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(3) HBEH(MECZAMFE (the Schedule of Investments)

(A) ELa 47y FA—1\0 4 A2hl 772K

(20194 2 A28 A {R7#)

HEEHE B
(BfL . F) (BifL: F)

INVESTMENTS IN SECURITIES 106.7%
JAUSTRALIA 0.1%

Nufarm Australia Ltd.

5.750% due 04/30/2026 $ 1000 s 930
Total Australia 930
(Cost $998)

CANADA 3.9%

Bausch Health Cos., Inc.

4.500% due 05/15/2023 EUR 1,500 1,726
5.500% due 11/01/2025 $ 2,000 2,025
5.875% due 05/15/2023 2,500 2,497
6.500% due 03/15/2022 250 260
7.000% due 03/15/2024 760 792
Bombardier, Inc.

7.500% due 03/15/2025 2,000 2,025
7.750% due 03/15/2020 1,000 1,048
7.875% due 04/15/2027 500 4968
8.750% due 12/01/2021 1,000 1,104
Cascades, Inc.

5.500% due 07/15/2022 1,000 1,008
First Quantum Minerals Ltd.

7.250% due 04/01/2023 1,000 986
7.500% due 04/01/2025 500 486
Hudbay Minerals, Inc.

7.250% due 01/15/2023 250 259
7.625% due 01/15/2025 500 521
Masonite International Corp.

5.625% due 03/15/2023 1,139 1,163
New Red Finance, Inc.

4.250% due 05/15/2024 1,000 976
5.000% due 10/15/2025 2,375 2,305
Open Text Corp.

5.875% due 06/01/2026 1,250 1,318
Precision Drilling Corp.

7.750% due 12/15/2023 1,600 1,626
Teck Resources Ltd.

4.500% due 01/15/2021 1,076 1,093
6.125% due 10/01/2035 1,750 1,852
6.250% due 07/15/2041 500 524
8.500% due 06/01/2024 560 592
Total Canada 26,582
(Cost $25,749)

CAYMAN ISLANDS 2.4%

Avolon Holdings Funding Ltd.

5.500% due 01/15/2023 500 514
Noble Holding International Ltd.

7.875% due 02/01/2026 1,000 939
Park Aerospace Holdings Ltd.

4.500% due 03/15/2023 1,000 995
5.250% due 08/15/2022 2,000 2,062
5.500% due 02/15/2024 1,000 1,036
Transocean Pontus Ltd.

6.125% due 08/01/2025 709 79

BAEEEE B
(BifZ: F) (B F)

Transocean, Inc.

6.800% due 03/15/2038 $ 1500 § 1,140
7.250% due 11/01/2025 500 480
7.500% due 01/15/2026 1,000 970
7.500% due 04/15/2031 1,250 1,041
9.000% due 07/15/2023 2,000 2,118
UPCB Finance IV Ltd.

5.375% due 01/15/2025 2,000 2,050
UPCB Finance VII Ltd.

3.625% due 06/15/2029 ELR 1,260 1,493
Wynn Macau Ltd.

5.500% due 10/01/2027 $ 760 ni
Total Cayman Islands 16,264
(Cost $16,160)

Teva Pharmaceutical Finance Co. BV

2.950% due 12/18/2022 500 467
Total Curacao 467
(Cost $457)

IDENMARK 0.5%

DKT Finance ApS

9.375% due 06/17/2023 1,000 1,077
Norican A/S

4.500% due 05/15/2023 EUR 2,000 2,079
Total Denmark 3,156
(Cost $3,320)

Altice France S.A.

6.250% due 05/15/2024 $ 1,500 1,506
7.375% due 05/01/2026 2,750 2,105
8.125% due 02/01/2027 780 756
BNP Paribas S.A. (a)(b)

7.000% due 08/16/2028 1,000 1,001
7.375% due 08/19/2025 1,000 1,055
Burger King France SAS

5.250% due 05/01/2023 EUR 500 577
6.000% due 05/01/2024 500 609
CMA CGM S.A.

6.500% due 07/15/2022 760 833
Credit Agricole S.A.

7.875% due 01/23/2024 (a)(b) $ 2,000 2,161
Crown European Holdings S.A.

3.375% due 05/15/2025 EUR 1,000 1217
La Financiere Atalian SASU

4.000% due 05/15/2024 1,000 900
5.125% due 05/15/2025 500 449
6.625% due 05/15/2025 GBP 750 779
Total France 14,538
(Cost $14,741)

GERMANY 2.4%

ADLER Real Estate AG

3.000% due 04/27/2026 EUR 1,800 2,029

BEEEE B
(BfZ: F) (B F)
IHO Verwaltungs GmbH (c)
3.750% due 09/15/2026 EUR 2500 § 2,862
4.500% due 09/15/2023 $ 1,000 973
Nidda BondCo GmbH
5.000% due 09/30/2025 EIR 1,780 1,879
Nidda Healthcare Holding GmbH
3.500% due 09/30/2024 2,260 2,547
Platin 1426 GmbH
5.375% due 06/15/2023 1,250 1,360
Safari Verwaltungs GmbH
5.375% due 11/30/2022 760 809
Tele Columbus AG
3.875% due 05/02/2025 250 254
Unitymedia GmbH
3.750% due 01/15/2027 500 599
6.125% due 01/15/2025 $ 1,000 1,040
Unitymedia Hessen GmbH & Co. KG
4.625% due 02/15/2026 EUR 900 111
WEPA Hygieneprodukte GmbH
3.750% due 05/15/2024 1,000 1,160
Total Germany 16,613
(Cost $17,011)
James Hardie International Finance DAC
4.750% due 01/15/2025 $ 500 485
5.000% due 01/15/2028 500 465
Total Ireland 950
(Cost $1,003)
ITALY 2.9%
EVOCA SpA
7.000% due 10/15/2023 EIR 1,780 2,115
Intesa Sanpaolo SpA
5.017% due 06/26/2024 $ 2,000 1,858
6.250% due 05/16/2024 (al(b] ~ EUR 760 831
7.700% due 09/17/2025 (al(b) $ 1,500 1,393
7.750% due 01/11/2027 (alb) ~ EUR 1,000 1,221
Nexi Capital SpA
4.125% due 11/01/2023 1,000 1,176
Pro-Gest SpA
3.250% due 12/15/2024 1,600 1,665
Sisal Group SpA
7.000% due 07/31/2023 500 588
Telecom Italia SpA
5.303% due 05/30/2024 $ 4,000 3,925
UniCredit SpA (a)(b)
8.000% due 06/03/2024 750 700
9.250% due 06/03/2022 EUR 1,000 1,264
Wind Tre SpA
2.625% due 01/20/2023 1,000 1,073
3.125% due 01/20/2025 1,250 1312
5.000% due 01/20/2026 $ 1,000 867
Total Italy 19,885
(Cost $19,901)
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BEEEE B
(B F) (Bfi:F)

[JERSEY, CHANNEL ISLANDS 0.5%

Adient Global Holdings Ltd.

3.500% due 08/15/2024 EUR 1,000 $ 886
4.875% due 08/15/2026 $ 375 289
LHC3 PLC

4.126% due 08/15/2024 (c) EUR 1,000 1,154
Lincoln Finance Ltd.

6.875% due 04/15/2021 1,000 117
Total Jersey, Channel

Islands 3,500
(Cost $3,792)

LUXEMBOURG 3.2%

Altice Financing S.A.

6.625% due 02/15/2023 $ 1,000 1,026
7.500% due 05/15/2026 1,600 1,456
Altice Finco S.A.

4.750% due 01/15/2028 EUR 760 721
Altice Luxembourg S.A.

6.250% due 02/15/2025 1,000 1,021
7.250% due 05/15/2022 1,000 1,140
7.750% due 05/15/2022 $ 750 748
Aramark International Finance S.a.r.l.

3.125% due 04/01/2025 EUR 500 595
Cirsa Finance International S.a.r.l.

6.250% due 12/20/2023 760 900
Corestate Capital Holding S.A.

3.500% due 04/15/2023 1,600 1,684
Garfunkelux Holdco 3 S.A.

8.500% due 11/01/2022 GBP 500 585
INEOS Group Holdings S.A.

5.375% due 08/01/2024 EUR 1,000 1,158
Intelsat Jackson Holdings S.A.

5.500% due 08/01/2023 $ 750 688
8.000% due 02/15/2024 780 785
LSF10 Wolverine Investments S.C.A.

5.000% due 03/15/2024 EUR 750 858
Mallinckrodt International Finance S.A.

5.500% due 04/15/2025 $ 760 615
5.750% due 08/01/2022 500 472
Nielsen Company Luxembourg S.a.r.l.

5.000% due 02/01/2025 750 744
Samsonite Finco S.a.r.l.

3.500% due 05/15/2026 EUR 500 561
Swissport Financing S.a.r.l.

6.750% due 12/15/2021 2,000 2,362
Telecom Italia Capital S.A.

6.375% due 11/15/2033 $ 1,600 1417
Telenet Finance Luxembourg Notes S.a.r.l.

3.500% due 03/01/2028 EUR 800 M
5.500% due 03/01/2028 $ 400 387
Trinseo Materials Operating S.C.A.

5.375% due 09/01/2025 1,600 1,418

Total Luxembourg
(Cost $23,324)

22,256

BEEEE B
(B F) (B F)

MULTINATIONAL 0.7%

Ardagh Packaging Finance PLC

4.750% due 07/15/2027 GBP 750§ 926
7.250% due 05/15/2024 $ 500 521
Endo Dac

6.000% due 07/15/2023 760 625
6.000% due 02/01/2025 1,000 775
Starfruit Finco BV

6.500% due 10/01/2026 EUR 1,500 1,716
Total Multinational 4,563
(Cost $4,905)

Alcoa Nederland Holding BV

6.750% due 09/30/2024 $ 375 398
7.000% due 09/30/2026 250 269
Axalta Coating Systems Dutch Holding B BV

3.750% due 01/15/2025 EUR 1,500 1,774
Constellium NV

4.250% due 02/15/2026 500 571
5.750% due 05/15/2024 $ 1,000 985
5.875% due 02/15/2026 500 487
Darling Global Finance BV

3.625% due 05/15/2026 EUR 760 881
Diamond BC BV

5.625% due 08/15/2025 (f) 3,000 3,115
Energizer Gamma Acquisition BV

4.625% due 07/15/2026 750 872
Intertrust Group BV

3.375% due 11/15/2025 1,700 1,983
Schoeller Allibert Group BV

8.000% due 10/01/2021 1,600 1,633
Sensata Technologies BV

4.875% due 10/15/2023 $ 1,080 1,083
5.000% due 10/01/2025 1,000 1,016
Sigma Holdco BV

5.750% due 05/15/2026 EUR 1,500 1,603
Stars Group Holdings BV

7.000% due 07/15/2026 $ 625 641
Sunshine Mid BV

6.500% due 05/15/2026 EUR 1,500 1,690
Teva P Finance v

3.150% due 10/01/2026 $ 1,000 829
UPC Holding BV

3.875% due 06/15/2029 EUR 1,000 1191
Ziggo Bond Co. BV

6.000% due 01/15/2027 $ 760 2
Ziggo BV

5.500% due 01/15/2027 2,500 2,419
Total Netherlands 24,151
(Cost $24,848)

SINGAPORE 0.1%

Mulhacen Pte Ltd.

6.500% due 08/01/2023 (c) EUR 760 855
Total Singapore 855
(Cost $875)

AESE B
(BfL: F) (B: F)

Intrum AB

2.750% due 07/15/2022 EUR 500 $ 560
3.125% due 07/15/2024 1,000 1,101
Radisson Hotel Holdings AB

6.875% due 07/15/2023 625 i
Total Sweden 2,438
(Cost $2,410)

Arqgiva Broadcast Finance PLC

6.750% due 09/30/2023 GBP 750 1,054
Barclays PLC (a)(b)

7.250% due 03/15/2023 780 1,041
7.875% due 09/15/2022 1,000 1,393
Ensco PLC

4.500% due 10/01/2024 $ 1,000 719
5.200% due 03/15/2025 500 386
5.750% due 10/01/2044 1,600 n
7.750% due 02/01/2026 750 632
Heathrow Finance PLC

3.875% due 03/01/2027 GBP 1,500 1,888
INEOS Finance PLC

4.000% due 05/01/2023 EUR 500 579
International Game Technology PLC

6.250% due 02/15/2022 $ 2,000 2,100
Lloyds Banking Group PLC

7.625% due 06/27/2023 (allb) ~ GBP 1,500 2,133
Merlin Entertainments PLC

5.760% due 06/15/2026 $ 2,000 2,073
Nomad Foods Bondco PLC

3.250% due 05/15/2024 EUR 1,500 1,753
Pizzaexpress Financing 2 PLC

6.625% due 08/01/2021 GBP 1,000 1,109
RAC Bond Co. PLC

5.000% due 11/06/2022 780 893
Royal Bank of Scotland Group PLC (a)

7.500% due 08/10/2020 (b) $ 1,000 1,026
7.648% due 09/30/2031 1,600 2,008
Sensata Technologies UK Financing Co. PLC

6.250% due 02/15/2026 1,000 1,059
TA MFG. Ltd.

3.625% due 04/15/2023 EUR 1,500 1,743
Tesco Property Finance 3 PLC

5.744% due 04/13/2040 GBP 1,455 2,275
Virgin Media Finance PLC

6.000% due 10/15/2024 $ 2500 2,575
Virgin Media Secured Finance PLC

4.875% due 01/15/2027 GBP 1,000 1,309
5.000% due 04/15/2027 1,600 1,993
Total United Kingdom . 32m
(Cost $33,378)

UNITED STATES 59.9%

Acadia Healthcare Co., Inc.
6.500% due 03/01/2024 $ 1,026 1,026
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ADT Security Corp.
4.125% due 06/15/2023 $ 1000 §
4.875% due 07/15/2032 750
6.250% due 10/15/2021 1,000
Advanced Disposal Services, Inc.
5.625% due 11/15/2024 750
AECOM
5.125% due 03/15/2027 500
5.875% due 10/15/2024 1,000
Albertsons Cos. LLC
7.500% due 03/15/2026 1,000
Ally Financial, Inc.
5.125% due 09/30/2024 1,500
7.500% due 09/15/2020 1,000
8.000% due 03/15/2020 1,000
8.000% due 11/01/2031 845
AMC Networks, Inc.
4.750% due 12/15/2022 50
5.000% due 04/01/2024 1,600
American Builders & Contractors Supply Co., Inc.
5.750% due 12/15/2023 1,000
5.875% due 05/15/2026 1,000
Amsted Industries, Inc.
5.000% due 03/15/2022 1,000
5.375% due 09/15/2024 1,000
Antero Midstream Partners LP
5.750% due 03/01/2027 760
Antero Resources Corp.
5.125% due 12/01/2022 1,600
Aramark Services, Inc.
4.750% due 06/01/2026 1,025
5.000% due 02/01/2028 750
Arconic, Inc.
5.125% due 10/01/2024 1,600
5.950% due 02/01/2037 750
Ashland LLC
4.750% due 08/15/2022 1,000
6.875% due 05/15/2043 1,000
Avon International Operations, Inc.
7.875% due 08/15/2022 1,025
B&G Foods, Inc.
5.250% due 04/01/2025 (f) 1,000
Ball Corp.
5.250% due 07/01/2025 1,600
Bausch Health Americas, Inc.
8.500% due 01/31/2027 1,000
9.250% due 04/01/2026 1,000
BBA U.S. Holdings, Inc.
5.375% due 05/01/2026 625
BCD Acquisition, Inc.
9.625% due 09/15/2023 1,000
Beacon Roofing Supply, Inc.
4.875% due 11/01/2025 3,500
6.375% due 10/01/2023 75
Berry Global, Inc.
4.500% due 02/15/2026 1,250
Boyd Gaming Corp.
6.000% due 08/15/2026 625
6.375% due 04/01/2026 1,050
BWAY Holding Co.
5.500% due 04/15/2024 2,000

& B
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Cablevision Systems Corp.
8.000% due 04/15/2020 $ 1350
Caesars Resort Collection LLC
5.250% due 10/15/2025 2,500
Callon Petroleum Co.
6.375% due 07/01/2026 1,500
Calpine Corp.
5.375% due 01/15/2023 1,600
5.750% due 01/15/2025 2,000
Catalent Pharma Solutions, Inc.
4.750% due 12/15/2024 1,000
4.875% due 01/15/2026 $ 625
CCO Holdings LLC
5.125% due 05/01/2023 2,000
5.125% due 06/01/2027 2,000
5.250% due 09/30/2022 1,000
5.500% due 05/01/2026 250
5.750% due 09/01/2023 250
5.760% due 02/15/2026 4,050
5.875% due 04/01/2024 1,000
Centene Corp.
5.375% due 06/01/2026 500
5.625% due 02/15/2021 1,000
6.125% due 02/15/2024 900
Centennial Resource Production LLC
5.375% due 01/15/2026 1,500
Central Garden & Pet Co.
6.125% due 11/15/2023 625
CenturyLink, Inc.
6.450% due 06/15/2021 1,600
CF Industries, Inc.
5.150% due 03/15/2034 1,600
Change Healthcare Holdings LLC
5.750% due 03/01/2025 2,000
Chemours Co.
4.000% due 05/15/2026 EUR 1,000
5.375% due 06/15/2027 $ 500
6.625% due 05/15/2023 1,000
7.000% due 05/15/2025 1,000
Cheniere Corpus Christi Holdings LLC
5.125% due 06/30/2027 1,750
5.875% due 03/31/2025 1,000
7.000% due 06/30/2024 1,500
Cheniere Energy Partners LP
5.250% due 10/01/2025 1,000
5.625% due 10/01/2026 500
Chesapeake Energy Corp.
6.125% due 02/15/2021 500
7.000% due 10/01/2024 1,600
CIT Group, Inc.
5.000% due 08/15/2022 3,150
6.125% due 03/09/2028 250

Clear Channel Worldwide Holdings, Inc.

6.500% due 11/15/2022 2,500
Clearwater Paper Corp.

5.375% due 02/01/2025 1,600
Clearway Energy Operating LLC

5.000% due 09/15/2026 1,000
CNX Resources Corp.

5.875% due 04/15/2022 1,000

(Bfr

$
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Colfax Corp.

3.250% due 05/15/2025 EUR 500

6.000% due 02/15/2024 $ 500

6.375% due 02/15/2026 250

CommScope Finance LLC

5.500% due 03/01/2024 375

6.000% due 03/01/2026 500

8.250% due 03/01/2027 450

CommScope Technologies LLC

6.000% due 06/15/2025 1,250

CommScope, Inc.

5.500% due 06/15/2024 1,600

Community Health Systems, Inc.

5.125% due 08/01/2021 1,050

6.250% due 03/31/2023 1,600

8.000% due 03/15/2026 625

Cooper-Standard Automotive, Inc.

5.625% due 11/15/2026 750

Core & Main LP

6.125% due 08/15/2025 1,750

Coty, Inc.

4.000% due 04/15/2023 EUR 500

6.500% due 04/15/2026 $ 750

Covanta Holding Corp.

5.875% due 07/01/2025 1,000

Covey Park Energy LLC

7.500% due 05/15/2025 2,000

Crown Americas LLC

4.250% due 09/30/2026 1,000

4.750% due 02/01/2026 760

CrownRock LP

5.625% due 10/15/2025 1,600

CSC Holdings LLC

5.125% due 12/15/2021 1,500

5.250% due 06/01/2024 1,000

6.500% due 02/01/2029 750

6.625% due 10/15/2025 1,000

DAE Funding LLC

4.500% due 08/01/2022 500

5.000% due 08/01/2024 1,000

5.750% due 11/15/2023 500

Darling Ingredients, Inc.

5.375% due 01/15/2022 1,050

DaVita, Inc.

5.000% due 05/01/2025 1,000

5.125% due 07/15/2024 1,000

5.760% due 08/15/2022 1,600

Dell International LLC

5.875% due 06/15/2021 525

6.020% due 06/15/2026 25

7.125% due 06/15/2024 500

Dell, Inc.

6.500% due 04/15/2038 760

Diamond Offshore Drilling, Inc.

5.700% due 10/15/2039 1,600

7.875% due 08/15/2025 1,000

Diamond Resorts International, Inc.

7.750% due 09/01/2023 1,000

Diamondback Energy, Inc.

4.750% due 11/01/2024 500

5.375% due 05/31/2025 500

B
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DISH DBS Corp.

5.000% due 03/15/2023 $ 1,500

5.875% due 07/15/2022 500

5.875% due 11/15/2024 1,750

7.750% due 07/01/2026 1,025

7.875% due 09/01/2019 500

Eldorado Resorts, Inc.

6.000% due 09/15/2026 750

EMI Music Publishing Group North America Holdings,

Inc.

7.625% due 06/15/2024 1,025

Endo Finance LLC

5.375% due 01/15/2023 500

5.760% due 01/15/2022 500

Energizer Holdings, Inc.

5.500% due 06/15/2025 1,250

Energy Transfer LP

7.500% due 10/15/2020 1,000

EnLink Midstream Partners LP

4.150% due 06/01/2025 1,000

Equinix, Inc.

2.875% due 10/01/2025 EUR 1,000

2.875% due 02/01/2026 500

5.375% due 05/15/2027 $ 750

ESH Hospitality, Inc.

5.250% due 05/01/2025 2,000

Extraction 0il & Gas, Inc.

5.625% due 02/01/2026 500

First Data Corp.

5.000% due 01/15/2024 2,500

First Quality Finance Co., Inc.

4.625% due 05/15/2021 2,000

5.000% due 07/01/2025 500

Freedom Mortgage Corp.

8.260% due 04/15/2025 750

Freeport-McMoRan, Inc.

3.550% due 03/01/2022 1,500

3.875% due 03/15/2023 1,000

4.000% due 11/14/2021 1,000

5.400% due 11/14/2034 2,000

Frontier Communications Corp.

8.500% due 04/01/2026 625

10.500% due 09/15/2022 1,000

11.000% due 09/15/2025 500

Gates Global LLC

6.000% due 07/15/2022 1,068

GCP Applied Technologies, Inc.

5.500% due 04/15/2026 1,250

Genesis Energy LP

6.000% due 05/15/2023 1,600

6.500% due 10/01/2025 500

6.750% due 08/01/2022 1,000

Greystar Real Estate Partners LLC

5.750% due 12/01/2025 760

Griffon Corp.

5.250% due 03/01/2022 2,000

Grinding Media, Inc.

7.375% due 12/15/2023 500

Gulfport Energy Corp.

6.000% due 10/15/2024 1,000

6.625% due 06/01/2023 1,000

985
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Hanesbrands, Inc.

4.625% due 05/15/2024 $ 375

4.875% due 05/15/2026 1,000

HCA Healthcare, Inc.

6.250% due 02/15/2021 2,000

HCA, Inc.

5.375% due 02/01/2025 1,625

6.500% due 02/15/2020 1,000

7.500% due 02/15/2022 2,375

HD Supply, Inc.

5.375% due 10/15/2026 1,600

Hill-Rom Holdings, Inc.

5.000% due 02/15/2025 1,000

Hilton Domestic Operating Co., Inc.

4.250% due 09/01/2024 350

Hilton Worldwide Finance LLC

4.626% due 04/01/2025 750

4.875% due 04/01/2027 500

Hologic, Inc.

4.375% due 10/15/2025 1,000

4.626% due 02/01/2028 1,000

Howard Hughes Corp.

5.375% due 03/15/2025 1,000

Hughes Satellite Systems Corp.

7.625% due 06/15/2021 1,600

Indigo Natural Resources LLC

6.875% due 02/15/2026 1,000

1QVIA, Inc.

2.875% due 09/15/2025 EUR 500

3.500% due 10/15/2024 750

4.875% due 05/15/2023 $ 1,025

5.000% due 10/15/2026 1,000

Jagged Peak Energy LLC

5.875% due 05/01/2026 1,000

Jaguar Holding Co. Il

6.375% due 08/01/2023 2,475

Jeld-Wen, Inc.

4.626% due 12/15/2025 2,000

4.875% due 12/15/2027 1,600

Jonah Energy LLC

7.250% due 10/15/2025 1,000

KAR Auction Services, Inc.

5.125% due 06/01/2025 875

KFC Holding Co.

5.000% due 06/01/2024 750

5.260% due 06/01/2026 1,300

Kinetic Concepts, Inc.

7.875% due 02/15/2021 1,750

L Brands, Inc.

6.625% due 04/01/2021 500

Lamar Media Corp.

5.375% due 01/15/2024 2,000

Lamb Weston Holdings, Inc.

4.626% due 11/01/2024 500

4.875% due 11/01/2026 1,000

Lennar Corp.

4.750% due 11/29/2027 750

5.250% due 06/01/2026 2,500

Level 3 Financing, Inc.

5.250% due 03/15/2026 1,600

B
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Marriott Ownership Resorts, Inc.

6.500% due 09/15/2026 $ 500 $ 518

MGM Growth Properties Operating Partnership LP

4.500% due 09/01/2026 500 482

5.625% due 05/01/2024 575 596

MGM Resorts International

4.626% due 09/01/2026 1,000 955

5.750% due 06/15/2025 760 767

6.000% due 03/15/2023 1,750 1,836

6.625% due 12/15/2021 1,500 1,601

6.750% due 10/01/2020 1,000 1,048

7.750% due 03/15/2022 2,000 2,200

Moog, Inc.

5.250% due 12/01/2022 1,250 1,273

MSCI, Inc.

4.750% due 08/01/2026 1,000 1,002

5.750% due 08/15/2025 1,000 1,045

Murphy 0il Corp.

6.875% due 08/15/2024 1,000 1,069

Murphy 0il USA, Inc.

6.000% due 08/15/2023 1,500 1,543

Nabors Industries, Inc.

5.500% due 01/15/2023 750 707

5.750% due 02/01/2025 750 668

Navient Corp.

5.000% due 10/26/2020 1,000 1,016

5.875% due 10/25/2024 1,000 964

6.500% due 06/15/2022 500 515

6.750% due 06/25/2025 1,000 981

8.000% due 03/25/2020 2,000 2,094

NCI Building Systems, Inc.

8.000% due 04/15/2026 1,750 1,658

NCR Corp.

6.375% due 12/15/2023 1,750 1,780

Netflix, Inc.

3.625% due 05/15/2027 EUR 1,500 1,751

4.375% due 11/15/2026 $ 1,000 962

Newfield Exploration Co.

5.375% due 01/01/2026 1,500 1,588

5.625% due 07/01/2024 1,000 1,01

Nexstar Broadcasting, Inc.

5.625% due 08/01/2024 750 748

NextEra Energy Operating Partners LP

4.250% due 09/15/2024 500 493

4.500% due 09/15/2027 500 478

NGL Energy Partners LP

6.125% due 03/01/2025 500 474

NGPL PipeCo. LLC

4.375% due 08/15/2022 500 507

4.875% due 08/15/2027 1,000 1,010

Nielsen Finance LLC

5.000% due 04/15/2022 1,600 1,604

Northwestern Bell Telephone

7.750% due 05/01/2030 775 818

Novelis Corp.

5.875% due 09/30/2026 1,750 1M

6.250% due 08/15/2024 1,000 1,010

NRG Energy, Inc.

6.625% due 01/15/2027 1,000 1,067

NSG Holdings LLC

7.750% due 12/15/2025 1,624 1,638
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Olin Corp. Rowan Cos., Inc. Sunoco LP
5000% due 02/01/2030 s 7m0 s 730 4.750% due 01/15/2024 s 150§ 1215 4.875% due 01/15/2023 s 50§ 508
5.125% due 09/15/2027 1,000 1,013 4.875% due 06/01/2022 1,000 936 5500% due 02/15/2026 500 498
Pacific Gas & Electric Co. (d) 5.850% due 01/15/2044 500 3% 5.875% due 03/15/2028 500 494
3.300% due 12/01/2027 300 249 Sabre GLBL, Inc. Talen Energy Supply LLC
6.050% due 03/01/2034 125 115 5250% due 11/15/2023 1,250 1,281 6.500% due 06/01/2025 1,000 896
Park-Ohio Industries, Inc. 5.375% due 04/15/2023 1,000 1025 Tallgrass Energy Partners LP
6.625% due 04/15/2027 750 74 Scientific Games International, Inc. 5.500% due 09/15/2024 1,000 1027
Parsley Energy LLC 3.376% due 02/15/2026 EUR 1,500 1,644 Targa Resources Partners LP
5250% due 08/15/2025 500 497 Scotts Miracle-Gro Co. 5250% due 05/01/2023 1,075 1,092
5625% due 10/15/2027 1,000 9% 6.000% due 10/15/2023 s 100 1,035 5.875% due 04/15/2026 750 784
6.250% due 06/01/2024 1,500 1,541 Sealed Air Corp. 6.750% due 03/15/2024 1,000 1,061
PDC Energy, Inc. 5.125% due 12/01/2024 1,500 1,550 8.875% due 01/15/2029 625 667
5.750% due 05/15/2026 750 22 5250% due 04/01/2023 1,000 1,03 TEGNA, Inc.
PetSmart, Inc. 5.500% due 09/15/2025 1,000 1,045 4875% due 091672021 500 504
5.875% due 06/01/2025 750 600 ServiceMaster Co. LLC 5.500% due 09/15/2024 1,000 992
7.125% due 03/15/2023 750 512 5.125% due 11/15/2024 1,500 1,5M Tempur Sealy International, Inc.
PGT Escrow Issuer, Inc. 7.450% due 08/15/2027 1,000 1,040 5625% due 10/15/2023 1,000 1,013
6.750% due 08/01/2026 625 647 Sinclair Television Group, Inc. Tenet Healthcare Corp.
Pilgrim's Pride Corp. 825% due 081012024 2,000 2,023 4626% due 1152024 750 751
5.750% due 03/15/2025 2,000 2,005 5.875% due 03/15/2026 50 9 g;ég ﬂ;" 3“9 gg;g:ggfg lggg 1 ggg
Post Holdings, Inc. Sirius XM Radio, Inc. - n" - - b
¥ 6.000% due 10/01/2020 1,500 1,556
y 5.000% due 08/01/2027 1,000 981
5.000% due 08/15/2026 2,000 1,933 y
5.500% dus 03/01/2025 500 503 5.375% due 04/15/2025 1,750 1,790 6.250% due 02/01/2027 1,000 1.031
SO0 due 03011 6.750% due 06/15/2023 (f] 2,000 2,068
5625% due 01/15/2028 1,000 970 SLM Corp. 8.125% due 0410112022 om0 o7
5.750% due 03/01/2027 1,500 1,483 5.125% due 04/05/2022 500 490 -
8.000% due 07/15/2025 750 804 eraxiCo
i Southwestern Energy Co. 5.625% due 02/01/2025 750 730
P Corp. 6.200% due 01/23/2025 750 746 _
6.750% due 11/15/2022 650 678 7.500% due 04/01/2026 1,000 (nF]  [feratonnhoworlnertngLe
4.250% due 01/31/2023 1,000 9%
Prestige Brands, Inc. Spectrum Brands, Inc. 5.000% due 01/31/2028 1,500 1,431
6.375% due 03/01/2024 750 758 4,000% due 10/01/2026 EUR 1,750 2,004 i S ' '
-Mobile nc.
Prime Security Services Borrower LLC 5.760% due 07/15/2025 § 1.075 1,058 0
y 4,500% due 02/01/2026 1,375 742
9.250% due 05/15/2023 1,544 g3z O125% due 1211512024 i1 i1 :
§.625% due 11/15/2022 ps o 4.750% due 02/01/2028 1,750 975
PVH Corp. A ) 6.375% due 03/01/2025 2,000 1,043
3.125% due 1211512027 EUR 1,750 18  Seringleaf Finance Corp. 6.500% due 01/15/2026 3,500 1875
) 5625% due 03/15/2023 1,000 1,019 )
Dy 6.125% due 03/15/2024 500 507 LepBuldCorp,
4.750% due 11/15/2025 s 1% 1,090 §.875% dus 03/15/2025 750 70 5625% due 05/01/2026 2,000 1,930
Quicken Loans, Inc. 7.125% due 03/15/2026 1,000 1,014 TransDigm, Inc.
5.750% due 05/01/2025 2,000 1,984 Sprint Capital Corp. B.000% due 071572022 500 511
Range Resources Corp. 8.750% due 03/15/2032 1,750 1,902 EESS “;" 3“9 g?;:ggggi 1333 : gzg
4.3752@ due 05/15/2025 750 691 Sprint Communications, Inc. 000 due : :
5.750% due 06/01/2021 1,000 1,018 6.000% due 11/15/2022 1,000 1,017 Treel:ouss Foods, Inc.
RBS Global, Inc. B, 6.000% due 02/15/2024 (f) 1,000 103
4.875% due 12/15/2025 2,000 1,970 7.125% due 06/15/2024 2,000 2,065 Trlbuune Media Co.
Refinitiv U.S. Holdings, Inc. 7.250% due 09/15/2021 2,000 A1t [V e A2 2 A
4,500% due 05/15/2026 EUR 1,000 1,13 7.625% due 02/15/2025 1,250 1,313 U.S. Concrete, Inc.
6.875% due 11/15/2026 1,000 1,09 7.625% due 03/01/2026 1,000 1,040 6.375% due 06/01/2024 1,400 1,386
8.250% due 11/15/2026 s 50 490 7.875% due 09/15/2023 3,000 3218 US. Foods, Inc.
Revlon Consumer Products Corp. SPX FLOW, Inc. 5.875% due 06/15/2024 1,450 1477
§.250% due 08/01/2024 2% 15 5625% due 08/15/2024 1,250 1,256 United Rentals North America. Inc.
Reynolds Group Issuer, Inc. ki RIS i VSIT 4.875% due 01/15/2028 ' 750 il
5.125% due 07/15/2023 1,500 1,502 Standard Industries, Inc. 5.500% due 07/15/2025 1,000 1,025
5.750% due 10/15/2020 485 486 4.750% due 01/15/2028 1,000 938 5.500% due 05/15/2027 1,000 1,003
6.875% due 02/15/2021 866 872 5000% due 02/15/2027 750 716 5875% due 09/15/2026 500 513
RHP Hotel Properties LP 5.375% due 11/15/2024 2,075 2114 6.500% due 12/15/2026 750 785
5.000% due 04/15/2023 1,275 il [T G AT 176 1835 univision Communications, Inc.
Rite Aid Corp. Star Merger Sub, Inc. 5.125% due 05/15/2023 1,000 910
§.125% due 0410112023 750 842 6.875% due 08/15/2026 1,000 1,005 5.125% due 02/15/2025 3350 2,940
Station Casinos LLC Vantiv LLC
5.000% due 10/01/2025 500 487 3.875% due 11/15/2025 GBP 1,500 1,953



ELa 4V

S a—/\)L

N AVhL T7UFR

EESE W
(BfL . F) (B F)

VeriSign, Inc.

4.625% due 05/01/2023 $ 100 § 1,020

5.250% due 04/01/2025 1,000 1,039

ViaSat, Inc.

5.625% due 09/15/2025 500 490

Vistra Energy Corp.

7.625% due 11/01/2024 2,025 2,157

Vistra Operations Co. LLC

5.625% due 02/15/2027 500 516

Welbilt, Inc.

9.500% due 02/15/2024 800 864

WellCare Health Plans, Inc.

5.260% due 04/01/2025 1,000 1,026

5.375% due 08/15/2026 780 713

WESCO Distribution, Inc.

5.375% due 06/15/2024 1,025 1,031

Whiting Petroleum Corp.

5.750% due 03/15/2021 375 382

6.625% due 01/15/2026 500 493

WMG Acquisition Corp.

4.125% due 11/01/2024 EUR 450 539

5.000% due 08/01/2023 $ 50 50

5.500% due 04/15/2026 500 504

WPX Energy, Inc.

5.250% due 09/15/2024 250 250

5.750% due 06/01/2026 500 505

6.000% due 01/15/2022 500 519

WR Grace & Co.-Conn

5.125% due 10/01/2021 1,000 1,034

5.625% due 10/01/2024 500 522

Wynn Las Vegas LLC

5.260% due 05/15/2027 1,000 958

5.500% due 03/01/2025 2,375 2,373

Yum! Brands, Inc.

6.875% due 11/15/2037 500 501

Zayo Group LLC

5.750% due 01/15/2027 1,600 1,459
404,750

Alternative Loan Trust

2.690% due 06/25/2037 44 42

2.765% due 09/20/2046 1,038 599

Asset-Backed Funding Certificates Trust

3.190% due 06/25/2034 147 144

Banc of America Funding Trust

4.396% due 12/20/2034 (d) 2 2

4.722% due 03/20/2036 80 78

Bear Stearns Adjustable Rate Mortgage Trust

4.140% due 06/25/2047 (d) 125 116

Bear Stearns Alternative-A Trust

3.856% due 08/25/2036 (d) 750 618

4.088% due 11/25/2036 1,840 1,696

Citigroup Mortgage Loan Trust, Inc.

4.100% due 12/25/2035 (d) 120 89

CSAB Mortgage-Backed Trust

5.720% due 09/25/2036 (d) 259 142

GSR Mortgage Loan Trust

4.545% due 04/25/2035 5 5

EEeE W
(BfL . F) (B F)
HarborView Mortgage Loan Trust
4.020% due 02/19/2036 $ LV 3n
4.354% due 08/19/2036 (d) 1 6
HomeBanc Mortgage Trust (d)
3.248% due 04/25/2037 96 90
3.945% due 04/25/2037 503 462
HSI Asset Securitization Corporation Trust
2.540% due 10/25/2036 37 20
IndyMac INDX Mortgage Loan Trust
2.690% due 11/25/2046 (d) 474 435
Morgan Stanley Mortgage Loan Trust
4.062% due 11/25/2036 (d) 364 176
5.701% due 02/25/2047 m 175
Residential Accredit Loans, Inc. Trust (d)
2.690% due 12/25/2046 329 290
5.245% due 02/25/2036 178 185
d Adjustable Rate Loan Trust
4.480% due 03/25/2036 (d) 18 107
WaMu Mortgage Pass-Through Certificates Trust (d)
3.377% due 05/25/2037 69 58
3.676% due 12/25/2036 34 32
3.789% due 02/25/2037 186 181
6,089
Total United States 410,839
(Cost $408,307)
128,700
Australia and New Zealand Banking Group Ltd.
1.900% due 03/01/2019 257 257
Bank of Nova Scotia
1.900% due 03/01/2019 432 432
Brown Brothers Harriman & Co.
(0.270%) due 03/01/2019 ¥ 2% 0
Citibank N.A.
1.900% due 03/01/2019 $ 100 100
Credit Suisse AG
(1.440%] due 03/01/2019 CHF 1 1
Deutsche Bank AG
(0.570%) due 03/01/2019 EUR 19 22
1.900% due 03/01/2019 $ 175 175
HSBC Bank PLC
(0.570%] due 03/01/2019 EUR 1 1
JPMorgan Chase Bank N.A.
1.900% due 03/01/2019 $ 432 432
MUFG Bank Ltd.
(0.270%) due 03/01/2018 ¥ 12,789 115
Sumitomo Mitsui Banking Corp.
(0.270%] due 03/01/2019 17,024 163
1.900% due 03/01/2019 $ 235 235
Sumitomo Mitsui Trust Bank Ltd.
(0.270%] due 03/01/2019 ¥ 2347 2
1.900% due 03/01/2019 $ 1 1
1,945
Total Short-Term 130,645
(Cost $130,645)

Total Investments in Securities 106.7%
(Cost $731,824)
Financial Derivative

Instruments (g)(i) 0.1%
(Cost or Premiums, net $(157))
Other Assets and Liabilities, net (6.8%)
Net Assets 100.0%

Bl
(B4 F)
S 731,404

1,025

(46,659)
$ 685770
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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.

(a) Perpetual maturity; date shown, if i p next call date.
(b) Contingent convertible security.

(c) Payment in-kind security.

(d) Security is in default.

[BORROWINGS AND OTHER FINANCING TRANSACTIONS

(e) REPURCHASE AGREEMENTS:

B4R . LRZHD
HBIEF HHEF RFH bt 1| B FiELCS S ER i fiE L A SO
BOS 2.470% 03/01/2018 03/04/2018 50,000 U.S. Treasury Bonds 3.625% due 02/15/2044 $ (61,130 $ 50,000 ¢ 50,010
BOS 2.600% 02/28/2019 03/01/2019 33,300 U.S. Treasury Bonds 2.750% due 11/15/2042 (33,856] 33,300 33,302
ROR 2.720% 02/28/2019 03/01/2019 45,400 U.S. Treasury Notes 2.875% due 07/31/2025 (46,382) 45,400 45,404
Total Repurchase Agreements $  1131,368) ¢ 128,700 % 128,716
REVERSE REPURCHASE AGREEMENTS:
mBIEF fEAZF] #AR bkl =Rl EALES YN—RLRDFKH
BCY 2.000% 1212412018 TBD $ (1,690) $ (1,696)
BRC 1.750% 0213/2019 TBD (949) (950)
BRC 2.000% 02/08/2019 TBD (931) (932)
JML (2.250%) 04/03/2018 TBD EUR (2,414) (2,692)
Total Reverse Repurchase Agreements $ 16,270}
CERTAIN TRANSFERS ACCOUNTED FOR AS SECURED BORROWINGS
I FE TORFHM
A——F4 bEE| 308 LA 31-908 9088 =k
Reverse Repurchase Agreements
Non - U.S. Corporate Debt $ 0 $ 0 $ 0 $ (2,692 $ (2,692)
U.S. Corporate Debt 0 0 0 (3,578 (3,578
Total Reverse Repurchase Agreements $ 0 $ 0 $ 0 $ (6,270) $ 16,270)
Total Borrowings $ 0 $ 0 $ 0 $ 16,270) $ 16,2701
Payable for Reverse Repurchase Agresments $ 16,270)
[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 pl ived) as of February 28, 2019:

(f) Securities with an aggregate market value of $6,646 have been pledged as collateral under the terms of the following master agreements as of

February 28, 2019.

L3244 YNR—=ZLKR FHER EEYD AEHEA BRD Ry RTIR
mBIEF D DX 5| D3 Hh BN ZOMhEFEERE| (FH)/EAN R—Dr—©
Global/Master Repurchase Agreement
BCY $ 0 $ (1696 ¢ 0 $ 0 $ (1,696 § 2,058 $ 362
BOS 83,312 0 0 0 83,312 (84,986) (1,674)
BRC 0 (1,882) 0 0 (1,882) 1,993 m
JML 0 (2,692) 0 0 (2,892) 2,586 971
RDR 45,404 0 0 0 45,404 146,362) (978)
Total Borrowings and Other Financing { $ 128,716 $ (62700 % 0 $ 0

Includes accrued interest.

Open maturity reverse repurchase agreement.

The average amount of borrowings outstanding during the period ended February 28, 2019 was $7,798 at a weighted average interest rate of (0.382%). Average borrowings may include sale-buyback transactions and reverse repurchase
agreements, if held during the period.

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

IIHYHAX TULET L

fidi) I54R TR R () Kk 1)
Call - U.S. Treasury 5-Year Note June 2018 Futures $ 116.260 03/22/2019 107 $ N4 $ (5]
Call - U.S. Treasury 5-Year Note June 2019 Futures 115.750 03/22/2019 61 (6) (2l
Call - U.S. Treasury 10-Year Note June 2019 Futures 123.000 03/22/2019 35 9 (3
Put - U.S. Treasury 5-Year Note June 2019 Futures 114.250 03/22/2019 168 (18) (200
Put - U.S. Treasury 10-Year Note June 2019 Futures 121.500 03/22/2018 35 (9) m
Total Written Options $ (63) $ 37
[SWAP AGREEMENTS:
BREIEE EEZREF HHHA BETAE? i iy A

CDX.HY-30 Index 5.000% 06/20/2023  $ 9,800 $ 760

CDX.HY-31 Index 5.000% 12/20/2023 9,800 m

$ 1471
Total Swap Agreements $ 1471

FINANCIAL DERIVATIVE INSTRUME!

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, 2019:

(h)  Cash of $1,739 has been pledged as for traded and cleared i ivative il as of February 28, 2019. See
Note 8, Master Netting Arrangements, in the Notes to Financial S for more i i ding master netting arrangements.
SRIRER G EE SRR 4 78
BEWATvay birt /)] A9vT &t FYATvay birk /) 29T Ait
Total Exchange-Traded or Centrally Cleared $ 0§ 0§ 0 $ 0 37§ 0 $ 20) § (57)

If the Fund s 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 (i) 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 lielihood or risk of default or other credit event occurring as defined under the terms of the agreement.

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

KRB ()
=1

HEIHEF RFA ZELBE SZEER A&
BRC 03/2019 JPY 73,802 $ 677 $ 14 $ 0
BRC 03/2019 $ 666 JPY 73,802 0 (3)
BRC 04/2019 JPY 73,802 $ 668 3 0
BRC 05/2019 $ 564 GBP 438 18 0
CBK 05/2019 2,962 CAD 3,837 33 0
CBK 05/2019 2,947 EUR 2,584 14 0
HUS 03/2019 72 JPY 8,004 0 0
JPM 05/2019 40,817 EUR 36,010 343 0
MYI 03/2019 228 JPY 25014 0 m
SCX 05/2019 2,360 EUR 2,060 0 0
$ 425 $ (]
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[JPY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRB () &
AE &

mBIEF RFA ZiELBE ZEGEE
BOA 03/2019 EUR 1,908 $ 2,198 0
BOA 03/2019 $ 2,251 EUR 1,982 0 0
BOA 04/2019 EUR 1,982 $ 2,262 0 0
BPS 03/2019 JPY 404,750 3,653 17 0
BPS 03/2019 $ 3,683 JPY 402,703 0 (66)
BPS 0412019 3,662 404,750 0 nn
BRC 03/2019 JPY 422,784 $ 3,815 17 0
BRC 03/2019 $ 3,818 JPY 416,384 0 (78)
BRC 04/2019 3,824 422,784 0 (17
CBK 03/2019 EUR 74 $ 85 1 0
CBK 03/2019 JPY 421,421 3,808 23 0
CBK 03/2019 $ 66 CAD 87 0 0
CBK 03/2019 m GBP 259 4 0
CBK 04/2019 CAD 87 $ 66 0 0
CBK 04/2019 GBP 259 k] 0 4
CBK 04/2019 $ 3,817 JPY 421,421 0 (23)
GLM 03/2019 EUR 12 $ 14 0 0
GLM 03/2019 GBP 259 340 0 (4
GLM 04/2019 $ 14 EUR 12 0 0
HUS 03/2019 JPY 7,854 $ n 0 0
HUS 03/2019 $ 14 EUR 12 0 0
MYI 03/2019 CAD 87 $ 66 0 0
MYI 03/2019 $ 406 JPY 44,087 0 (101
SSB 03/2019 JPY 6,766 $ 62 2 0
TOR 03/2019 $ 3,816 JPY 416,384 0 (781
TOR 03/2019 n 7,854 0 0
TOR 04/2019 JPY 7,854 $ n 0 0
$ 90 $ (295)
Total Forward Foreign Currency Contracts $ 515 $ (299)

[SWAP AGREEMENTS:

yE=20 vz7/ ILIFL Bl ROV IOffE

mEI1HEF Xi/RE  BERES A=y b EHEH BETA LGzl X (RH) (38) 2 HE fiE
CBK Receive  iBoxx USD Liquid

High Yield Index N/A 3-Month USD-LIBOR $ 10,000 06/20/2018 B4 s 41 8 387§ 0
FBF Receive  iBoxx USD Liquid

High Yield Index N/A~ 3-Month USD-LIBOR 3,000 06/20/2018 (16) 132 118 0
JPM Receive  iBoxx USD Liquid

High Yield Index N/A~ 3-Month USD-LIBOR 5,000 03/20/2019 @7 163 136 0
MYC Receive  iBoxx USD Liquid

High Yield Index N/A~ 3-Month USD-LIBOR 5,000 06/20/2018 (27) 254 207 0
Total Swap Agreements $ (104§ 970 ¢ 886§ 0
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INVESTMENTS IN SECURITIES 121.3%
AUSTRALIA 3.7%

Pacific National Finance Pty Ltd.

4.750% due 03/22/2028 $ 900 § 866

Sydney Airport Finance Co. Pty Ltd.

5.125% due 02/22/2021 100 103

Financial S ia Pty Ltd.

2.950% due 06/22/2020 AUD 500 357

3.250% due 04/13/2021 1,800 1,290

Westpac Banking Corp.

3.398% due 05/13/2019 $ 100 100

Woodside Finance Ltd.

3.650% due 03/05/2025 200 196

WSO Finance Pty Ltd.

4.500% due 03/31/2027 AUD 600 454
3,366

Liberty

3.106% due 10/10/2049 2,106 1,495

Medallion Trust

2.561% due 10/26/2046 1,191 847

National RMBS Trust

3.156% due 12/20/2047 640 458

Pepper Residential Securities Trust No. 23

3.503% due 08/18/2060 $ 600 600

Progress Trust

2.686% due 07/20/2046 AUD 888 625

Securitised Australian Mortgage Trust

2.666% due 02/20/2046 875 618

SWAN Trust

3.155% due 04/25/2041 20 14

Westpac Securitisation Trust

2.610% due 07/22/2046 1,245 879
5,536

New South Wales Treasury Corp.

2.750% due 11/20/2025 (a) 2,900 3,047
Total Australia 11,949
(Cost $13,147)

Bacardi Ltd.

4.700% due 05/15/2028 $ 400 388
Total Bermuda 388
(Cost $390)

Canada Housing Trust No.1

2.350% due 09/15/2023 CAD 11,000 8,437
Province of Ontario

2.400% due 06/02/2026 2,800 2,108
2.450% due 06/29/2022 $ 1,800 1,779
2.600% due 06/02/2025 CAD 1,700 1,304
3.150% due 06/02/2022 800 627

wmeE  BE wmeE  WE
(B F) (B F) (BT F)  (Bf: F)

Province of Quebec (GUERNSEVG
2.750% due 09/01/2025 CAD 5500 $ 4,260
3.500% due 12/01/2022 3,800 3,025 Credit Suisse Group Funding Guernsey Ltd.
6.000% due 10/01/2029 1,000 989 3.750% due 03/26/2025 § 1400_8 1,383
7.295% due 07/22/2026 $ 900 1121 Total 1,383
Total Canada 23,650 (Cost $1,375)
(Cost $26,720)

IRELAND 2.2%
IDENMARK 3.7%

AerCap Ireland Capital DAC
Jyske Realkredit A/S 4.450% due 12/16/2021 300 304
1.500% due 10/01/2037 DKK 572 89 5.000% due 10/01/2021 300 308
2.000% due 10/01/2047 4439 695 SumitG Guaranteed Secured Obligation Issuer DAC
2.000% due 10/01/2050 1,500 20 2.251% due 11/02/2020 1,250 1,230
2.500% due 10/01/2047 4,435 3 1,803
Nordea Kredit Realkreditaktieselskab
Z'UUU:/B eI 20 e ) German Postal Pensions Securitisation 2 PLC
AT s AT L0 20 4.375% due 01/18/2022 EUR 500 642
2.500% due 10/01/2047 5,962 958 :

. . German Postal Pensions Securitisation PLC

Nykredit Realkredit A/S m
2.000% due 10/01/2047 23,282 3,641 EElhiet ok %
2.000% due 10/01/2050 6,100 935 —
2.500% due 10/01/2047 286 46 Total Ireland 7,251
Realkredit Danmark A/S (Cost $8,159)
0.710% due 01/01/2038 824 134 o
2.000% due 10/01/2047 23,655 ROV SRAEL 0.1%
2.500% due 07/01/2036 447 73
2.500% due 07/01/2047 142 23 Israel i Bond
Total Denmark 12228 4.126% due 01/17/2048 $ 400 398
(Cost $11,643) Total Israel 3.

(Cost $410)
[FRANCE 3.4%

ITALY 1.0%
BPCE S.A.
4.500% due 03/15/2025 $ 100 100 Italy Buoni Poliennali del Tesoro
5.150% due 07/21/2024 1,300 1,335 1.250% due 12/01/2026 EUR 900 950
Credit Agricole S.A. 2.50U:/u due 11/15/2025 1,500 1,737
4.375% due 03/17/2025 1,000 ) [0 e RGNV il &

) 5 2.800% due 03/01/2067 200 186
goxialCialitbocallS A 3.450% due 03/01/2048 40 438
2.000% due 01/22/2021 EUR 4,700 5,673 il

—8,007 Total ltaly 3360
— (Cost $3,346)
France Government Bond JAPAN 0.5%
1.250% due 05/25/2036 500 578
3.250% due 05/25/2045 1,500 2,318 Nippon Life Insurance Co.
— 2951 5,000% due 10/18/2042 § 1,600 1,641
Total France 10,964 Total Japan 1,641
{Cost11267) (Cost $1,644) -]
CERMANYIZ 028 LUXEMBOURG 0.4%
Deutsche Bank AG Allergan Funding SCS
4.250% due 10/14/2021 $ 800 796 3.850% due 06/15/2024 200 199
Deutsche Pfandbriefbank AG
0/
;gégn;: gﬁ: gg;gigg;g 1 ggg ggg European Financial Stability Facility
’ 1.250% due 05/24/2033 EUR 900 1,059
Landwirtschaftliche Rentenbank
4.250% due 01/24/2023 AUD 5,500 i) [letlluemboury — {170
(Cost $1,214)
Total Germany 6602
(Cost $7,805)
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Enel Finance International NV Sl i I | Bond
3.625% due 05/25/2027 $ 30 § 217 5.250% due 02/18/2024 $ 2633 _§ 2,894
ING Bank NV Total Slovenia 2,894
2.625% due 12/05/2022 300 297 (Cost $2,794)
Nederlandse Waterschapshank NV
0.125% due 01/17/2024 R 1400 1,600
NXP BV
3.875% due 09/01/2022 $ 900 900 Autonomous Community of Catalonia
4.950% due 02/11/2020 EUR 400 472
Total Netherlands 3,074 A
Cost $3,104 of Madrl
T 4.688% due 03/12/2020 1,400 1672
Junta de Castilla y Leon
6.505% due 03/01/2019 300 342
New Zealand Government Bond Spain Government Bond
2.000% due 09/20/2025 NZD 200 157 1.400% due 04/30/2028 600 700
5.000% due 03/15/2019 1,200 818 1.450% due 10/31/2027 1,100 1,296
1.500% due 04/30/2027 700 830
Total New Zealand 975
e ——  5.150%due 10/31/2028 1,600 2,482
: 5.150% due 10/31/2044 860 1,526
INORWAY 1.8% 5.250% due 04/06/2029 GBP 1,200 1,889
Total Spain 1209
DNB Boligkreditt A/S (Cost $11,125)
2.000% due 05/28/2020 $ 200 198
2.500% due 03/28/2022 2,600 2571 SUPRANATIONAL 0.5%
SR-Boligkreditt A/S N
2.500% due 04/12/2022 2,650 pligl  NowiclisstuentBank
5375 5.000% due 04/19/2022 AUD 2200 1,702
Total Supranational 1,702
Norway Government Bond (Custszzaz]
Lo aetias OG0
Total Norway 5,862
(Cost $5,968) Landshypotek Bank AB
0.700% due 05/09/2022 SEK 26,000 2,844
Lansforsakringar Hypotek AB
Qatar Government International Bond [Fts TR 16,400 1874
Y
4.500% due 04/23/2028 ) gy 22U due 09212022 LI 8
Nordea Hypotek AB
{lotallGatan — 92 1 000% due 04/08/2022 5,400 508
(Cost $908)
Stadshypotek AB
[ L
i 2.500% due 04/05/2022 3,400 3,359
) ) 4.500% due 09/21/2022 SEK 12,000 1,489
Saudi Government International Bond ) .
2.375% due 10/26/2021 2,000 1,955 @ b
3.250% due 10/26/2026 200 193 1.250% due 06/15/2022 6,000 669
4.500% due 04/17/2030 900 929 2.000% due 06/17/2026 3,000 344
" . Swedbank Hypotek AB
Total Saudi Arabi 3,077
T —  .000% due 09152021 12,400 1372
. 1.000% due 06/15/2022 33,400 3,699
SINGAPORE 0.6% Total Sweden 17,362
(Cost $18,009)
BOC Aviation Ltd.
3.500% due 01/31/2023 600 504
Oversea-Chinese Banking Corp. Ltd. U
3.133% due 05/17/2021 1,400 fnd]  CisditSUisseAG
D 6.500% due 08/08/2023 (b) $ 2,700 2,892
Total Singapore 1,998 UBS AG
(et S) 7.625% due 08/17/2022 (b} 2,000 2,005
Total Switzerland 5,097
(Cost $5,022)

EEEE B {f
(Hf: F) (i F)

UNITED KINGDOM 6.5%

Barclays PLC

3.250% due 02/12/2027 GBP 1,700 $ 2222

3.650% due 03/16/2025 $ 200 193

HSBC Holdings PLC

5.260% due 09/16/2022 (blc) ~ EUR 200 241

6.000% due 09/29/2023 (bl(c) 1,800 2,303

6.000% due 03/29/2040 GBP 50 85

Royal Bank of Scotland Group PLC

5.076% due 01/27/2030 $ 400 42
5,456

Eurosail PLC

0.000% due 12/10/2044 EUR 26 29

Eurosail-UK PLC

1.060% due 03/13/2045 GBP 33 44

Great Hall Mortgages No.1 PLC

2.931% due 06/18/2039 $ 32 31

Mansard Mortgages PLC

1.556% due 12/15/2049 GBP 4,585 5,887

Newgate Funding PLC

0.289% due 12/15/2050 EUR 67 73

Paragon Mortgages No.12 PLC

2.904% due 11/15/2038 $ 40 37

Mortgage A C i
Securities No.1 PLC

1.053% due 06/12/2044 GBP 50 62

6,163

United Kingdom Gilt

1.500% due 07/22/2047 $ 1,000 1,235

3.250% due 01/22/2044 500 853

3.500% due 01/22/2045 1,420 2,536

4.250% due 06/07/2032 700 1,236

4.250% due 03/07/2036 500 917

4.250% due 12/07/2040 100 192

4.500% due 09/07/2034 1,400 2,596

6.000% due 12/07/2028 100 191
— D |

Total United Kingdom 21,375

(Cost $21,241)

UNITED STATES 62.5%

AbbVie, Inc.

2.850% due 05/14/2023 200 195

American Tower Corp.

4.000% due 06/01/2025 200 202

Arrow Electronics, Inc.

3.875% due 01/12/2028 200 187

AT&T, Inc.

3.376% due 06/01/2021 900 903

3.956% due 06/12/2024 2,500 2474

4.750% due 05/15/2046 600 558

Aviation Capital Group LLC

3.576% due 06/01/2021 1,700 1,699

Bank of America Corp.

3.419% due 12/20/2028 1,168 1,118
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BAT Capital Corp.
4.540% due 08/15/2047 $ 200 § 162
Charter Communications Operating LLC
4.464% due 07/23/2022 200 205
Citigroup, Inc.
3.400% due 05/01/2026 2,100 2,051
Comcast Corp.
4.650% due 07/15/2042 900 916
Consolidated Edison Co. of New York, Inc.
3.222% due 06/25/2021 799
Continental Airlines 2009-2 Class A Pass-Through Trust
7.250% due 11/10/2019 235 241
Continental Airlines 2010-1 Class A Pass-Through Trust
4.750% due 01/12/2021 616 627
Crown Castle International Corp.
3.700% due 06/15/2026 200 195
CVS Health Corp.
3.700% due 03/09/2023 900 905
4.300% due 03/25/2028 300 300
Dell International LLC
5.450% due 06/15/2023 1,500 1,678
Dominion Energy Gas Holdings LLC
3.388% due 06/15/2021 900 835
Duke Energy Corp.
3.193% due 05/14/2021 900 901
Enable Midstream Partners LP
4.950% due 05/15/2028 900 835
Energy Transfer Operating LP
4.750% due 01/15/2026 700 74
5.150% due 03/15/2045 100 93
Exelon Corp.
3.950% due 06/15/2025 900 910
Fidelity National Financial, Inc.
5.500% due 09/01/2022 200 21
Ford Motor Credit Co. LLC
3.764% due 09/24/2020 500 495
4.250% due 09/20/2022 1,400 1,381
General Motors Co.
3.667% due 09/10/2021 200 197
General Motors Financial Co., Inc.
3.838% due 11/06/2021 200 197
4.347% due 01/14/2022 300 300
Goldman Sachs Group, Inc.
3.500% due 01/23/2025 4,600 4,528
3.750% due 05/22/2025 100 100
5.000% due 08/21/2019 AUD 100 72
Halliburton Co.
3.800% due 11/15/2025 $ 1,000 1,008
JPMorgan Chase & Co.
3.125% due 01/23/2025 100 98
3.900% due 07/15/2025 3,890 3,984
Kinder Morgan, Inc.
5.625% due 11/16/2023 1,100 1,188
Masco Corp.
4.378% due 04/01/2026 300 298
5.950% due 03/15/2022 200 212
McDonald's Corp.
3.195% due 10/28/2021 900 898

HESE B {f
(BT F)  (HfE: F)

Mid-America Apartments LP
4.300% due 10/15/2023 $ 1400 $ 144
NextEra Energy Capital Holdings, Inc.
3.029% due 08/21/2020 1,700 1,696
Reynolds American, Inc.
4.850% due 09/15/2023 100 104
Sabine Pass Liquefaction LLC
5.000% due 03/15/2027 700 728
5.750% due 05/15/2024 300 326
Sempra Energy
3.287% due 01/15/2021 200 198
Springleaf Finance Corp.
6.125% due 05/16/2022 1,300 1,385
Toyota Motor Credit Corp.
3.083% due 05/17/2022 600 598
Verizon Communications, Inc.
4.522% due 09/15/2048 816 799
4.812% due 03/15/2039 3N 320
Volkswagen Group of America Finance LLC
3.875% due 11/13/2020 700 708
WEA Finance LLC
3.150% due 04/05/2022 500 496
3.750% due 09/17/2024 200 201
4.750% due 09/17/2044 400 410
Wells Fargo & Co.
3.000% due 02/19/2025 100 97
3.550% due 09/29/2025 1,300 1,301

45,665
Adjustable Rate Mortgage Trust
4.194% due 09/25/2035 (d) 98 92
Alternative Loan Trust
2.690% due 06/25/2037 2 yl
3.832% due 11/25/2035 163 149
4.372% due 11/25/2035 163 163
6.260% due 08/25/2037 (d) 231 191

Home Trust

4.237% due 10/25/2034 17 17
Amortizing Residential Collateral Trust
3.190% due 10/25/2031 3 b)
Asset-Backed Funding Certificates Trust
3.190% due 06/25/2034 1,450 1,428

Asset-Backed Securities Corporation Home Equity Loan
Trust

2.570% due 05/25/2037 37 25
Banc of America Funding Trust

4.675% due 02/20/2036 il il
Bear Stearns Adjustable Rate Mortgage Trust

3.123% due 05/25/2034 63 58
4.272% due 05/25/2034 130 128
4.508% due 10/25/2033 60 61
4.669% due 02/25/2034 14 14
Bear Stearns Alternative-A Trust

3.921% due 08/25/2036 (d) 19 12
4.152% due 11/25/2035 (d) 27 23
4.229% due 04/25/2035 2 2
4.260% due 09/25/2035 (d) 851 707
Bear Stearns Structured Products, Inc. Trust

4.259% due 01/26/2036 (d) 675 608

HESE il
(BT F)  (HfZ: F)
Citigroup Mortgage Loan Trust
2.550% due 07/25/2045 $ 3% 300
4.381% due 08/25/2035 14 14
4.820% due 10/25/2035 18 18
Citigroup Mortgage Loan Trust, Inc.
3.890% due 09/25/2035 4 13
4.240% due 09/25/2035 264 268
Commercial Mortgage Trust
1.922% due 07/10/2046 (e) 464 9
Countrywide Home Loan Mortgage Pass-Through Trust
2.950% due 05/25/2035 677 619
3.070% due 04/25/2035 43 40
3.130% due 03/25/2035 296 210
3.150% due 02/25/2035 94 95
3.250% due 09/25/2034 46 45
3.842% due 09/20/2036 (d) 258 224
3.884% due 08/25/2034 (d) 37 35
4.284% due 11/25/2034 200 199
CS First Boston Mortgage Securities Corp.
6.500% due 04/25/2033 5 5

CS First Boston Mortgage-Backed Pass-Through
Certificates

4.010% due 07/25/2033 10 10
DBUBS Mortgage Trust (e)

0.306% due 11/10/2046 10,700 65
0.706% due 11/10/2046 7,420 62
First Horizon Mortgage Pass-Through Trust

4.261% due 08/25/2035 (d) 67 56
First NLC Trust

2.560% due 08/25/2037 98 58
Freddie Mac Structured Pass-Through Certificates
2.790% due 09/25/2031 201 199
3.3156% due 02/25/2045 376 377
3.532% due 10/25/2044 409 413
GMACM Mortgage Loan Trust

4.509% due 06/25/2034 2 2
GreenPoint Mortgage Funding Trust

2.670% due 01/25/2037 388 364
3.030% due 11/25/2045 50 44
Greenpoint Mortgage Pass-Through Certificates

4.988% due 10/25/2033 12 "
GS Mortgage Securities Trust

1.960% due 11/10/2045 (e) 4,566 269
GSR Mortgage Loan Trust

3.830% due 03/25/2033 50 50
4.519% due 09/25/2035 163 167
HarborView Mortgage Loan Trust (d)

2.721% due 03/19/2036 42 39
4.080% due 07/19/2035 49 47
Home Equity Asset Trust

3.090% due 11/25/2032 1 1
IndyMac INDX Mortgage Loan Trust

4.326% due 12/25/2034 52 52
JPMorgan Chase Commercial Mortgage Securities Trust
4.070% due 11/15/2043 261 264
JPMorgan Mortgage Trust

4.151% due 11/25/2033 68 68
Long Beach Mortgage Loan Trust

3.050% due 10/25/2034 407 397
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Mellon Residential Funding Corporation Mortgage Pass-
Through Trust
2.929% due 12/15/2030 $ 38 n
Merrill Lynch Mortgage Investors Trust
2.570% due 09/25/2037 54 31
2.610% due 02/25/2037 " 5
3.150% due 06/25/2028 10 10
4.362% due 02/25/2033 91 89
Morgan Stanley IXIS Real Estate Capital Trust
2.540% due 11/25/2036 27 14
Nomura Asset A C ion Al Loan
Trust
4.078% due 10/25/2035 308 306
Renaissance Home Equity Loan Trust
3.490% due 12/25/2033 3 b)
Reperforming Loan REMIC Trust
2.830% due 06/25/2035 (d) "7 113
Residential Accredit Loans, Inc. Trust
2.670% due 06/25/2046 122 50
2.700% due 04/25/2046 1,831 857
Residential Asset Mortgage Products Trust
3.050% due 06/25/2032 8 8
8.500% due 10/25/2031 269 298
Residential Funding Mortgage Securities | Trust
4.441% due 09/25/2035 (d) 161 134
Securitized Asset-Backed Receivables LLC Trust
2.620% due 05/25/2037 (d) 67 52
Sequoia Mortgage Trust
3.180% due 10/19/2026 30 30
Soundview Home Loan Trust
2.550% due 11/25/2036 M 17
Structured Adjustable Rate Mortgage Loan Trust
4.378% due 02/25/2034 114 114
4.413% due 09/25/2034 178 181
4.480% due 04/25/2034 172 177
Structured Asset Mortgage Investments Il Trust
2.680% due 06/25/2036 186 184
2.710% due 05/25/2036 2,635 2,409
2.710% due 09/25/2047 59 56
2.730% due 07/19/2035 1,191 1,181
2.950% due 05/25/2045 185 181
3.060% due 07/19/2034 4 4
3.140% due 10/19/2034 332 328
3.180% due 03/19/2034 12 12
Structured Asset Mortgage Investments Trust
3.140% due 09/19/2032 66 64
Asset S ities Corp Mortgage Loan
Trust
4.009% due 04/25/2035 179 175
Thornburg Mortgage Securities Trust
3.907% due 10/25/2043 136 134
WaMu Mortgage Pass-Through Certificates Trust
2.306% due 02/27/2034 n "
2.780% due 10/25/2045 333 330
2.800% due 01/25/2045 123 124
3.062% due 12/25/2046 2,289 2,259
3.532% due 11/25/2042 355 342
3.732% due 06/25/2042 5 5
3.732% due 08/25/2042 98 96
4.128% due 06/25/2033 53 54
4.176% due 08/25/2034 352 358

R B HEEEE B i
(B F) (B F) (B F) (B F)
4.495% due 03/26/2033 $ 328 333 Ginnie Mae
4.591% due 03/25/2034 198 204 3.000% due 11/20/2046 § 1837 8 1619
Wells Fargo Mortgage-Backed Securities Trust 3.000% due 04/20/2047 328 324
4.481% due 10/25/2035 " n 3.500% due 12/20/2047 6,470 6,534
4.628% due 04/25/2036 14 14 4.125% due 11/20/2030 18 18
4.813% due 03/25/2036 108 110 5.500% due 08/20/2035 1,521 1,640
4.849% due 06/25/2035 257 261 Small Busi Adminictrati
2072 4233% due 09/10/2019 134 134
4.625% due 02/01/2025 21 22
Macoupin, lllinois, Pasadena Public Financing Authority 4.760% due 09/01/2025 178 184
Revenue Bonds, Series 2010 5.080% due 10/01/2025 7 75
7.148% due 03/01/2043 1,140 1,598 5.980% due 05/01/2022 “M____ 15
Polk, lowa, Tobacco Settlement Authority Revenue — D |
Bonds, Series 2005
6.500% due 06/01/2023 980 993 Treasury Inflation Protected Securities (a)
2,591 0.125% due 01/15/2023 (j) 1,306 1,281
0.500% due 01/15/2028 3,056 2,989
Fannie Mae 0.625% due 01/15/2026 106 105
2.500% due 02/01/2043 3,001 2,863 0'75D:/n U g Gl
9.570% due 07/25/2037 1 1 0.875% due 01/15/2029 2,089 2,112
1.375% due 02/15/2044 2,048 2,168
2.610% due 03/25/2034 24 24
1.750% due 01/15/2028 1,199 1,301
2.620% due 03/25/2036 8 8
2.500% due 01/15/2029 866 1,007
AT AT i i 3.875% due 04/15/2029 458 5%
2.860% due 09/25/2042 14 14 .
2.890% due 06/25/2029 12 12 U.S. Treasury Bonds
3.000% due 02/01/2046 394 318 2.250% due 08/15/2046 300 253
3.000% due 10/01/2046 2,401 2,350 2.500% due 02/15/2045 1,700 1,622
3.452% due 07/01/2044 350 349 2.500% due 05/15/2046 3,200 2,852
3.452% due 10/01/2044 13 13 2.875% due 08/15/2045 1,600 1,540
3.490% due 12/01/2020 2,198 2,223 3.125% due 08/15/2044 400 403
3.990% due 04/25/2024 18 18 4.375% due 05/15/2041 2,800 3416
4.000% due 01/01/2041 14 15 6.125% due 11/15/2027 (j) 1,400 1.7
4.000% due 10/01/2041 249 256 U.S. Treasury Notes
4.039% due 10/01/2035 2 2 1.500% due 08/15/2026 () 1,500 1,385
4.129% due 05/25/2035 50 52 2.250% due 10/31/2024 9,300 9,149
4.246% due 01/01/2036 4 42 USS. Treasury Strips
AT AT il 42 0.000% due 111512023 3,100 3,281
AT & B 0.000% due 0511512026 4300 3,508
4.500% due 11/01/2023 10 10 : ]
4.585% due 10/01/2035 10 10 — 1264
4.719% due 11/01/2034 275 291 Total United States 204,487
4.737% due 12/01/2035 8 8 (Cost $209,369)
4.780% due 11/01/2035 31 31
6.000% due 04/25/2043 75 84
6.000% due 02/25/2044 67 74
6.500% due 06/25/2044 89 99 12,300
Fannie Mae, TBA (f)
3.000% due 04/01/2049 5,800 5,666 " .
3.500% due 03/01/2049 a0 gaz  festaloand New Zealand Banking GroupLid.
3.500% due 04/01/2049 3,200 3,200 :
4.000% due 04/01/2049 5,700 5,808 Bank of Nova Scotia
Freddi 1.900% due 03/01/2019 287 287
reddie Mac
4.000% due 09/01/2039 192 197 Brown Brothers Harriman & Co.
4.374% due 06/01/2035 17 17 (0.570%) due 03/01/2018 EUR 3 4
4.425% due 08/01/2035 46 48 (0.550%) due 03/01/2018 SEK 6 1
4.521% due 09/01/2035 16 17 (0.270%) due 03/01/2018 ¥ 1 0
4.750% due 03/01/2035 8 8 0.350% due 03/01/2019 NOK 195 23
4.802% due 01/01/2034 103 109 0.360% due 03/01/2019 GBP 1 1
5.000% due 08/15/2035 2,613 2,801 0.650% due 03/01/2019 NZD 1 1
6.000% due 04/15/2036 33 37 0.760% due 03/01/2019 AUD 1 1
Freddie Mac, TBA 0.870% due 03/01/2019 CAD 19 14
4.000% due 04/01/2043(f) 6,900 7,034 Citibank N.A.
0.360% due 03/01/2019 GBP 46 62
1.900% due 03/01/2019 $ 66 66
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Credit Suisse AG

(1.440%) due 03/01/2019 CHF 1 $ 0
Deutsche Bank AG
(0.570%) due 03/01/2018 EUR 390 444
0.870% due 03/01/2019 CAD 21 175
1.900% due 03/01/2019 $ 116 116
HSBC Bank PLC
(0.570%) due 03/01/2018 EUR 14 16
0.360% due 03/01/2019 GBP 92 123
JPMorgan Chase Bank N.A.
1.900% due 03/01/2019 $ 287 287
MUFG Bank Ltd.
(0.270%) due 03/01/2019 ¥ 351 3
National Australia Bank Ltd.
0.760% due 03/01/2019 AUD 167 19
Royal Bank of Canada
0.870% due 03/01/2019 CAD pal 16
Sumitomo Mitsui Banking Corp.
(0.270%) due 03/01/2018 ¥ 488 4
1.900% due 03/01/2019 $ 155 155
Sumitomo Mitsui Trust Bank Ltd.
(0.270%) due 03/01/2018 ¥ 64 1
2,090

(0.455%) due 04/05/2018 (g) ~ EUR 18,800 21,415
Total Short-Term I 35,805
(Cost $35,898)
Total Investments in Securities 121.3% $ 396,941
(Cost $408,991)
Financial Derivative

Instruments (i)(k) 0.2% 632
(Cost or Premiums, net $(62))
Other Assets and Liabilities, net (21.5%) (70,201)
Net Assets 100.0% $ 3213712

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.

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

(b) Contingent convertible security.

(c) Perpetual maturity; date shown, if applicable, represents next contractual call date.
(d) Security is in default.
(e) Interest only security.
(f)  When-Issued security.
(g) Coupon represents a yield to maturity.

(BORROWINGS AND OTHER FINANCING TRANSACTIONS

-
WIHEF HHEF RFER wHA BEEH B4R B4R 52 R i fiE LA 5;§%‘j
RDR 2.720% 02/28/2018 03/01/2018  $ 12,300 U.S. Treasury Notes 2.875% due 07/31/2025 $ (12,567) ¢ 12,300 12,301
Total Repurchase Agresments $ (12,567) 12,300 § 12,301
EEYD
mEIHEF 4] =Ky poEGlE] HEESE iR b
JPS Freddie Mac 4.000% 03/01/2049 $ 4,000 $ 14074 8 (4,080
Total Short Sales $ (4074 $ (4,080)
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BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The following is a summary by counterparty of the market value of Borrowings and Other Financing T ions and collateral pledg ived as of February 28, 2019:

LRZHO YN—=RLHKRD FERHERREIO FYD EEEA BREO (FW)/ Ky IV
mEIEF 303 Xih Xih B3N ZDftaEAERE| EAN R=Ur="
Global/Master Repurchase Agreement
ROR $ 12,301 § [UR 0§ [UR 12,301 § (12,567) ¢ (266)
Master Securities Forward Transactions Agreement
BOS 0 0 0 0 0 (118) (118)
JPS 0 0 0 (4,080) (4,080) 0 (4,080)
MSC 0 0 0 0 0 (425) (425)
Total Borrowings and Other Financing T i $ 12,301 $ 0 3 0§ 14,0800

""" 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.

The average amount of borrowings outstanding during the period ended February 28, 2013 was $262 at a weighted average interest rate of 1.690%. Average borrowings may include sale-buyback transactions and reverse repurchase
agreements, if held during the period.

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

LB E

k4] jidd BRA Rf9M  RERBE (GR) 8 HE fafk

90-Day Eurodollar December Futures Short 12/2020 258 $ (496) $ 23 8 0
90-Day Eurodollar March Futures Long 03/2019 380 142 3 0
90-Day Eurodollar March Futures Short 03/2020 122 (85) 9 0
90-Day Sterling December Futures Long 12/2019 354 109 0 (17
90-Day Sterling September Futures Long 09/2019 329 56 0 (6)
Australia Government 3-Year Bond March Futures Short 03/2019 17 (13) 0 m
Australia Government 10-Year Bond March Futures Short 03/2018 51 (133) 4 0
Canada Government 10-Year Bond June Futures Short 06/2019 36 14 2% 0
Euro-Bobl 5-Year Note March Futures Long 03/2019 165 80 0 (56)
Euro-BTP 5-Year Note June Futures Short 06/2019 10 5 5 0
Euro-Bund 10-Year Bond June Futures Long 06/2019 82 (73) 0 (74)
Euro-Bux 30-Year Bond March Futures Long 03/2019 8 68 0 (20)
Euro-OAT 10-Year Bond June Futures Short 06/2019 63 50 50 0
Euro-Schatz 2-Year Note March Futures Short 03/2019 186 17 6 0
U.S. Treasury 2-Year Note June Futures Short 06/2019 115 8 n 0
U.S. Treasury 5-Year Note June Futures Long 06/2019 178 (31) 0 21
U.S. Treasury 10-Year Note June Futures Long 06/2019 161 (104) 0 (34)
U.S. Treasury 20-Year Bond June Futures Short 06/2019 69 91 30 0
U.S. Treasury 30-Year Bond June Futures Long 06/2019 23 (66) 0 (17
U.S. Treasury 30-Year Bond June Futures Short 06/2019 18 14 4 0
United Kingdom Treasury 10-Year Gilt June Futures Long 06/2019 13 (25) 0 (19)
Call Option Strike @ EUR 133.000 on Euro-Bobl 5-Year Note June 2019 Futures Short 04/2019 48 6 0 [t}
Put Option Strike @ EUR 132.000 on Euro-Bobl 5-Year Note June 2019 Futures Short 04/2019 48 (1 0 (16)
Total Futures Contracts $ 1317 $ 170§ (290}

[SWAP AGREEMENTS:

EWEEAE
BRIER EEX & F patilE] EEA Y WMl ¢ REREME (GR) & HE fafE
iTraxx Europe Series 28 Index (1.000%) 1212012022  EUR 3,300 $ (91) $ 3) $ 0 s
EBEEAE
BRER [E5E 2 F patilE] BT WM ¢ REREME (8) & HE fafE
CDX.IG-26 Index 1.000% 1212012020 § 3,200 $ 45 $ 10 $ 0 $ 0
CDX.IG-26 Index 1.000% 06/20/2021 500 9 3 1 0
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BRER EIEZIEF patls] mETE migiliE ¢ RERE (R) & &k £k
CDX.IG-27 Index 1.000% 12/20/2021 $ 400 $ 8 $ 2 $ 1 $ 0
CDX.IG-28 Index 1.000% 06/20/2022 1,100 2 2 0 0
CDX.IG-28 Index 1.000% 06/20/2027 4,800 (3) 27 0 0
CDX.IG-30 Index 1.000% 06/20/2023 400 9 1 0 0
CDX.IG-31 Index 1.000% 12/20/2023 25,400 502 148 0 (4

$ 592 $ 193 $ 2 $ (4)

Ly __ memms

X/ ZE EBHEHAOTYIR EEEF pobilE] BETE iR RER (18) & HE aE
Pay 3-Month Canadian Bank Bill 1.500% 06/14/2019 CAD 3,500 $ 9 $ 2 $ 0 $ 0
Pay 3-Month EURIBOR® 0.000% 03/21/2020 EUR 30,900 102 12 0 0
Receive 3-Month SEK-STIBOR 0.750% 03/21/2023 SEK 800 2 2) 0 0
Pay 3-Month USD-LIBOR 1.500% 06/21/2024 $ 9,600 (639) (69) 0 (8)
Receive 3-Month USD-LIBOR 2.000% 06/20/2025 1,600 58 (30) 1 0
Pay 3-Month USD-LIBOR 2.350% 10/02/2025 1,490 (16) 37 0 2)
Receive 3-Month USD-LIBOR 2.250% 06/15/2026 3,200 84 138 3 0
Receive 3-Month USD-LIBOR 1.750% 1212112026 1,500 98 50 2 0
Receive 3-Month USD-LIBOR 1.500% 06/21/2027 400 35 1 1 0
Receive 3-Month USD-LIBOR 2.500% 1212012027 100 2 2 0 0
Receive 3-Month USD-LIBOR 2.250% 06/20/2028 2,700 103 (50) 4 0
Receive 3-Month USD-LIBOR 2.750% 1212012047 2,500 81 137 12 0
Receive 3-Month USD-LIBOR 2.500% 06/20/2048 4,000 338 (47) 18 0
Receive 6-Month Australian Bank Bill 3.500% 06/17/2025 AUD 900 (65) 5 0 0
Pay 6-Month EURIBOR® 0.500% 03/20/2024 EUR 18,000 328 219 0 (49)
Pay 6-Month EURIBOR® 1.000% 03/20/2029 13,800 4 514 0 (98)
Pay 8-Month EURIBOR® 1.000% 06/19/2029 1,600 42 38 0 (12)
Receive 8-Month EURIBOR® 1.500% 03/20/2049 2,400 (139) (192) 44 0
Receive 8-Month GBP-LIBOR®! 1.000% 03/20/2021 GBP 28,000 92 91) 26 0
Receive 6-Month GBP-LIBOR®! 1.600% 09/21/2022 19,400 (125) (134) 47 0
Receive 8-Month GBP-LIBOR®! 1.500% 03/20/2029 4,400 9 (62) 59 0
Pay 6-Month PLN-WIBOR 2.000% 09/16/2025 PLN 2,700 9 32 0 0

$ 919 $ 666 $ 07 $ (169

Total Swap Agreements $ 1,420 $ 856 $ N9 § (178)
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:

(j) Securities with an aggregate market value of $1,664 and cash of $1,230 have been as for traded and y cleared

financial derivative instruments as of February 28, 2019. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more
information regarding master netting arrangements.

SRR ERE R AE SRR ERE R AR
EEEEE LEE
TG i AE keotiicy af
-5 Ty
AIvay i) A7y T it 7 a3y i) A7y 7 it
Total Exchange-Traded or Centrally Clearad $ 0 $ 170§ 279 3§ kLI 0 $ (290) $ (175) § (465)

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 (il receive from the seller of protection an amount equal to the national amount of the swap
and deliver the referenced obligation or underlying securities comprising the referenced index or (ii) receive 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.

" 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 o (i) 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 national 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.

This instrument has a forward starting effective date. See Note 2, Securities Transactions and Investment Income, in the Notes to Financial Statements for further information.
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N

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

REBELT (18) 4

51T RFA ZELBR ZEGER A faif
BOA 03/2019 CAD 12,710 $ 9,592 $ 0 $ (59)
BOA 04/2019 DKK 63,704 9,776 2 0
BOA 05/2019 $ 2,400 CHF 2,396 2 0
BPS 03/2019 EUR 8,700 $ 10,033 119 0
BRC 03/2019 JPY 39,100 358 7 0
BRC 03/2019 $ 353 JPY 39,100 0 2
BRC 04/2019 JPY 39,100 $ 354 2 0
BRC 05/2019 $ 278 EUR 243 0 0
CBK 03/2019 NzD 4,042 $ 2,780 25 0
CBK 03/2019 $ 2,755 AUD 3,850 0 (16)
CBK 05/2019 1,017 EUR 892 5 0
GLM 03/2019 AUD 15,400 $ 11,009 142 0
GLM 03/2019 GBP 2,822 3,880 0 8]
GLM 03/2019 NZD Il 507 2 0
GLM 03/2019 $ 7,511 AUD 10,512 0 (32)
GLM 03/2019 3,839 GBP 2,922 48 0
GLM 04/2019 AUD 10,612 $ 7,515 32 0
GLM 04/2019 $ 3,886 GBP 2,822 6 0
HUS 03/2019 9,625 CAD 12,710 26 0
HUS 03/2019 110 HKD 855 0 m
HUS 03/2019 72 JPY 8,008 0 0
HUS 04/2019 CAD 12,710 $ 9,633 0 (26)
HUS 05/2019 SEK 105,695 11,489 0 (28)
JPM 03/2019 NZD 425 294 4 0
JPM 03/2019 $ 137 AUD 1,038 2 0
JPM 04/2019 368 DKK 2,385 0 3)
JPM 05/2019 64,778 EUR 57,009 b44 0
MYI 03/2019 226 JPY 25,026 0 (1
SCX 03/2019 HKD 855 $ 109 0 0
SCX 03/2019 $ 3,777 NZD 5,495 0 (32)
SCX 04/2019 NZD 5,435 $ 3,779 31 0
SCX 06/2019 $ 109 HKD 855 0 0
SSB 03/2019 NOK 127 $ 86 1 0
SSB 03/2019 NZD 287 198 3 0
SSB 03/2019 $ 884 SGD 1,209 10 0
SSB 04/2019 DKK 9,050 $ 1,390 5 0
TOR 03/2019 $ 9,970 EUR 8,700 0 (56)
TOR 04/2019 EUR 18,800 $ 21,564 9 0

$ 1,161 $ (262)

PY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

REBELT (18) 4

58T RFA ZELEBR ZEER 3

BOA 03/2018 CAD 533 $ 402 $ 0 $ 2
BOA 03/2019 EUR 3,185 3,669 43 0
BOA 03/2019 NZD 25 17 0 0
BOA 03/2019 $ 3,605 EUR 3,167 0 0
BOA 04/2018 DKK 254 $ 39 0 0
BOA 04/2019 EUR 3,167 3,614 0 (1
BPS 03/2019 JPY 416,604 3,760 18 0
BPS 03/2019 $ 3,774 JPY 412,125 0 WAl
BPS 04/2019 3,769 416,604 0 (18)
BRC 03/2019 JPY 421,750 $ 3,806 17 0
BRC 03/2019 $ 3,861 JPY 421,026 0 79)
BRC 04/2019 3,815 421,750 0 a7
CBK 03/2018 CHF 84 $ 85 1 0
CBK 03/2018 JPY 421,065 3,805 23 0
CBK 03/2018 $ 405 CAD 533 0 0
CBK 03/2019 yl EUR 18 0 0
CBK 03/2019 123 GBP 550 8 0
CBK 04/2019 CAD 533 $ 405 0 0
CBK 04/2019 GBP 550 125 0 8]
CBK 04/2019 $ 3,814 JPY 421,085 0 (22)
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PY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

REB (18) &

WEIHEF REA 2 Uil ZIMER AR R
GLM 03/2019 AUD 273 $ 197 $ 3 $ 0
GLM 03/2019 EUR 20 2 0 0
GLM 03/2019 GBP 550 723 0 9)
GLM 03/2019 $ 195 AUD 273 0 1}
GLM 03/2019 84 CHF 84 0 0
GLM 04/2019 AUD 273 $ 195 1 0
GLM 04/2019 CHF 84 85 0 0
GLM 04/2019 $ 23 EUR 20 0 0
HUS 03/2019 JPY 7,843 $ 72 0 0
HUS 03/2019 $ 2 EUR 20 0 0
MYI 03/2019 112 JPY 12,180 0 (3)
SCX 03/2019 SEK 569 $ 63 1 0
SCX 03/2019 $ 61 SEK 569 1 0
SCX 04/2019 SEK 569 $ 61 0 1}
$SB 03/2019 JPY 6,933 64 2 0
TOR 03/2019 $ 3,809 JPY 421,026 0 (77)
TOR 03/2019 7 7,943 0 0
TOR 04/2019 JPY 7,843 $ 72 0 0

$ 118 $ (309)
Total Farward Foreign Currency Contracts $ 1,279 $ (571)

RITTEN OPTIONS:

#/8 AT - B TLIT LK
WEIHEF AR Jorsiay L—t TR BETE (3H) TSl
BOA Put - CDX.IG-31 Index Sell 1.300% 03/20/2019 $ 1600 2 $ 0
CBK Put - CDX.IG-31 Index Sell 1.200% 04/17/2018 700 m 0
MYC Put - CDX.IG-31 Index Sell 1.400% 04/17/2018 1,000 2) 0
$ (5) $ 0

PR FLE7LFL
WEIHEF AR AVTIIR EHEH TR BETE (3H) TSl
CBK Floor - OTC CPURNSA Index 217.966 Maximum of [1 - (Final Index/Initial Index], 0] 09/29/2020 § 4,400 $ (67 $ 0
Total Written Options $ 1621 $ 0



