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H T TH TFn TH
Eha 1Ay Ja-il TIVRAN ZIRVasy vk 77UF 1PYAyY 6 67,019 15 161, 550

W [Cra rfvy Ja=rb ™M vk 7708 [PYAayy 18 118, 613 19 136, 148
= &t 24 185, 633 34 297, 699

(1) &HTZ RS,

OFERMFZEANEDEEIIRRE (20204 1 168 ~20204 7 H158)

FUEHIZEVWET A,

[FIEBIRA L 13, BAEROBEE AT 2 B AP B HE Sh A FIEBRA T,

O#AEEDAL (20204 7 B15 B BR7E)
. J7UE 17 77 VABEAREBERT 7Y FOBME
# i H1928K 519811
s =] L4 I % B 54 k3
Fn Tn FI1 %
Eha 4wy Ju=Al TIVEAN 202938y AVhk T7/8 JPYAyY 110 101 1, 135,120 49.2
Yha FA<xy Ja=rn N AUhh TruR JPYAyY 161 160 1, 135, 062 49.2
& at 271 262 2,270, 182 98. 4
(E) WRIE LT g - AL DDFANEI T 72 B (L~ y DR X) OMGEEQREICKTT 5 L%,
OB EBEEMEDIER (20204 7 A15AHE)
- q _ i #1981 _
G4 il il 54 #
FH %
BB EFE AR 2,270, 182 97.9
a—)L - m— % ZOM 47, 840 2.1
PG5 FE M pERAH 2,318, 022 100. 0




ELa NS -AVHLBRASRETI 7V F (BEAYDHHFE)

OBE. 8. TARUEEMEEDI;

1 A0S Y REMEE(C/ D)

8,207M

1,726M

7,844M

1,781H

8,004

- g 193K 19431 K 519511 K 196K FL9THIK 19811 A
- 20204 2 A 17 A BL{E 20204 3 A 16 H BL7E[20204F 4 A 15 H BL{E|20204 5 A 15 H BL{E|20204 6 A 15 H BL(E 20204 7 A 15 B BI{E
A A A A A A
A &BE 2,470, 747, 358 2,314,760, 685 2,319,672, 488 2,262, 442,003 2,321,098, 059 2,318,022, 875
a— e m— 37,031, 383 30,849, 058 25,071, 337 18,726, 777 17, 384, 849 22,840, 171
PGB FE3 AR A RRAM4H) 2,433, 715,975 2,283,911, 627 2,267,601, 151 2,230, 715, 226 2,287,713,210 2,270, 182, 704
AU - - 27, 000, 000 13, 000, 000 16, 000, 000 25, 000, 000
B) A& 18,994,993 9,439, 565 29,556, 044 8,525, 769 10,215, 944 10,192, 588
ARADIL LS 5 B 4 5,974, 802 5,967, 374 5,838, 963 5,793,032 5,774, 351 5,739, 139
RN O 9,847,354 809, 860 21,088, 729 54, 656 1,641, 626 1,732,102
HRANE A 3,162, 614 2,653, 701 2,619,893 2,669, 446 2,790, 951 2,712, 586
ARHLFE 17 65 6 21 9 9
Z DAL H 10, 206 8, 565 8,453 8,614 9,007 8, 752
) fEEMRE(A—B) 2,451,752, 365 2,305, 321,120 2,290, 116, 444 2,253,916, 234 2,310,882, 115 2,307,830, 287
JEA 2,987, 401, 426 2,983, 687, 269 2,919, 481, 597 2,896, 516, 165 2,887, 175, 520 2,869, 569, 787
TR R A5 4 A 535,649,061 | A 678,366,149 | A 629,365,153 | A 642,599,931 | A 576,293,405 | A 561,739,500
(D) ZIEHRAK 2,987,401, 4260 2,983,687,2690 2,919,481,5970 2,896,516,1650 2,887,175,52010 2,869,569, 7870

8, 0421




ELa NS -AVHLBRASRETI 7V F (BEAYDHHFE)

OEEDIK;
#1934 1943 1954 1961 H197H 51984
H H 20204E 1 H 16 [ ~ [20204F 2 A 18 F ~ [20204F 3 A 17 H ~ [20204F 4 A 16 [ ~ [20204E 5 A 16 [ ~ [20204£ 6 A 16 A ~
202045 2 A1TH  [20204:3 A16H  [20204:4 A15H [20204:5 A15H  [20204:6 A15H  [20204 7 A15H
A A A A A A
(A) ERHZEIE 1,206, 860 1,206,970 10, 602, 133 10, 090, 354 9,897,073 8,915, 831
B2 e X4 4 7,207, 215 7,207, 680 10, 602, 649 10, 091, 100 9,898, 119 8,916, 477
ZHUFE 9 - 27 15 9 52
TALFIR A 364 A 710 A 543 A 761 A 1,055 A 698
(B) FiEEHTEER 16, 580, 759 A141, 870, 667 32,353, 594 A 19,862, 155 62,891,115 10, 535, 086
TEE A 16,611,196 199, 270 35, 869, 898 6, 147, 537 63, 099, 248 11,202, 041
FEEH A 30, 437 A142, 069, 937 A 3,516,304 A 26,009, 692 A 208,133 A 666,955
C) {ETHME A 3,172,820 A 2,662, 266 A 2,628, 346 A 2,678,060 A 2,799,958 A 2,721,338
(D) HHEHEE(A+B+C) 20,614,799 A137,325, 963 40, 327, 381 A 12,449, 861 69, 988, 230 16,729,579
(E) RIffRHERE A129,798, 423 A114,325, 883 A250, 025, 839 A213,420, 744 A230, 636, 687 A165, 093, 389
(F) EBmEEEEES A420, 490, 635 A420, 746, 929 A413,821,732 A410, 936, 294 A409, 870, 597 A407, 636, 551
(Ficd 24 S 4H 24 %8) ( 61,210,335) | ( 61,137,047) | (  58,654,295) | ( 58,200,200) | ( 58,019,695) | ( 57,682,115
5E RIS FR 2 A5) (A481,700,970) | (A481,883,976) | (A472,482,027) | (A469,136,494) | (A467,890,292) | (A465,318,666)
@) §F(D+E+F) AD29, 674, 259 A672,398, 775 A623,526,190 A636, 806, 899 Ab570,519, 054 A556, 000, 361
H IEEHEE A 5,974,802 A 5,967,374 A 5,838,963 A 5,793,032 A 5,774,351 A 5,739,139
RERHERE (G+H) AH35, 649, 061 A678, 366, 149 A629, 365, 153 A642,599, 931 AbT6, 293, 405 Ab561, 739, 500
ENNEFEEHEIE A 420, 490, 635 A\421, 940, 404 A\413,827,732 A\410, 936, 294 A409, 870, 597 A407, 636, 551
(Ficd 24 S 4H 24 %8) ( 61,210,335) | ( 59,943,572) | (  58,654,295) | ( 58,200,200) | ( 58,019,695) | ( 57,682, 115)
5 RIS HR 2 A5 (A481,700,970) | (A481,883,976) | (A472,482,027) | (A469,136,494) | (A467,890,292) | (A465,318,666)
Sy Fl (i R N 4 362, 896 174, 213 4,325, 611 5,966, 840 9, 687, 482 11,584,193
MRS A115,521, 322 256,599, 958 A219, 863, 032 A237,630, 477 A176,110, 290 165, 687, 142
() B) FHBFEHFT BB ITAWROFML AL L2 bDEEHRET,
(1) (COEFEMBNE (I LG FEHII XT3 2 BB S M LA GO CTFERL TVET,
(F) P EBMERIEB/BELLHI0L. EFLOBMREDRE, BMREE LIi%EN HItARE 2 LW B A VN E T,

<ERBE>

Ot e RIERIIR) e
YRR BN E A
VERCH b — BT A e A

3,012,377, 920H]
70, 864, 3321
213, 672, 4651

Fiz, 1 HY Y RIEFERIL, TERIARO. 8042 T,
QWG PERFN STARE Tlal> TR Y | T OZEFIE561, 739, 500/ TY,
@45 linds D FFE B
i A 20204 1 A 16~ (202042 H 18 ~ {20204 3 A 17H ~ [20204- 4 H16 H ~ {20204 5 A 16 ~ 2020426 H16H ~
20204E 2 H17H  [20204E 3 H16H  [20204E4 A15H  |20204E 5 A15H 20204 6 H15H  [20204E 7 H15H
2 FYERR % OFid 24 55U A5 48 6, 245, 4961 4, 544, 7041 9,953, 4571 7,412, 2941 9,516, 27911 7, 668, 3701
BAERG-BERReNAROR LR SRR —H —H —H —H —H —H
US4 A A 61,210,335 | 61,137,047 | 58,654,295 | 58,200,200 | 58,019,695 | 57,682, 115H
Sy B (s RN A AE 92, 202 403, 4081 211, 1171 4,347,578 5,945, 554 9, 654, 962
BT 7 v RO BRGNS A 67, 548, 03314 66, 085, 15914 68, 818, 86914 69, 960, 07214 73, 481, 5281 75, 005, 4471
15 0472 0 L3S Sy xt S48 22614 2211 235H 24114 254H 2611
15 A7 Sl ek 20 20 20/ 20/ 20/ 20
S8 5 il 4 A 5, 974, 8021 5, 967, 3741 5, 838, 9631 5, 793, 0321 5, 774, 3511 5, 739, 13911

DRFFEMPEDER OFRXIRDHER OB F 21T — M2 Bt T 272 DICET 28 & LT, (G PEOME FERAIZK LAEL0, 0005y D50LL
NOREF L THEEEFLHRHOFrOXHR L TR £,
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%1941
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51981

1704720 55Edd (BliaA)

20H

20H

20H

20H
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ONBMEIFRAERPLEAEL T EEA I TIRBIBVEZRBLTEY 7,
SHEEEFREINDFORBFHRHEEE, FRAFBREOEBMRECESINT, ZRIEZTOABIHEY ANTHERE N ZLELE,
SHEBLLOE Y HN
A, SrBlth O SLHEMEE L Al 2 OZAEFEOMBICAR L OFEIC KLY | BBRWE R D i@ [TEARSA R4
(FeRBic4s) | 12 DvivET,
A% O FEEMRBEAME B A & A £ 7213 LRI B BA 13, RS T @SR E L R £3,
FEI DS QBN AL RS (Rl oidd) &80 %Y OB T @SR L 20 £9,
. E’K%%% (FeRl ol ar) P4 L7eaid, Bl R AR E « OZEF OEBITEARD b Y eARIA RS (Rl afida:) 2 PEBR L 7=
ZDHOME & DZIFEOMEBCAL R 7,
. 1@)\x3§%‘75>x%‘/‘€xl7‘6”x3§ TR D 5 BT DWW TITECY AT & UCRBL S 4, RIS LT, 20.315% (Fif38i15%., 5L
FERIFTAFRL0. 316% ., HIHBLE %) OBRTHRMBUN (HEAE) SHET, MEHEETO, BB - BE B AEBIRTSZ L

T% £
SYBLRFICISUN T, SMEBERR OB & 72 > T2 55, SELRFOBLEN ERL L R DEENH Y £,

Bolidd) &, B D

Sy Bl O FEHEMARAS B A 2 T S HE1C

KIENZAEH TS 2RBUI R 20 £,

KRB LOBHR O OFFMIC DN TR, BIBEMRFICIMREND Z L 2k@d LET,

KBUENSIE SNTZSEFITE, BRRARNETIRD LN H Y 7,

MNISAR LU 2 = 7NISAZ TR0 56, B, —EHOFHME CHIZICHEA LIz ATHRASEE507e £ 548 U 2R ITfSds L OREET

B ERAERBLE 220 £,

* ZZEUF J EBERE CTEIAEROIENCE 7 7> FICHT 2HREOHRZTo TV 2 HE13H Y £9, L <IE, Y FOBoERttic
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ELT H43Y =N N AUNL T7YK JPYAYY JELT 54RY GO=RV THUGFAN TR 99"y AUhL T7UF JPYAYY

<BES>HRETLIREGERAFE LI UVTOME

27 Y F& | ELa 43y FA—NIL N AVhL | ELa 47 JO—nN)L ZTV5A k
TJ7UR UPYAYY IHR- xRy A VvhHL D70 K JPY
Ny
B A A & | ROFI—UTHDICE BofA E£HE/NA - | ROFI—ITHDITIL—LIN—Y - 1"—75
A—ILE-aA LAV FEEH (BB—B, | L4 X - 5O0—1\)LRE (BARARKRL. FHE
ANy OR—R) #LAZEBEREZOHSL | BBREL) 10TV I9R (ANYPOR—=X) &
EXR TRIZBEBRREEDHESLET,
TEEANSR | HRAREOHES HRAZEOERE. BAFHERE. HE. T4
— D% (MBS)., EEERIEH(ABS)
%
ERMAHE | - BE. 77V FD80%ULEEBBB 1 | - RETHAHEIELREAIE L TREBEIZEWN
LRBOEMTITEIMB LTV LHEICE TBBB— &L U LDOHMFIFTERELT
BLET, W5HLDICRY FT,
- RETAAMEFRERIE LTRERIZA | - RETHAXEOEHYKRMAFIF, R—+
TB—#HBELULOBFTERBLTWLS T UASEKTRAELTAA—ELL
HLDICRYET, FilzHHFLET,
- BETLIAHBEOFEHEMFE. R—bT | - R— b ITAHVFTOFEHTaL—2 3 VI,
+ A LETRAELTB—#BEHLEIC FRAIELTRUFY—Y £ 2 EDEFHTH
HELET, BLEY,
s IR—r I FUFDFEHTL— 3 VI, - R—DORITELRITT DHE~DERELLLR
FREIELTRUFI—Y+ 2 FEQEHBETH &, BBFICHE L THEERLED 3%LURA
BLET, ELFET (BBETPHRAHEESEZKREE
- R—DORITEDLRITT DHB~DFRELEK To) o
&, MEHICEVWTHEERED3IWUA | - IX—CUTBEADKREFXITLERA,
ELET (BECHAREESEEREE RAIE LT, AICRHLTABAY OZTL
To) o F9,
IRV UTEADEREBEIFTVEREA,
-RAIE LT, HIZRHLTABAY OEITW
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ELT 543 0= N AL T7VR/ELT 743y 50—NL FHVEA N THR Vv 41 VhL 77UR

BREE MEELTHHEES. REFMIEZEFHMRILPIMCO Cayman Trust Annual Report
February 29, 2020fRM 5## L TERLTLWET . AH. ATRBERICOEELTE. 727 I LKR—

RIS ITISABFERTNENEOIELT F4TY FO—NL

N A2hL TFUKR]

ETELa 4%y JO—NI)L FOUHFA S ITHOR-DO¥NNY AVhL 772 K] TH

BLTLWEY,

(1) ERHEE
(201948 3 A 1 B~2020% 2 A298)

ELa 74>
ga—N\)L A
AhL 7R

ELa 42>
g a—s\IL
FIITA

IR Dy

AN J72F

FREIL FREIL
BRERA :
ZHFIR (SEFREEERE ) 34, 646 * 8,279
Z DI A - 0
WASE 34, 646 8,279
BH
ZiFIB 4 18
HER 0 0
BAGH I 18
BEMIRA 34, 605 8, 261
ERMAE BR
BERMISE (OEFEEERE ) (3,015) * 2, 450
TARARA—T7 UK - 0
AT, hRBEESRMIRERSR 816 2,369
JEEEE AR A& B (2,010) (2,261)
"N 1,056 854
EIRMAE (B%) (3,153) 3,412
FRERFME (FEE) OMZEE .
REAMIES (HEFLEERE *) 6,929 * 14, 671
TRA—T7 UK - 0
ABWE, PREESRIRED M (655) (1,018)
JEEE R R IRE B S (1,013) 122
NEBBEERLUVEEOBREICERINE (275) 25
AEBFME GHEE) OHMEE 4,986 14, 400
MEE (B%) 1,833 17,812
EBRICK2MEEDME (B) & 36, 438 26,073
* SV EIFRIERR R - 0

(¥) BHRATAFLEIELORFHSZH/HMLTLET .
(¥) BEEZELICFRFLRBEIEBEALTHYET,
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(2) MEEEDHASE
(20194£3 A 1 B ~20204F 2 A29H)

ELa 543>
ELa 7432 g a—nJL
ga—nL ng TV
AvhL 7ok TIHZR - Swy
Aohl TR
FEEIL FEREL

MEEDOEM (L) -
EA
BB MIRA 34, 605 8, 261
EHEMAE (BX) (3, 153) 3,412
RERFME GHEER) OMED 4,986 14, 400
BRICKZMBEDWE GR) & 36, 438 26,073
S

JpY (43,910) (10, 624)

JPY Hedged (558) (224)
AEREEEE (44, 468) (10, 848)
J7vRaz=y FELE :
J7oR1zy FRBIC L BMEEDME (R) @ (64, 319) (12, 811)
WEEDE (B) $#EaE (72, 349) 2,414
fhEE -
] 685, 770 327,372
TS 613, 421 329, 786

(F) BHRTAFLAIELOREHANZBHELTVET,
(E) BEEIELICFRFLRBEIEBEALTHYET,



ELa 4%V

(3) BEFMII#AME (the Schedule of Investments)

g a—nN)L

AN BELa H4<y Fa—nI) L A2hL T72F

(20204 2 A29B /)

BERLE BT
(B F) (Bfr: F)
INVESTMENTS IN SECURITIES 99,

Nufarm Australia Lid.
5.750% due 04/30/2026 § 1,000 % 888
Total Australia 988
(Cost $998)

CORPORATE BONDS & NOTES 0.1%
Sarens Finance Co. NV
5.750% due 02/21/2027 EUR S0__ 501
Total Belgium 501
(Cost $549)

ANADA 3.3%

CORPORATE BONDS & NOTES 3.3%
Bausch Health Cos., Inc.
4.500% due 05152023 1,250 1,367
5.000% due 01/30/2028 § 625 618
5.260% due 017302030 25 620
5.500% due 11/01/2025 2,000 2,063
5.875% due 08152023 133 134
7.000% due 0315/2024 750 T4
7.000% due 011572028 750 B4
7.250% due 0573012029 1,000 1,102
Bombardier, Inc.
7.500% due 12/0172024 500 505
7.500% due 03/15/2025 2,000 1,580
7.675% due 0411572027 500 447
8.750% due 12/0172021 1,000 1,061
Fairstone Financial, Inc.
7.875% due 0711572024 1,000 1,088
Masonite International Corp.
5.375% due 02/01/2028 1,000 1,051
MEG Energy Corp.
7.125% due 020172027 1,000 946
New Red Finance, Inc.
4.250% due 05152024 1,000 1,003
5.000% due 10/15/2025 2375 2,398
Dpen Text Corp.
5.875% due 060172026 1,000 1,061
Parkland Fuel Corp.
5.875% due 07152027 1,500 1,544
Total Canada 20,617
(Cost $20,199)

AYMAN ISLANDS 0.9%

CORPORATE BONDS & NOTES 0.9%
MGM China Holdings Ltd.
5.875% due 05/15/2026 375 360
Noble Holding International Ltd,
7.875% due 02/0172028 1,000 619
Transocean Pontus Ltd.
6.125% due DB01/2025 26 B34
Transocean, Inc.
6.800% due 03152038 1,500 22
7.250% due 11/01/2025 500 415
7.500% due 011572026 1,000 7
7.500% due 04152031 1,250 47
UPCB Finance VI Lid.
3.625% due 06/15/2029 EUR 500 562

BEEE B
(BAL: F) (B F)

‘Wynn Macau Ltd,

5.500% due 10/09/2027 $ 50§ 748
Total Cayman Islands 5,724
{Cost $7,156)

DKT Finance ApS

9.375% due 06/17/2023 1,000 1,065
Norican A/S

4.500% due 05152023 EUR 1,000 a3
Total Denmark 1,956
(Cost$2,159)

FRANCE 2.7%

CORPORATE BONDS & NOTES 2.7%

Altice France S.A.

2.125% due 0211572025 500 52
5.500% due 011572028 § 500 501
7.375% due 05/01/2026 2,750 2,969
B.125% due 02/01/2027 750 819
Banijay Entertainment SASU

5.375% due 03/01/2025 1,000 1,000
BNP Paribas S.A.

7.375% due D8/1972025 (alib) 1,000 111
Burger King France SAS

5.250% due 05/01/2023 EUR 500 548
6.000% due D5/01/2024 500 562
Constellium SE

5.750% due 05/15/2024 § 1,000 1,023
5.875% due 02/15/2026 500 509
Credit Agricole S.A.

T.B75% due 017232024 (allb) 2,000 22
Crown European Holdings S.A.

0.750% due 0211572023 EUR 500 543
3.375% due 051572025 1,000 1,199
La Financiere Atalian SASU

5.125% due 05/15/2025 500 440
6.625% due 05/15/2025 GEP 500 507
Loxam SAS

3.750% due 011472025 EUR 500 546
3.750% due 071572026 625 699
Quatrim SASU

5.675% due 01/15/2024 1,000 1,104
Total France 16.764
(Cost $16,384)

GERMANY 2.1%

CORPORATE BONDS & NOTES 2.1%

IHO Verwaltungs GmbH (c)

3.625% due 051572025 500 551
3.750% due 09/15/2026 2,000 2,200
3.675% due 05/15/2027 500 551
Nidda BondCo GmbH

5.000% due 09/30/2025 2,000 2,197
Nidda Healthcare Holding GmbH

3.500% due 09/30VZ024 4,000 4,3%
Platin 1425 GmbH

5.375% due 06/15/2023 1,250 1,258
Techem Verwaltungsgesellschaft 675 mbH

2.000% due 0711572025 750 818

BEELE B4
(BfZ - F) (Bfz: F)

WEPA Hygieneprodukte GmbH
2.875% due 121572027 EUR 000§ 1112
Total Germany 13,085
(Cost $13,672)

CORPORATE BONDS & NOTES 1.9%

F-Brasile SpA

7.375% due DB1S2026 $ 1,000 1,067
Intesa Sanpaolo SpA

5,017% due DB/26/2024 2,000 2102
6.250% due D5/16/2024 (alib)  EUR 750 b8z
7.700% due DH1772025 f2ib) $ 1,000 1,088
7.750% duwe 01/1172027 [alib)  EUR 500 58
Nexi SpA

1.750% due 10/3172024 1,250 1,364
Telecom ltalia SpA

5,303% due D5/30/2024 $ 4000 4,280
Total ltaly 11,481
(Cost $10,559)

Adient Global Holdings Ltd.

3.500% due DB15/2024 EUR 1,000 939
4.875% due DB/15/2026 § I I
Total Jersey, Channel

Islands 1,263
(Cost $1,491)

LUXEMBOURG 3.1%

CORPORATE BONDS & NOTES 3.1%

Altice Financing S.A.

2.250% due 0111572025 EUR 500 522
3.000% due 011572028 500 518
7.500% due 051572026 § 1,500 1,585
Aramark International Finance Sarl

3.125% due 040012025 EUR 500 556
Camelot Finance S.A.

4.500% due 11/01/2026 § 750 155
Cirsa Finance International Sarl

4.750% due D5/22/2025 EUR 500 560
6.250% due 122072023 750 i)
Corestate Capital Holding S.A.

3.500% due 04/1572023 1,500 1,676
INEOS Growp Holdings S.A.

5.375% due DB/0172024 1,000 1,105
Intelsat Jackson Holdings S.A.

5.500% due DB01/2023 $ 750 B47
8.000% due 021572024 750 770
Lincoln Financing Sarl

3.625% due 04/0172024 EUR 1,500 1611
LSF10 Wolverine Investments 5.C.A.

5.000% due 03/15/2024 750 840
Nielsen Company Luxembourg Sarl

5,000% due 0210172025 $ 1,000 990
Summer BC Holdco B Sarl

6.750% due 10/31/2026 EUR 1,000 1,136
Swissport Financing Sarl

5.250% due 081572024 1,250 1402

N4 AVhL Tr7Uk



o
ELd A<
EEEE B EEEE B i
(EfT: F) (81 F) (BT F) (841 F)
Telecom Italia Capital S.A. Sigma Holdeo BV
B.375% due 11/15/2033 § 150 § 14 5.750% due 05/15(2026 R 3000 § 30%0
Telenet Finance Luxembourg Notes Sarl Stars Group Holdings BV
3.500% due 030172028 EUR 1,000 1,162 7.000% due 07/15(2026 § 6% 673
5.500% due 03D1/2028 § 40 424 Teva Pt Finsnce Netherlands Il BV
Total Luxembourg 18,853 2.300% due 07/21/2021 260 253
(Cost $18.918) 3.150% due 10/01/2026 1,250 109
Trivium Packaging Finance BV
3.750% due 08/15(2026 R 500 568
5.500% due 08/15/2026 § 50 519
Ardagh Packaging Finance PLC United Group BV
4.125% due DB/152026 750 M 3125% due 02/15/2026 R 635 661
5.251]: e ug.r:m? 750 ?6; 3.625% due 02/15(2028 750 75
6.000% due 02/15/2025 500 52 UPC Holding BY
maﬁims - . 3.875% due 06/152029 1,000 1,109
g | | Ziggo Bond Co. BV
00 AT &l 3 5.000% due 01/15/2027 $ 1,780 1848
Connect Finco Sarl Ziggo BV
LT L L= 5.500% due 01/15/2027 2,250 230
Endo Dac —
6.000% due 07/152023 B4 gy  [etalNetleciands —
6.000% due 020112025 500 35 (Cost$30.265)
TN
4.375% due 05/15/2026 EUR 500 541 CORPORATE BONDS & NOTES 0.5%
250% 1 [ 1
£.250 :: 05/ 2025 000 129 T
Starfruit Finco 1.525% due 021572025 EUR 1,000 1,102
6.500% due 10/01/2026 R 2SO 20% jpa0y e 15002) 25 629
Total Multinational 9,841 Tasty Bondco 1 SA.
(Cost $10.045) 6.250% due 05/15/2026 1,000 1,062
INETHERLANDS 4.9% Total Spain s
CORPORATE BONDS & NOTES 4.9% (Cost $2912)
AerCap Holdings NV SWEDEN 0.5%
5.875% due 10/10/2079 $ 10 121 CORPORATE BONDS & NOTES 05%
Alcoa Nederland Holding BV Intrum AB
6.750% due 0813012024 315 35 750% due 0711502022 25 m
1.000% doe 033012026 0 5 3.000% due 09/15/2027 25 831
Ashland Services BV 3.125% due 07/15/2024 1,000 1,053
2.000% due 01/30/2028 EUR 1,250 1,330 3.500% due 07/15(2026 625 650
Axalta Coating Systems Dutch Holding B BV Radisson Hotel Holdings AB
3.750% due 01/15/2025 1,500 1,665 6.875% due 07/15(2023 625 101
Darling Global Finance BV Total Sweden 332
3.625% due O5/15/2026 750 858 (Cost $3519)
e [SWITZERLAND 0.2%
5.625% due 0B/15/2025 2,500 2,604 2%
Energizer Gamma Acquisition BV COREDRATEBOHDS & NOTES (22
4,625% due 07/15/2025 750 858 :';;’ﬁ"ﬁ';;;;:h P -
i - ; e falib | J
5.750% due 11162026 (b~ § 1,500 1566 Total Switzerland 1.069
Intertrust Group BV {Cost31,080)
3.375% due 11152025 EUR 2,000 2,756 UNITED KINGDOM 4.3%
01 European Group BV CORPORATE BONDS & NOTES 4.3%
2.875% due 0/16/2025 750 81 Argiva Broadcast Finance PLC
0Q-Park Holding | BV B.750% due 09/30/2023 GBP 780 1013
1.500% due 0301/2025 250 2
Avon International Capital PLC
AL al 07 b 500% due 081152022 s A 386
Schoeller Packaging BV s
ays PLC (a)lb]
e i T pawdeouisory  Gee 70 10
Sensata Technologies BV 7.875% due 0915/2022 1,000 1317
4.875% due 10/16/2023 § 1050 1,110
5.000% due 10D1/2025 1,000 1,055

g a—nN)L

BEEEE Bl
(B F) (Bfr: F)

Heathrow Finance PLC

3875% due 030172027 GBP 1500 § 1931
International Game Technology PLC

6.250% due 021572022 § 2,000 2084
Lioyds Banking Group PLC fahb]

7.500% due D6/2772024 1,000 1,088
7.625% due D6/27/2023 GBP 1,500 2092
Merlin Entertainments Lid.

5.750% due DB1572026 $ 2000 2151
Nomad Foods Bondco PLC

3.250% due D515/2024 EUR 1,500 1,667
RAC Bond Co. PLC

5,000% due 110672022 GBP 1,000 1227
Royal Bank of Scotland Group PLC [a

7.500% due DB/1072020 (b $ 1,000 1011
7.648% due 03072031 1,500 2190
Sensata Technologies UK Financing Co. PLC

6.250% due 02/1572026 1,000 1,048
Valaris PLC

5,750% due 1010172044 750 11
5,850% due 011572044 500 187
Victoria PLC

5.250% due 07/15/2024 EUR 750 w9
Virgin Media Finance PLC

6.000% due 10/1572024 § 1,000 1,025
Virgin Media Secured Finance PLC

4.250% due 011572030 GBP 750 964
4.875% due 011572027 1,000 1,303
5.000% due DA/15/2027 1,000 133
Vodafone Group PLC

7.000% due D4/04/2079 $ 75 433
Total United Kingdom 25,567
(Cost $26,456)

UNITED STATES 64.0%

BANK LOAN OBLIGATIONS 0.1%

LifePoint Health, Inc.

8.250% due 11/17/2025 B
CORPORATE BONDS & NOTES 59.0%

Acadia Healthcare Co., Inc.

6.500% due 03/01/2024 1025 1,056
Adient U.S. LLC

7.000% due 051572026 125 130
ADT Security Corp.

4.125% due 061572023 1,000 1,020
4.875% due 071572032 1,000 948
6.250% due 101572021 1,000 1,045
Albertsons Cos., Inc.

4.625% due 0111572027 250 246
4.875% due 021572030 50 1
Albertsons Cos., Inc.

7.500% due 031572026 1,000 113
Allied Universal Holdeo LLC

B.625% due 07/1572026 750 188

N4 AVhL Tr7Uk
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EERE B WERE WERE E
(B F) (T (B F) (#f: F) (B F) (e F)
Ally Financial, Inc. CCO Holdings LLC Community Health Systems, Inc.
5.125% due 0930/2024 § 1800 § 1§82 A750% due (012030 $ 100§ 100 6.250% due 033172023 § 150§ 14®
7.500% due 0/15/2020 1,000 1032 5125% due 05/01/2023 2,000 2028 £.625% due 021152025 500 511
8.000% due 03(15/2020 1,000 1002 5.125% due 05/01/2027 2,000 2,063 8.000% due 031152026 625 67
8.000% due 110112031 815 1,178 5.250% due 093NZ022 1,000 1013 o e———
AMC Networks, Inc. 5.375% due 0G/01/2023 1,000 1,067 7.500% due 05/1572025 1,750 1285
4.750% due 1211572002 50 50 5.500% due 05012026 250 260 Cooper-Standard Automative, I
5.000% due 040112024 1500 151 70 de (01025 o & o
. . 5.750% due 021152026 3500 3548 5.625% due 11152026 750 672
- L e T e 5.875% due DAT/2024 1,000 1029 Core & Main Holdings LP
4.0005% due 01/152028 500 489 8.625% due Q152024 c) 500 520
5.875% due 05/15/2026 1,000 1037 Gentene Corp. :
Autuca Mi " ® 3.375% due 02152030 500 501 Core & Main LP
ero Midstream Partners 4.250% due 121152027 500 515 B.125% due DB15/2025 2,500 2,538
I LAY il S 4.625% due 12/152029 1,000 1072 Cornerstone Building Brands, Inc.
Antero Resources Corp. 5. 750% due 040172025 1,000 1,031 8.000% due DA/15/2026 2500 2481
5.125% due 12012022 0 3 B35 due 061026 500 . m"e : :
Aramark Services, Inc. L0 s BTBZICR et o iNhdeOuisN BRSO 542
4.760% due OG/D1/2026 1025 1058 B125% due 02115202 900 8B e due DYTEDE i m 3
5.000% due 02/01/2028 750 785 Centennial Resource Praduction LLC S
. al ing
Arconic, Inc. ey il V2B B due 0710172025 1,000 1028
5.125% due 10/01/2024 1,500 1611 Central Garden & Pet Ca. N
5.950% due 0210112037 750 833 B.125% due 11/15/2023 2 43
v 4.250% de 09/30r2026 1000 1032
Ashland LLC CenturyLink, Inc. 4.750% due 021012025 750 176
4.750% due 0BI15/2022 13 118 6.450% due 0G/15/2021 1,500 1559
B} CrownRock LP
Avantor. Inc. CF Industries, Inc. 5625% due 101152025 1,500 1447
9.000% due 10/01/2025 1,000 1083 5.150% due 03/15/2034 1,500 1,720 )
N o CSC Holdings LLC
Avon International Operations, Inc. Change Healthcare Holdings LLC 5.260% due DEID1/2024 1,000 1,082
7.875% due B/15/2022 1,025 1,045 5.750% due 03/01/2025 2,000 200 £.750% due 01/152130 1750 1853
Ball Corp. Chemours Co. £.500% due 021012029 750 30
1.500% due 03/15/2027 EUR 1,500 1641 5.375% due 05/15/2027 500 420 £.625% due 101152025 1,000 1048
L DS gl B8 Cheniere Corpus Christi Holdings LLC Davita, Inc.
Bausch Health Americas, Inc. 7.000% due D6/302024 1,000 1,147 5,000% due 050172025 1,000 107
8.500% due 013112027 1,000 1102 : 5.125% due 07152024 1,000 1015
Cheniere Energy Partners LP
9.250% due 040112026 1,000 LIS 4 500% due 10/01/2028 ars 30 Dell International LLC
BCD Acquisition, Inc. 5.250% due 10/01/2025 1,000 1,005 5 875% due 0B/152021 s 352
9625% due 09152023 1,000 1097 5 625% due 1001/2025 500 503 7.126% due OR/15/2024 500 524
Beacon Roofing Supply, Inc. CIT Group, Inc. Dell, inc.
4875% due 110112025 3500 3,384 5.000% due D&/15/2022 3150 3301 £.500% due 04152038 750 19
Berry Global, Inc. 6.125% due 031082028 0 30T Diamond Offshore Drilling, Inc.
1.000% due 01/15/2025 R 500 543 Clean Harbors, Inc. 5.700% due 101152033 750 37
1.500% due 01/15/2027 500 55 4.875% due 07152027 500 52 7.875% due OB/15/2025 500 354
4.500% due 02/15/2026 § 1250 1,234 5.125% due 07/15/2029 25 269 Diamond Resorts Intsraatianal, nc.
4.875% due 071152026 1,000 1ms Clear Channel Worldwide Holdings, Inc. 7.750% due 09/01/2023 1,000 1002
Boyd Gaming Corp. 5.125% due 08/15/2027 1,000 1,005 Diamond Sports Group LLC
6.000% due 0B/15/2026 &0 515 Clearwater Paper Corp. 5.375% dus DB/152026 1,500 1,386
B.375% due 04012026 1,050 VT g a5 due (200172025 1,000 1087 B.625% due OB/1S2027 1,500 1213
- Lo Clearway Energy Operating LLC DISH DBS Corp.
00 UGS 2 ST 4750% due 031152028 a1 B 5000% due 0N 162023 1,500 1513
4.500% due 030112028 500 BT 5.000% due 091502026 1,000 1027 5875% due 071152022 500 523
Builders FirstSource, Inc. Colfax Corp. 5875% due 11152024 1,000 1028
5.000% due 0310112030 875 877 3 750% due 0152025 R 50 557 7.750% due 0710172026 1,025 1103
Caesars Resort Collection LLC 6.000% due 021 572024 § 500 519 Dun & Bradstreet Corp.
5.250% due 10/15/2025 2500 2,461 5.375% due 021572026 25 25  6.75% due OB/IS2026 1,250 1391
Callon Petroleum Co. CommScope Technologies LLC Eldorado Resorts, Inc.
6.375% due 07/01/2026 1,250 975 6.000% due 06/15/2025 1,000 940 £.000% due 09152026 750 09
Calpine Corp. CommScope, Inc. Endeavor Energy Resources LP
5,125% due 031152028 750 0 5.500% due 03/01/2024 500 510 5,750% due 01/3072028 1,250 1224
5.750% due 01/15/2025 1,500 1,508 5.500% due 0B/15/2024 1,000 953 Energizer Holdings, Inc.
Catalent Pharma Solutions, Inc. 6.000% due 0310172026 00 S 5 500% due 0B/162025 1,000 1017
2375% de 0301202816 EUR 750 gip  B250% due 03N/2027 500 LU R o (D
4750% due 121152024 1,000 1,12
T s i 4150% due 06012025 1,500 1m



BEEEE Bl
(B F) (Bfr: F)

Hospitality, Inc.

5.250% due 05/0172025 2000 ¢
Fortress Transportation & Inf I
6.500% due 1000172025 750
Freeport-McMoRan, Inc.

3.550% due 0301/2022 1,234
3.875% due 0311572023 1,000
4.125% due 03/01/2028 (d) 750
5.000% due 09/01/2027 500
5.260% due 0/0172029 25
5.400% due 11/14/2034 2,000
Front Range BidCo, Inc.

4.000% due 030172027 (d) 1,000
GCP Applied Technologies, Inc.

5.500% due 041152026 1,250
Greystar Real Estate Partners LLC

5.750% due 120172025 750
Griffon Corp.

5.750% due 0301/2028 B75
Grinding Media, Inc.

7.375% due 12/15/2023 500
Guliport Energy Corp.

6.000% due 10/15/2024 500
6.625% due 050172023 500
Hanesbrands, Inc.

4625% due 0515/2024 500
4.875% due D5/15/2026 1,000
HCA, Inc.

3.500% due 0901/2030 1,000
5.375% due 02/01/2025 1,625
7.500% due 0211572022 1,500
HD Supply, Inc.

5.375% due 1/5/2026 1,500
Hill-Ram Holdings, Inc.

5.000% due 021152025 1,000
Hilton Domestic Operating Co., Inc.

4.250% due 0901/2024 350
4875% due 01/15/2030 750
Hilton Worldwide Finance LLC

A 625% due 040172025 750
4 875% due 04/01/2027 500
Hologic, Inc.

4.375% due 10/15/2025 1,000
4625% due 02101/2028 1,000
Howard Hughes Corp.

5.375% due 031572025 1,000
Hughes Satellite Systems Corp.

7.625% due 06152021 1,500
iHeartCommunications, Inc.

4.750% due 01/15/2028 1,500
Indigo Matural Resources LLC

6.875% due 02/15/2026 1,000
1GVIA, Inc.

2.260% due 017152028 EUR 1,500
2.875% due 0915/2025 500
3.500% due 1N152024 750
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 DB01/2023 2475

26
LLc
88

1,247
1,007
nz
494
29
1,955

861

1303

m

B77

167

524
1,048

an

1,660

1573

1,040

352
m

755
512

1021
1045

1,015

1,582

1485

1,638
562
B33

1,034

1,000

2,554
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Jeld-Wen, Inc.

4.625% due 121572025 § 2000
4.875% due 121152027 1,500
Jonah Energy LLC

1.250% due 101572025 750
KAR Auction Services, Inc.

5.125% due D6/01/2025 875
KFC Holding Co.

5.000% due 060172024 750
5.250% due D6/01/2026 1,300
Kraft Heinz Foods Co.

4.375% due DEM1/2046 500
4.B75% due 100172049 00
5.000% due DE/04/2042 500
5.200% due 07/15/2045 750
LABL Escrow Issuer LLC

6.750% due 07/15/2026 1,000
Lamar Media Corp.

4.000% due 021572030 1,000
Lamb Weston Holdings, Inc.

4 B25% due 11/01/2024 500
4.875% due 11/01/2026 1,000
Lennar Corp.

A.750% due 11/202027 750
5.250% due D6/01/2026 2,500
Level 3 Financing, Inc.

5.250% due 0311572026 1,500
LifePoint Health, Inc.

4.375% due 02152027 500
Live Nation Entertainment, Inc.

4.750% due 101152027 750
Marriott Ownership Resorts, Inc.

6.500% due 09/15/2026

Mattel, Inc.

5.675% due 1211572027 1,000
Mauser Packaging Solutions Holding Co.
5.500% due 04/15/2024 2,000
MGM Growth Properties Operating Partnership LP
4.500% due 0901/2026 500
5.625% due 05/01/2024 575
MGM Resorts International

4.625% due 09/01/2026 1,000
5.750% due 06/15/2025 750
6.000% due 031572023 1,500
1.750% due 031572022 1,500
Moog, Inc.

A.750% due 12152027 1,000
MSCI, Inc.

4.750% due 08/01/2026 1,000
5.750% due 08/15/2025 1,000
Murphy Dil Corp.

6.675% due 08/15/2024 1,000
Nabors Industries, Inc.

5.750% due 02/01/2025 750
Navient Corp.

5.000% due 10/26/2020 1,000
5.B75% due 1026/2024 500
6.500% due 06/15/2022 500
B.000% due 0372572020 658
NCR Corp.

6.375% due 1211572023 1,750

$

20
1,558

184

an

787
131

4B
43
499
2

1,050

1,003

521
1,039

837
2,762

1,552

485

756

538

1,047

1,997

519
624

1,042

87
1618
1,641

1,041
1,037

983

1.0m
514
573
BB1

1,788

g a—nN)L

N4 AVhL Tr7Uk

BEEEE Bl
(B F) (Bfr: F)

Netflix, Inc.

3625% due D8152027 EUR 1500 %
3625% due 061572030 1,000
4.375% due 111572026 § 1,000
5.375% due 111572029 35
Nexstar Broadcasting, Inc.

5.625% due 080172024 500
5,625% due 07182027 750
NextEra Energy Operating Partners LP
4.250% due 071572024 5
4.250% due D15/2024 500
4.500% due DN15/2027 500
NGL Energy Partners LP

6.175% due 030172025 500
Nielsen Finance LLC

5.000% due 0411572022 1,500
Novelis Corp.

4.750% due 01/3072030 1,250
5,875% due D30/2026 2,000
NRG Energy, Inc.

B.625% due 01115/2027 1,000
NSG Holdings LLC

7.750% due 1211572025 1,351
Outfront Media Capital LLC

5.000% due DB/1572027 750
Park-Ohio Industries, Inc.

B.625% due 041572027 750
Parsley Energy LLC

4.125% due 021572028 625
5.250% due DB/1572025 500
5.625% due 101572027 1,000
PDC Energy, Inc.

5.750% due D515/2026 1,000
Performance Food Group, Inc.

5.500% due 101572027 500
PetSmart, Inc.

5,875% due 06/01/2025 48
PGT Innovations, Inc.

6.750% due DB/01/2026 1,000
Pilgrim's Pride Corp.

5.750% due 031572025 2000
Post Holdings, Inc.

4.625% due 0411572030 750
5.000% due 0B/15/2026 2,000
5.500% due 03/01/2025 500
5,625% due 011572028 1,000
5.750% due 0300172027 1,500
PQ Corp.

6.750% due 11/15/2022 650
Prestige Brands, Inc.

6.375% due 030172024 750
Prime Security Services Borrower LLC
6.250% due 011572028 750
Qualitytech LP

4.750% due 11/1572025 1,125
Quicken Loans, Inc.

5.750% due 050172025 2,000
Range Resources Corp.

4.875% due D815/2025 750

1,739
1,132
1048

409

515
18

83
504
523

A6

1,498

1236
20m

1,504

174

163

588
496
983

893

520

472

1,083

2044

i
2043

1,047
1,564

665

175

125

1,158

2053

476
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HERE 6 wESE B HESE B
(B F) (T (B F) (T (B F) (T
RBS Global, Inc. Sprint Corp. TreeHouse Foods, Inc.
4875% due 12/15/2025 § LTS § 472 7.125% due 06152024 $ 2000 § 2203 G.OD0% due 0252024 $ 1000 § 103
Refinitiv U.S. Holdings, Inc. 1.250% due 09/15(2021 1,000 1,063 U.S. Concrete, Inc.
4.500% due 05/1512026 EUR 1,250 a7 1625% due 021152005 120 1453 7% due 00172024 1,000 1020
.875% doe 11/1572026 I o W e us.Foods e,
8.250% due 1111512028 § 50 851 poh v | ' ' 5875% due 06152024 1,450 1478
Bevlon Censumer Froducts Corp. e United Rentals North America, Inc
B.750% due DRD1/2024 5 10 5.625% due (81572024 1,250 1,285 .
B B75% dus 047152026 150 vagg  4000%due O7/1S/2030 500 87
Reynolds Group Issuer, Inc. ) 4.875% due 011572028 750 m
5.125% dug 0711572023 1500 151 Standsnd Industiies, lnc. 5.500% due 07/152025 1,000 1033
; 4.750% due 017152028 1,000 100 g a0 due 05152027 1000 1048
L ey 5.000% due 02/15/7027 750 m i
5.000% due 04/15/2023 1,275 1,295 5.875% due 0011572025 500 527
5.375% due 117152024 2075 2] TR = i
Sabre GLBL, Inc. 6.000% due 101152025 1,750 B Commumications. .
5.250% due 11/15:2023 750 B g ook omesminatasind
ples, Inc. 125% 1 1 7
6:375% doe 04/1572023 L0 N0 g due g4nS0zs R T s L
Scientific Games International, Inc. Station Casinos LLC VeriSign,Inc .
ﬁﬁfﬂf“ S e = B g ae 501213 w100
ir 000% due 250% 1 1 1
5.125% dug 12/01/2024 § 1500 153 SumocolP :'" 5:;'” e B =
5.250% due 04D1/2023 1,000 1157 e e o o aSat, Inc.
: 5.625% due 09152025 750 2
5500% dug 09152025 1,000 1,090
’ ’ 5.500% due 02/15/2026 50 S8 5 sk que 04152027 500 510
Select Medical Carp. 5.875% due 01152028 500 CER— "em »
85
5.250% due OB/15/2026 1,500 162 Tylen Energy Supply LL VA Propeiee P . .
ServiceMaster Co. LLC 6.500% due 06/01/2025 1,000 mo g aa :
5.126% due 11/152024 1,500 1550 7.250% due 0S/15/2027 750 756 _,fﬁ: :: ?;‘,,?ﬁgg ']53 "?23
7.450% due OB/152027 1,000 1148 Tallgrass Energy Partners LP 4525% due 1210172029 750 176
Signature Aviation U.S. Holdings, Inc. 5.500% due 09152024 1,000 930 Vistra Operations Co. LLC
.375% due 050172026 B2 B39 Targa Resources Partners LP 5.675% due (2N52027 500 513
Silgan Holdings, Inc. 5.250% due 05/01/2023 1,075 05 welbil.Inc.
2.250% due 0B01/2028 R 500 BI6 BB7S% due DA/152026 750 T g eoom i D024 P o
Sinclair Television Group, Inc. 6.750% due 03/15/2024 1,000 0 Distibation.
56258 due DRID1/2024 $ 2,000 2051 B.675% due 011572029 625 676 53754 dmnﬂ:lﬂ'ﬂ;; L 025 1058
5875% due 03152026 50 52 TEGNA, Inc. e Pt — ’
Siris XM Radio, Inc. A.B75% due D/15/2021 500 501 9 Petroleum
e w0 o5 S000% e 08157029 20 ap  BE25%due D11S2026 500 18
5.000% due DRID1/2027 1,000 1,044 5.500% due D91 5/2024 1,000 1,07 WMG Acquisition Corp.
5.375% due 041572025 1,250 1285 Tenet Healthcare Corp. 4.126% dus 1170172024 ER 450 51
5.500% due 07/01/2029 500 BAT 4.625% due O7/152024 750 7eg  S.000% dus OBO1/2023 $w 5
SLM Corp. 4.875% due 01101/2026 500 s 9.500% due B4152026 50 524
5.175% due DADR0Z2 500 511 5.125% due 050172025 1,000 1,008 WPX Energy, Inc.
5.125% due 11/01/2027 1,000 1040 4500% due 011572030 500 78
Southweater Energy Co. . 6.250% due 02/01/2027 1,000 1049 5250% due 09152024 250 240
6.200% doe 01/Z312025 S0 M 750% due 0681152023 2,000 2053 5250% due 10/152027 500 I
FI500% des 041112026 1.000 63 B125% due 0401/2022 1,000 1085 5.750% due 0BI01/2026 500 97
Spectrum Brands, Inc. Terex Corp. WR Grace & Co.-Conn
;-g: ::: mggg E”'; :E‘;‘; ::g; 5.625% due 02/01/2025 750 T 5.125% due 10012021 1,000 1028
6.125% doe 1211572024 1250 1287 TerraForm Power Operating LLC Pt NI <) <)
) A250% due 0173172023 1,000 1019 Wynn Las Vegas LLC
Spraplest Mool A 4.750% due 011152030 500 520 5.250% dus DS/IS/2027 1,000 n
g:;g e a;j:?;gg : ﬁ . ;f; 5.000% due O1/31/2028 1500 1617 5.500% due 030172025 1,500 1475
6.175% due D3/15/2074 750 T8 T-Mobile USA, Inc. Wynn Resorts Finance LLC
§.875% doe 031572025 750 g7 500% de 0200172026 1375 761 5.125% due 1010172029 625 605
7.125% due 03/15/2026 1,000 1,112 ;;ﬁ :"Bm:gg;g ;&‘ﬂ }g‘g Yuml Brands, Inc.
Eomit Capiea Cory] B500% e 01152025 W0 g ooROR IS “ “
8.750% due 03/15/2032 1,750 24 BaiaCom. ' ’ Zayo Group LLC
i 5.750% dus 11152027 1,250 1,282
Sprint Communications, Inc. B &
B.000% doe 111152022 0 g OCSkdwOSDIREG S T
TramsDigmn. Inc: DRTGAGE-BACKED SECURITIES 0.9%
5.500% due 11/15/2027 1,500 1501
6.250% due (/152026 500 5 ?:;;f"um“f . .
6.375% due 06152026 1,000 1029 e & o
.500% due 07/15/2024 1,000 17



HEEHE B i
(B F) (Bfr: F)
Asset-Backed Funding Certificates Trust

2.327% due 0B/Z5/2034 $ 129 % 128

Banc of America Funding Trust

3.669% due 1272012034 le) 2 1

4.071% due 03/20/2036 ' 16

Bear Stearns Adjustable Rate Mortgage Trust

4.212% due D5/Z5/2047 fe) 98 96

Bear Stearns Alternative-A Trust

3.740% due DB/Z5/2036 fe) 729 2

3.876% due 11/25/2036 1,488 1,399

Citigroup Mortgage Loan Trust, Inc.

3.559% due 12/25/2035 fe) 0 T4

CSAB Mortgage-Backed Trust

5.720% due D9Z5/2036 le) L] 125

GSRA Mortgage Loan Trust

A461% due 04252035 ki ki

HarborView Mortgage Loan Trust

3.187% due 02/19/2036 35 03

4.305% due 0B/19/2036 fe) 4 4

HomeBanc Mortgage Trust (e)

3.591% due 04/25/2037 45 43

4.135% due 04/25/2037 408 385

HSI Asset Securitization Corp. Trust

1.677% due 10VZ5/2036 32 17

IndyMac INDX Mortgage Loan Trust

1.827% due 11/25/2046 fe) 9 34

Margan Stanley Mortgage Loan Trust

3.013% due 11/25/2036 le) Ll 167

5.701% due 02252047 49 159

Residential Accredit Loans, Inc. Trust e)

1.827% due 12/25/2046 n 254

5.418% due 02252036 142 123

Structured Adjustable Rate Mortgage Loan Trust

3.954% due 03252036 fe) <] o

WaMu Mortgage Pass-Through Certificates Trust (e)

3.340% due 12/25/2036 bi| n

3.444% due 0825/2037 51 44

3.853% due 02/25/2037 148 147
—

U.S. Treasury Notes

2.250% due 11/15/2024 23,000 24,405

Total United States 392,626

Cost

51,700
Australia and New Zealand Banking Group Ltd,
1.100% due 0H022020 ¥ bx] ]
Bank of Nova Scotia
1.100% due 030272020 46 L
Citibank N.A.
1.100% due 030212020 o a
Credit Suisse AG
11.470%) due 03/02/2020 CHF 1 1
DES Bank Ltd,
1.100% due 0H022020 ¥ n 2

(Cost $384,532)

ELa 4%V
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(B F) (Bfr: F)

HSBC Bank PLC
0.680%) due (3022020 EUR 1 3% 1
JPMorgan Chase Bank NA.
1.100% due 030272020 ] 185 185
Sumitomo Mitsui Banking Corp.
10.260%) due 03022020 ¥ 2 0
1.100% due 03022020 § 33 33
Sumitomo Mitsui Trust Bank Lid.
10.260%) due (3022020 ¥ 5 0
1.100% due 030272020 § 15 154
872

Total Short-Term Instruments 52572
{Cost $52,572)
Total Investments in Securities 99.4% § 609,895
(Cost $603,336)
Financial Derivative

Instruments (gh{i} 0.0% n
(Cost or Premiums, net ${108])
Other Assets and Li net 0.6% 3,489
Net Assets 100.0% $ 61340

g a—nN)L

N4 AVhL Tr7Uk
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NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS CEPT NUMBER OF CONTRACTS):

*  Azero 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)  Payment in-kind security.

{d) When-Issued security.

{e}  Security is in default.

[BORROWINGS AND OTHER FINANCING TRANSACTIONS
1) REPURCHASE AGREEMENTS:

EE LRZHD
m5I48F HHEF REAR pot1=] HmESE  BRE 2 Hufiifls LR fE ZHO
ROR 1640% 02/28/2020 03022020 § 51700 U5 Treasury Notes 1.625% - 1.750% due
111152022 - 051152023 $ 15293) 3§ SLI0 % 51,707
Total Repurchase Agreements § 6293 % 5,700 ¢ 51,707

BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The following is a summary by counterparty of the market value of B i d Other Financng ions and coltateral wed| as of February 29, 2020:
LREH YN=ZLKR FHRER EFZYD HEHEA $BRD ®v hIIR
IWEIHEF D [N L EI0F%N X ZOihEFEEE| (I /EAN R—Dr—2
Globat'Master Repurchase Agreement
ROR § 5L707 % 03 [ ] 03 sL07 4 5293 ¢ 12271
Total Borrowings and (ther Fnancing T i § 8,007 & 03 04 0
" Inchudes actrued intarest.
1 Nat exposure regresents the net i be due fomiy in the event of default. Exposure from borrowings and aiher financing b netned across [ under the
same master agreement with the same legal entity. See Note B, Master Netting in the Notes to i for moee informati ding master netting anangements.
The: averape amoent of borrowings d F 20, 2020 was $4,095 at 3 weighted average inerest rane of |1.758%). Average bormowings mary inchade sale-buyback traesactions

and reverse repurchase agreements, i held duing the period.

g) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
[SWAP AGREEMENTS:

SRiER = s A
COXHY-31 Index 5000% 12202003 § 480 § $

DOX HY-32 Index 5000% 06202024 9,800 658 1331

COX HY-33 Index S000% 120202024 9,900 607 1323)

Total Swap Agreements § 1564 § 3m ¢

FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments a5 of February 29, 2020:

{h)  Cash of $1,629 has been pledged as coll I for exch traded and iy cleared fi ial i as of February 29, 2020. See
Note 8 Master Netting Arrangements, in the Notes to Financial for more 'master netting arrangements.
IR A 7 2 IR 4 75
i it EIEFIS HE i itk EaErIS A E
(Y P EP] pivi/)] 299 T At FYLXIvay pini/)] ATy T it
Total Exchange-Traded or Centrally Cleared $ [ 0% 0 3 03 04 0 s (VL[] 126)
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IIunehmaasslsroinrus:lmwammrmaaammmnurmrw!wmmavmurehmwlamlnlwmmmulwnmnmlmwmwmlm[dmmw
delivery of the the referenced index of (8] pay @ net setriement amount in the form of cash or securities egeal 10 th ] of the swap less the recovery value of the

refierenced obiigation or underlying securities comprising the referenced index.

The maxmem potential amount the Fund could be required to pay a5 2 seller of credit protection or recaive a5 3 buyer of ion if 8 tredt event occurs the teims of that particular swap

m;n:uwwwmhm:m»ﬁnmmummdmmmmm- he sk muanummnmmmmmmammmmh

notional ameunt of the swap agreement be clusedisold 2 of the period end. walles, in absolute terms when compared 1o the notionsl amount of the swap, represent @ of thy

soundness and a greater ikelibood or risk of detault or ather credit event ooowming as defined under the terms of the agreement.

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

KRB () 5
HE =1

L]

WEIHEF RFA ZiELBE SZEER
BOA 0572000 EUR 500 § 542 § 0 § []
BPS 03202 § a4 JPY 90,000 m ]
BAC 052000 EUR 749 § 830 4 0
(8K 052020 1,149 1,252 0 1151
HUS 052020 1,551 1,703 0 L]
JPM 032080 CAD 95 43 0 0
JPM 03E0m § a7 JPY 100,000 0 ]
MYl 032000 364 40,000 7 0
MYl 052020 46,861 EUR 42,60 bz ]
SCx 052020 ang CAD 4933 0 1451
S06 052030 707 GaP 2,898 0 [L7i]
§ 269 ¥ 1139

JPY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS:
KRB (B &
HAE aff

malEF HEAR ZELEE FIEE
B0A 0372020 T [0 B R T s 0
BOA 032070 EUR 2001 2,209 12 0
B0A 032020 $ 3 GBP b 0 [
B0A 0472020 GBP w § 3 2 0
BPS 030 § 12 EUR n 0 ]
85 032070 374 P 40405 k] 0
BRC 03020 JPY 400,033 5 3634 1] 1751
BAC 032020 $ 3,708 P 403463 k] 0
BRC 042020 3639 400,033 7 0
[ 032020 FY O ag23 $ 3,700 0 130)
[ 0372020 $ 2,306 EUR 2,126 g 0
CBK 03020 k] GRP pil o 0
[ 032020 3 Y 4,107 0 0
CBK 0412020 EUR 2,178 5 23N 1] (2]
08K 042070 $ 387 Y 39364 0 0
Ml 032070 fUR 136 $ 151 1 0
Ml 032020 B H008 3690 0 791
Ml o070 $ 363 FY O 003 1 0
sox 032020 GBP 255 § 392 7 0
sox 032070 Y 6,462 5 0 n
TOR 032020 H 3,708 JPY 403,757 ] 0
5 315 § 11971
Total Forward Foreign Currency Contracts s BB 8 436)

%P.Eﬁ#

9» v/ TLIT L ;gﬁﬂﬁﬁ 29y JOffifE
mna% EIL["'HS( Bm% Lﬁ#ﬁ d=v b EHEF META  HMA X (R GR) % AR ffE
L L
High Yield Index NA 3Momh USD-LIBOR  § 13,900 1T T (501 % LTI ] 0 s 59
GST Reteive  iBonax USD Liquid
High Yield Index NA - 3-Month USD-LIBOR 12,100 DB2272020 158) 1661 0 1124}
Total Swap Agreements $ fnoa § 17w s 0 11831

27

.



ELa 47> J8—N)L ZIVEAL N TUR D% A 2hL T7UR

(B) ELa 4=y A=)V PHTIVHFAL N TOR-DxnRy AVHL T7UF

(20204 2 A29B {R*#E)

B
(B F)

HEEE
(B4 F)
INVESTMENTS IN SECURITIES 119.3%

USTRALIA 4.9%

Flexi Asset-Backed Securities Trust
1.716% due 04/14/2025 AUD

CORPORATE BONDS & NOTES 1.0%

Pacific National Finance Pty Ltd.

4.750% due 0372212028 § 800 1,002

Sydney Airport Finance Co. Pty Lid.

5.125% due 02/22/2021 100 103

Financial S ia Pty Ltd.

2.950% due 0672212020 AUD 500 i

3.250% due 0411372021 1,800 1,182

Woodside Finance Ltd.

3.650% due 0310572025 $ 200 m

WSO Finance Pty Ltd.

4.500% due 0373172027 AUD 600 452
3274

DRTGAGE-BACKED SECURITIES 1.0%

Liberty

1.610% due 061072051 435 260

2.060% due 10/10/2048 1,099 m

National RMBS Trust

2071% due 1272012047 502 326

Pepper Residential Securities Trust No.23

2.608% due 08/18/2060 § 363 353

Progress Trust

1.601% due 0772002046 AUD 125 465

Securitised Australian Mortgage Trust

1.581% due 0272002046 105 453

Westpac Securitisation Trust

1.555% due 0772212046 1,008 47

—

ISOVEREIGN ISSUES 2.7%

New South Wales Treasury Corp.

2.750% due 1172012025 fal 2,800 2,802

3.000% due 02720/2030 1,200 900

(Queensland Treasury Corp.

3.500% due 0872172030 2,400 1,861

South ian Gi F i i

1.750% due 0572412032 400 265

Treasury Corp. of Victoria

2.500% due 10/22/2029 1,300 936

4.250% due 1272002032 1,100 942

Western Australian Treasury Corp.

2.750% due 0772472029 1,300 951
8,767

Total Australia 16,032

(Cost $17,404)

IBERMUDA 0.

CORPORATE BONDS & NOTES 0.1%

Bacardi Ltd.

4.700% due 05/15/2028 $ 400 458

Total Bermuda 458

(Cost $390)

1073_% 75

EEEE B
(B F) (B )

GERMANY 1.7%

DRPORATE BONDS & NOTES 1.7%
Deutsche Bank AG
4.250% due 1014/2021 § 800§ 826
Deutsche Pfandbriefbank AG
2.250% due 05/04/2020 1,000 1,001
Landwirtschaftliche Rentenbank
4.260% due 01/24/2023 AUD 5,500 3,887
Total Germany 5,714
(Cost §7.211)
GUERNSEY 0.5%

DRPORATE BONDS & NOTES 0.5%
Credit Svisse Group Funding Guernsey Ltd.
3.750% due 032612025 § 1400 1489
Total Guernsey 1,489
(Cost $1,379)
IRELAND 2.4%
CORPORATE BONDS & NOTES 2.1%
AerCap Ireland Capital DAC
4.450% due 121162021 300 313
5.000% due 1000172021 300 5
German Postal Pensions Securitisation 2 PLC
4.375% due 01/18/2022 EUR 500 599
German Postal Pensions Securitisation PLC
3.750% due 01118/2021 3,900 444
SumitG Guaranteed Secured Obligation Issuer DAC
2.251% due 1110212020 § 1250 1,357

1

DRTGAGE-BACKED SECURITIES 0.3%
Dilosk Rmbs No.3 DAC
0.357% due 10/20/2057 EUR 57 833
Total Ireland 1.758
(Cost $8,991)

ISRAEL 0.1%
[SOVEREIGN ISSUES 0.1%

Israel Government International Bond

4.125% due 011772048 $ 400 496
Total Israel A9
(Cost $410)

ITALY 2.4%
[SOVEREIGN ISSUES 2.4%

Italy Bueni Poliennali del Tesoro

1.250% due 12/01/2026 EUR 900 1,022
2.500% due 11115/2025 1,500 1821
2.700% due 03/101/2047 50 63
2.600% due 03/01/2067 00 251
3.450% due 03/01/2048 400 L]
4.500% due 03/101/2024 3,400 4,350
Total ltaly 8.078

S B
(BT F) (B )
ICANADA 4.5%
SOVEREIGN ISSUES 4.5%
Province of Ontario
2.400% due DB02/2026 caD 2800 § 2077
2.450% due D6/28/2022 $ 1800 1,857
2.600% due DB02/2025 CAD 1,700 1,332
Province of Quebec
2.750% due 030172025 5,500 435
3.500% due 120172022 3,800 2995
6.000% due 10/0172029 1,000 103
7.295% due 0772272026 § 0__ 1
Total Canada 14,936
(Cost $15,807)
ICAYMAN ISLANDS 0.5%
SSET-BACKED SECURITIES 0.5%
Nassau Ltd.
0.000% due 10/1572029 (b) 1500 1500
Total Cayman Islands 1,500
(Cost $1,500)
DENMARK 3.9%
ORPORATE BONDS & NOTES 3.9%
Jyske Realkredit A/S
1.000% due 100172050 OKK 27,020 4,008
1.500% due 1V01/2037 34 4
1.500% due 100172050 3,387 509
2.000% due 100172050 629 9%
Nordea Kredit Realkreditaktieselskab
1.000% due 10/0172050 14,826 2,198
1.500% due 100172050 5,898 887
2.000% due 100172050 760 115
Nykredit Realkredit A/S
1.000% due 100172050 13,747 2
1.500% due 100172050 3,666 585
2.000% due 100172047 5,463 832
2.000% due 10/0172050 2,961 449
2.500% due 100172047 01 18
Realkredit Danmark A/S
0.560% due 01/01/2038 678 106
2.000% due 1N01/2047 6,712 1022
2.500% due 04172036 166 9
2.500% due 07/01/2047 %__ 71
Total Denmark 12,916
{Cost §13,029)
FRANCE 3.1%
ORPORATE BONDS & NOTES 1.9%
BNP Paribas S.A.
5.198% due 01/10/2030 $ 900 1085
Dexia Credit Local S.A.
2.000% due 0172272021 EUR 4,700 5,217
5,362
SOVEREIGN ISSUES 1.2%
France Government Bond
1.250% due 05/26/2036 500 658
1.500% due 05/26/2050 300 430
3.250% due 05/26/2045 1,500 2,828
3.916
Total France 10,2718
{Cost $10,170)

Central Japan Railway Co.

2.200% due 1000212024 § 900 a
Mitsubishi UFJ Financial Group, Inc.
3.195% due 07/18/2029 1,600 1
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Mizuho Financial Group, Inc. Total Norway $ 6034
2.501% due 05/25/2031 § 50§ 505 {Cost $5,963)
3477% due 0471212026 1,500 1627
e
5.000% due 10/18/2042 1,600 {1,/ I S OVEREIGN ISSUES 0.3%
{Qatar Government International Bond
Total J 4
e ——SAM 00 due DAZI2028 s o 1,044
Total Qatar 1,044
ILUXEMBOURG 0.6% {Cost $307)
CORPORATE BONDS & NOTES 0.2%
A Fetng 5
3.850% due 06/15/2024 200 217 S GN ISSUES 0.4%
Aroundtown S.A. Saudi Government International Bond
5375% due 0372172029 40 480 3.250% due 10/26/2026 200 20
T e 4.500% due DANT2030 900 1,046
ISOVEREIGN ISSUES 0.4% Total Saudi Arabia 1,256
European Financial Stability Facility {Coat:51,083)
1:250% due 0512412033 EUR 900 1,170
Total Luxembourg 1,867 P 3
(Cost $1,610) BOC Aviation Ltd.
TR 3.500% due 01/31/2023 500 626
-BACKED SECURITIES 0.2% Oversea-Chinese Banking Corp. Ltd.
Acommia Esropesn CL0 1BY 2.142% due 05/17/2021 1,400 1,404
0.850% due 07/15/2030 700 110 Total Singapore — 2030
Z0RPORATE BONDS & NOTES 1.5% {Cost $1,98)
Enel Finance International NV SLOVENIA 0.9%
2.650% due 08/10/2024 § 412 ISOVEREIGN ISSUES 0.9%
L C e ) el ' Sioveuia Govermnent Insrastionsl Bond
IENE Bank NV , , 5.250% due 02/18/2024 261 2,985
::5: Lo 1"2;1]5002 i) E Total Slovenia 2.985
) (Cost $2.764)
4.550% due 1010212028 1,000 1183
Nederlandse Waterschapshank NV SPAIN 5.7%
0.125% due 01/17/2024 EUR 1,400 1575 [SOVEREIGN ISSUES 5.7%
NXP BV Autonomous Community of Madrid
3.875% due 0810172022 s m 95 4.BBB% due 0311212020 ER 1,400 1,540
4,750 Spain Government Bond
Total Netherlands 5520 1.400% due 04/30/2028 600 127
(Cost$5.318) 1.450% due 10/31/2027 1,100 1333
1.450% due D4/30/2029 7,100 8,670
EW ZEALAND 0.0% 1.500% due 04/30r2027 700 848
ISOVEREIGN ISSUES 0.0% 2.700% due 10/31/2048 B00 1234
New Zealand Government Inflation Linked Bond L o e s
2000% due 092072025 fa) ~ NZD 200 152 i e
Total New Zealand 152 ;r:::: :1";;“ —154m
(Cost $164)
SUPRANATIONAL 0.5
INDRWAY 1.8% 5
CORPORATE BONDS & NOTES 1.7% " m“”‘
5 = ordic Investment Bank
?ﬁ:‘;‘:'u‘g&'gﬂ?: . m g SO0 dus 04192022 AD 2200 1,541
2.500% due 03/28/2022 2,600 2568 Total Supranational s
SR-Boligkreditt A/S L)
2.500% due D4/12/2022 2,650 218 TR
. — ORPORATE BONDS & NOTES 1.2%
ISOVEREIGN ISSUES 0.1% e B
Norway Government Bond 2 500% due 0410572022 $ 3400 3,492
1.750% due 0311312025 NOK 4,100 ] S ———————
2000% due 0G172026  SEK 3,000 3%

EEEE B
(B F)  (BfL: )
Total Sweden $ 3830
(Cost $3,755)
[SWITZERLAND 1.6%
CORPORATE BONDS & NOTES 1.6%
Credit Suisse AG
B.500% due DB/DB/2023 fc) $ 2700 3,025
UBS AG
7.625% due 0B 772022 [c| 2,000 2,250
Total Switzerland 5275
(Cost $4,.944)

UNITED KINGDOM 7.8%
SET-BACKED SECURITIES 0.2%

Penarth Master Issuer PLC

2.199% due 07/1872023 600 601

CORPORATE BONDS & NOTES 2.7%

Barclays PLC

3.250% due 0211272027 GBP 1,200 1,637

3.250% due 0111772033 600 82

3.650% due 03116/2025 $ 200 n3

HSBC Holdings PLC

5.260% due 091672022 (clid)  EUR 200 m

6.000% due 097292023 (cl(d) 1,800 2,199

6.000% due 0372972040 GBP 50 L

Lloyds Banking Group PLC

4.582% due 1211072025 $ 400 a1

Nationwide Building Society

3.960% due 07/16/2030 200 m

Royal Bank of Scotland Group PLC

4,800% due 04052026 200 i

4.892% due 051872029 600 m

5.076% due 01/27/2030 800 48

Santander UK Group Holdings PLC

4.750% due 09/15/2025 600 664

Santander UK PLC

5.000% due 110772023 500 550
8932

ORTGAGE-BACKED SECURITIES 2.3%

Eurosail PLC

0.000% due 12/10/2044 EUR 19 20

Eurosail-UK PLC

0.960% due 031372045 GBP 25 Ell

Great Hall Mortgages No.1 PLC

2.029% due DG/1672039 $ n 2

Hawksmoor Mortgages

1.761% due 052672063 GBP 1,108 1424

Mansard Mortgages PLC

1.448% due 1211572049 3,999 5,48

Newgate Funding PLC

0.208% due 12/15/2050 EUR 60 65

Paragon Mortgages No.12 PLC

1.912% due 11/15/2038 § a kL

Mortgage Accep F
Securities No.1 PLC

0.929% due 061272044 GBP 45 6

Towd Point Mortgage Funding PLC

1.724% due 10/20/2051 670 863
7,569
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IS0 GN ISSUES 2.6%
United Kingdom Gilt
3.250% due 0172272044 GBP 500 % 956
3.500% due 0172272045 1120 2,246
4.250% due DB07/2032 00 1,208
A.250% due 03/07/2036 500 a78
4.250% due 1200772040 100 209
4.500% due 08/07/2034 1,400 274
6.000% due 121072028 100 190
— 86

Total United Kingdom 25,706
(Cost §24,781)

INITED STATES 63.5%

SSET-BACKED SECURITIES 0.3%
Navient Private Education Refi Loan Trust
2.120% due 0171572069 $ 900 9
CORPORATE BONDS 8 S 15
AbbVie, Inc.
2.650% due 051472023 20m 07
American Airlines 2019-1 Class AA Pass-Through Trust
3.150% due 021572032 788 B51
American Tower Corp.
4,000% due 0610172025 200 Pl
Arrow Electronics, Inc.
3.675% due 011272028 20 216
ATE&T, Inc.
2.330% due 060172021 900 904
3.067% due 06/1272024 2,500 253
4.750% due 05/15/2046 600 705
Aviation Capital Group LLC
2.530% due 060172021 1,700 1,11
Bank of America Corp.
3.419% due 1272072028 1,156 1,252
3.974% due 0200772030 1,000 1,136
BAT Capital Corp.
4.540% due 0871572047 200 209
Boston Scientific Corp.
4.000% due 030172029 400 9
Charter C ications Operating LLC
4.464% due 0772372022 200 22
Citigroup, Inc.
3.400% due 050172026 2,100 2,276
Comcast Corp.
4.650% due 07/15/2042 900 113
Continental Airlines 2010-1 Class A Pass-Through Trust
4.750% due 0111272021 5N 565
Crown Castle International Corp.
3.700% due 06/1572026 200 27
CVS Health Corp.
3.700% due 030972023 900 951
4.300% due 0372572028 300 336
Daimler Finance North America LLC
2.502% due 021572022 1,350 1,363
Dell International LLC
5.450% due 06/15/2023 1,500 1,655
Delta Air Lines 2007-1 Class A Pass-Through Trust
6.621% due 081072022 7 348
Dominion Energy Gas Holdings LLC
2.494% due 06/1572021 500 502

EERE B
(B F)  (BfL: )

Duke Energy Corp.
2.204% due 0514/2021 § B0 ¢ 602
Enable Midstream Partners LP
4.950% due 051572028 200 898
Energy Transfer Operating LP
4.750% due 01152026 700 72
5.150% due 03/15/2045 100 105
EPR Properties
4.500% due D6/01/2027 100 12
Exelon Corp.
3.950% due DG/15/2025 200 994
Fidelity National Financial, Inc.
5.500% due OH/01/2022 a0 k|
Ford Motor Credit Co. LLC
2.865% due 09/24/2020 500 500
4.250% due 0/20/2022 600 618
General Motors Financial Co., Inc.
2.837% due 11/06/2021 00 m
Goldman Sachs Group, Inc.
3.500% due 01/23/2025 4,600 4912
3.750% due D5/22/2025 100 108
Halliburton Co.
3.800% due 11/15/2025 1,000 1,098
JPMorgan Chase & Co.
3.125% due 01/23/2025 100 106
3.900% due 07/15/2025 3,690 4,204
Kinder Morgan, Inc.
4.300% due 030172028 700 782
5.625% due 11152023 1,100 1,230
Masco Corp.
4.375% due 04/01/2026 300 33
Mid-America Apartments LP
4.300% due 10152023 1,400 1527
Reynolds American, Inc.
4.850% due 09152023 100 m
Sabine Pass Liquefaction LLC
5.000% due 03/15/2027 700 174
5.750% due 05/15/2024 300 338
Sempra Energy
2.331% due NS0T 00 200
Southern Co.
3.250% due 07/01/2026 B00 859
Springleaf Finance Corp.
6.125% due 05152022 1,300 1374
Verizon Communications, Inc.
4.522% due 09152048 B16 1,087
4,812% due 03152039 m 399
WEA Finance LLC
3.150% due D4/D5/2022 500 518
4.750% due DH17/2044 400 501
Wells Fargo & Co.
2.164% due 0211/2026 200 92
2.572% due 021172031 600 613
3.000% due 02N1H2025 100 106
3.550% due D/29/2025 1,300 1415
4.150% due 01/24/2029 1,000 1,154

50,186
Adijustable Rate Mortgage Trust
4.403% due OHZH2035 (el 4 72

EERE B
(B F)  (BfL: )
Alternative Loan Trust
1.627% due 06252037 § N % 19
3.553% due 1172572035 123 116
4.093% due 1172572035 123 19
6.250% due 0B2572037 (e) 214 184
American Home Mortgage Investment Trust
3.501% due 10/25/2034 1 1
Amortizing Residential Collateral Trust
2.327% due 10/25/2031 4 4
Asset-Backed Funding Certificates Trust
2.327% due 062572034 1272 1,269

Asset-Backed Securities Corporation Home Equity Loan
Trust

1.707% due D5/26/2037 35 2
Banc of America Funding Trust

4.402% due 02/20/2036 17 17
Bear Stearns Adjustable Rate Mortgage Trust

3.439% due 052572034 B1 59
4.077% due 0272572034 ] 8
4.211% due 1072572033 k] Ll
4.693% due 052572034 17 n
Bear Stearns Alternative-A Trust

3.700% due 0472572035 14 14
3.850% due 1172572035 (2) b 0
3.914% due DB/25/2036 (e} 18 12
3.964% due 0372572035 (e) 75 593
Bear Stearns Structured Products, Inc. Trust

4.736% due 0172672036 (2) 535 472
Citigroup Mortgage Loan Trust

1.687% due 07/26/2045 367 bl
4.380% due 1072572035 14 14
4.493% due 082572035 10 10
Citigroup Mortgage Loan Trust, Inc.

4.200% due 0252035 I 1
4.550% due DO/25/2035 17 178
Commercial Mortgage Trust

1.902% due 07/1072046 (f) 340 1
Countrywide Home Loan Mortgage Pass-Through Trust
2.087% due 0572572035 57 531
2.207% due 0472572035 n Ell
2.267% due 0372572035 260 245
2.287% due 0272572035 B1 a2
2.387% due 0372572034 3 kL]
3.728% due DB2572034 (e) 19 18
3.751% due DI/2072036 (e) 37 bl
3.835% due 1172572034 159 162
CS First Boston Mortgage Securities Corp.

6.500% due 042572033 4 4

CS First Boston Mortgage-Backed Pass-Through
Certificates

3.802% due 0772572033 9 9
DBUBS Mortgage Trust (f)

0.302% due 1171072046 10,700 2
0.686% due 111072046 4,813 n
First Horizon Mortgage Pass-Through Trust

4.663% due 0B/2572035 (e) 52 46
First NLC Trust

1.697% due OB/25/2037 L) 59

Freddie Mac Multifamily Structured Pass-Through
Centificates
3.600% due 01/25/2029 900 1083
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AEeE BT

(B F) (B F)
Freddie Mac Structured Pass-Through Centificates
1.767% due 09/25/2031 $ 17§ 172
3.252% due 0272572045 n 308
3.753% due 1072572044 338 339
GreenPoint Mortgage Funding Trust
1.807% due 01/25/2037 kLl 3%
2.167% due 11/25/2045 4 k]
(Greenpoint Mortgage Pass-Through Certificates
4.493% due 1072572033 B 8
GS Mortgage Securities Trust
1.944% due 11/10/2045 ) 4378 193
GSR Mortgage Loan Trust
4.100% due 0972572035 16 120
4.300% due 0372572033 48 49
HarborView Mortgage Loan Trust (e)
1.698% due 03/19/2036 30 i)
4.314% due 071972035 40 k-
Home Equity Asset Trust
2.227% due 1172512032 1 1
IndyMac INDX Mortgage Loan Trust
3.854% due 12/25/2034 46 41
JPMCC Commercial Morigage Securities Trust
3.723% due 031572050 1,000 1,125
JPMDB Commercial Mortgage Securities Trust
3.694% due 031572050 1,000 1122

JPMorgan Chase Commercial Mortgage Securities Trust

2.812% due 0171672037 600 B30

4.070% due 1171572043 166 167

JPMorgan Mortgage Trust

3.684% due 1172572033 49 50

Long Beach Mortgage Loan Trust

2.187% due 1072572034 407 ki

Mellon Residential Funding Corporation Mortgage Pass-
Through Trust

2.098% due 121572030 59 58

Merrill Lynch Mortgage Investors Trust

1.707% due 09/25/2037 53 Ell

1.747% due 02/25/2037 1 5

2.287% due 0672572028 B

3.747% due 0272672033 56 57

Maorgan Stanley Bank of America Merrill Lynch Trust

3.102% due 11152049 500 541

Morgan Stanley Capital | Trust

3.530% due 0671572050 400 414

Morgan Stanley IXIS Real Estate Capital Trust

1.677% due 11/25/2036 26 13

Nomura Asset A i Loan
Trust

3.394% due 1072572035 226 2%

Reperforming Loan REMIC Trust

1.967% due 06/25/2035 fe) 9% 95

Residential Accredit Loans, Inc. Trust

1.807% due D6/25/2046 16 46

1.637% due D4/25/2046 1718 737
Residential Asset Mortgage Products Trust

2.21% due 062512032 B 7
8.500% due 10/25/2031 225 255
Residential Funding Mortgage Securities | Trust

4:283% due 09/25/2035 (e) 150 127

EERE B
(B F)  (BfL: )
Asset-Backed LLC Trust
1.757% due O5/25/2037 (e) § (<[ 51
Sequoia Mortgage Trust
1.997% due 101192026 i i
Soundview Home Loan Trust
1.667% due 11/25/2036 1 16
Structured Adjustable Rate Mortgage Loan Trust
3.871% due 021252034 90 a
4.160% due 0XZH2034 69 n
4.190% due 04/25/2034 135 138
Structured Asset Mortgage Investments Il Trust
1.817% due DG/25/2036 158 160
1.847% due D5/25/2036 210 2178
1.847% due DS/25/2047 50 50
1.897% due 071192035 %9 a7
2.087% due D5/25/2045 156 157
2.227% due 071192034 i i
2.307% due 10119/2034 258 262
2.347% due 03192034 10 10
Asset Mortgage Trust
2.307% due 03192032 48 48

Structured Asset Securities Corporation Mortgage Loan
Trust

3.155% due D4/25/2035 146 145
Thornburg Mortgage Securities Trust
3.565% due 10/25/2043 120 120
‘WaMu Mortgage Pass-Through Certificates Trust
1.917% due 10/25/2045 %2 261
1.937% due 01/25/2045 % a3
2.266% due 02/27/2034 B 9
2.956% due 12/25/2046 1,951 1913
3.253% due 11/25/2042 258 256
3.453% due DB/25/2042 4 4
3.453% due 08/25/2042 il B0
3.616% due 0:3/25/2033 %2 269
4.062% due (3252034 4 151
4.407% due D8/25/2034 768 2
4.663% due 06/25/2033 kL 0
21.7119
Macoupin, lllinois, Pasadena Public Fi ing Authority
Revenue Bonds, Series 2010
7.148% due 03/01/2043 1,140 1938
Polk, lowa, Tobacco Settl Authority Ri
Bonds, Series 2005
6.500% due DG/D1/2023 435 948
2,887

EERE

(EfL - F)
U.S. GOVERNMENT AGENCIES 31.7%
Fannie Mae
1.747% due 03/26/2034 $ 19 ¢
1.840% due 07/26/2037 1
1.914% due 03252036 5
1.977% due 032572044 3
2.011% due D9/25/2042 1
2.027% due 06/26/2029 o
2.500% due 0210172043 2,663
3.000% due 0210172046 267
3.000% due 10/01/2046 2,084
3.127% due 0472572024 13
3.346% due 0770172044 298
3.346% due 100172044 9
3.429% due 0170172036 20
3.490% due 1200172020 2,138
3.500% due 040172048 5,516
3.500% due DBD172048 4,765
3.516% due 120172034 2
3.654% due 10/01/2035 bl
3.737% due 12/01/2035 7
3.905% due 110172035 7
4.000% due 0170172041 14
4.000% due 10/01/2041 203
4.000% due 030172048 4126
4.000% due 030172048 3578
4.085% due 10172035 9
4.235% due 052572035 a
4.343% due 0710172035 a
4.353% due 1170172034 205
4.500% due 1170172023 7
6.000% due 0472572043 ]
6.000% due 0272572044 56
6.500% due D6/2572044 7
Fannie Mae, TBA (b)
2.500% due 040172050 3,300
3.000% due 050172050 16,500
3.500% due 040172050 40,500
4.000% due 040172050 2,900
Freddie Mac
3.625% due 030172035 7
3.935% due 010172034 76
4.000% due 090172039 165
4.021% due 090172035 13
4.262% due DBD172035 i
4.577% due 06172035 16
5,000% due 0B/1572035 2,166
6.000% due 04/1572036 b ]
Ginnie Mae
3.000% due 1172072046 1,352
3.000% due 0472002047 m
3.125% due 11/20/2030 16
3.500% due 1272002047 5,030
5.500% due DB/20/2035 1,255
Small Business Administration
4.625% due 020172025 15
4.760% due 090172025 132
5.090% due 1010172025 53
5.980% due 050172022 9

B
(G F)
19

EE]

"

10
2,73
m
2,188
13
n

k]l
2,155
5,810
4,99

k]l

2

15
m
4,368
3,793
10

kL]

219

I
65
8

3,363
16,963
42048

3,054

E)
179
14
kL]

17
2,462
EE]

1,409
282
17
560
1424

16
139
6

104,483
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BESE
(B F) (B F)

Treasury Inflation Protected Securities (a)
0.125% due 01/15/2023 G) § 0133 0§ 134
0.250% due 07/15/2029 141 149
0.375% due 011572027 42 46
0.625% due 01/15/2026 108 114
1.000% due 021152049 306 386
1.375% due 0211572044 2,205 2,883
1.750% due 01/15/2028 123 143
2.500% due 01/15/2029 287 359
3.875% due 0411512028 7 480
U.S. Treasury Bonds
2.500% due 02/15/2045 2,500 298
2.875% due 051512043 400 9
2.875% due 08/15/2045 1,600 1,897
3.125% due 08152044 400 517
3.625% due 08/15/2043 400 m
4:375% due 051512041 2,800 4736
B.125% due 11152027 i 1,400 1,931
U.S. Treasury Notes
1.500% due 08/15/2026 ) 1,500 1,545
5. Treasury Strips
0.000% due 11152023 3,700 35N
0.000% due 051512026 4,300 4026

29,151
Total United States 209,396
(Cost $204,565)

[SHORT-TERM INSTRUMENTS 6.6%
REPURCHASE AGREEMENTS (h} 1.4%

4500
[TIME DEPOSITS 0% |
Australia and New Zealand Banking Group Ltd.
0.310% due 03/02/2020 AUD 154 100
0.700% due 03/02/2020 NZD 48 250
1.100% due 03/02/2020 $ KL k]
Bank of Nova Scotia
0.920% due 030212020 CAD pil 172
1.100% due 030212020 $ a0 80
Brown Brothers Harriman & Co.
(1.470%) due 03/02/2020 CHF 2 n
10.950%) due 03/02/2020 DKK 3 1
10.660%) due 03/02/2020 EUR 1 1
10.260%) due 03/02/2020 ¥ 3 0
10.170%) due 0300212020 SEK ] 1
0.310% due 03/02/2020 AUD 2 2
0.330% due 03/02/2020 GBP 1 1
0.500% due 03/02/2020 $GD 1 1
0.700% due 03/02/2020 NOK 1 0
0.700% due 03/02/2020 NZD 14 9
0.920% due 030212020 CAD 3 2
Citibank N.A.
1.100% due 0310212020 $ 168 169
Credit Suisse AG
11.470%) due 031022020 CHF 75 i}
DBS Bank Ltd.
1.100% due 03/02/2020 $ 3 k]
HSBC Bank PLC
10.680%) due 03/02/2020 EUR 7 19
JPMorgan Chase Bank N.A.
1.100% due 03/02/2020 3 Kkl i
MUFG Bank Ltd.
10.260%) due 03/02/2020 ¥ 574 5

HEEEEE B
(B F)  (BfL: )
National Australia Bank Ltd.
0.310% due 03/02/2020 AUD 9 % 19
Sumitomo Mitsui Banking Corp.
10.680%) due D3/02/2020 EUR pi 3
10.260%) due D3/02/2020 ¥ 154 14
1.100% due 03/02/2020 § 517 517
‘Sumitomo Mitsui Trust Bank Ltd.
0.680%] due 03/02/2020 EUR 18 17
0.260%) due 030272020 ¥ 46N 43
0.330% due 03/02/2020 GBP 59 75
1.100% due 03/02/2020 § ME__ 66
— 2470
[SPAIN TREASURY BILLS (g) 4.5%
0.557%) due D3/06/2020 EUR 13400 14719
Total Short-Term Instruments 21,683
(Cost $21,965)
Total Investments in Securities 119.3% § 3133312
(Cost $390,115)
Financial Derivative
Instruments (illk) 0.3% 1,068
(Cost or Premiums, net ${162))
Other Assets and Liabilities, net (19.6%) (64.614)
Net Assets 100.0% § 379,786
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HEDULE OF INVESTMEN AMOUNTS IN THO CEPT NUMBE

- A zero balance may reflect actual amounts rounding to less than one thousand.
{a) Principal amount of security is adjusted for inflation.
(b}  When-lssued security.

{d} Perpetual maturity; date shown, if appli next I call date.
(e} Security is in default.

{fl  Interest only security.

{g] Coupon represents a yield to maturity.

[BORROWINGS AND OTHER FINANCING TRANSACTIONS
h) REPURCHASE AGREEMENTS:

L R4
MmEIHEF HHEF RFEB ptlE] HERE #HER B4R R ERffifiE LR 1 DRI
ROR 1.640% 0228020 03022020 ¢ 4500 LLS. Treasury Notes 1.625% due 11/152022 4 14608 ¢ 4500 ¢ 4,501
Total Repurchase Agreements § 14,608  § 4500 & 4,501

BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The following & a summary by counterparty of the market value of Bormowings and Dther Financing Transactions and collateral pledged/ireceived) s of February 79, 2020:

LRZHO YR=Z LK)  FHERWEID EFEYD AEEA HHRO (ZH)/ Ry EIVR
WBIHEF FZH Xih Xk Xih T Ot ERERE] EAh R—Sr—"
Global/Master Repurchase Agreement
ROR § 4,501 ¥ 0 ¥ 0 § 0 3 4,50 § (4,608 $ 11071
Total Borrowings and Other Financing Tr i $ 4501 % [ [ 0
" Includes accrued interest

' Net exposure regresents the net recenvable/payable) that would be due fromto the counerparty in the event of default. Exposure from borrowings and other financing transactions can only be netted across ransactions governed under the
‘same master agreement with the same legal emity. See Nate B, Master Netting Arrangements, in the Notes to Financial Statements for more informiation regarding master netting arrangements.

]

g2 amount of b g ding during the ded February 29, 2020 weas $252 at a weighted avesage imerest rate of 2.537%. Average borrowings may include sale buyback ransactions and reverse repurchass
agreements, if held during the period.

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

ALS54Y TLEIT L

g4 T4 TTEHR 2498 (ZHE) TS
Call - .S, Treasury 10-Year Note April 2020 Futures $ 132000 0312712020 4 § na $ 11201
Put - U.5. Treasury 10-Year Nate April 2020 Futures 129.500 032772020 4 1) 0
Total Whritten Options $ 23 8 20
putuRes covveacrs: |
AR il RA Ry RERTM (8) & HE aif
90-Day Eurodollar March Futures Long I8 KL} ¥ i) § L1 0
40-Day Eurodollar September Futures Long 02020 KL} v il 0
90-Day Sterling December Futures Long 1272020 194 B4 i 0
Austraka Government 3-Year Bond March Futures Short 032020 m 11361 0 1610
Mustraka Government 10-Year Bond March Futures Long 3020 2 B ]
(anada Government 10-Year Bond June Futures Short 0672020 7 129) 0 na
Euro-Bobl 5-Year Note March Futures Long 03ra0e0 159 288 ] 0
Euro-BTF 10-Year Note June Futures Long DBrA020 m 1210} 0 nan
Euro-Bund 10-Year Bond June Futures Long DBr2020 kli} 59 54 0
Euro-Buxl 30-Year Bond March Futures Long 03200 § BB 123 0
Euro-0AT 10-Year June Futures Short 0672020 i 1l 0 16)
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UTURES CONTRACTS (Cont.):

ZEHEEILE
AR it fRA R RERBFME (GR) # aE aiE
Euro-Schatz 2-Year Note June Futures Short 062020 47 § 1104] § (I 1103)
Japan Government 10-Year Bond March Futures Short 0372020 9 11401 0 1115
118, Treasury 2-Year Note June Futures Short 0672020 0 7 1] 155
1.8, Treasury 5 Year Note June Futures Long D020 mn 60D 766 0
1.8, Treasury 10-Year Note June Futures Long D020 45 47 7 0
118, Treasury 10-Year Note June Futures Short 062020 0 127 ] 1601
118, Treasury 20-Year Bond June Futures Short 062020 ] 1361 ] (22
1.8, Treasury 30-Year Bond June Futures Long 06/2020 b 170 ] 0
United Kingdom Treasury 10-Year Gilt June Futuwres Short 062020 44 1108} ] 147
Call Option Strike @ EUR 171.500 on Euro-Bund 10-Year Bond Apeil 2020
Futures” Short 032020 19 149) a 151)
Put Option Strike @ EUR 171.500 on Euro-Bund 10-Year Bond April 2020
Futures” Short 032020 L] 13 0 14
Total Futures Contracts $ 432 § 615§ 1747)

LIS
SHEIER BEEREF ELE Bk WY REREEORE T mE AR
COX.15-25 Index 1.000% 120§ 3,174 § 7 § m s 0§ 0
COX.IG-26 Index 1.000% 062072021 500 ] 0 1 0
COX.IG-27 Index 1.000% 1212012021 400 ] 0 1 0
COX.IG-28 Index 1.000% 6202022 1,100 18 12 0 0
COX.IG-28 Index 1.000% 62072027 2,500 i 5 0 1]
COX.IG-31 Index 1.000% 1212012023 1,500 k] 15 0 i}
COX.IG-32 Index 1.000% 62072024 3,000 55 1] 0 13
COX.IG-33 Index 1.000% 1212012024 38,800 662 (2601 0 170
§ 795 § 1261 % 2 5 8
EMSFD _ Emime
Xih/ 2R EMRFA LT v YR EERF L] BETE Tl REIE OB 3 RE AR
Pay 3-Maonth Canadian Bank Bill 1.900% 121182029 CAD 1,400 § a0 4 ] s B 5 0
Pay 3-Manth Canadian Bank Bill 2200% 1211812049 2,000 piil] 157 2% 0
Regeive 3Maonth SEK-STIBOR 0.750% 032112023 SEK 800 2 121 0 0
Regeive 3Maonth USD-LIBOR 1.500% 0612172024 § 6,700 151 1468 0 48
Receive™ 3Maonth USD-LIBOR 1.298% DBr252024 1,750 [83) 1891 0 138)
Receive™ 3Maonth USD-LIBOR 1.249% B/31/2024 3,900 138 1391 0 g
Receive™ 3Maonth USD-LIBOR 1.360% 091772024 2,600 134) 1341 0 12
Regeive 3Maonth USD-LIBOR 2000% D/202025 1,500 1871 s 0 115
Regeive 3Maonth USD-LIBOR 2.250% 06152026 3,200 1251} [iL:1i] 0 135)
Regeive 3Maonth USD-LIBOR 1.750% 122112026 1,500 174) [1F2] 0 1
Regeive 3Maonth USD-LIBOR 1.500% 062112027 400 14 1481 0 15)
Regeive 3Maonth USD-LIBOR 2.500% 1272002027 100 m il 0 12
Regeive 3Maonth USD-LIBOR 1.500% 1211812029 2,100 181 1321 0 133
Regeive 3Maonth USD-LIBOR 2500% 06r20/2048 200 160) 1791 0 18)
Pay™ 3Maonth USD-LIBOR 1.653% 0B/25(2051 950 ] % kil 0
Pay™ 3Maonth USD-LIBOR 1.635% 0873112051 450 3 9 15 0
Pay™ 3Maonth USD-LIBOR 1.710% 091772051 300 kil kil 10 0
Regeive - Manth Ausiralian Bank Bill 3.500% 06/17/2025 AUD 900 186) 1281 0 13
Pay™ f-Manth EURIBOR 10.150%) 03182030 EUR 5,300 17 o 39 0
Pay™ f-Manth EURIBOR 0.150% 06/17/2030 1,700 60 [ 13 0
Pay®™ - Month EURIBOR 0.250% 031812050 2,000 8 1% n 0
Pay™ -Manth GBP-LIBOR 0.750% 031812025 GBP 4,900 58 9 0 0
Receive™ -Manth GBP-LIBOR 0.750% 03182030 2800 141 14 0 g
Receive™ -Manth GBP-LIBOR 0.672% 0272612031 450 n ] 0 mn
Pay™ B-Month GBP-LIBOR 0.722% 0272672051 160 0 0 1 0
Pay B-Manth PLN-WIBOR 2000% 091162025 PLN 2,700 M 65 1 0
§ 1389) § 5670 & 244 5 (756)
Total Swap Agreements § 406 4 B4 & 6§ (339
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INANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The fallowing is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of February 29, 2020:

1} Smrhlu with an aggngato market value of $1,379 and cash of $2,274 have been pledged as for exch traded and lly cleared
as of February 29, 2020. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more
information regarding master netting arrangements.

SRR @ R SRR @ RE
RS EDETES
5 it AR 5 i faf
B FY
+7vav bt/ AI9vT &t +Ivay pist/| A9vT &t
Total Exchange-Traded or Centrally Cleared § 0% 615§ 26 § o % ¢ 17471 § 13391 § 11,2061

Future styled option.

If the Fund & a selles of protection and a credit event ocows, & defined under the terms of that particular swap agreement, the Fund wall aisher §il pay to the buyer of protection 2n amount equal to the notignal amount of the swap and

1ake delivery of the referenced obligation or underlying securities comprising the neferenced index or (i pay a net serlement amount in the form of cash or securdties equal 1o the notional amount of the swap less the recavery value of the

referenced obligation or undeshying securties comprising the referenced index.

The masxmum patential amoun the Fund could be required to pay as a seller of credit proectson or meceive 25 8 buyer of redit protection if & cred event octurs as defned under the terms of that particulas swap agreement.

Thennnesandlealnn\'duesInruaildefawtmnaywrml:aerveasndnawunltinewnentmufﬂewmﬂtwlumnenskandlwwltheIMNHEW&M{WMMWWMM“WUW
of the ay Aused/sald as of the period end. Increasing market values, in absohue terms when compared to the rotional amount of the swap, represent a deterioration of the referenced underying's credit

‘soundness and a greater Bebhood of risk of default of ether creda event occuring as defined wnder the terms of the agresment.

This instrument has a forward starting effective date. See Note 2, Secuntes Transactions and kmvestment Income, i the Notes 1o Francal Statements for further méormation.

k) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
DRWARD FOREIGN CURRENCY CONTRACTS:

KREREH (8) &
3

]

B

L]

WEIHEF RFEA ZELEBR REER
AZD 0312020 § 09 HKD B55 § 1 § 0
BOA 032020 CAD 1,000 § 759 i) ]
BOA 032020 EUR 13400 15,031 09 ]
BOA 032020 GEP 3175 4,081 kL] 0
BOA 0472020 § 1,480 KK 9,890 0 1331
BOA 0412020 4,094 GEP 3175 0 1351
BOA 062020 43 PLN 1672 0 1o
BPS 032020 08 GEP 550 0 {7l
BPS 032020 181 JPY 0,00 4 0
BRC 032020 GBP 1,302 § 1,665 b 0
BRC 032020 § m JPy 40,900 [} 0
BRC 0412020 Jry 40,900 § an 0 (L]
CBK 0312020 4,600 47 0 0
GLM 0412020 DKK 90,486 13,520 193 0
GLM 06/2020 § 755 CLP 603,970 0 1181
HUS 032020 AUD 2am § 1,984 8 0
HUS 0312020 HKD 855 10 0 0
HUS 032020 § 818 SG0 1118 0 1181
HUS 0412020 50 KK m 0 il
HUS 062020 10 HED 855 0 0
JEM 032020 SG0 1118 § 781 0 U]
JPM 032020 § 278 JPY 30,032 0 0
JEM 052020 2,39 CHF 38 16 0
JEM 052020 61 EUR 650 0 0
JEM 062020 797 SG0 1,118 4 0
Ml 032020 15123 AUD 23,004 0 12911
Ml 42020 AUD 23,004 § 15132 269 0
Ml 052020 § 46,934 EUR 44578 248 0
Ml 052020 1,369 SEK 13,306 0 2
SCX 032020 5118 GBp 3987 0 102l
SCX 062020 368 PLN 1476 0 {7
TOR 032020 JPY 36,300 § k) 0 131
UAG 032020 AUD 20,033 13,526 610 0
$ 1,831 § 15481
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PY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRR (8) &

m3IEE #AA 2 LER FEER E B
B0A 03/2020 CAD 521 § E 7 B 0
B0A 032020 CHF B4 87 0 0
B0A 032020 FUR 2,956 3,764 7 0
B0A 03/2020 NZD % 16 1 0
B0A 03/2020 § 87 CHE B 0 0
B0A 032020 m [i: 557 0 16
B0A 0472020 CHE B $ 87 0 0
B0A 0472020 GBp 552 fid B 0
8PS 032020 KK 254 3 0 0
8PS 032020 $ 17 FUR 16 0 0
8PS 032020 3,585 JeY 30,043 3 0
8PS 032020 16 NZD % 0 0
BPS 0472020 NZD 5 $ 16 0 0
BAC 032020 JPY 405,257 3,681 0 1761
BAC 032020 § 3,718 JeY 404,576 3 0
BAC 0472020 3,687 405,257 n 0
CBK 0372020 JeY 401,360 $ 3,692 0 129)
CBK 0372020 SEK 569 59 0 0
CBK 0372020 § 31 CAD 21 0 13
CBK 0372020 333 FUR 3045 13 0
CBK 03/2020 4 GEp 3 0 0
CBK 0372020 185 JeY 20,082 1 0
CBK 0412020 CAD 571 $ 31 3 0
CBK 0472020 FUR 2,985 3212 0 13
CBK 0472020 § 3,698 JeY 401,360 ] 0
GLM 032020 AUD 268 $ 181 B 0
GLM 032020 § 59 SEK 569 0 0
GLM 0472020 SEK 569 $ 59 0 0
MYl 0372020 EUR 105 115 1 0
MYl 0372020 JpY 405,257 3677 0 1801
MYl 032020 § 176 AUD 268 0 13
MYl 0472020 AUD 268 $ 176 3 0
MYl 0472020 § 3,683 Iy 405,267 80 0
SCX 032020 [ 555 $ 7 15 0
S0X 032020 Jry 6,497 59 0 i}
TOR 032020 § 3714 Jey 44,440 3% 0
$ 360 B 2111
Total Forward Foreign Cumency Contracts $ 2,191 § 17601

PURCHASED OPTIONS:

EHEF Xt/ BE AR
B3IEE 8 12T95 2 EHEF  L—h  EHR BETE EESY 8B
BOA Put - OTC 30-Year Interest Rate Swap 3Month USD-UBOR Receive  2175% (91512021 0 s [ ]
FoF Put - OTC 30-Year Interest Rate Swap 3Month USD-UBOR Receive  1.733% 082612021 1,100 Bl a
[l Put - OTC 30-Year Interest Rate Swap &Month GBP-LIBOR Receive  0.060% 0202612021 30 7 2
MYC Put - OTC 30-Year Interest Rate Swap 3Month USD-UBOR Receive  1752% 082312021 2200 163 i}
Total Purchased Options $ 32 8 160

RITTEN OPTIONS:

EHEF XL/ RE HERIATE TUIT L
BT 2 AVTIIR EHEF  L—bt  TEHER BETA (ZH) 85 i
BOA Put - OTC 3-Year Interest Rate Swap 3-Manth USD-LIBOR Pay 1.680%  09N&@021 9,200 $ LTI nz
FBF Put - OTC 3-Year Interest Rate Swap 3-Manth USD-LIBOR Pay 1399% 0812612021 9,200 (621 (34
GLM Call - OTC 30-Year Interest Rate Swap B-Manth EURIBOR Receive 0.000%  0&r27/2020 300 191 na
GLM Put - OTC 10-Year Interest Rate Swap G-Momth GEF-LIBOR Pay 0.780% 0226021 1030 (22 122
JEM Call - OTC 30-Year Interest Rate Swap B-Manth EURIBOR Receive 0.000%  08/26/2020 600 L] 1251
MYC Call - OTC 30-Year Interest Rate Swap B-Manth EURIBOR Receive 0.000%  08/24/2020 1,650 (531 1661
MYC Put - OTC 3-Year Interest Rate Swap 3-Manth USD-LIBOR Pay 1448% 08233021 18,300 11631 (60
§ (353 $ 1233)



ELa 47> J8—N)L ZIVEAL N TUR D% A 2hL T7UR

®/E HERIFTRE EAZEYEN
WBIHEF AR JaFovay L—t TTEEHARR BETE (ZH) TG i
GST Call - COXIG-33 Index Buy 0.475% 04152020 1,000 % (1] § ]
GST Put - CDX.IG-33 Index Sell 0.700% 04152020 1,000 i (3l
GST Put - iTraox Europe Series 32 Index Sell 2.500% 03n7z0 1,700 1 ]
$ B3 (5l
A=vvil TLE7 L
mEIHEF 4R AVTIIR ZHEH TTESAR BETEK (ZE) 35 i
CBK Floor - OTC CPURNSA Index 27.985 Maximum of {1 - (Final Index/Initial Index), 0] 00292020 4,300 § 85 § 0
Tatal Written Options §__l451) § 1238



