/15/2022 6,000 744
2.000% due 06/17/2026 3,000 375
Swedbank Hypotek AB
1.000% due 09/15/2021 12,400 1,633
1.000% due 06/15/2022 33,400 4,102
Total Sweden 20,431
(Cost $19,664)
[SWITZERLAND 1.4%
[CORPORATE BONDS & NOTES 1.4%
Credit Suisse AG
6.500% due 08/08/2023"* $ 2,700 2,983
UBS AG
7.625% due 08/17/2022** 2,000 2,280
Total Switzerland 5,263
(Cost $5,095)
UNITED KINGDOM 7.5%
[CORPORATE BONDS & NOTES 1.9%
Barclays Bank PLC
7.750% due 04/10/2023** 1,200 1,208
Barclays PLC
3.250% due 02/12/2027 GBP 1,700 2,369
3.650% due 03/16/2025 $ 200 193
HBOS PLC
6.750% due 05/21/2018 300 303

EERE B
(B F) (B F)

HSBC Holdings PLC
5.260% due 09/16/2022** (b] ~ EUR 200 § 213
6.000% due 09/29/2023"* (b) 1,800 2,577
6.000% due 03/29/2040 GBP 50 9
Virgin Media Secured Finance PLC
6.000% due 01/15/2025 100 167

1172
IMORTGAGE-BACKED SECURITIES 2.1%
Eurosail PLC
0.000% due 12/10/2044 EUR 35 42
Eurosail-UK PLC
0.680% due 03/13/2045 GBP 42 57
Great Hall Mortgages No.1 PLC
1.730% due 06/18/2039 $ 38 37
Mansard Mortgages PLC
1.166% due 12/15/2049 GBP 5,301 1,216
Newgate Funding PLC
0.271% due 12/15/2050 EUR 74 0
Paragon Mortgages No.12 PLC
2.059% due 11/15/2038 $ 42 M

Mortgage Accep Corporati
Securities No.1 PLC
0.672% due 06/12/2044 GBP 56
[SOVEREIGN ISSUES 3.5%
United Kingdom Gilt
1.250% due 07/22/2027 3,100 4,167
1.500% due 07/22/2026 100 139
3.250% due 01/22/2044 500 874
3.500% due 01/22/2045 1,420 2,600
4.250% due 06/07/2032 700 1,267
4.250% due 03/07/2036 500 941
4.250% due 12/07/2040 100 197
4.500% due 09/07/2034 1,400 2,663
6.000% due 12/07/2028 100 198
130460

Total United Kingdom 217,836
(Cost $26,477)
UNITED STATES 47.7%
[CORPORATE BONDS & NOTES 8.4%
AbbVie, Inc.
2.850% due 05/14/2023 $ 200 194
American Tower Corp.
4.000% due 06/01/2025 200 200
Arrow Electronics, Inc.
3.876% due 01/12/2028 200 194
AT&T, Inc.
4.750% due 05/15/2046 600 571
Bank of America Corp.
3.419% due 12/20/2028 1,188 111
4.000% due 04/01/2024 500 513
BAT Capital Corp.
4.540% due 08/15/2047 200 195
Charter Communications Operating LLC
4.464% due 07/23/2022 200 205
Citigroup, Inc.
3.400% due 05/01/2026 2,100 2,042
Comcast Corp.
4.650% due 07/15/2042 900 936
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Continental Airlines 2009-2 Class A Pass-Through Trust
7.250% due 11/10/2019 $ 2% $ 269
Continental Airlines 2010-1 Class A Pass-Through Trust
4.750% due 01/12/2021 808 835
Crown Castle International Corp.
3.700% due 06/15/2026 200 193
Dell International LLC
5.450% due 06/16/2023 200 2M
Energy Transfer LP
5.150% due 03/15/2045 100 95
Exelon Corp.
3.950% due 06/15/2025 900 912
Fidelity National Financial, Inc.
5.500% due 09/01/2022 200 216
FirstEnergy Corp.
3.900% due 07/15/2027 500 496
Ford Motor Credit Co. LLC
4.250% due 09/20/2022 1,400 1,428
Goldman Sachs Group, Inc.
3.500% due 01/23/2025 4,600 4,522
3.750% due 05/22/2025 100 100
5.000% due 08/21/2019 AUD 100 81
Halliburton Co.
3.800% due 11/15/2025 $ 1,000 1,002
JPMorgan Chase & Co.
3.125% due 01/23/2025 100 97
3.900% due 07/15/2025 3,890 3,952
Kinder Morgan, Inc.
5.625% due 11/16/2023 1,400 1,616
Lehman Brothers Holdings, Inc.
7.875% due 05/08/2018 (c] GBP 4,100 282
Mid-America Apartments LP
4.300% due 10/15/2023 $ 2,000 2,075
Reynolds American, Inc.
4.850% due 09/15/2023 100 107
Sabine Pass Liquefaction LLC
5.750% due 05/15/2024 300 324
Springleaf Finance Corp.
6.125% due 05/16/2022 2,000 2,060
Verizon Communications, Inc.
4.522% due 09/15/2048 1,516 1,438
4.812% due 03/15/2039 31 315
WEA Finance LLC
3.150% due 04/05/2022 500 497
3.760% due 09/17/2024 200 201
4.750% due 09/17/2044 400 43
Wells Fargo & Co.
3.000% due 02/19/2025 100 96
3.550% due 09/29/2025 1,300 1,289

31,183

Adjustable Rate Mortgage Trust
3.645% due 09/25/2035 (c) 139 133
Alternative Loan Trust
1.821% due 06/26/2037 2 25
2.399% due 11/25/2035 188 180
2.939% due 11/25/2035 188 182
6.250% due 08/25/2037 (c] 265 234
American Home Mortgage Investment Trust
3.606% due 10/25/2034 40 40

HESE B
(BT F)  (HfE: F)
Amortizing Residential Collateral Trust
2.201% due 07/25/2032 $ 0 8 10
2.321% due 10/25/2031 5 5
Asset-Backed Funding Certificates Trust
2.321% due 06/25/2034 1,617 1,684

Asset-Backed Securities Corporation Home Equity Loan
Trust

1.701% due 05/25/2037 40 29
Banc of America Funding Trust

3.652% due 02/20/2036 30 30
Bear Stearns Adjustable Rate Mortgage Trust

3.200% due 05/25/2034 83 8
3.598% due 10/25/2033 83 84
3.734% due 05/25/2034 166 162
3.774% due 02/25/2034 17 18
Bear Stearns Alternative-A Trust

3.384% due 04/25/2035 28 2
3.507% due 11/25/2035 (c) 32 28
3.651% due 09/25/2035 (c] 1,097 979
3.989% due 08/25/2036 (c) 2 17
Bear Stearns Structured Products, Inc. Trust

3.507% due 01/26/2036 (c] 846 755
Citigroup Mortgage Loan Trust

1.681% due 07/25/2045 431 347
3.500% due 08/25/2035 19 19
3.630% due 10/25/2035 2 2
Citigroup Mortgage Loan Trust, Inc.

2.830% due 09/25/2035 2 19
3.180% due 09/25/2035 379 384
Commercial Mortgage Trust

1.920% due 07/10/2046 (d) 481 17
Countrywide Asset-Backed Certificates

2.101% due 12/25/2031 (c) 17 15
Countrywide Home Loan Mortgage Pass-Through Trust
2.081% due 05/25/2035 763 708
2.201% due 04/25/2035 47 44
2.261% due 03/25/2035 352 3N
2.281% due 02/25/2035 110 108
2.381% due 09/25/2034 54 54
3.394% due 09/20/2036 (c) 332 289
3.412% due 08/25/2034 (c) 48 46
3.492% due 11/25/2034 253 252
3.707% due 11/19/2033 5 5
CS First Boston Mortgage Securities Corp.

3.381% due 08/25/2033 43 44
6.500% due 04/25/2033 8 8
CS First Boston Pass-Through Certificates

3.088% due 07/25/2033 " "
DBUBS Mortgage Trust (d)

0.306% due 11/10/2046 10,700 88
0.723% due 11/10/2046 7,718 116
First Horizon Mortgage Pass-Through Trust

3.275% due 08/25/2035 (c) 89 76
First NLC Trust

1.691% due 08/25/2037 104 66
First Republic Mortgage Loan Trust

1.938% due 11/15/2031 9 9
Freddie Mac Structured Pass-Through Certificates
1.901% due 09/25/2031 241 238
2.263% due 10/25/2044 494 501
2.263% due 02/25/2045 455 459

HESE il
(BT F)  (HfZ: F)
GMACM Mortgage Loan Trust
4.058% due 06/25/2034 $ 2% 25
GreenPoint Mortgage Funding Trust
1.801% due 01/25/2037 468 442
2.161% due 11/25/2045 58 52
Greenpoint Mortgage Pass-Through Certificates
3.851% due 10/25/2033 15 15
GS Mortgage Securities Trust
1.971% due 11/10/2045 (d) 4,672 354
GSR Mortgage Loan Trust
3.616% due 09/25/2035 251 251
3.630% due 03/25/2033 70 70
HarborView Mortgage Loan Trust (c)
1.798% due 03/19/2036 47 39
3.614% due 07/19/2035 61 55
Home Equity Asset Trust
2.221% due 11/25/2032 1 1
IndyMac INDX Mortgage Loan Trust
3.456% due 12/25/2034 83 81
JPMorgan Chase Commercial Mortgage Securities Trust
4.070% due 11/15/2043 295 301
JPMorgan Mortgage Trust
3.126% due 11/25/2033 7 8
Long Beach Mortgage Loan Trust
2.181% due 10/25/2034 407 396
Mellon Residential Funding Corporation Mortgage Pass-
Through Trust
2.028% due 12/15/2030 83 80
Merrill Lynch Mortgage Investors Trust
1.701% due 09/25/2037 55 2
1.741% due 02/25/2037 12 6
2.281% due 06/25/2028 12 12
2.576% due 10/25/2035 139 134
2.911% due 10/25/2035 551 559
3.291% due 02/25/2033 110 107
Morgan Stanley IXIS Real Estate Capital Trust
1.671% due 11/25/2036 29 15
Nomura Asset A C i ive Loan
Trust
3.280% due 10/25/2035 408 404
Renaissance Home Equity Loan Trust
2.121% due 12/25/2033 6 6
Reperforming Loan REMIC Trust
1.961% due 06/25/2035 143 139
Residential Accredit Loans, Inc. Trust
1.801% due 06/25/2046 131 59
1.831% due 04/25/2046 1,985 1,004
Residential Asset Mortgage Products Trust
2.181% due 06/25/2032 9 8
8.500% due 10/25/2031 316 356
Residential Funding Mortgage Securities | Trust
3.803% due 09/25/2035 (c] 196 169
Securitized Asset-Backed Receivables LLC Trust
1.751% due 05/25/2037 (c) 72 56
Sequoia Mortgage Trust
2.290% due 10/19/2026 37 37
Soundview Home Loan Trust
1.681% due 11/25/2036 2 2
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Structured Adjustable Rate Mortgage Loan Trust
3.580% due 04/25/2034 $ 23 8 237
3.680% due 02/25/2034 149 150
3.712% due 09/25/2034 31 316
Structured Asset Mortgage Investments Il Trust
1.811% due 06/25/2036 207 214
1.840% due 07/19/2035 1,510 1,483
1.841% due 05/25/2036 3,005 2,753
1.841% due 09/25/2047 69 65
2.081% due 05/25/2045 232 218
2.170% due 07/19/2034 5 5
2.250% due 10/19/2034 a1 399
2.290% due 03/19/2034 16 16
Structured Asset Mortgage Investments Trust
2.250% due 09/19/2032 83 81

d Asset ities C Mortgage Loan

Trust
3.075% due 04/25/2035 219 215
Thornburg Mortgage Securities Trust
3.047% due 10/25/2043 174 172
WaMu Mortgage Pass-Through Certificates Trust
1.911% due 10/25/2045 405 405
1.931% due 01/25/2045 148 148
1.942% due 12/25/2046 2,663 2,627
2.003% due 02/27/2034 13 13
2.401% due 11/25/2042 429 410
2.601% due 06/25/2042 8 7
2.601% due 08/25/2042 110 107
3.096% due 06/25/2033 72 73
3.254% due 08/25/2034 439 447
3.389% due 03/25/2033 399 402
3.590% due 03/25/2034 250 256
Wells Fargo Mortgage-Backed Securities Trust
3.445% due 10/25/2035 15 15
3.611% due 04/25/2036 30 30
3.663% due 03/25/2036 157 160
3.698% due 06/25/2035 402 407
26,051

Macoupin, lllinois, Pasadena Public Financing Authority
Revenue Bonds, Series 2010
7.148% due 03/01/2043 1,140 1,620

Polk, lowa, Tobacco Settlement Authority Revenue
Bonds, Series 2005

6.500% due 06/01/2023 1,016 1,034
S—7.6511

Fannie Mae

1.681% due 07/25/2037 14 14
1.741% due 03/25/2034 37 36
1.751% due 03/25/2036 10 10
1.911% due 09/25/2042 17 17
1.971% due 03/25/2044 51 51
2.021% due 06/25/2029 16 16
2.051% due 11/25/2040 " "

EEEE

(BT F)
2.071% due 11/25/2040 $ 27
2.332% due 07/01/2044 42
2.332% due 10/01/2044 18
2.500% due 02/01/2043 3,356
3.000% due 02/01/2046 338
3.000% due 10/01/2046 2,639
3.038% due 10/01/2035 65
3.121% due 04/25/2024 24
3.121% due 01/01/2036 43
3.132% due 12/01/2034 69
3.349% due 05/25/2035 73
3.385% due 07/01/2035 M
3.487% due 12/01/2035 12
3.490% due 12/01/2020 2,255
3.519% due 08/01/2035 25
3.530% due 11/01/2035 32
3.548% due 11/01/2034 3n
3.588% due 10/01/2035 10
4.000% due 01/01/2041 15
4.000% due 10/01/2041 288
4.500% due 11/01/2023 14
6.000% due 04/25/2043 84
6.000% due 02/25/2044 74
6.500% due 06/25/2044 113
Fannie Mae, TBA (e)
3.000% due 04/01/2048 11,400
3.500% due 04/01/2048 33,300
4.000% due 04/01/2048 12,500
Freddie Mac
3.481% due 08/01/2035 63
3.500% due 03/01/2035 8
3.521% due 09/01/2035 24
3.548% due 01/01/2034 134
3.576% due 06/01/2035 17
4.000% due 09/01/2039 218
5.000% due 08/15/2035 3,205
6.000% due 04/15/2036 39
Ginnie Mae
3.000% due 11/20/2046 1,866
3.000% due 04/20/2047 372
3.125% due 11/20/2030 2
5.500% due 08/20/2035 1,795
Ginnie Mae, TBA
3.500% due 03/01/2048 (e) 6,000
Small Business Administration
4.233% due 09/10/2019 215
4.625% due 02/01/2025 29
4.760% due 09/01/2025 232
5.090% due 10/01/2025 106
5.980% due 05/01/2022 25

82,139

Treasury Inflation Protected Securities (a)

0.126% due 01/15/2023 (i) 1,282
0.750% due 02/15/2045 628
1.375% due 02/15/2044 2,010
1.750% due 01/15/2028 1177
2.500% due 01/15/2029 919
3.876% due 04/15/2029 450

B
(B F)
$ 21

418
18
3,163
329
2,559
68

25

44

72

7

42

13
2,296
26

33
394

15
297
15
92
82
126

11,033
33,190
12,783

66

26
14
18
224
3,422
43

1,826
364

1,829

6,034

219
30
239
110
26

1,268
594
2,195
1,289
1,085
597

EEEE B {f
(BT . F)  (HfE: F)
U.S. Treasury Bonds

2.250% due 08/15/2046 $ 300 § 250
2.500% due 02/15/2045 1,700 1,605
2.750% due 11/15/2042 1,600 1,501
2.876% due 05/15/2043 2,700 2,587
2.875% due 08/15/2045 (i) 1,600 1,625
3.126% due 02/15/2042 1,100 1,108
3.125% due 08/15/2044 3,300 3,302
6.125% due 11/15/2027 (i) 1,400 1,786
U.S. Treasury Notes
1.500% due 08/15/2026 (g) 9,200 8,256
U.S. Treasury Strips
0.000% due 11/15/2023 3,700 3,169
0.000% due 05/15/2026 4,300 3,386

35,381
Total United States 177,408
(Cost $187,313)
[SHORT-TERM INSTRUMENTS 10.0%

5,200

ANZ National Bank
0.630% due 03/01/2018 AUD pal 18
0.930% due 03/01/2018 $ 185 185
Bank of Nova Scotia
0.930% due 03/01/2018 265 265
Bank of Tokyo-Mitsubishi UFJ Ltd.
(0.310%) due 03/01/2018 ¥ 52 1
Brown Brothers Harriman & Co.
(0.910%) due 03/01/2018 SEK 175 il
(0.580%) due 03/01/2018 EUR 3 4
(0.550%) due 03/01/2018 DKK 4 1
0.200% due 03/01/2018 NOK 872 m
0.230% due 03/01/2018 GBP 5 6
0.550% due 03/01/2018 CAD 9 7
Citibank N.A.
0.930% due 03/01/2018 $ 95 9
DBS Bank Ltd.
0.930% due 03/01/2018 2 2
Deutsche Bank AG
(0.580%) due 03/01/2018 EUR 1 1
0.550% due 03/01/2018 CAD 274 214
0.930% due 03/01/2018 $ 93 93
DnB NORBank ASA
0.930% due 03/01/2018 177 177
HSBC Bank
(0.580%) due 03/01/2018 EUR 193 235
0.230% due 03/01/2018 GBP 192 265
JPMorgan Chase & Co.
0.930% due 03/01/2018 $ 184 184
National Australia Bank Ltd.
0.630% due 03/01/2018 AUD 55 43
0.930% due 03/01/2018 $ 7 7
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Royal Bank of Canada
0.930% due 03/01/2018 $ 28 2
Sumitomo Mitsui Banking Corp.
(0.580%) due 03/01/2018 EUR 113 138
(0.310%) due 03/01/2018 ¥ 7 0
0.930% due 03/01/2018 $ 1 1
2,074
[FRANCE TREASURY BILLS 5.1%
(0.630%) due 04/25/2018 EUR 9,400 11,476
(0.628%) due 05/24/2018 6,100 7,450
18,926
[SPAIN TREASURY BILLS 2.9%
(0.501%) due 05/11/2018 9,000 10,987
Total Short-Term 31,181
(Cost $37,543)
Total Investments in Securities 116.4% $ 432,980
(Cost $442,165)
Financial Derivative
Instruments (h)(j) 0.0% (98)
(Cost or Premiums, net $(22))
Other Assets and Liabilities, net (16.4%) (60,958)
Net Assets 100.0% $ 371,924

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.

**  Contingent convertible security.

(a) Principal amount of security is adjusted for inflation.

(b)  Perpetual maturity; date shown, if applicable, represents next contractual call date.
(c) Security is in default.

(d) Interest only security.

(e) When-Issued security.

(BORROWINGS AND OTHER FINANCING TRANSACTIONS

f) REPURCHASE AGREEMENTS:

LR
mEIHEF HHEF RFER wHA FEEE $E{R{EE B4R R ffi & LR fifiE DR
CSN 1.500% 02/28/2018 03/01/2018 $ 5200 U.S. Treasury Notes 1.625% due 03/31/2019 $ (5,314) ¢ 5200  § 5,200
Total Repurchase Agreements $ (6,314} § 5200 § 5,200

""" Includes accrued interest.

REVERSE REPURCHASE AGREEMENTS:

YIR—=Z LERD
X

mEIHEF EAEF AR wHHA AR
GRE 1.690% 02/26/2018 04/26/2018  $ (1,708) $ (1,706)
Total Reverse Repurchase Agreements $ (1,705)

" The average amount of borrowings outstanding during the period ended February 28, 2018 was $59 at a weighted average interest rate of (0.034%). Average borrowings may include sale-buyback transactions and reverse
repurchase agreements, if held during the period.




ELa 432 0= ZIVEA S TOR DRy A VhHL T7UR

CERTAIN TRANSFERS ACCOUNTED FOR AS SECURED BORROWINGS

BME TORIEMR
F——F4 b .
]| 30ELA 31-90 8 90H# At

Reverse Repurchase Agreements

U.S. Government Debt $ 0 $ 0 $ (1,708) $ 0 $ (1,708)
Total Reverse Repurchase Agreements $ 0 $ 0 $ (1,705) $ 0 $ (1,708)
Total Borrowings $ 0 $ 0 $ (1,7085) $ 0 $ 11,708)
Payable for Reverse Repurchase Agreements $ (1,708)

[SHORT SALES:

EEYD
5T 4] i ]z HEEE Iraf Xih
GSC Freddie Mac 4.000% 03/01/2048 $ 4,000 $ 141300 ¢ (4,097)
Total Short Sales $ (41300 ¢ (4,097)

[BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The following is a summary by counterparty of the market value of Borrowings and Other Financing Ti ions and collateral pledg ived) as of February 28, 2018:

(g) Securities with an aggregate market value of $1,705 and cash of $849 have been pledged as collateral under the terms of the following master
agreements as of February 28, 2018.

LARZHO YN=ZLED FHERRIOD EFEYD EEEA #HRED (RE)/ Ry RIVR
mEIEF S ik 2N 3 Z Dt EARERE| EAh R=Dr ="
Global/Master Repurchase Agreement
CSN $ 5200 $ 0§ 0 % 0 8 5200 % (5314 (14)
GRE 0 (1,705) 0 0 (1,708) 1,705 0
Master Securities Forward Transactions Agreement
BPG 0 0 0 0 0 299 299
FoB 0 0 0 0 0 280 280
GSC 0 0 0 (4,097) (4,097) 0 (4,097)
MsC 0 0 0 0 0 130 130
SAL 0 0 0 0 0 1 nn
Total Borrowings and Other Financing Tr i $ 5,200 $ (1,705 $ 0 $ 14,007)

" 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.

(h) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
[FUTURES CONTRAI

LTS

iR i A 2 KRBT (18) # RE aff

90-Day Eurodollar December Futures Long 12/2018 67 $ (64) $ 1 $ 0
90-Day Eurodollar June Futures Long 06/2018 154 (179 2 0
90-Day Eurodollar March Futures Long 03/2019 226 (25) 6 0
90-Day Eurodollar March Futures Short 03/2020 226 1 0 (20)
90-Day Sterling December Futures Long 12/2018 15 (40) 6 0
90-Day Sterling June Futures Long 06/2018 115 (28) 8 0
90-Day Sterling March Futures Long 03/2018 205 9 16 0
90-Day Sterling September Futures Long 09/2018 15 (32) 8 0
Australia Government 10-Year Bond March Futures Short 03/2018 34 65 8 0
Canada Government 10-Year Bond June Futures Short 06/2018 M (27) 0 0
Euro-Bobl 5-Year Note March Futures Long 03/2018 174 (226) 4 0
Euro-BTP 10-Year Bond March Futures Long 03/2018 92 (185) 53 0
Euro-Bund 10-Year Bond June Futures Long 06/2018 27 4 3 0
Euro-BuxI 30-Year Bond March Futures Long 03/2018 9 (49) 0 (6)
Euro-0AT 10-Year Bond March Futures Long 03/2018 8 (32) 1 0
Euro-Schatz 2-Year Note March Futures Short 03/2018 142 17 0 (4)
U.S. Treasury 2-Year Note June Futures Short 06/2018 115 13 0 0
U.S. Treasury 5-Year Note June Futures Long 06/2018 519 (18) 48 0
U.S. Treasury 10-Year Note June Futures Long 06/2018 281 6 70 0
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[FUTURES CONTRACTS (Cont.):

LTS
il i BA 2K KRB (18) # AE aff
U.S. Treasury 20-Year Bond June Futures Short 06/2018 69 $ (61) $ U (60)
U.S. Treasury 30-Year Bond June Futures Long 06/2018 110 61 138 0
United Kingdom Treasury 10-Year Gilt June Futures Long 06/2018 2% 5 0 [l
Total Futures Contracts $ 1803) $ 4 191

[SWAP AGREEMENTS:

SRR EEZHEF L] mERA Y i REBRH (48) 2 HE aiE
iTraxx Europe Senior Financials Series 25 Index (1.000%) 06/20/2021 EUR 8,300 $ (245) $ (226) $ 0 $ (51
iTraxx Europe Series 28 Index (1.000%) 12/20/2022 3,300 (99) (1K1 0 (1

$ (344) $ (2371 $ 0 $16)
EEEEIE

SRR [ 7 S F YR mExA i ¢ RERFM (48) 2 £ aiE
CDX.IG-25 Index 1.000% 122012020 $ 4,900 $ 98 $ 44 $ 0 $ (1)
CDX.IG-26 Index 1.000% 06/20/2021 500 " 5 1 0
CDX.IG-27 Index 1.000% 1212012021 400 9 3 0 0
CDX.IG-28 Index 1.000% 06/20/2022 13,300 218 42 0 (5)
CDX.IG-28 Index 1.000% 06/20/2027 4,800 15 45 0 (4
CDX.IG-29 Index 1.000% 12/20/2022 2,100 45 (5) 0 (1

$ 457 $ 134 $ 1 $ 1

" If the Fund is a buyer of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) receive from the seller of protection an amount equal to the notional amount of the swap
and deliver the referenced obligation or underlying securities comprising the referenced index or (ii] receive a net settlementamount in the form of cash or securities equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

If the Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) pay to the buyer of protection an amount equal to the notional amount of the swap and
take delivery of the referenced obligation or underlying securities comprising the referenced index or (iil pay a net settlement amount in the form of cash or securities equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined under the terms of that particular swap agreement.

The prices and resulting values for credit default swap agreements on credit indices serve as indicators of the current status of the payment/performance risk and represent the likelihood of an expected liability (or profit) for the credit
derivative should the notional amount of the swap agreement be closed/sold as of the period end. Increasing market values, in absolute terms when compared to the notional amount of the swap, represent a deterioration of the referenced
entity's credit soundness and a greater likelihood or risk of default or other credit event occurring as defined under the terms of the agreement.

ZBEHO _ ) _ swmme
XL/ 2 EHEHAOTVIR EEEF B BETA TS REBE (18) & B fiE
Pay 3-Month Canadian Bank Bill 1.500% 06/14/2019 CAD 3,500 $ (17 $ (101 $ 0 $ 0
Pay 3-Month EURIBOR 0.000% 03/21/2020 EUR 30,900 17 27 2 0
Receive 3-Month SEK-STIBOR 0.750% 03/21/2023 SEK 14,100 (15) 8] 0 0
Pay 3-Month SEK-STIBOR 1.085% 01/26/2025 9,600 16 (5) 1 0
Receive 3-Month USD-LIBOR 1.250% 06/21/2022 $ 32,300 1,996 704 0 (33)
Receive 3-Month USD-LIBOR 2.000% 06/15/2023 1,600 59 119 0 2)
Receive 3-Month USD-LIBOR 1.750% 12/21/2023 10,000 554 42 0 (200
Pay 3-Month USD-LIBOR 1.500% 06/21/2024 16,600 1,211 (485) 30 0
Receive 3-Month USD-LIBOR 2.350% 10/02/2025 6,200 172 562 0 (18)
Receive 3-Month USD-LIBOR 2.250% 06/15/2026 6,700 2% 540 0 (19)
Receive 3-Month USD-LIBOR 1.750% 12/21/2026 11,500 1,001 632 0 (35)
Receive 3-Month USD-LIBOR 1.500% 06/21/2027 400 45 " 0 (1
Receive 3-Month USD-LIBOR 2.500% 1212012027 2,900 97 102 0 8l
Receive 3-Month USD-LIBOR 1.750% 06/21/2047 4,500 1,144 237 0 (33)
Receive 3-Month USD-LIBOR 2.750% 12/20/2047 14,200 681 1,109 0 (118)
Receive 6-Month Australian Bank Bill 3.500% 06/17/2025 AUD 900 (35) 25 1 0
Pay 6-Month EURIBOR 0.500% 03/21/2023 EUR 3,300 5 (39) 1 0
Pay 6-Month EURIBOR 1.000% 03/21/2028 8,500 (101) (154) 3 0
Receive 6-Month EURIBOR 1.500% 03/21/2048 2,400 80 88 2 0
Receive 6-Month GBP-LIBOR 0.750% 03/21/2020 GBP 32,400 m 330 0 19
Receive 6-Month GBP-LIBOR 1.500% 03/21/2028 13,300 175 491 0 (4)
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EBSHO __ zmmme
Xih/ZH EHEHAVTVIR BEEEF wme BETEA 5 i RRBEE (G8) & HE E
Pay 6-Month PLN-WIBOR 2.000% 09/16/2025 PIN 2,700 $ (42) $ (1 $ 4 $ 0

$ 5121 $ 4,107 § 4 $(308)
Total Swap Agreements $ 5,234 $ 4,604 $ & $ 1326

FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of February 28, 2018:

[0} Securities with an aggregate market value of $2,983 and cash of $1,354 have been pledged as for exch traded and lly cleared
financial derivative instruments as of February 28, 2018. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more
information regarding master netting arrangements.

SRURERE QA E ERUREERAR
Rick: {1 AE 5 itk aff
£ xY
I ay i) A7y T At AIvay i) 279 T =5
Total Exchange-Traded or Centrally Clearad $ 0 $ 372§ 45 3§ a7 8 0 $ 191) $ (326) § {416)

(i) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
[FORWARD FOREIGN CURRENCY CONTRACTS:

KRBT (8) &

mEIHEF RER 2ELEBER SIER nE faff

BOA 03/2018 CAD 11,784 $ 9,545 $ k] $ 0
BOA 03/2018 NZD 496 364 6 0
BOA 03/2018 $ 8,812 AUD 11,192 0 (90)
BOA 04/2018 AUD 11,182 $ 8,812 90 0
BOA 04/2018 DKK 54,959 8,810 0 217)
BOA 05/2018 EUR 6,500 8,076 m 0
BPS 03/2018 $ 110 HKD 855 0 (1
BPS 04/2018 13 DKK 84 1 0
BPS 05/2018 SEK 75,644 $ 9,428 235 0
CBK 03/2018 AUD 11,683 9,463 359 0
CBK 03/2018 NOK 14,688 1,880 18 0
CBK 03/2018 $ 1,937 KRW 2,055,854 0 (37)
CBK 03/2018 968 SGD 1817 28 0
CBK 04/2018 DKK 13,506 $ 2141 0 (7
CBK 04/2018 EUR 9,400 11,584 n 0
CBK 04/2018 $ 1,882 NOK 14,688 0 18)
CBK 10/2018 DKK 62,562 $ 10,082 0 (350)
DUB 03/2018 $ 4,218 GBP 2,987 0 (102)
FBF 05/2018 3,465 CHF 3,223 0 (32)
GLM 03/2018 48 GBP 294 0 (13)
GLM 03/2018 1,942 KRW 2,111,435 9 0
GLM 03/2018 1,867 NOK 14,688 0 (5]
GLM 05/2018 82,985 EUR 67,206 0 (548)
HUS 03/2018 9,340 CAD 11,794 0 (136)
HUS 03/2018 234 JPY 25,000 0 0
HUS 03/2018 281 30,000 1 0
HUS 04/2018 CAD 11,784 $ 9,346 135 0
HUS 04/2018 $ 269 DKK 1,665 3 0
HUS 05/2018 EUR 213 $ 261 0 0
JPM 03/2018 GBP 2,357 3,280 33 0
JPM 03/2018 $ 386 AUD 481 0 (3]
RBC 05/2018 EUR 6,100 $ 7,530 42 0
SCX 03/2018 KRW 4,565,200 4,086 0 (133)
SCX 03/2018 SGD 1,317 1,000 4 0
SCX 06/2018 $ 1,002 SGD 1,317 0 (41
S06 03/2018 367 KRW 385,792 0 (1
S06 05/2018 EUR 9,400 $ 11,589 n 0
$SB 05/2018 9,000 11,314 278 0
TOR 04/2018 DKK 17,059 2,485 0 (317)
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

REBF (18) &

mEIHEF RFEA 2iELEBR ZHER
UAG 03/2018 HKD 855 $ 109 $ 0 $ 0
UAG 06/2018 $ 110 HKD 855 0 0
UAG 10/2018 DKK 40,625 $ 6,606 0 (168

$ 1,836 $ (2,248

REBFf (18) &

mEIHEF RFEA 2iELEBR ZHGER 7 afE
AZD 03/2018 EUR 65 $ 80 $ 1 $ 0
AZD 03/2018 JPY 9,050 83 0 (2)
AZD 03/2018 $ 59 EUR 48 0 [}
BOA 03/2018 CAD 611 $ 494 18 0
BOA 03/2018 $ 249 AUD 316 0 (3]
BOA 04/2018 AUD 316 $ 249 2 0
BOA 04/2018 DKK 479 8 0 [0}
BPS 03/2018 EUR 3,611 4,485 81 0
BPS 03/2018 JPY 487,352 4,555 0 13)
BPS 03/2018 $ 12 GBP 9 0 0
BPS 04/2018 4,565 JPY 487,352 13 0
BRC 03/2018 1 GBP 5 0 0
CBK 03/2018 AUD 316 $ 256 10 0
CBK 03/2018 CHF 104 112 2 0
CBK 03/2018 SEK 674 86 4 0
CBK 03/2018 $ 32 EUR 26 0 (M
CBK 03/2018 900 GBP 641 0 (17
CBK 04/2018 GBP 641 $ 902 17 0
FBF 03/2018 JPY 486,478 4,543 0 (16)
FBF 03/2018 NZD 49 36 1 0
FBF 03/2018 $ 4,618 JPY 501,370 81 0
FBF 04/2018 4,554 486,478 16 0
GLM 03/2018 165 CAD 209 0 (2)
GLM 03/2018 4,443 EUR 3,602 0 (50)
GLM 03/2018 44 GBP 31 0 (1
GLM 03/2018 2% JPY 2,578 1 0
GLM 04/2018 CAD 209 $ 185 2 0
GLM 04/2018 EUR 3,580 4,427 49 0
HUS 03/2018 JPY 13,926 131 0 0
MSB 03/2018 487,028 4,565 1 0
MSB 04/2018 $ 4,676 JPY 487,028 0 0
NAB 03/2018 4,662 505,692 87 0
RBC 03/2018 317 CAD 402 0 (3)
RBC 04/2018 CAD 402 $ 317 3 0
SCX 03/2018 GBP 686 963 18 0
SSB 03/2018 $ 4,663 JPY 504,653 76 0
TOR 03/2018 JPY 30,285 $ 284 1 (1

$ 484 $ (111
Total Farward Foreign Currency Contracts $ 2,320 $ (2,357)

RITTEN OPTIONS:

*/E HERITIE PAYEN N
mEIHEF 1] JoFovay L—t TTEEHARR BETE (ZH) 5 it
pus Put - iTraxx Europe Series 28 Index Sell 0.700%  04/18/2018 EUR 5800 (6] $ (6)
f=vxil TUE7 LN
mEIHEF il AVTIIR  EHER TR BETA (2H) 5 it
CBK Floor - OTC CPURNSA Index 217.985 Maximum of [1 - (Final Index/Initial Index], 0] 09/29/2020 $ 4,400 $ (57) 0
Total Written Optians $ 63§ 16)
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[SWAP AGREEMENT!

20185 2 288
EFEE ) REE 27y IOffilE
WmEIHEF SEEH BEEXLEF  HHA ATy E? (8) & A i
BRC DXC Technology (0.870%)  03/20/2018 0.046% $ @3 s 0 $ (3)
FBF PPG Industries, Inc. (0.830%)  03/20/2018 0.083% (43) 0 2
GST USTLLC (0.720%)  03/20/2018 0.040% (5) 0 (5)
JPM PPG Industries, Inc. (0.820%)  03/20/2018 0.083% 8 0 (8)
MYC DXC Technology (1.248%)  03/20/2018 0.046% (13) 0 (13)
MYC Hospitality Properties Trust (2.580%)  03/20/2018 0.278% (25) 0 (25)
Total Swap Agreements $ (9 ¢ 0 § (56

""" I the Fund is a buyer of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund wil either (i) receive from the seller of protection an amount equal to the notional amount of the swap
and deliver the referenced obligation or underlying securities comprising the referenced index or (iil receive a net settlementamount in the form of cash or securities equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

Implied credit spreads, represented in absolute terms, utilized in determining the market value of credit default swap agreements on corporate issues, U.S. Municipal issues or sovereign issues as of period end serve as indicators of the
current status of the payment/performance risk and represent the likelihood or risk of default for the credit derivative. The implied credit spread of a particular referenced entity reflects the cost of buying/selling protection and may include
upfront payments required to be made to enter into the agreement. Wider credit spreads represent a deterioration of the referenced entity's credit soundness and a greater likelihood or risk of default or other credit event occurring as
defined under the terms of the agreement.

The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined under the terms of that particular swap agreement.



