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¥ha AAwy Ju—my ~f AVhh 77VEF JPY 4,271 4,068 29, 027, 072 50. 4
= it 6, 920 6, 753 57, 475, 473 99.8

(1) HRIE LT A - A BB SRIN T 7 FOMEERERICT T 5,

OREEEMEDIEK

(20234 1 A16BEA)

. H F2334K
B 2F il #A t H
TFH %
BB EFE AR 57, 475, 473 99. 4
a—)L - m— 2 ZOM 365, 846 0.6
PO (5 e pERRAR 57, 841, 319 100. 0




ELd N -AVALBARERI 7V K

OBE. 8. TARUEEMEEDI;

15047 Y REME(C/D)

7,658M

7,765M

17,6328

1,57128

17,5168

. H Fi228H1K F220K 23011 K 231K HF2328R H2334K
- 20224F 8 F 15 H BUfE [20224F 9 F 15 H BUfE [20224F-10 A 17 H BUE 2022411 A 15 H BUE 2022412 7 15 H BUE [20234F 1 F 16 H BUfE
A A A A A A
A &E 63,088,430, 160 63, 596, 769, 828 62,250, 179, 002 61,511,043, 315 60, 834,615, 314 57,841,319, 532
gL . m— 186, 719, 762 201, 440, 049 219,569, 692 184,452, 412 165, 202, 031 175, 845, 669
BB(EFC% 8RS GRAR) | 62,711,710, 398 63,165, 329, 779 61, 880, 609, 310 61,116, 590, 903 60, 459, 413, 283 57, 475, 473, 863
ERION 190, 000, 000 230, 000, 000 150, 000, 000 210, 000, 000 210, 000, 000 190, 000, 000
B) &fE 258, 735, 085 302, 043, 295 261,525, 632 242,749,010 255,177,879 251,898, 499
AL Sy il 4 164, 086, 764 163,028, 128 162, 444, 521 161,838, 481 161,207, 899 160, 740, 662
ERiN 3 Ok 17,831, 441 62,222, 362 20,979,026 9,725,902 21,735, 696 16,937, 020
ARIMEFEEA 76, 569, 466 76, 545, 309 77,850, 112 70, 954, 996 72,001, 307 73,981, 633
ARALFILE 47 209 465 402 368 176
T DAL 247, 367 247, 287 251,508 229,229 232,609 239,008
(C) #EEMRIE(A—B) 62,829, 695, 075 63,294,726, 533 61,988, 653, 370 61,268, 294, 305 60,579, 437,435 57,589, 421,033
JLAR 82, 043, 382, 177 81,514, 064, 385 81,222, 260,974 80, 919, 240, 848 80, 603, 949, 710 80, 370, 331, 063
W S 4 A19,213,687,102 | A18,219,337,852 | A19,233,607,604 | A19,650,946,543 | A20,024,512,275 | A22, 780,910,030
(D) ZIEHLOK 82,043,382, 1770 81,514,064, 38501 81,222, 260,97400 80,919, 240, 8480 80, 603, 949, 7100 80, 370, 331,0630

7,166M




ELd N -AVALBARERI 7V K

OEEDIK;
22844 22940 #2304 H231 4 232440 #2334
H H 20224E 7 16 H~ [20224E 8 A 16 H~ [20224F 9 A 16 H ~ | 2022410 7 18 H ~ [20224E11 7 16 H ~ [20224£12 4 16 H ~
20224E 8 150 [20224E 9 H15H  |20224E10 4 17H  [20224FE11 156 H  [20224E12 150 [20234E 1 H16H
A A A A A A
(A) ERHZEIE 217,329, 721 266, 316, 336 303, 426, 613 340,697, 797 303, 841,403 287,194,091
2 Hc 4 4 277,331, 439 266,321, 656 303, 434, 844 340,706,572 303, 851,820 287,200, 228
ZHUFE - - 41 - - 324
IR A 1,712 A 5,320 A 8,212 A 8,715 A 10,47 | A 6,461
(B) FiEEHTEER 181,036, 150 842,611,877 A 1,142,800, 058 A 597,651,284 A 521,404,317 A 2,866,040, 466
TEE A 615,768,589 848, 810,820 5,379,610 3,848,185 1,441, 645 5,472,859
FEEH A 434,732,439 A 6,198,943 A 1,148,179, 668 A 601,499, 469 A 522,845,962 | A 2,871,513,3%
©) ExHENE A 76,816,833 A 76,792,596 A 78,101,620 A 11,184,225 A 72,233,916 A 74,220,641
(D) HHEHEE(A+B+C) 381,549, 044 1,082, 135,617 A 917 475,065 A 328,131,112 A 289,796, 830 A 2,653,067,016
(E) RIffRHERE A 5,460,472, 306 A 5,203,620, 615 A 4,314,888, 504 A 5,310,591, 167 A 5,830,157, 942 A 6,254,162, 330
(F) EBmEEEEES A13,970, 677,076 A13,884, 824, 726 A13,838,799, 514 A13,790, 379, 183 A13,743, 349, 604 A13, 712,940,022
(Ficd 24 S 4H 24 %8) (1 2,031,473,623) | ( 2,020,435,350) | ( 2,015142,318) | ( 2,009,238,079) | (2,004,414,753) | ( 2,002,056,891)
Fe B RS FH 2 4H) (A16,002,150,699) | (A15,905,260,076) | (A15,853,941,832) | (AI5,799,617,262) | (Al5,747,764,357) | (A15,714,996,913)
@) §F(D+E+F) A19,049, 600, 338 A18,056, 309, 724 A19,071, 163, 083 A19,489, 108, 062 A19,863, 304, 376 A22,620,169, 368
H IEEHEE A 164,086, 764 A 163,028,128 A 162,444,521 A 161,838, 481 A 161,207,899 A 160, 740, 662
RERHERE (G+H) A19,213, 687,102 A18,219, 337, 852 A19,233, 607, 604 A19,650, 946, 543 A20,024, 512,275 A22,780,910, 030
ENNEFEEHEIE A 13,970,677, 076 13,884,824, 726 13,838,799, 514 13,790, 379, 183 A13, 743, 349, 604 A13, 712,940,022
(Ficd 24 S 4H 24 %8) (1 2,031,473,623) | ( 2,020,435,350) | (2,015142,318) | ( 2,009,238,079) | (2,004,414,753) | (2,002, 056,891)
Fe B RS FH 24 4H) (A16,002,150,699) | (A15,905,260,076) | (A15,853,941,832) | (AI5,799,617,262) | (Al5,747,764,357) | (A15,714,996,913)
Sy Bl HE(R R AL 4 2,397,919, 790 2, 466, 298, 202 2,519, 228,983 2,616,526, 133 2, 674,572,703 2,716, 304, 948
MREHAE 4 A 7,640,929, 816 A 6,800,811, 328 A 7,914,037,073 A 8,477,093, 493 A 8,955,735,374 | AlL, 784,274,956
(1) B) FHBEEHFT BB ITA RO AL L2 bDEEHRET,
() C)EFEIMENE I E eIt T D BB YA EZ ZO TR R L TVET,
(1) PBMEAEZB/BE L HL0E. FLOBNREDEE, BMREL LI b iK% 2 LW EZH N, 2 VW ET,
<FRFE>
OFfErE AIMERIIAR) JoA% 82, 364, 698, 2281
VERH H B INGR & S ARKE 446, 441, 810H

YRR o — iR S ARKE 2, 440, 808, 9754

Fro, 1 047 0 RERIE. 1ERIHER0. 716619 T,
QWG PERFN STAR R Tlal> TR Y | £ OEFIE22, 780, 910, 030F TY,
@B O R
= H 2022%F 7 16 H ~ [20224F 8 1 16 H ~ [ 202249 116 H ~ [ 2022410 /] 18H ~ [ 20224 11 /1 16 H ~ | 2022/E12 A 16 H ~
- 20224E 8 A15H  |20224E 9 A15H  [20224E10 A 17H  [20226E11 3150 |20224E12/15H  [20234: 1 A 16 H
e FIPERR % O BC 24 ST 25 AE 230, 855, 54311 | 247,870, 7541 |  225,324,993[1| 269, 513,572 | 231,607, 4871 | 212,973, 45011
BAERG GUBAREROR S B SRLE - - - - - -

AN £ 7 S 2,031,473, 623 | 2, 020, 435, 3501 | 2, 015, 142, 3187 | 2, 009, 238, 07911 | 2, 004, 414, 753 | 2, 002, 056, 891
53 Bl (R R AL 2,331, 151, 01119 |2, 381, 455, 5761 | 2, 456, 348, 5119 | 2, 508, 851, 0421 | 2, 604, 173, 1151 | 2, 664, 072, 160
W77 ROSECRIRINEEAE |4, 593, 480, 17711 | 4, 649, 761, 6801 | 4, 696, 815, 8221 | 4, 787, 602, 6931 | 4, 840, 195, 35511 | 4, 879, 102, 5011
15 0472 0 L3S Sy xt S48 5591 5701 5781 5911 600 607H
15 A7 Sl ek 20/ 20/ 20/ 20M 20/ 201

[

164, 086, 764

163,028, 128H

162, 444, 521H

161, 838, 481H

161,207, 899H

160, 740, 6621

OEFEMPEDEN DIRRIIR D RO M ET2II—MERET D72 0ICEF 28 M & LT, [FREMIEEDME ERFUT K LEEL0, 00055 D50LL
WNORZF U TRIEHEZZCERMOT N LTEY £9,




ELd N -AVALBARERI 7V K

ORBEEDHEMLE

522841 22041 23041 23141 52324 #2334

17 A7 5ldd: (BliaAd) 20H 20H 20H 20H 20H4 20H4

OHNFEESIRFAWEANLBE L T BRI TCRBEAVERMELTEY £

SR ELFREINDIFOBTRREEIT. FREBRECEEMRAICESINT, HZRIZTOHEIEI ANTERENZLE L.

SHEBLEOTY F

< SYBRARIE, AYTiCE O SEEMAE & 8 & DZIEFOMATA L DL 0 BB LD IS4 &, FERBI L 2D TR RS
(BEBIELA) | W ET,

- S3H% O SEYERAE MR TEA & A E 7213 LRI 2 A3, REAEEARLE L 20 £9, 2% O EEMEN AR LA Z FE S HAI1CE,
T S5 DN CA RS REISEAE) L7200 ORI ESEEL 2 0 ET,

C EAEVRES CRERISELA) MFA LR, SESRAERICE « OZ8F OMATEAN S Ui TS ERISELE) % ek L4
M, ZOHROE 2 DZIRFOMBITTAR L 720 £,

AEAZIEE DN LN E T BRSO 5 B WBASEAIC W CIIELRY IS & LBl S, JFEIE LT, 20.315% (Fi{38L16%, #18
FERIFTAERL0. 316%., MBI 5 %) OB CIAMIL (FERE) SHET, MER G 21TV, RARB - BSOS BIRT 2 2 L b
TExET,

< SRR BT, SMEBFER OB & 22 o 7B AT, HEEOBeN LR L BASBANRH Y T,

KIENZAEH T 2BUI R 20 7,

ML L OBV OFMIC OV T, BIBEMEFC MR EIND 2B LET,

KBUENBIESNIZHEFITIE, ERNENERICRS 2R £,

MNISAR LU 2 = 7NISAZ TR0 56, mE, —EHOFME CHIZICHEA LIz ATHRASEE5070 £ B4 U 2R ITfSds L OREET
B —EMIRERBLE 220 £,

* ZZUF JEBREECTIAREROIENMIE T 7 > FICHET DERFEORRZIT> TV 5850 £9, FL <3, MY FWIRFESIC
BEWEDEWEL A, HihA— A= (https://www. am. mufg. jp/) & ZTHE7ZE 0,



ELT 4%y J0=Nb N AVhk T7YR JPY/ELT 543y J0=n\ TIVEFA N THR SRy A Uhlk 77K JPY

<BES>RKRETIREEAAFE SV ETOHE

27V A

L 4T FO0—nN)L A A 2VHAL
J7K JUPY

ELd 42 gO0—nNIL PHYHEA b+
IR TN AVHL T7o R JPY

2 A A &

RUOFIT—4 T#HAICE BofA KHEE/NA -
A—IJLK-a2R LA FiE$H (BB—B.
AR—X) #LESEEBRREDHILET,

RNUFI—=PTHAITIN—LN—5 - HO—
NILBRE (BXRAKRL., FEERL) 41>
TYIR (AR—RX) ZLRESEERRED
TLET,

TEERHR

HASEDHIESF

HRLEOEE. BFHERE. #HE. T4
—JCit%(MBS)., EEHEHRIM%H(ABS)
£

FHEEAHRB

-@BE. 97 FD80%LlEABBB—1#18
LRBOEMITZRE LTV DM EICE
BLZET,

- BETHAEBEFEREE L TRERICEL
TB—%BALULOBMFTZERELTLS
HLOIZRY ET,

- BRETLAHBEOFEHEMAFIE, R—+7
F UASETREIE LTB—HBEHLULIC
HiELET,

cAR— R IF VA DFEHTL— 3 VI,
FAIE LTRUFR—Y = 2FEDEETH
BLET,

- R—DORITELRITT DHBE~DTRE LR
(&, MBRFICEWTHEEREED 3 %A
ELFET (BECBRAHEEEEREE
T ) o
FIR—UUIBEADREXTVER A
RAIE LT, BBAY DTV ERA,

- BB LA EXRERRE L TERERKIZEND
TBBB—HHELULOEMITERELT
WBEDIZRY EFT,

- RETLIOMEOEEMFTIE. K-
7+ VFAEARTRAIELTAA—EBELHL
LICHBELET,

s AR—h I VADFEHTL—a I,
FEIELTRUFI—H + 2 EQOHETH
BLET,

- FR—DRITENRKITT 2HFE~NDRELLE
1%, MBFICBOTHEERIED 3 %LUA
ELET (BECERMAMEEEEREE
o) o

IOV TBEADREBIXITVERTA,
cREIE LT, BBAYDIEITOEEA,

FAIELTEE2A28H

RAIE LTEBAREBERROMNFIRESJUVEERLY DB ETIAHTY, EL, HBIE
BRERKEZHFT H-OICRELROONDBEE. PEREZCNLICRELEEA.
BE. PERENVEDG S, FRETHLEVCENHYET,




ELa #43Y 50— N AVAL T7VR/ELT 5430 50-—nNL THVFAN ZHR - OvnRy AVhL T7 VR

BERHEE MEELHHEE. HEFMIESHHEMKRIKXPINCO Cayman Trust Annual Report
February 28, 2022z oiR# L THERLTWET, BB, FARBERICOEELTX. 7= F7ILLKR—

MY T T O SAAFERTOANESIELT #4RY FO—/N0L

N AYAL 7R

ETELD Ha4<> JO—NIL FOVFAL S THR TRy AVhLh 272 K] T8

BLTLEYS,

(1) EREHEE
(20214£3 A 1 B~20224 2 A28H)

ELa 42>
a—N)L g
A hL 270K

ELa 743
ga—n)L
TIVGTA

ksl SO T

ANl T7UR

FREL FREL
BEIRA :
BWAE (GHEREERE *) 22,873 5, 696
A 0 16
RASE 22,873 5,712
BH
TIFE 4 0
EBER 0 0
EREE 4 0
HEHIRA 22, 869 5,712
RFEMAE (8%) :
BB M 17,265 (263)
TARA—T7U KR 0 0
ABME. TRAEESRHRERS 3,418 3, 178)
EESRIRER S 1,083 (1, 645)
e (32) 1,068
ERMAE (BX) 21,734 4, 014)
FERFEME GHER) 0fiEE
BAAMIS (52, 183) (17, 364)
RARA—T7U K 0 0
AEME. PRAETSBIKEDS (584) (736)
EESRIRERE S 564 @, 461)
NEREESLVEEOREICHRLINE (105) (10)
REBFEE GHER) OMED (52, 308) (19, 571)
WA (A% (30, 574) (23, 585)
ERICKPMEEDHE (B) ## (7,705) (17,873)
* SEFRIZRRRE 14 0

GE) BRRTAFLBIELOREHNAEZHBHELTLET,
GE) BEBILIZFRFLRBIEMEAALTHYET,



ELa #43Y 50— N AVAL T7VR/ELT 5430 50-—nNL THVFAN ZHR - OvnRy AVhL T7 VR

(2) MEEERHAE
(20214E3 A 1 H~20224 2 A28H)

ELa 43>
ELa 5432 S a—nN)L
SFa—n)L A TIVEA b+
LAUhL T7 UK IHR - Drsy
Aohl T7R
FXREL FXKEL
MEEOEM GELD) :
B
BEMIRA (B 22, 869 5,712
RIRMAE (Bk) 21,734 (4,014)
RERTME GHER) OMEDH (52, 308) (19, 571)
EBRICKAMEEDMEE (F) %8 (7, 705) (17, 873)
B :
JPY (29, 626) (7, 620)
JPY Hedged (468) (233)
HELEEEE (30, 094) (7, 853)
727 Faz=y MBI :
J7YRazy MBI & BMEEOME (i) %8 (53, 219) (10, 365)
HMEEDE (B) F#EEE (91,018) (36, 091)
WERE
Py 604, 182 308, 491
e 513, 164 272, 400

(E) BRRTAFLBIELOREHAEH/EHLTLET,
GE) BEBILIZFRFLRBEIDMEAALTHYET,



ELa S4<> 00— N4 A2hHL T72F
(3) BEFMIIFEAME (the Schedule of Investments)
(A ELa 42y A=) N4 A HhL

(20224 2 A28HRTE)

B
1 F)

EEEE :
(B ) (e
INVESTMENTS IN SECURITIES 99.6%

ot BHifi
(BfL: F) (B F)

BANK LOAN OBLIGATIONS 0.4%

EEEE B
(BfL: F) (B F)

CORPORATE BONDS & NOTES 4.3%

Casino, Guichard-Perrachon S.A. Atlantia SpA
NCL Corp. Lud. 4.000% due D8/31/2025 R 21005 2797 1625% due 0203/2025 R 400% i}
5.875% due 02115/2027 $ 100 % 100 CORPORATE BONDS & NOTES 5.4% 1.875% due 0711312027 400 428
Viking Ooean Cruibes Ship Vi Lt p—yy 1.875% due 02/12/2028 3,000 3,153
5.675% due 021572029 100 o 7 375% due 11/29/2028 500 541 :um Monte dei Paschi di Siena SpA
VOC Escrow Ltd, R 625% due D428/2025 7,600 8,074
5.000% due 02/15/2028 2,700 2515 1.875% due O1/16/2025 500 50 ?& SpA
Total Bermuda 2769 itice France S.A. IO e TN &0 gl
(Cost $2,900) 2.125% due 0215/2025 4,700 4,996 FIS Fabbrica Italiana Sintetici SpA
CABSELAS 5.625% due 08/01/2027 1,000 1,102
Birms e b
CORPORATE BONDS & NOTES 0.1% S ‘ ’ 6.750% due 021002027 2,100 23%
LI UL e 3,000 428 Intesa Sanpaolo SpA fakb)
5.000% due 01/15/2029 L Eim-a oy : § 7.700% due 09/17/2025 $ 100 1,05
Total British Virgin Islands 399 Tanco S.A. fa} 7.750% due 0111/2027 R 50 6%
s ———== 2535% due 1200172027 1,200 1173
5.375% due 011292025 2,200 2509 UniCredit SpA
. 4.875% due 0272002029 3,800 441
ANADA 4.1% Faurecia SE E——
BANK LOAN OBLIGATIONS 0.2% 2750% due 021152027 800 B3 LIN :;;‘r? 22016
Garda World Security Corp. Hiad olding SASU ostazaT48
ORPORATE BONDS & NOTES 3.9% La Financiere Atalian SASU CORPORATE BONDS & NOTES 0.9%
A Canada 4.000% due 5152024 ER 2,600 205 pnBood Co. Ltd.
3875% due DB/15/2026 4,400 4778 LoxamSAS 3.250% due 07/31/2028 GBP 100 126
Bausch Health Cos., Inc. 3.250% due 01/1472025 600 B0 A.875% due 07/31/2024 2,000 2,754
5.000% due 02/15/2029 2,600 2109 Renault SA. Adient Global Holdings Ltd.
Bombordior, Inc. 2.500% due 0410172028 1,500 1953 3.500% due 0B/15/2024 R 1700 188
7.500% due 120172024 500 518 Societe Generale S.A. Total Jersey, Channel
7.500% due 03/15/2025 1,300 1314 TBIS%due 1218023 0aIb) 5 200 20 Islands 4,172
7.875% due 04/15/2027 500 508 27654 (Cost45,150)
GFL Environmental, Inc. Total France 29,951
LUXEMBOURG 3.0%
41000% due DBID1/2028 :
- mu:-' : ) ) B BANK LOAN OBLIGATIONS 0.3%
nance, Inc.
3875% doe O1/152028 4400 P IR CERMANY 2.3% Drtho-Clinical Diagaostics, Inc.
S “:mw F— BANK LOAN OBLIGATIONS 0.8% 3.500% due 06/30/2025 196 1488
n
st ame o OKLCLuxSPYSar Pt i
Parkland Corp. : I L.000% oue 041252028 1000 110 Albion Financing 1 Sarl
A625% dus 05012030 an g CTECHI GmbH 6.125% due 10/15/2026 s 4o 30
5.875% dus 071162027 1500 ] s L L& itics Financing S.A.
Precision Drilli Nidda Healthcare Holding GmbH 2.250% due 01/15/2025 R 880 895
rerm o o o 350% de 0B21/2026 200__ g 5750% e 08150029 s 50 502
w08 4357 BKLC Lux Fincol Sarl
CORPORATE BONDS & NOTES15% |
- 21085 CORPORATE BONDS & NOTES 1.5% 5.250% due 04/30/2029 R 20 Fil]
(Cost $21,672) Nidda Healthcare Holding GmbH Camelot Finance S.A.
3.500% due DY302024 R 800 BB 4.500% due 11/01/2026 $ 70 152
e ot
BANK LOAN OBLIGATIONS 0.1% 3.375% due 1011272028 1,400 1,586 4.500% due 03152027 EUR 0 106
Andvantage Loyalty IP Ltd. Techem Verwaltungsgesellschaft 675 mbH 6.250% due 127202023 1613 189
5.500% due 0412012028 M___ 308 2.000% due 07152025 3,150 335 Herens Holdco Sarl
ORPORATE BONDS & NOTES 0.2% 2F Finance GmbH 4.750% due 05/15/2028 s 4o 7
Sitka Holdings LLC 3.750% due (/2172028 1,700 1,856 Lincoln Financing Sarl
5.250% due 7/06/2026 800 802 7,685 3.625% due 0401/2024 R 1500 1,685
Transocean Pontus Ltd. Total Germany 12,042 Matterhorn Telecom S.A.
£.125% due DBID1/2025 461 458 (Cost$13.278) 3.125% due 09/15/2026 2,750 2,938
1258 Signa Development Finance SCS
Total Cayman Islands 1,564 5.500% due 07/23/2026 1,300 1,298
(Cost $1,563)



HEEE Bl
(BB F) (BfL: F)
Summer BC Holdco B SARL
5.750% due 131/2026 EUR 2,600 § 2949
13.927

Total Luxembourg 15,395
(Cost $15,969)

ORPORATE BONDS & NOTES 2.6%
Allied Universal Holdco LLC
3625% due 06/01/2028 1,100 1,157
4.625% due D6/01/2028 H 1,200 1134
A.875% due 060172028 GBP 1,000 1,240
American Airlines, Inc.
5.500% due 04202026 3 875 a7
5.750% due 04/20/2029 5,200 5,375
Ardagh Packaging Finance PLC
4.175% due OB/5/2026 1,250 1.212
5.250% due DB15/2027 750 714
Clarios Global LP
4.375% due 051572026 EUR 500 562
Delta Air Lines, Inc.
4.750% due 1002072028 $ 00 939
Total Multinational 13.170
(Cost $13,861)

ORPORATE BONDS & NOTES 2.4%
AerCap Holdings NV
5.875% due 1001072079 1,250 123
Axalta Coating Systems Dutch Holding B BV
3.750% due 0111572025 EUR 2,000 2m
Dufry One BV
2.000% due 02/15/2027 2,600 2651
LeasePlan Corp. NV
7.375% due 05/2972024 (alibl 2,100 2519
Schoeller Packaging BV
6.375% due 110172024 25 687
Sensata Technologies BV
5,000% due 100172025 $ 1,000 1,035
WPJAP Telecom Holdings IV BV
3.750% due 0111572029 EUR 300 319
Ziggo Bond Co. BV
6.000% duwe 011572027 ¥ 1,750 1,774
Total Netherlands 1241
(Cost $12,571)

ORPORATE BONDS & NOTES 0.8%
Carnival Corp.
4.000% due DB01/2028 2,100 2,015
10.500% due 02/01/2026 1,700 141
Total Panama 3,926
(Cost $4,012)

ORPORATE BONDS & NOTES 2.9%
Aedas Homes Opco SLU
4.000% due DBN5/2026 EUR 3,700 3557
CaixaBank S.A.
B.750% due D6/1372024 falbl 200 3

ELa 4%

BEEE B
(g - F) (B F)

Cellnex Finance Co. 5.A.

1.500% due DEOB/2028 EUR 1,800 % 1,850

Grifals Escrow Issuer S.A.

3.675% due 101572028 1,200 1,240

International Consolidated Airlines Group S.A.

3.750% due 03/2572029 2400 2512

Neinor Homes S.A.

4.500% due 101572026 2,500 2,754

Via Celere Desarrollos Inmobiliarios S.A.

6.250% due 0410172026 2,400 2,696

Total Spain 14,908

(Cost $16,586)

[SWEDEN 0.9%

CORPORATE BONDS & NOTES 0.9%

Intrum AR

3.125% due 071572024 2,900 39

Verisure Holding AB

3.250% due 0211572027 1,100 1,164

Total Sweden 4,383

(Cost $4,717)

SWITZERLAND 0.5%

CORPORATE BONDS & NOTES 0.5%

Credit Suisse Group AG (allh)

7.500% due 0711772023 $ 80D B16

7.500% due 1211172023 1,600 1,691

Total Switzerland 2,707

[Cost $2,791)

UNITED KINGDOM 6.8%

BANK LOAN OBLIGATIONS 0.4%

BCP V Modular Services Holdings IV Ltd.

4.500% due 1211572028 100 109

Ineos Finance PLC

2.500% due 0410172024 1,661 1,636
1.945

CORPORATE BONDS & NOTES 6.4%

Argiva Broadeast Finance PLC

B.750% due 09/30/2023 GBP 750 101

Barclays PLC lalib]

1.250% due (N572023 1,200 1,646

7.750% due 091572023 § 600 38

T.675% due 091572022 GBP 600 B22

BCP V Modular Services Finance Il PLC

4.750% due 1173002028 EUR 1,300 1,393

Harbour Energy PLC

5.500% due 101572026 § 2,800 2,768

HSBC Holdings PLC (aNb)

5.250% due 091672022 EUR 800 810

6.250% due 03/23/2023 § 00 puil]

INEDS Quattro Finance 2 PLC

3.375% due 0111572026 2,500 2,390

Ithaca Energy North Sea PLC

9.000% due 071572026 1,600 1,615

Jaguar Land Rover Automotive PLC

7.750% due 101572025 6,000 6,326

Miller Homes Group Heldings PLC

5.500% due 101572024 GBP 1,600 mn

S a—n\)L

BEEE B
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Ralls-Royce PLC

5.750% due 10152027 § 1308 1,383

Santander UK Group Holdings PLC

1.375% due 06/24/2022 (allb]  GBP 800 1,080

Virgin Media Secured Finance PLC

5.000% due 04/15/2027 1,000 1,354

Vmed 02 UK Financing | PLC

3.250% due 01/31/2031 EUR 1,000 1029

4.000% due 01/31/2029 GEP 1,000 1216

4.250% due 017312031 § 1500 1,382

Vodafone Group PLC

6.250% due 10032078 2,700 2,803

Zenith Finco PLC

6.500% due 06302027 GEP 400 485

32.846

Total United Kingdom 34,791

(Cost $36.011)

BANK LOAN OBLIGATIONS 1.7%

BK LC Lux SPV Sarl

3.750% due 04/26/2028 § il 889

Carnival Corp.

3.750% due 06/30/2025 EUR 985 1099

3.750% due DE30V2025 § 1,182 1.1m

Embecta Corp.

3.500% due 0172712029 100 ]

GIP Il Blue Holding LP

5.500% due 09/2/2028 % 398

Instant Brands Holdings, Inc.

5.750% due 041212028 866 814

LifePoint Health, Inc.

3.950% due 11/16/2025 2,849 2823

Polaris Newco LLC

4.500% due 06022028 100 29

SCIH Salt Holdings, Inc.

4.750% due 03/16/2027 205 mnz

Team Health Holdings, Inc.

3.750% due 02/06/2024 1464 1416
8010

CORPORATE BONDS & NOTES §1.7%

180 Medical, Inc.

3.875% due 10152029 300 289

ADT Security Corp.

4.125% due DAI01/2029 2,000 1,888

Advantage Sales & Marketing, Inc.

6.500% due 11/15/2028 3,100 3126

AMC Networks, Inc.

4.750% due 02152029 3,200 300

5.000% due 04/01/2024 586 596

AmWINS Group, Inc.

4.875% due DE/30V2029 400 382

ASP Unifrax Holdings, Inc.

5.250% due 09/30/2028 200 182

Avantor Funding, Inc.

3.675% due 11012029 2650 2554

4625% due 07/15/2028 1,600 1626

Berry Global, Inc.

4.500% due 02/152026 8a2 B35

N A2hlL TR
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Block, Inc.

2.750% due DB01/2026 $ 200 §
Booz Allen Hamilton, Inc.

4.000% due 07/01/2029 200
British Airways 2021-1 Class A Pass-Through Trust
2.900% due 0311572035 100
Builders FirstSource, Inc.

4.250% due 02/01/2032 575
Burford Capital Global Finance LLC

6.260% due 04/15/2028

Calpine Corp.

3.750% due 030172091 2,900
CCO Holdings LLC

4.250% due 020172031 2,000
4.500% due 08/15/2030 1,000
4.500% due D6/01/2033 1,050
4.750% due 030172030 1,000
5.125% due 05/01/2027 2,500
5,375% due 060172029 1,000
Cheniere Energy Partners LP

3.250% due 01/3172032 375
Cheniere Energy, Inc.

4.625% due 10/15/2028 2,600
Chesapeake Energy Corp.

5.500% due 02/01/2026 o0
5,875% due 02/01/2029 100
6.750% due 04/15/2029 2,700
Cinemark USA, Inc.

5,250% due 0752028 (7 1,600
Clarivate Science Holdings Corp.

3875% due 070172028 300
Clearway Energy Operating LLC

3.750% due 011572032 200
Colfax Corp.

3.250% due 051572025 EUR 500
CommScope, Inc.

4.750% due 08/01/2029 ¥ 3,700
Community Health Systems, Inc.

4.750% due 021152031 3,600
Comstock Resources, Inc.

5,875% due 01/15/2030 pull]
6.750% due 03/01/2029 1,600
7.500% due 051572025 600
Conduent Business Services LLC

6.000% due 11/01/2029 2,275
Caty, Inc.

3.875% due 04/15/2026 EUR 1,400
5,000% due 04152026 $ LE8
Crestwood Midstream Partners LP

B.000% due 02/01/2029 BI0
Crocs, Inc.

4.175% due DB/1572031 3,700
CrownRock LP

5.000% due 05/01/2029 00
5,625% due 10N15/2025 2,150
Curo Group Holdings Corp.

7.500% duwe 0B/0172028 2,650
DaVita, Inc.

3.750% due 021572031 1,675

874

553

415

2,644

1871

965

964
2528
1017

3,508

2,864

103

2,858

1,528

84

557

3,456

338

194
1630
614

21

1,537
224

31584

102
2177

2,357

153
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DCP Midstream Operating LP

3.250% due 021572032 $ 950 §
5.625% due 071572027 1,000
Diamond Sports Group LLC

6,375% due 081572026 2275
Directv Financing LLC

5.875% due 0BN&/2027 1,400
DISH DBS Corp.

5.250% due 12/01/2026 3,000
6.750% due 1210172028 1,400
Encino Acquisition Partners Holdings LLC
B.500% due 050172028 1,675
Endeavor Energy Resources LP

5.750% due 01/30/2028 1,250
EQOM Midstream Partners LP

4.750% due D1/1572031 2350
EQT Corp.

3.125% due 051572026 200
3625% due 051572031 200
First Student Bidco, Inc.

4.000% due 07/31/2029 2,000
Ford Mator Credit Co. LLC

3.625% due DG/772031 13,900
Fortress T & Infi I
5.500% due 050172026 2,500
B6.500% due 1000172025 750
Freedom Mortgage Corp.

B.625% due 011572027 3,000
Frontier Communications Holdings LLC
B.000% due 0111572030 150
Full House Resorts, Inc.

B.250% due 021572028 1,000
GCP Applied Technologies, Inc.

5.500% due 0411572026

Genesis Energy LP

7.750% due 020172028 2200
Genworth Holdings, Inc.

4.600% due 021572024 300
Graphic Packaging International LLC
3.750% due 02/01/2030 5175
GYP Holdings Il Corp.

4.625% due 050172029 400
Harvest Midstream | LP

1.500% due 0910172026 1,125
HAT Holdings | LLC

3.375% due D6/15/2026 1,175
HealthEquity, Inc.

4.500% due 1010172029 300
Hilton Grand Vacations Borrower Escrow LLC
5.000% due D6/01/2029 1,400
Howard Hughes Corp.

4.125% due 0210172029 600
4.375% due 020172031 540
5.375% due DA01/2026 1,900
1LVI, Inc.

5.000% due 1211572029 200
Imala Merger Corp.

4.750% due 051572020 2,650

AT
1,076

a7

1402

2947
1301

1,699

1,29

2,106

197
195

1,694
13,388
Lc

2392
760

213

1,004

1,275

2176

08

4,538

314

1.743

1,685

286

1314

569
510
1823

25714
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LABL, Inc.

5.675% due 11/01/2028 § 200 %
Ladder Capital Finance Holdings LLLP
4.750% due D6/15/2029 2,700
Leeward Renewable Energy Operations LLC
4.250% due 07/01/2029 2,700
Legacy LifePoint Health LLC

4.375% due 0211572027 500
LFS Topeo LLC

5.875% due 10152026 100
Lindblad Expeditions LLC

6.750% due 021152027 100
Live Nation Entertainment, Inc.

3.750% due 01/15/2028 200
4.750% due 101572027 750
Lumen Technologies, Inc.

4,000% due 021152027 100
Mauser Packaging Solutions Holding Co.
5.500% due 04/15/2024 2,000
Midas OpCo Holdings LLC

5.625% due 08/15/2029 2,175
Midcap Financial Issuer Trust

5.625% due 01/15/2030 200
6.500% due 05/01/2028 400
Mozart Debt Merger Sub, Inc.

3.875% due 04/01/2029 2,725
MPH Acquisition Holdings LLC

5.500% due 09/01/2028 2,000
Netflix, Inc.

3.625% due 06/15/2030 EUR 1,900
Nielsen Finance LLC

4.750% due 07152031 § 1,025
Novelis Corp.

3.250% due 11152026 1,100
NSG Holdings LLC

1.750% due 12152025 5
Decidental Petroleum Corp.

5.875% due 09/01/2025 1,825
6.125% due 01/01/2031 (dif) 1,600
6.375% due 0901/2028 2,750
6.625% due 0901/2030 4,650
Dlympus Water U.S. Holding Corp.

3.875% due 10/01/2028 EUR 3,000
OneMain Finance Corp.

3.500% due 01/15/2027 § 4,625
Dption Care Health, Inc.

4.375% due 1073172029 300
Organon & Co.

2.875% due 04/30/2028 EUR 4,200
5.125% due 0473012031 § 900
Oxford Finance LLC

6.375% due 02/01/2027 410
Pactiv Evergreen Group Issuer LLC

4.375% due 10/15/2028 600
Papa John's International, Inc.

3.875% due 0912029 200
Par Pharmaceutical, Inc.

7.500% due 04/01/2027 1,000

192
2520
2519

474

101

192
138

95
1992
2674

183
£L]]

2,590
1,944
2292

"4

1,046

1,960
1822
3
5418

3148

4,387

1,003
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Park Intermediate Holdings LLC

4875% due 081572029 3 600 & 519
POC Energy, Inc.

5.750% due 0511572026 1,000 1,016
PennyMac Financial Services, Inc.

4.250% due 021572029 2,600 23
5,750% due 09152031 800 849
Performance Food Group, Inc.

5.500% due 100152027 3,300 3362
PetSmart, Inc.

4.750% due 0211572028 600 509
PGT Innovations, Inc.

4.375% due 1040172029 700 659
Post Holdings, Inc.

4.500% due 09152031 1,300 1,206
4.625% due 041572030 1,000 943
5,750% due 030172027 2400 247
PRA Group, Inc.

7.375% due 0X0172025 3,000 315
Prime Healthcare Services, Inc.

7.250% due 11/0172025 100 102
Prime Security Services Borrower LLC

3.375% due DB/31/2027 2,000 1,853
Range Resources Corp.

4.750% due 0211572030 00 i}
Revlon Consumer Products Corp.

6.250% due 0B/01/2024 % 1
RHP Hotel Properties LP

4.500% due 021572029 1,500 1419
Ritchie Bros Holdings, Inc.

4.750% due 121152011 w0 19
RLJ Lodging Trust LP

3.750% due 07/01/2026 300 il
4.000% due 0915/2029 300 262
ROBLOX Corp.

3875% due 050172030 300 286
Rockeliff Energy 1l LLC

5,500% due 10/15/2029 puill] 19
Sabre GLBL, Inc.

7.375% duwe 00172025 1,800 1,867
9.250% due 0411572025 70 %0
Scientific Games International, Inc.

3.375% due 0215/2026 EUR 2,800 im
Select Medical Corp.

6.250% due DB/1S/2026 $ 1500 1,51
Southwestern Energy Co.

4.750% due 02/01/2032 200 19
5,375% due 02/01/2029 3320 340
Spirit AeroSystems, Inc.

5.500% due 0111572025 3400 3488
Standard Industries, Inc.

4.375% due 0711572030 1,318 1,304
Staples, Inc.

7.500% due 04/15/2026 3,050 30ma
Starwood Property Trust, Inc.

3.750% due 12/3172024 500 480
Station Casinos LLC

4.625% due 121012091 300 263

ELa 4%
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Sunnova Energy Corp.

5.875% due 09/01/2026 $ 100 % 2
Switch Ltd.

4.125% due D6572029 1,100 1,056
Tallgrass Energy Partners LP

B.000% due 12/3172030 600 1
Targa Resources Partners LP

4.000% due 0111572032 75 m
4 675% due (20172031 1,800 1,853
6,875% due 041572026 750 175
B.B75% due 0111572029 625 61
TEGNA, Inc.

5.000% due 091572020 750 148
Tenet Healthcare Corp.

4.875% due 010172026 7,100 7,158
Terminix Co. LLC

7.450% due D8N &/2027 100 n?
TerraForm Power Operating LLC

4.250% due 01/31/2023 1,000 1,002
4.750% due 0111572030 500 497
5.000% due 01/31/2028 1,500 1,506
Thor Industries, Inc.

4.000% due 101572029 3,100 B33
TopBuild Corp.

4.125% due 0211572032 400 30
TransDigm, Inc.

4.625% due 0111572029 1,400 1323
5.500% due 111572027 1,500 1,436
6.250% due 031572026 500 515
B.375% due D65/2026 2,900 2,560
Travel + Leisure Co.

4.500% due 120012020 2,750 iz
Triumph Group, Inc.

B.875% due DE01/2024 126 176
5. Acute Care Solutions LLC

6.375% due 030172026 1375 1,356
Uber Technologies, Inc.

4.500% due 0811572029 4,575 4,388
United Airlines, Inc.

4.375% due 4N572026 400 400
4.625% due 0411572029 500 488
Univision Communications, Inc.

4.500% due 050172029 3,600 3451
Venture Global Calcasieu Pass LLC

3875% due 0811572029 400 e
3.875% due 110172033 1,600 1736
4.125% due DA/572031 300 7
Viasat, Inc.

5.625% due 091572025 750 nr
5.625% due 041572027 500 500
Viavi Solutions, Inc.

3.750% due 10/0172029 200 190
Vistra Dperations Co. LLC

5.625% due 021572027 1,250 1,282
WMG Acquisition Corp.

3.000% due 0211572031 2,400 2114
Wynn Las Vegas LLC

5.250% due 051572027 1,000 L]
5.500% due 0310172025 1,500 1,523

S a—n\)L
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Zayo Group Holdings, Inc.

4.000% due 03/01/2027 § 1,900 § 1,808

ZipRecruiter, Inc.

5.000% due 01/15/2030 400 394
265,228

S. TREASURY OBLIGATIONS 4.6%
U.5. Treasury Notes

2.750% due 1111502024 B00___ 7339
Total United States _ 297632
(Cost $305,675)

SHORT-TERM INSTRUMENTS 3.4%
AEPURCHASE AGREEMENTS (e 0.5%

2,528
IME DEPOSITS 0.5%
Australia and New Zealand Banking Group Ltd.
0.005% due 0301/2022 [ (]
Bank of Nova Scotia
0.005% due 0301/2022 1 1
BNP Paribas Bank
10.780%) due 03/01/2022 EUR 2 2
0.005% due 03/01/2022 § 235 235
0.090% due 0301/2022 GEP 1 1
Citibank N.A.
0.005% due 030172022 § 302 a0z
Credit Suisse AG
11.450%) due 03/01/2022 CHF 1 1
DBS Bank Ltd.
0.005% due 0301/2022 § 0 60
HSBC Bank PLC
10.780%) due 03/01/2022 EUR 131 147
0.090% due 030172022 GEP 1 2
JPMorgan Chase Bank N.A.
0.005% due 0301/2022 $ i} [i2]
Raoyal Bank of Canada
0.005% due 0301/2022 603 603
Sumitomo Mitsui Banking Corp.
10.760%) due 03/01/2022 EUR m 07
0.005% due 030172022 § 945 45
0.090% due 03701/2022 GBP 3 4
Sumitomo Mitsui Trust Bank Lud.
10.760%) due 03/01/2022 EUR 5 ]
0.005% due 03012022 § 45 45
0.090% due 030172022 GEP 15 20
2,756

S. TREASURY CASH MANAGEMENT BILLS 2.4%

0:200% due D5/17/2022 fcih) § 12,000 11,993
Total Short-Term | 17.217
(Cost $17.313)
Total Investments in Securities 99.6% 4 511,198
(Cost $530,210)
Financial Derivative

Instruments (ghi} 0.1% 613
(Cost or Premiums, net $0)
Other Assets and Liabilities, net 0.3% 1,353
Net Assets 100.0% $ 513164

N A2hlL TR



ELa H4<> FO—0NIL N A2 hlL 772K

CEPT NUMBE! CONTRACTS):

. A zero balance may reflect actual amounts rounding to less than one thousand.
(a) Perpetual maturity; date shown, if next call date.
(b) Contingent convertible security.

{e) Coupon represents a yleld to maturity.

d) RESTRICTED SECURITIES:

AR H—hR bkl BiGH 3R b 135 fifi % S
Oceidental Petroleum Corp. 6.125% 0N01203 1200872020 $ 1600 $ 0.36%

[BORROWINGS AND OTHER FINANCING TRANSACTIONS

g) REPURCHASE AGREEMENTS:

HBER 3 LRZH#D
By 5148 B RF i HEEE ik R L k-3
BPS 0.150% 0272412022 TROD™ GBP 1,664 Kane Bideo Led 6.500% due 021572027 § 12535 % kvl 2,536
Total Repurchase Agreements ¥ (2,535 % 2528 % 2,536

REVERSE REPURCHASE AGREEMENTS:

YN—=R LR
WEIHEF EAEFO RFB A EALEEY DI
JML 10.070%1 2092022 Nz § 200 3 12,7041
Tatal Reverse Repurchase Agreements $ 12,704
ERTAIN TRANSFERS ACCOUNTED FOR AS SECURED BORROWINGS
pozea ]
A—R—FA +S )
b2 30H3E 31-908 0B L ait
Reverse Repurchase Agreements
U.8. Corporate Debt 2,704 2704
Total Reverse Repurchase Agreements 12,704 (2,704
Total Borrowings 12,704 12,704
Payable for Reverse Repurchase Agreements _ [2.704)
— Iz
WEIHEF ki) H—Ry mE BE S gz J:%:E?L
FBF Kane Bidco Ltd. 6.500% 2nsz27 1,900 § 12567 ¢ 12,523
Total Short Sales (0.5%) 4 (25571 ¢ 12.523)
The following & a summary by counterparty of the market value of ings and Other Financing ions and collateral wed) as of February 28, 2022:
iy Securities with an aggregate market value of $3,350 have been pledged as collateral under the terms of the following master agreements as of February
28, 2022.

LAR2H UN=RLK  FHER EHEYD FHEA BED Ry kIO R
WEIEF D D3 Ello3-3:N Xih %(Dfﬂ.’ﬁnﬂ!ﬂxﬁl (RE) /ZEAN  R—Dv—©
GlobalMaster Repurchase Agreement
BPS § 536§ 0 3 (U 0 3 2536 % 253§ 1
JML 0 12,7041 0 [ 12,7041 3,350 46
Master Securities Forward Transactions Agresment
FBF 0 0 0 12,5231 12,5231 0 12,5231
Total B gs and Other Fi g T i $ 2536 ¢ (2700 % 03 12.523)
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" Open maturity repurchzse agreement.

Includes accnsed intesest.

Thet averag of beerowings ding during the Feeuary 28, 2022 was $1,035 at a weighted average isnprest rata of [0.256%1. Average borrowings may include sale buyback transactions aed reverse repurchass
agreements, if hedd during the period

et exposure represants the ret recefcable/|payablel that would be dee from/to the counterparty in the event of default. Exposure from borrowings and other financing fransactions can only be netted across transactions govemed under the
same Master agreement with the same legal entity. Sea Nate 8, Master Netting Arangements, in the Notes to Firancial Statements for more information ragarting master netting aerangements.

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

o

]

®

KRB ___ ZWEENE
i) i 23] PRA 4 (8) & BE aff
Euro-Bobl 5-Year Note March Futures Long 03022 1 $ 1881 § "o 0
Eura-Bund 10-Year Bond March Futures Long 0ar2022 19 11571 2 0
Euro-Buxl 30-Year Bond March Futures Lang 032022 2 1391 [] 0
Eurg-Schatz 2-Year Note June Futures Short 06022 66 120 0 15
LS. Treasury 5-Year Note June Futures Long 062022 0 3 [] na
LIS, Treasury 10-Year Note June Futures Short 062022 1 i [] 1
115, Treasury Ultra 30-Year Bond June Futures Long 062022 1 78 147 0
Total Futures Contracts $ 224) $ 163 % 128)
SWAP AGREEMENTS:
242 EBERRD =
15734F 9LIvb RERFE _ FBENE
BRES EEZREH HHA ATLyF@ BETEY i35 itk @ (8) &% HE afE
Jaguar Land Rover Automotive PLC 5.000% DB2072026 4.315% EUR 600 § il § 116 § 3 § 1]
g, g; E ﬁ
BRI ZmEFH  EHHE BETAD milpffite ¢ RRBIFEGR)I M AR aff
Trax Europe Crossover Series 35 Index 5.000% 122002076 EUR 9,700 § an § s $ a5 0
EBHLFD ZEHLF B kEBRFME 2 FWEMS
Xih/ 20 AYTIIR EEEF A BETAH itk i3 (8) & HE afit
Receive 6-Month EURIBOR 0.250% 0362032 EUR 2,500 E 191 § 5 $ m 0
Pay Sterling Ovesraght Interbank Average
Fate 0.500% 031627 GBP 2,600 11800 (176] 14
k3 1 $ 9 § M
Total Swap Agreements $ 846 $ 275 $ 438 %

INANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The following i a sumimary of the market value and variation mangin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of February 26, 2022;

{h}  Securities with an aggregate market value of $1,614 and cash of $1,669 have been pledged as for ge-traded and ly cleared
financial derivative instruments as of February 28, 2022, See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more
information regarding master netting arrangements.

SRUREB S EE SRUREESAE
ik 13 EHIMEEE ik 1] LB EE
BWwAdvay pink/)] Aoy T it FYAXIvay pini/)] 29y T At
Total Exchange-Traded or Centrally Cleared $ 0 % 163§ 438§ 601§ 0% 120) § [ ] 29)




take defivery of the referenced nﬁﬂmnrmﬁd\mﬂ smeurities comprizing the refierenced index or (] pay a net settlement amount in the form of cash or

8
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I the Fund is 3 seller of protection and 2 credit event ocowrs, as defined under the terms of tha parsicular swap agreement, the Fund will either il pay 10 the demmmwwmww the ngtional amount of the swap and
i to the

y value of the

OF el

upbront payments required to be made to enter inga the apreement. Wider credit

dfined undes the 1eems of the agreemes.
The maximum potetial m:mwmwww 1o pay as  seler of coedit prutection of recehe 2 3 buyer of cred
The prices and

e

of thy

d starting

the period end. Increasing market values, in absolute terms when compared 10 the national amount of the swap, m;mr
stundness and a grests uaumn sk of default or eiher cradit event octurring as dafined under the tesms of the agreement.
h ‘See Note 2, Securities Transactions and Invesiment Income, in the Notes to Firancial Ssztements for furthes information,

jion if & credt event ocows a5
gk

the fikelihosd of

d end senve a5 indicators of the

Impliid Ihemahu defaul
cument status of ﬂewvum‘peﬂmw righ and WHMW or risk of mwmmumm mwm wwmammmwmwm of buying/selling protection and may include
a greater likekhood o risk of dafault or acher cradit event ooturing a5

defined the terms of that particular swap sgreement,
 on profi)for the cresit derivative showid e
i of the 0's credit

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

KRR (HB)
AE &

mEF RER ZiELRE ZIAE
04 052022 EUR 376 $ [ 1
H0A 052022 $ 1,960 GaP 1453 0 na
8PS 052022 EUR 1516 $ 1,728 n 0
iPs 052022 $ 4,243 CAD 5384 2 0
BRC 052022 EUR 956 $ 1072 0 15)
HRC 052022 $ 424 EUR an 2 0
CBK 052022 EUR Bl $ 952 12 0
GLM 052022 1,343 1531 18 0
MBC 032022 $ 173 Pt 20,000 1 0
i 052022 EUR 424 $ 483 5 0
L 052022 $ kL EUR 30 1 0
$ B § 124)

PY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

coooooooooooooD STo0oo00Oo0 OO O

*ﬁﬁiﬂﬂj (18) ﬁ

WEIEF RFEA 2k L& ZHER
HOA 032022 CAD 0 $ ] $ 0 $
ars 032022 $ 12 EUR n 0
BRC 32022 JPY 63,359 $ 2,287 [
BRC 032022 $ 2,690 Jpy 09,834 0
HRL 0472022 2,287 263,182 [
CEK 0372022 JFY 5,548 ¥ 48 0
Myl 0ar2022 57,284 4% 2
MYl ar2022 $ [ EUR 59 [
MYl ar2022 14 GBP 10 0
MYl 0472022 180 JrY nan 0
NAB 0372022 JPY 326,531 ¥ 2835 0
NAB 032022 § 2,695 JPY 333,546 1
NAB 0472022 2838 36310 [
SCX ar2022 EUR 1,783 $ 2,000 0
SCX ar2022 G8P 97 265 [
SCX 0372022 JBY 326,50 2835 0
SCX oar2022 $ 180 EUR 1712 0
SCX 032022 265 GBP 197 ]
SCX 032022 2,695 Py 313,546 1
SCX 472022 EUR 1112 $ 1,99 [
SCX 472022 GBP 197 265 0
SCX 0472022 § 2,635 JPY 326,310 0
TOR tar2022 CAD a0 $ [
TOR 032022 Y 5,356 47 0
TOR 0472022 $ a7 JFY 5,353 [

[

]

Total Forward Foreign Currency Contracts

128)




ELa 4= O0—NL ZIVEA S THR DNy A Vhh 70K

(B) ELa 4=y JA—NIL PHIVFL N THR TNy A ohh Z72F
(20224 2 A28 HIRTE)

EEE B BEeE W BEeE B
(B : F) (BAL: F) (BT : F) (B - F) (BT : F) (B - F)
INVESTMENTS IN SECURITIES 104.4% w'm Securitisation Trust Total Chile 3 850
AUSTRALIA 6.9% 0.765% due 0712212046 AD 58S 21 (Cost $930) —
11,851
s T
0.915% due 04/14/2025 D 2434 171 S — CORPORATE & NOTES 4.0%
Pepper SPARKZ Trust No.3 0.250% due 11/21/2025 1,000 g9 Jyske Realkredit AIS
1.065% due 08/17/2028 S 315 3.250% due D4/21/2029 1800 141 1.000% doe 100172050 KK 30401 4076
52 gt Australion 6 Financine Aut 1.500% due 10/01/2037 139 2
- — inancing 1.500% due 10/01/2053 508 [
CORPORATE BONDS & NOTES1.2% |
GMF Lz 1:760% due 052472032 400 B9 9000% due 100112050 12 17
Al Treasury Corp. of Victoria Nordea Kredit Realkreditaktieselskab
LN de s L) 868 4250% due 121202032 LIS g due 10/01/2050 6,107 893
Lendlease Finance Ltd. 3296 500% due 10/01/2053 89 12
3.700% due 03/31/2031 500 e Total Australia 18,880 2.000% due 10/01/2050 766 kL]
Pacific National Finance Pty Ltd. (Cost $19,520) Nykredit Realkredit AJS
4.750% due 0372212028 $ w0 938 1.000% due 10/01/2050 25,8171 3460
Volkswagen Financial Services Australia Pty Ltd. - 1.000% due 10/01/2053 248 3
1.200% due 0410812024 AD 500 356 et 1.500% due 10/01/2053 6,871 97
P Bacardi Ltd. 2.000% due 10/01/2050 1,026 149
Woodside Finance Ltd.
e T T 5 4700%due 050152028 §  a0___ 43 2500%due 10012047 19 §
s Total Bermuda 435 Realkredit Danmark AIS
WSD Finance Pty Ltd. —
(Cost $392) 0.720% due 01/01/2038 442 10
4.500% dom 033172027 AD Bl — 1“::‘ 1.000% due 10/01/2050 200 279
———————SCANADA 1.4% 1.000% due 10/01/2053 4,55 594
MORTGAGE BACKED SECURITIES 4.3% — [CoL ool cciies 145 1.500% due 10/01/2053 597 %
Bluestane Prime Trust b 1.500% due 10/01/2053 100 14
0.760% due 0672172053 577 i 150 g 2000% doe 100112053 100 1
L R—— ! - - 2.500% due 0410172036 il 12
3 luestone 5‘"’] i : ) Province of Quebec 2.500% due 04101/2047 18 3
D60 due 0912172053 053 B4 B.o00% due 100172029 CAD 1,000 8 7ol Deamark o
Firstmac Mortgage Funding Trust No.4 7.295% due 0772272026 $ 90 1,091
—————  (Cost$12,246)
0.749% due 1072472052 1656 119 Towal Canada 3888
0.810% due 021192053 ] B o sa005 —
La Trobe Financial Capital Markets Trust CORPORATE BONDS & NOTES 0.4%
0.615% due 01/14/2053 1514 1,092 (CAYMAN ISLANDS 2.3% .
' ' BNP Paribas 5.A.
Liberty SSETBACKED SECURITIES 1.9% 5.188% due 01/10/2030 s o 1,000
1.261% due 10/10/2049 47 33 Bain Capital Credit CLO Ltd. 7.000% due 08/16/2028 fallb) 200 218
Liberty PRIME 1.224% due 0772002030 800 795 1,218
0.715% due 017252053 1,669 1204 Elevation CLO Ltd, [SOVEREIGN ISSUES 1.3%
National RMBS Trust 1471% due 101152029 185 m France Government Bond
1.260% due 1202012047 2 212 HalseyPoint CLO 3 Ld. 0.750% due 05/25/2052 WR 20 199
) 1.743% due 11/30/2032 1,000 994 1.500% due 05/25/2050 300 86
Pepper |-Prime Trust
0.715% due 0711572053 1200 95 Magnetite VIll Ltd. 3.250% dus OS/252045 1,3211%
Peppor Residential Securities Trust No.23 1,221% due D4/1572031 1,100 1,008 3524
1.087% due 08/18/2060 T | B0 NassauLtd. (Tc“o‘: ::;::I —4n
e D 1.301% due 10/152029 1,389 1,3%
0.845% due 1071472062 D 6% 505 50565 ey
Pepper Residential Securities Trust No.30 UK FATE R RIS I TES S CORPORATE BONDS & NOTES 2.3%
0.815% due 01/15/2063 1,097 792 Mizuho Financial Group Cayman 3 Ltd. Deutsche Bank AG
Progress Trust LD L) Ll T 750% due 1119/2030 500 538
0.810% due 07/20/204 3 31 Sands China Ltd. 3.035% due 05282032 i) $ M 168
i 2.850% due DX0B/2029 500 A0 3547% due 09182031 300 29
0.815% due 06092053 670 486 1,150 fuer Wi
Resimac Bastille Trust Total Cayman Islands 6,205 1.125% due 05/09/2033 EUR o0 1,064
10.865% due 09/07/2052 604 438 {Cost $6,305) Landwirtschattliche Rentenbank
e S 4.250% due 0172412023 AUD 5,500 4,120
10.695% due 0211372053 1,129 (2N < R E (G (SSUES 0.3% Total Germany 5196
i 711 H
O B s
. ' 2.450% due 01/31/2031 90 850
Securitised Australian Mortgage Trust
0.790% due 0272072045 a7 n
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EEEE B ff

(B F)  (Bf1: F)
CORPORATE BONDS & NOTES 0.2%
Amdocs Ltd.
2.538% due 06/15/2030 $ 600 § 566
Total Guernsey 566
(Cost $600)
HONG KONG 0.3%
ISOVEREIGN ISSUES 0.3%
Airport Authority
2.100% due 03/08/2026 (b) 800 m
Total Hong Kong 770
(Cost $800)

SSET-BACKED SECURITIES 2.7%

Accunia European CLO | DAC

0.850% due 07/15/2030 EUR 650 730

Agueduct European CLO DAC

0.640% due 07/20/2030 793 887

Aurium CLO IV DAC

0.730% due 01/16/2031 600 672

BlueMountain Fuji EUR CLO Il DAC

0.650% due 07/15/2030 451 505

Cairn CLO IV DAC

0.600% due 041302031 300 336

Contego CLO IV DAC

0.640% due 01/23/2030 600 672

Harvest CLO XVI DAC

0.640% due 101512031 1,300 1,459

Harvest CLO XXIl DAC

0.850% due 01/15/2032 00 79

Man GLG Euro CLO Il DAC

0.680% due 10/15/2030 1,000 1121

OCP Euro CLO DAC

0.880% due 09/22/2034 100 m
1.293

CORPORATE BONDS & NOTES 0.4%

AerCap Ireland Capital DAC

2.450% due 10/29/2026 $ 500 482

Perrigo Finance Unlimited Co.

3.900% due 06/15/2030 600 551
1,033

ORTGAGE-BACKED SECURITIES 0.2%

Dilosk Rmbs No.3 DAC

0.190% due 10/20/2057 EUR 561 631

Total Ireland 8,957

(Cost $8,482)

ISRAEL 0.1%

SOVEREIGN ISSUES 0.1%

Israel Government International Bond

4.125% due 01117/2048 ¥ 200 222

Total Israel 222

(Cost $205)

ITALY 0.4%

CORPORATE BONDS & NOTES 0.1%

AMCO-Asset Management Co. SpA

1.500% due 0717/2023 EUR 300 kL)

BEEE Bl
(Bf: F) (BT F)
[SOVEREIGN ISSUES 0.3%
Italy Buoni Poliennali del Tesoro
2.150% due 03/01/2072 EUR 400 § m
2.800% due 03/01/2067 0 Pl
622
Total Italy 966
(Cost $1,026)
DRPORATE BONDS & NOTES 2.6%
East Japan Railway Co.
0.773% due 09152034 00 05
1.104% due 09152039 300 o
Mitsubishi UFJ Financial Group, Inc.
3.195% due 07/18/2029 § 1,600 1616
Mizuho Financial Group, Inc.
2.591% due 05/26/2031 500 479
Nippon Life Insurance Co.
5.000% due 10/18/2042 1,600 1621
Nissan Motor Co. Ltd.
3.201% due DH17/2028 EUR 0 238
4.345% due 0917/2027 § 400 412
4.810% due 09/17/2030 600 630
Nomura Holdings, Inc.
2.172% due 071472028 300 282
2.329% due 011222027 00 193
2.710% due 01/22/2029 300 M
Sumitomo Mitsui Financial Group, Inc.
4.436% due 04/02/2024 (al 700 128
6.997
[SOVEREIGN ISSUES 1.1%
Japan Government International Bond
0.100% due 09202030 ¥ 310,000 2,689
0.700% due 0G/20/2051 50,000 416
3,108
Total Japan 10102
(Cost $10,600)
LUXEMBOURG 0.2%
DRPORATE BONDS & NOTES 0.2%
Aroundtown $.A.
5.375% due 03/21/2029 § 400 431
Total Luxembourg 437
(Cost $398)
DRPORATE BONDS & NOTES 0.6%
ING Bank NV
2.625% due 121052022 300 03
ING Groep NV
4.550% due 10/02/2028 1,000 1,087
4.875% due 05/16/2029 (allb) 00 189
1579
ORTGAGE-BACKED SECURITIES 0.1%
Dutch Property Finance BV
0.096% due 07/28/2058 EUR .| 325
ISOVEREIGN ISSUES 0.6%
Nederlandse Waterschapsbank NV
0.125% due 01/17/2024 1,400 1,578

AmeE B

(Bfr:F)  (BfZ:F)
Total Netherlands § 3.483
(Cost $3,475)

INEW ZEALAND 0.1%
[SOVEREIGN ISSUES 0.1%

New Zealand Government Inflation-Linked Bond

2310% due 0202025 (c)  NZD 200 168

Total New Zealand 168

(Cost $163)

NORWAY 2.1%

ORPORATE BONDS & NOTES 1.9%

DNB Boligkreditt AlS

2.500% due D3/2B2022 § 2,600 2,604

SR-Baligkreditt AJS

2.500% due 04/12/2022 2880 2881
5,261

[SOVEREIGN ISSUES 0.2%

:
H
g

1.750% due 03/13/2025 NOK 4,100 465

Total Norway 5726

(Cost $5,754)

OATAR 0.3%

ORPORATE BONDS & NOTES 0.1%

Datar Energy

3.125% due 071272041 $ 100 o

3.300% due 071272051 100 9
188

[SOVEREIGN ISSUES 0.2%

Qatar Government International Bond

4.400% due 04/16/2050 634

Total Qatar 882

(Cost $908)

[SAUDI ARABIA 0.4%

ORPORATE BONDS & NOTES 0.1%

Saudi Arabian il Co.

3.250% due 11/24/2050 W00__ 178

[SOVEREIGN ISSUES 0.3%

Saudi Government International Bond

3.260% due 10/26/2026 200 208

3.625% due 03/04/2028 400 42

4.625% due 10/04/2047 300 i
961

Total Saudi Arabia 1,138

(Cost $1,199)

SINGAPORE 0.5%

ORPORATE BONDS & NOTES 0.2%

BOC Aviation Ltd.

3.500% due 01/31/2023 600 607

[SOVEREIGN ISSUES 0.3%

Singapore Government Bond

2.875% due 07/01/2029 360 S0__ 708

Total Singapare 1,315

(Cost $1,335)
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BEEEE B
(B F)  (BfE: F)

OUTH KDREA 0.1%
CORPORATE BONDS & NOTES 0.1%

Hyundai Capital Services, Inc.

0.750% due 09/15/2023 $ 400 ¢ m
Total South Korea 3
(Cost $400)

[SOVEREIGN ISSUES 4.9%

Spain Government Bond

0.800% due 077302027 R 700 797
1.250% due 10/31/2030 500 578
1.400% due 04/30/2028 600 706
1.450% due 1013172027 1,820 2,145
1.450% due 0413012029 2,300 2,716
1.450% due 103172071 400 i
2.700% due 1073172048 400 541
3.450% due 077302066 900 1,379
5.150% due 1073172028 1,600 230
5.250% due 041062029 o8P 1200 1,952
Total Spain 13.483
(Cost $13,953)

UPRANATIONAL D.6%
SOVEREIGN ISSUES 0.6%

Nordic Investment Bank

5.000% due 04/19/2022 AUD 2,200 1,607
Total Supranational 1,607
(Cost $2,254)

'WEDEN 1.4%
CORPORATE BONDS & NOTES 1.4%
Stadshypotek AB
2.500% due 04/05/2022 $ 3400 3,406
Sveriges S lida Obligationer AB
2.000% due D/17/2026 SEK 3,000 37
Total Sweden 3,735
(Cost $3,746)

SWITZERLAND 3.2%
CORPORATE BONDS & NOTES 3.2%

Credit Suisse AG

6.500% due 08/08/2023 (a) § 3400 3510
Credit Suisse Group AG

3.750% due 03/26/2025 1,400 1437
3.869% due 011212028 500 507
4.194% due 0470172031 500 520
UBS AG

7.625% due 08/17/2022 (al 2,700 2,765
Total Switzerland 8,799
(Cost $8,722)

UNITED ARAB EMIRATES 0.5%

[SOVEREIGN ISSUES 0.5%

Abu Dhabi Government International Bond

3.125% due 04/16/2030 1,400 1463
Total United Arab Emirates 1,463

(Cost $1,496)

BEEEHE B
(BT F)  (Hf7: F)

UNITED KINGDOM 10.7%
CORPORATE BONDS & NOTES 3.6%

Amcor UK Finance PLC

1.125% due D6/23/2027 EUR 500 § 557

Barclays Bank PLC

7.625% due 11/21/2022 (al § 700 126

Barclays PLC

3.250% due 02N2/2027 GBP 1,700 1,644

3.250% due 0111712033 600 810

3.650% due 03N6/2026 § 200 206

7.125% due D6/152025 fallb]  GBP 300 49

HSBC Holdings PLC

5.250% due DV16/2022 fallb]  EUR 00 m

6.000% due OHZH2023 (al(bl 1,600 2124

6.000% due 03/2%/2040 GBP 50 82

Lloyds Banking Group PLC

4.562% due 1210/2025 § 400 an

Nationwide Building Society

3.960% due 07/18/2030 00 210

NatWest Group PLC

4.800% due 04/05/2026 00 215

4.892% due 0518/2029 600 B54

5.076% due 01/27/2030 E00 K]

Santander UK Group Holdings PLC

4.750% due 0H152025 600 B30
9.808

ORTGAGE-BACKED SECURITIES 4.3%

Canada Square Funding PLC

1.194% due DG/17/2058 GBP 672 04

Eurosail PLC

0.000% due 1210/2044 EUR 5 5

Eurosail-UK PLC

0.255% due 0313/2045 GBP 12 18

Finsbury Square PLC

0.000% due 12162071 500 672

Great Hall Mortgages No.1 PLC

0.344% due D6/18/2039 § 17 17

Hawksmaoor Mortgages

1.240% due D5/25/2053 GBP 619 1,100

Lanebrook Mortgage Transaction PLC

0.961% due 07/20/2058 26 394

Mansard Martgages PLC

0.748% due 12115/2049 3072 4,085

Newgate Funding PLC

0.000% due 12/15/2050 EUR a4 L]

Paragon Mortgages No.12 PLC

0.726% due 11/15/2038 § b 2

Pierpont BTL PLC

0.000% due 12/22/2053 GEP 500 672

Polaris PLC

1.094% due 12/23/2058 30 522

e Accep Corporation Securiti

No.1 PLC

10.245% due 061212044 36 46

Stratton Mortgage Funding PLC

1.133% due 0312/2052 35 450

Towd Point Mortgage Funding Granite4 PLC

1.236% due 10/20/2051 4N 568

BEEE B
(Bl F) (BfL:F)
Tower Bridge Funding PLC
1.225% due 11/20/2063 GBP 367 § 518
Trinity Square PLC
0.936% due 07/15/2058 926 1,244
Twin Bridges PLC
1.083% due 03/12/2055 383 514
11,789
SOVEREIGN ISSUES 2.8%
United Kingdom Gilt
0.625% due 07/31/2035 1,150 1,360
3.250% due 01/22/2044 500 BG83
3.500% due 01/22/2045 1320 2,356
4.250% due DBM772032 am B00
4.250% due 030772036 50 47
4.250% due 120772040 priil 419
4.500% due 08/07/2034 700 1,253
1.543

Total United Kingdom
(Cost $29,194)

(UNITED STATES 35.0%
SSET-BACKED SECURITIES 0.2%

Navient Private Education Refi Loan Trust

2.120% due 01/15/2068 $ 618__ 615
ORPORATE BONDS & NOTES 9.7%

AbbVie, Inc.

3.200% due 11/21/2029 600 608

3.850% due 0BM52024 200 207

American Airlines 20191 Class AA Pass-Through Trust

3.150% due 021572032 mn T3

American Tower Corp.

4.000% due 06172025 200 208

Arrow Electronics, Inc.

3.875% due 011272028 200 208

ATE&T, Inc.

2.250% due 0210172032 200 185

3.550% due 09/15/2055 608 562

Bank of America Corp.

3.419% due 12/720/2028 1,158 1,185

3.974% due 02/07/2030 1,000 1,049

BAT Capital Corp.

4.540% due 0BM52047 200 185

Black Hills Corp.

2.500% due DBM52030 600 567

Boeing Co.

2.750% due 0210172026 300 300

3625% due 020172031 300 303

Boston Scientific Corp.

4.000% due 030172029 800 B850

Ine.

2.450% due 021572031 kr} 206

3.460% due 04/15/2034 200 193

4.300% due 11152032 300 316

Charter Communications Operating LLC

3.850% due 040172061 150 125

3.900% due DB/D1/2052 160 157

3.950% due DB30/2062 200 168

4.400% due 12/01/2061 100 89

4.464% due 0772372022 00 n



Comeast Corp.
2.937% due 11/01/2056 $

Crown Castle International Corp.
2.250% due 0111512031
3.700% due 061512026

CVS Health Corp.
4.300% due 0372512028

Dell International LLC
5.450% due 061512023

Energy Transfer LP
4.750% due 011572026
4.950% due 051572028
5.150% due 031572045
EPR Properties
4.500% due 06/01/2027

Equinix, Inc.

2.150% due 07/1572030

3.000% due 07/1572050
Essential Utilities, Inc.

3.351% due 04/1572050

Fidelity National Financial, Inc.
5.500% due 090172022

Ford Motor Credit Co. LLC
4.250% due 0912012022

(Goldman Sachs Group, Inc.
0.453% due 04/30/2024 EUR
1.431% due 03092027 $
3.814% due 04123/2029

HCA, Inc.
4.125% due 06/15/2029

Hyundai Capital America
0.600% due 0410372023

JPMorgan Chase & Co.
2.522% due 04122/2031
2.580% due 04122/2032
2.739% due 10/15/2030

Nissan Motor Acceptance Co. LLC
2.750% due 030912028

Oracle Corp. (i}
3.950% due 0372672051
4.100% due 03/25/2061

Pacific Gas & Electric Co.
3.500% due 08/01/2050
3.750% due 081572042

Sabine Pass Liquefaction LLC
4.500% due 051512030

5.000% due 031512027

5.750% due 051512024
Southern California Edison Co.
3.600% due 0210172045
Starbucks Corp.

3.500% due 11/15/2050
Stryker Corp.

1.950% due 06152030
T-Mobile USA, Inc.

2.550% due 021512031

3.600% due 11/15/2060
VMware, Inc.

4.700% due 051512030

ELad 54<> O—n)L
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HEEEE BT
(B F) (B F)
Wells Fargo & Co.
4.150% due 01/24/2029 § 1,000 % 1,068
4.478% due 04/04/2031 600 656
Air Brake Corp.
3.200% due DB5/2025 500 505
26,287
MORTGAGE-BACKED SECURITIES5.7% |
Adjustable Rate Mortgage Trust
2.563% due 0252035 (d) 9 k1
Alternative Loan Trust
0.587% due D6/25/2037 14 13
1.604% due 11/25/2035 9% 2
2.144% due 11/25/2035 a 9
6.250% due DB/25/2037 (d| 1 127
Amortizing Residential Collateral Trust
0.867% due 10/25/2031 2 2
Asset-Backed Funding Certificates Trust
0.867% due D6/25/2034 936 920

Asset-Backed Securities Corporation Home Equity Loan
Trust

0.267% due 05252037 0 L]
Banc of America Funding Trust

2.606% due 02/20/2036 9 9
Bear Stearns Adjustable Rate Mortgage Trust

2.324% due 10/25/2033 pE| L]
2.40%% due 05252034 51 5
2.743% due 02252034 5 &
2.966% due 05252034 57 55
Bear Stearns Alternative-A Trust

2.450% due D4/25/2035 7 8
2.827% due 11/25/2035 (d) 15 13
2.880% due D9/25/2035 id) 511 L
3.280% due DB8/25/2036 id) 13 ]
Bear Stearns Structured Products, Inc. Trust

2.724% due D1/26/2036 id) k1L 2
Citigroup Mortgage Loan Trust

0.247% due 07/25/2045 200 47
2.470% due 10/25/2035 ] ]
2.770% due DB/25/2035 4 &
Citigroup Mortgage Loan Trust, Inc.

1.860% due 09/25/2035 4 4
2.210% due 09/25/2035 n 14
Countrywide Home Loan Mortgage Pass-Through Trust
0.647% due 05/25/2035 418 369
0.767% due 04/25/2035 17 17
0.827% due 03/25/2035 162 145
0.847% due 02/25/2035 1 62
0.947% due 09/25/2034 pL] 2
2.695% due 11/25/2034 9 N
2.850% due D20/2036 id) 163 157
3.010% due DB/Z52034 (d) K| k]
CS First Bostan Mortgage Securities Corp.

6.500% due 04/26/2033 1 1

CS First Boston Mortgage-Backed Pass-Through
Certificates

2.103% due 07/25/2033 3 Kl
DBUBS Mortgage Trust

0.735% due 11/10/2046 () %00 0
First Horizon Mortgage Pass-Through Trust

2.774% due D8/252035 (d) u bl

TIVEAL S THOR-SvNRNY AVhL T7UR

BEEE Bl
(B F) (B F)
First NLC Trust
0.257% due 0B/25/2037 $ 7% 49

Freddie Mac Multifamily Structured Pass-Through
Certificates

3.600% due 0172572029 900 a7
Freddie Mac Structured Pass-Through Certificates
0.467% due 08/25/2031 116 115
1.286% due 0272572045 200 03
1.304% due 10/25/2044 29 il
GreenPoint Mortgage Funding Trust

0.367% due 0172572037 254 247
0.727% due 1172572045 k) 3
Greenpoint Mortgage Pass-Through Certificates

2.450% due 1072572033 5 5
G5 Mortgage Securities Trust

1.915% due 1171072045 (e} 4,122 19
GSR Mortgage Loan Trust

1.840% due 0372672033 14 14
2.908% due 0972572035 67 68
HarborView Mortgage Loan Trust (d)

0.642% due 031972036 2 a
2.666% due 071972035 30 %
Home Equity Asset Trust

0.487% due 11/252032 1 1
IndyMac INDX Mortgage Loan Trust

2.929% due 1272572034 b 0
JPMCC Commercial Mortgage Securities Trust

3.723% due 031572050 1,000 1,045

JPMDB Commercial Mortgage Securities Trust
3.694% due 03152050 1,000 1,043

JP Morgan Chase Commercial Mortgage Securities Trust

2.812% due 0111672037 600 585

JP Morgan Mortgage Trust

1.822% due 11/25/2033 30 £

Long Beach Mortgage Loan Trust

0.747% due 1072572034 407 395

LUXE Trust

1.241% due 10152038 500 484

Mellon Residential Funding Corporation Mortgage Pass-
Through Trust

0.631% due 121572030 n £

Merrill Lynch Mortgage Investors Trust

0.347% due 0972572037 .

0.427% due 0272572037 10 4

0.847% due 062572028 5 4

1.799% due 0272672033 M 1

Morgan Stanley Bank of America Merrill Lynch Trust

3.102% due 1171572049 500 508

Morgan Stanley Capital | Trust

3.530% due DG/1572050 400 416

Morgan Stanley IXIS Real Estate Capital Trust

0.237% due 1172572036 il 10

Nomura Asset A Corporation Al Loan
Trust

2.396% due 1072572035 178 156

Reperforming Loan REMIC Trust

0.527% due D6/26/2035 [d) 66 B4
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EEEE B ff
(B F)  (Bf1: F)
Residential Accredit Loans, Inc. Trust
0.547% due 06/25/2046 $ 10 % 30
0.607% due 04/25/2046 1,493 545
Residential Asset Mortgage Products Trust
8.500% due 10/25/2031 150 162
Residential Funding Mortgage Securities | Trust
2.970% due 09/25/2035 (d) 106 i
Securitized Asset-Backed Receivables LLC Trust
0.317% due 05/25/2037 (d) 50 4
Sequoia Mortgage Trust
0.852% due 10/19/2026 15 15
Soundview Home Loan Trust
0.247% due 11/25/2036 36 14
Structured Adjustable Rate Mortgage Loan Trust
2.278% due 04/25/2034 54 5
2.459% due 02/25/2034 46 46
Structured Asset Mortgage Investments Il Trust
0.407% due 09/25/2047 0 8
0.567% due 06/25/2036 50 50
0.627% due 05/25/2036 1420 1,348
0.647% due 05/25/2045 107 104
0.662% due 07/19/2035 504 489
0.742% due 07/19/2034 2 2
0.622% due 10/19/2034 162 160
0.852% due 03/19/2034 ] [
Structured Asset Mortgage Investments Trust
0.822% due 09/19/2032 2 b}
i d Asset Securities Corporation Mortgage Loan
Trust
1.606% due 04/26/2035 7 B0
Thornburg Mortgage Securities Trust
1.766% due 10/26/2043 a8 0]
WaMu Mortgage Pass-Through Certificates Trust
0.767% due 10/25/2045 143 143
0.807% due 01/25/2045 4 49
0.698% due 12252046 1172 1131
1.304% due 11/25/2042 169 167
1.473% due 02/27/2034 b 5
1.504% due 06/26/2042 2 2
1.504% due 08/26/2042 44 4“4
2.361% due 03/26/2033 162 163
2.441% due 03126/2034 89 @2
2.580% due 06/26/2033 4 bl
2.723% due 08/25/2034 185 188
— 15,645
UNICIPAL BONDS & NOTES 0.7%
Macoupin, lllinois, Pasadena Public Financing Authority
Revenue Bonds, Series 2010
7.148% due 0310172043 1,140 1,773
S. GOVERNMENT AGENCIES 10.5%
Fannie Mae
0.168% due 07/25/2037 4 4
0.238% due 03/25/2036 2 2
0.307% due 03/25/2034 7 7
0.458% due 09/25/2042 ] ]
0.537% due 03725/2044 2 2
0.587% due 06/25/2029 ] [
1.288% due 07/0172044 149 153
1.288% due 1000172044 ] [
1.640% due 1210172034 2 il
1.663% due 1010172035 ] ]
1.687% due 04/26/2024 4 4

BEEE Bl
(Bfr: F)  (BfL:F)

1.740% due 01/01/2036 $ 9% 9
1.907% due 05/25/2035 | ]
1.979% due 07/01/2035 18 18
2.030% due 11/01/2035 i i
2.0B5% due 10/01/2035 ] ]
2.423% due 11/01/2034 128 133
2.500% due 02/01/2043 1,648 1,645
3.000% due 0210172046 0 Bl
3.000% due 10/01/2048 77 794
3.500% due D4/D1/2048 1,602 1,557
3.500% due D6/01/2048 1,080 1,129
3.500% due 02/D1/2050 568 598
4.000% due 01/01/2041 2 2
4.000% due 10/01/2041 L] 7
4.000% due 030172048 1,340 1407
4.000% due D8/01/2048 9 308
4.000% due 0H01/2048 B05 k]
4.000% due 10/01/2048 a7 439
4.000% due D4/01/2049 180 188
4.500% due 11/01/2023 2 2
6.000% due D4/25/2043 Ll 6
6.000% due 02/25/2044 4 47
6.500% due DB/25/2044 49 55
Fannie Mae, TBA (f)
2.500% due 03/01/2052 3,400 3,355
3.000% due 05152042 2,00 22
4.000% due 04/01/2052 9,300 9,699
Freddie Mac
1.876% due DG/01/2035 14 14
1.961% due DB/D1/2035 10 n
2.000% due 030172035 5 5
2.021% due DHD1/2035 7 7
2.350% due D1/01/2034 n 2
4.000% due 090172039 73 78
4.000% due 0HD1/2048 160 169
4.000% due 12/01/2048 269 m
6.000% due D4/15/2036 17 pll
Ginnie Mae
1.750% due 11/20/2030 7 7
3.000% due 11/20/2046 485 497
3.000% due D4/20/2047 106 109
3.500% due 12/20/2047 1,534 1,600
5.500% due B8/20/2035 1 T84
Small Business Administration
4,626% due 02101/2025 7 7
4.760% due 0901/2025 12 13
5,090% due 10/01/2025 k| kK]
5.980% due 05/01/2022 I

28,530
Treasury Inflation Protected Securities
1.000% due 02152049 (c) 443 501
U.5. Treasury Bonds
1.625% due 11/15/2050 3,050 2673
1.875% due 02152041 5,000 4,702
2.000% due 11152041 4,300 4118
2.500% due 02N15/2045 2,600 2,685
2.875% due 0B/15/2045 1,600 1,766
3.125% due DB/5/2044 400 458
4.375% due 05152041 1,100 1472
U.5. Treasury Strips
0.000% due 05/15/2026 (e) 4,300 4004

22,459

BEEEE B

(Bl F) (BfL:F)
Total United States § 95308
(Cost $97,995)
[SHORT-TERM INSTRUMENTS 16.0%

ME DEPOSITS 0.8%
Australia and New Zealand Banking Group Ltd.
10.220%) due 03/01/2022 AUD 154 12
0.005% due 0301/2022 $ 3 3
Bank of Nova Scotia
0.005% due 030172022 1 1
0.005% due 030172022 CAD n 9
BNP Paribas Bank
10.760%) due 03/01/2022 EUR 1 1
10.740%) due 03/01/2022 DKK 820 124
10.340%) due 03/01/2022 ¥ 5366 47
10.300%) due 03/01/2022 SEK 56 B
10.220%) due 03/01/2022 AUD 7 52
0.005% due 03/01/2022 $ 122 122
0.005% due 030172022 CAD 15 ]|
0.005% due 030172022 HKD 2 3
0.070% due 03012022 NOK ] 9
0.070% due 030172022 SG0 19 14
0.090% due 030172022 GBP 2 3
0.150% due 03012022 NZD 57 £
Brown Brothers Harriman & Co.
10.340%) due 03/01/2022 ¥ 3 0
Citibank N.A.
0.005% due 030172022 § 157 157
Credit Suisse AG
11.450%) due 03/01/2022 CHF 66 2
DBS Bank Ltd.
0.005% due 0301/2022 $ kil 3
HSBC Bank
0.005% due 030172022 HKD 1 0
HSBC Bank PLC
10.760%) due 03/01/2022 EUR 43 49
0.090% due 03/01/2022 GBP 4 5
JPMorgan Chase Bank N.A.
0.005% due 03012022 $ 36 k]
MUFG Bank Ltd.
10.340%) due 03/01/2022 ¥ 5158 4
Royal Bank of Canada
0.005% due 030172022 § 32 n2
0.005% due 030172022 CAD 52 )l
Sumitomo Mitsui Banking Corp.
10.760%) due 03/01/2022 EUR a 102
10.340%) due 03/01/2022 ¥ 3 n
0.005% due 030172022 $ 490 400
0.090% due 03/01/2022 GBP ] 12
Sumitomo Mitsui Trust Bank Ltd.
10.760%) due 03/01/2022 EUR 2 2
10.340%) due 03/01/2022 ¥ 162 2
0.005% due 03/01/2022 § i) n
0.090% due 0301/2022 GBP 45 B0
2,103

SRAEL TREASURY BILLS 0.6%
10.037%) due 03/02/2022 [g] s 5700___ 1778
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BEEEE B
(BT F)  (BfE: F)

APAN TREASURY BILLS (h) 7.3%
10.155%) due 03/14/2022 ¥ 510,000 § 4,428
10.118%) due 03/28/2022 750,000 6,512
10.105%) due 04/11/2022 700,000 6,079
10.097%) due 05/16/2022 320,000 21718

19,798

S. TREASURY BILLS 7.0%
0.021% due 031072022 (hl 4,900 4,900
0.048% due 0373172022 (gl 3,000 3,000
0.055% due 0410772022 ihl 2,600 2,800
0.120% due 04/1472022 (him} 2,100 2,100
0.337% due 052672022 iglim} 6,300 6,295

19,095

).S. TREASURY CASH MANAGEMENT BILLS 0.3%
0.200% due 0517/2022 thilkNm] % 400 199
Total Short-Term 43,573
(Cost $43,661)
Total Investments in Securities 104.4%  § 284,372
(Cost $292,743)
Financial Derivative

Instruments ({1} (0.1%) 1198)
(Cost or Premiums, net $(194))
Other Assets and Liabilities, net (4.3%) (11,774
Net Assets 100.0% $ 272,400

NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*®, EXCEPT NUMBER OF CONTRACT

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

(b) Perpetual maturity; date shown, if app p next call date.
(] pal amount of security is adj for

(d) Security is in default.
{e) Security is an Interest Only (“10") or 10 Strip.
{f) When-lssued security.
(g} EWW" P

a weig| ge yield to y
avyield to ity

(i) RESTRICTED SECURITIES:

fiiil H—Ry bk 1=! mi5H aZ b i35 itk 0 E L R

Deutsche Bank AG 3.035% 05/2802032 090172021 $ 26 § 188 0.07%
Oracle Corp. 3.950% 3252051 0N m o 0.03%
Oracle Corp. 4.100% 032502081 [0 R ] 213 162 0.07%
Total Restricted Securities $ 530 $ 462 0.17%

BORROWINGS AND OTHER FINANCING TRANSACTIONS

meEE 547 sy #ME  mmeE e ey

80 Fanrie Maz, TBA 2000% MOUMmEZ $7000 5 G § (6701
80 Fannie Maz, TBA 2500% 040172052 00 {615) 6171
st Fanrie Maz, TBA 3500% 040112052 1900 11,9021 19621
Total Short Sales (3.4%) § 19210 5 (9.270)
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EORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The fallowing is a summary by counterparty of the market value of Borrowings and Other Financing Transactions and collatesal pledged/ireceived) as of February 78, 2022:

LARZHD YN—=ALRD FRHERREIO EFEYD EEHEA BRO (FW)/ Ky hIsR
WEIHEF S2H X Xih Xih Z Ot EEERE| EAn R=r ="
Master Securities Forward Transactions Agreement
BOS $ 0% 04 0 % e § (7318 % 0% (7,318
MSC 0 0 0 11.952) 11,952 0 11,8521
Total Borrowings and Other Financing $ 03 04 0% 19.270
" Mot exposure repeesents the net recencableipayable) that would be due fromto the countarparty in the event of default. Expasure from financing i only o the

same master agreament with the same legal entity. See Note B, Master Netting Arangements, in the Notes to Financial Statements for mare infrmation regarding master netting arrangements,

The averags of borrowings ding during the p d February 26, 2022 was $137 at a weighted average imarest rate of (0.180%). Average borrowings may include sale-buyback transactions and reverse repurthase
agroements, if held during the perid.

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

REBREFE EE) SIS

fidi] bi 4] RA Ry (18) & 7

Mustraka Government 3-Year Bond March Futures Short 032022 32 $ 186 $ $ 142)
(Canada Government 10-Year Bond June Futures Long 062022 36 3 5 ]
Euro-Bobl &-Year Note June Futures Short 082022 26 1o 0 iy
Euro-BTP 10-Year Bond March Futures Long 22 114 1,073 ] ]
Euro-Bund 10-Year Band March Futures Short 0312022 136 992 0 1
Euro-Bund 10-Year Bond June Futwes Long 062022 30 7 7 ]
Euro-Buxl 30-Year Bond March Futures Long 022 n 12161 0 [}
Euro-0AT 10-Year Bond March Futures Long 322 36 1325] 12 ]
Euro-Schatz 2-Year Note March Futures Long 22 114 121 n ]
115, Treasury 2-Year Note June Futures Long 0612022 n 3 i ]
1.5, Treasury 5-Year Note June Futures Short 0612022 n ng 0 (24)
1.8, Treasury 10-Year Note June Futures Long 062022 206 198 247 0
LS. Treasury 20-Year Bond Juna Futures Short 0612022 k]| 4 0 194)
U.S. Treasury Ultra 10-Year Note June Futures Short 0612022 14 126] 0 1281
115, Treasury Unira 30-Year Bond June Futures Long 062022 g n a0 0
United Kingdom Treasury 10-Year Gilt June Futures Short 0612022 16 (1 0 19
Call Option Strike @ EUR 166.000 on Euro-Bund 10-Year Bond Apsil 2022

Futures™ Short 0312022 3 2 ] (L]
Put Option Strike @ EUR 166.000 on Euro-Bund 10-Year Bond April 2072

Futures™ Short 032022 3 131 0 (]
Total Futures Contracts $ 1337) $ 432§ 1235}

[SWAP AGREEMENTS:

N2 ABEHED .
19T F HLovh RERFME 2 EBEE

BRIES EEZHEH  #Me ATy E® BEETAS Fizk: Afiticd GR) % AR af
Boeing Co. 1.000% 06/20/2022 0421% § 0§ 0 5 0 $ 0 § 0
Boeing Co. 1.000% 06/202023 0631% 200 2 1 0 0
Boeing Co. 1.000% 1212012023 0.693% 100 1 0 0 0
Boeinyg Co. 1.000% 1212012026 1.127% 300 mn 0 0 0
British Telecommunications PLC 1.000% 12/2002028 1553%  EUR 20 mn 1 i 0
General Electric Co. 1.000% 06/20/2026 0.770% § 500 5 2 0 0
] [ ] m s 1 s 0
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B (k) . _ rwEME
SHRIEE Ezl] WA BETA HiBE©  RRBE (8) & HE aif
CDX.IG-37 Index (1.000%] 12200026 % 2,600 § 147} § 9 $ 1 § 0
pES
SRR EIEZBREF WA mERK" MRl RERE (8) & HE aif
COX.1G-28 Index 1.000% 06202027 § 1,300 § 3 § n $§ 0 % 0
COX.1G-35 Index 1.000% 127202030 100 1 0 0 0
COX.1G-36 Index 1.000% 06/20/2031 300 m 14 0 i1l
COX.IG-37 Index 1.000% 127202031 4200 118 151) 0 ]
§ 115} f] 144} § 0 %
EDEF0 _ zwmme
Xih/ 2 EBHEFATIIR EEEF Pt L] BETE i i KRB (18) 8 AE afE
Pay 3Month Canadian Bank Bill 0.900% 031072024 CAD 4200 $ 163) § (2] § 7% 0
Pay 3Month Canadian Bank Bill 1.900% 12182029 4,700 1861 1233) 2 0
Pay 3Month Canadian Bank Bill 2.200% 1211872049 1,800 158 1an 1 0
Pay 3Month FRA New Zealand Bank Bill 0.528% 03172024 NZD 1 [riil} 1200 0 0
Pay 3Month FRA New Zealand Bank Bill 1.250% 121572024 12,600 1368) 1330 0 [H]
Receive 3-Month FRA New Zealand Bank Bill 0.500% 12162025 600 36 KL 0 0
Receive 3Month SEK-STIBOR 0.750% 032172023 SEK 800 I m ] 0
Pay 3Month USO-LIBOR 1.498% 017252027 § 3,000 42 142) F| 0
Pay 3Month USO-LIBOR 1.665% 01122029 4300 151 151} 43 0
Receive B-Month Australian Bank Bill 3.500% DB 72025 AUD 400 137 bk} ] m
Pay B-Month Australian Bank Bill 1.000% 121572026 6,600 12421 12311 17 ]
Pay B-Month Australian Bank Bill 2131% 012032 900 (15 15 3 ]
Pay E-Month Australian Bank Bill 2.100% 0111872032 1,900 136) 1361 B 0
Pay"™ B-Month EURIBOR 10.250%) 031672027 EUR 16,800 (7851 1606) 28 0
Pay™ B-Month EURIBOR 0.250% 3162032 10,700 (7041 927 ] 1361
Pay™ B-Month EURIBOR 0.250% 092172032 2,700 1205) a3 ] 1o
Receive” B-Month EURIBOR 0.500% 03162052 1,000 87 138 5 0
Receive"™ B-Month EURIBOR 0.500% 092112052 900 9 n 5 0
Recewve B-Month JPY-LIBOR 0.000% 32022 ¥ 70,000 0 1] ] 0
Recewve B-Month JPY-LIBOR 0.000% 05122022 115,000 0 1] 1] 1]
Receive 6-Month JPY-LIBOR 0.000% 0BN6/2022 115,000 0 0 0 0
Pay B-Month PLN-WIEOR 2.000% DA162025 PN 2,700 (421 [h1] 1] ul]
Pay Bank of Japan Uncollateralsed
Overright Call Rate 0.000% 031772022 ¥ 70,000 0 0 0 0
Pay Bank of Japan Uncoliateraksed
Overnight Call Rate 0.000% 0512/2022 115,000 0 0 0 0
Pay Bank of Japan Uncollateralsed
Overnight Call Rate 0.000% 06/16/2022 115,000 0 0 0 0
Recenve Bank of Japan Uncoliateraksed
Overright Call Rate 0.143% 021972031 300,000 il i ] 0 U]
Recenve Bank of Japan Uncoliateraksed
Overraght Call Rate 0.363% 1111272050 115,000 97 97 2 0
Receve Bank of Japan Uncoliateraksed
Overright Call Rate 0.250% 1211672050 115,000 134 9 4 0
Receive Bank of Japan Uncoliateraksed
Overraght Call Rate: 0.350% 031772051 0,000 i1 48 17 ]
Receive Bank of Japan Uncoliateraksed
Overraght Call Rate 0.450% DBME2051 10,000 5 7 ] ]
Pay Bank of Japan Uncollateralsed
Overnight Call Rate 0.400% 12152051 179,000 11300 4 1] 14
Receive” Secured Dvernight Financing Rate 1.320% 122172013 $ 8,300 kT 1 0 1161
Pay Sterling Overnight knterbank
Average Rate 0.010% 020772023 GBP 6,500 (107 (1] 5 0
Pay"” Sterling Dvernight Interbank
Average Rate 0.500% 0316/2027 1,600 nz ma 9 0
Receive” Sterling Overnsght Interbank
Average Rate 0.750% 0316/2032 300 il 18 0 0



ELa 4= O0—NL ZIVEA S THR DNy A Vhh 70K

ZHEHO _ zmmme
i/ 2 EHEFATIIR EE&F e tl=] BETAR it ] REHEFE (18) & 3 A
Pay Swiss Overnight Rate Average 10.500%) 08152026 CHF 5,500 H 158 § nmn § 124 0
Recewve UK Retal Price Index 10.000% 11152030 GBP 1,700 1387) 1376) pr ]
§ 13,0700 § 13,1731 § 287§ (B2
Total Swap Agreements $ (3132 4 13.209) § 289 % 183)

INANCIAL 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 Dervative Instruments as of February 28, 2002:

(k) Securities with an aggregate market value of $734 and cash of $2,621 have been as for traded and cleared

derivative instruments as of February 28, 2022. See Note 8, Master Netting Arrangements, in the Notes to Financial St for more garding

master netting arrangements.

SRIRER S EE SRIREE QAN
LS LIS
35 i AE ﬁii%ﬁlﬂﬁ aff
)
+7vay s 2997 Bt #9as s 2997 st

Total Exchange-Traded or Centrally Cleared _$ 0 % 432 § 289 % 721 % 0% [235) ¢ 89) % 1324)
" Fusure styled option.
I the Fund is a seller of protaction and a credit event occues, a5 defined under the terms of that particular swap agreement, the Fund will sther Gl pay to the buyer of el o ional amount of the swap and

m

1ake defivery 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 10 the natonal amount of the swap less the recovery value of the

mhumwwmuruwwuxwwwmwumm

I the: Fund is 3 buyer of BVENT 0CCUTS, the terms of that particular swap agreement, the Fund will enther (il receive from the seller of i equal to the notional of the swap

and defiver the referenced obligation or underying saturities compresng the referenced ndex or (il recene a net sentlement amows in the farm of cash or seturities equal 1o the notional amount of the swap less the recoveny value of the

ahuﬁﬂwunruﬂuﬂxmmmummm

Implied credit spreads, i terms, utilized in determining the market value of oredit detault swap agreements on corporate issues, U.S. Municipal ssues or sovereign issues a5 of period end serve as indicators of the

current status of the paymentiperormance risk and represant the EkeShood or risk of defaul for the credit derhvative. The imglied credit spread of a pamicular referenced entity reflects the cost of buying'selling protection and may include

uplront payments required to be made 10 enter int the agreement. Wider credit spreads represent a deterioration of the referenced entity's credit soundness and a gresater ikelihood o risk of defzult o other credit event otturring a5

defined under the terms of the agreement,

‘The maimum potential amount the Fund could be required to pay 5 a seller of credit protection or recenve 25 2 buyer of credit pratection if a credit event occurs as defined under the terms of that particular swap agreement.

Thenmssudresullngwiueslnme\ilﬂe[mhsvranaurwm:masr@nrsnlﬂecurmmmn[m isk and represent the EkeShood of an expected liabiity for proft) for the credin derivanive should the
of the swap agr be closedisold a5 of the period end. Increasing market values, i atsolte terms when campared to the notional amount of the swap, represent a deterioration of the referenced underying's credit

soundness and a grester Bkelhood or risk of default or other credit event occurving as defined under the terms of the agreement.

This instrument has a forward starting effective date. See Note 2, Secwities Transactions and Investment lncome, in the Notes 1o Fnancial Siatements for further information

I} FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
ORWARD FOREIGN CURRENCY CONTRACTS:

FETETIE (8) 2
E fff

WEIRF RFEAR ZELER ZEER

AZD 42022 $ 5,462 JPY 630,000 § 13 § 0
BOA 032022 JFY 750,000 $ 6616 m 0
BOA 032022 10,000 4516 86 0
BOA 032022 $ 1315 NOK g2 30 0
BOA 0412022 KK 13,750 $ 2n 93 0
BOA 052022 § n SEK 1,028 0 U]
BPS 032022 AUD 661 $ 470 0 1
BPS 032022 CAD 199 156 0 0
8PS 032022 GBP 689 950 12 0
8PS 04r2022 OKK 3,745 513 ] 0
BPS 412022 $ 429 OKK 2795 0 L]
8PS 052022 46,868 EUR 41,309 0 1334)
CBK 032022 I8 3,3m $ 996 0 134
CBK 032022 NZD 1483 987 0 123
CBK 03022 $ 38 AUD 545 2 0
CBK 032022 882 Gep 657 0 m
CBK 042022 KK 11,960 $ 1,876 68 0
CBK 052022 $ ine EUR 2745 0 (24
ous 032022 AUD 2,060 $ 1,454 0 1
ous 032022 § 13 PLN 52 0 n
GLM 032022 I8 240 $ ™ 0 e
GLM 032022 § 5 [ 15 0 0
GLM 032022 691 NZD 1,038 12 0
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

KREBEHE (18) 25
J:3 fafE

BT REA 2iELER SEER
GLM 032022 § [] PLN 3 B 0 § 0
GLM 0412022 JPY 1,330,000 § 11,483 0 1751
HUS 032022 § 15 SG0 il 0 0
HUS 042022 KK 3870 ¥ B2 i 0
HUS 0412022 § 303 KK 1,940 0 1
JPM 032022 GBP 186 § 253 3 0
JPM 032022 § 05 CAD 898 3 0
JPM 032022 in Gep m 0 13
JPM 032022 59 HKD 461 0 0
JPM 03022 el NZD 1,098 12 0
JEM 4022 KK 1,060 § 162 2 0
JEM 052022 EUR 300 2 4 0
MBC 03022 § 73 JPY 0,08 1 0
MBC 052022 JFY 320,000 $ 2,788 5 0
Ml 032022 GEP 197 64 0 0
Ml 0322 JPY 50,166 436 1 0
Ml 03022 SG0 i) & 0 0
MY1 032022 § 2,063 AUD 2884 il 0
MY1 42022 AUD 2,684 $ 2064 0 (28
MY1 412022 KK 43,302 6,837 am 0
MYI 412022 GBP 60 8 0 0
MY1 0412022 $ 62 DK 5,042 0 0
MYl 052022 EUR 265 $ i} 0 0
MYl 052022 § 175 EUR 15 0 (2l
RBC 052022 1,687 CHF 1,565 ) 0
SCX 03022 GBP 5,207 $ 6,985 0 [vi]
SCX 032022 JPY 351,829 3,064 0 1
SCX 412022 GBP 5,385 1.1 0 0
SCX 0412022 JFY 360,423 3.305 0 0
$06 032022 AUD 1,252 a17 0 (30
TOR 032022 848 562 0 123
TOR 032022 CAD 10,840 8,547 0 0
TOR 032022 $ 12,584 AUD 17,55 145 0
TOR 032022 8,035 CAD 10,219 n 0
TOR 0412022 AUD 17,555 $ 12,598 0 1147)
TOR 0412022 § B,547 CAD 10,838 0 0
UAG 032022 AUD 18,145 $ 12,859 0 1307)
$ 958 $ 11,1401
REBEE (18) &
BT REA RELEK SERER
BOA 032022 CAD 2 § 1 § 0 $ 0
BOA 032022 CHF 57 0 0
BPS 032022 $ 15 EUR 13 0 0
BPS 032022 3 GBP 2 0 0
BRC 032022 JPY 282,110 § 2. 0 0
BRC 032022 § 2,526 JRY 200,353 0 0
BRC 42022 2,281 262,533 0 0
CBK 03022 AUD &1 § kil 0 i
CBK 032022 JBY 5,619 4 0 0
CBK 032022 NZD % 17 0 0
CBK el ivr3 SEK 465 50 1 L}
Myl 03022 KK 156 pi] 0 0
Myl 03022 JY 56,215 489 1 0
Myl 03022 § 18 CAD n 0 0
Myl 03022 10 CHF 9 0 0
MYl 032022 49 EUR a3 0 0
MYl 03022 k] GBP n 0 0
MYl 032022 3 SG0 k]l 0 0
MYI 412022 SG0 kLl § n 0 0
MYl 0412022 § 1683 JrY 0,959 0 1]
NAB 03022 JPY KIEREL § ng 0 0
NAB 032022 § 2,808 JrY 323,624 1 0
NAB 412022 ns 312,920 0 0
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PY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

REDIHE () 28
WEIHEF RFR ZiELER ZEGER B
SCX 0372022 EUR 2,155 $ 247 ¥ ] H 131
SCX 0322 eI 388 53 0 0
SCX 0312022 JPY 31313 2ng 0 0
SCX 0372022 § 7,406 EUR 2042 ] il
SCX 032022 513 13 362 0 0
S 032022 2,809 Jey 323,624 1 0
SCX 0412022 EUR 2 § 2,315 0 0
SCX 042022 GBP 382 513 0 0
SCX 0412022 $ 2n9 JPY 32800 0 0
S06 03022 AUD ] 4 0 0 131
S06 032022 SGD k] n 0 0
TOR 032022 AUD 67 a7 0 (21
TOR 032022 CAD 388 313 0 il
TOR 032022 Jry 5,149 45 0 0
TOR 032022 $ 122 AUD 170 1 0
TOR 032022 313 CAD 3 0 0
TOR 0412022 AUD 17 $ 1 0 il
TOR 0412022 CAD 397 313 0 0
TOR 0412022 $ 45 JPY 5,146 0 0
$ 5 $ 13
Total Forward Foreign Currency Contracts § 963 $ 11,153

PURCHASED OPTIONS:

EHEFH X4l / ZH HEFRIATEE
WEIEF AR AVTIIR EHEF  L— b (TEHME fobiebi Az b 5 i
BPS Put - OTC 30-Year Interest Rate Swap B-Month EURIBOR Recene 0.000%  03N&2023 600 § 67 164
JPM Put - OTC 30-Year Interest Rate Swap B-Month EURIBOR Recenve 0.000%  03N52023 300 35 B2
Total Purchased Options $ 102 246

ZHEF TI/BRERGE B JLITL
3T s8R 4SFyHR FaEH  L—F MR BETE" 3 B
BPS Put - OT 10-Year Interest Rate Swap &-Month EURIBOR Pay DA75%) 031152023 1,900 T 12501
BAC Call - OTC &-Year Interest Rate Swap £-Momh EURIBDR Receive 0.450%  0509:2022 1,400 ] 161
BAC Put - OTC 5-Year Interest Rate Swap &-Manth EURIBOR Pay 0650%  0509/2022 1,400 na 1
UB Call - OTC 2-Year Interest Rate Swap &-Manth EURIBOR Receive 0.350%  08Naz022 500 V] 2
UB Put - OTC 2-Year Interest Rate Swap &-Manth EURIBOR Pay 0.550%  0BAL0Z2 500 V] 2
GLM Call- OTC 1-Year Interest Rate Swap FMonth USD-LIBOR Receive 0B70% 110202022 79,000 159) 19
GLM Put - OTC 1-Year Interest Rate Swap FManth USD-LIBOR Pay 1200% 10272022 29,000 159) 218
GLM Put - OTC 10-Year Interest Rate Swap Secured Dvernight Financing Rate  Pay 1.685% 030772022 3,100 1) i
JPM Call - OTC 5-Year Interest Rate Swap &-Manth EURIBOR Receive 0.450% 04082022 1,500 1] 15)
JPM Put - OTC 5-Year Interest Rate Swap &-Manth EURIBOR Pay 0650%  DANAzZ022 1,500 1] i
JPM Put - OTC 10-Year Interest Rate Swap &-Manth EURIBOR Pay 0.175%) 03152023 700 126) %)
MYC Call- OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate  Recenve 1656% 050272022 500 m m
MYC Put - OTC 10-Year Interest Rate Swap Secured Dvernight Financing Rate  Pay 1.656%  0502/2022 500 n i9)
sz i527)
/B wREE _ 7L
malEE 2R JnFsSay -k FEME  mEaA” ) B
BOA Put - Traxx Europe Series 36 Infex sl OBS0%  DAZ0Z0R2 500 § [l m
BOA Put - Trax Europe Series 36 Index sl 1000%  DBNSZ0R2 300 n i
BAC Put - COXIG-37 Index Sl 0800%  DAZOZ0R2 900 n i
BAC Put - Traxx Europe Series 36 Index sl OBS0%  DSNBZ0Z2 15600 v 151
BAC Put - Trax Europe Series 36 Index Sl 1000%  DBNS2022 900 v 3
8K Put - Trax Europe Series 36 Index Sl OBS0%  DSNBZ0R2 900 n 3
UB Put - COXIG-37 Index sl LID0%  DGNSZ0R 800 I i
JPM Put - COXIG37 Index Sl 0SE0%  DAZ0Z0R2 900 n i
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#/8 TR ) FLzTL
WEIEF pdi) JoFsvay L—t 1TEHAE BExk (ZH) s it
JPM Put - COX.IG-37 Index Sell 1.000% 06/15/2022 800 § m s 121
MYC Put - COX.IG-37 Index Sell 0.950% Dar20r2022 1,000 i U]
MYC Put - COXIG-37 Index Sell 1.100% DBN52022 00 12l m
MYC Put - COXIG-37 Index Sell 1.200% DBM5/2022 00 ] [}
MYC Put - iTramx Ewrope Series 36 Index Sell 0.850% D42002022 1,500 13) 141
$ e % (24)
Total Written Dptions $ 296) % [651)

"' Notional ampunt represents the number of contracts



