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(3) BEFMIIFEAME (the Schedule of Investments)

g a—/N\)L

(A ELa 4Ty A=) N AYhL 7R

(20214 2 A28 RT)

wESE B
(BfL: F) (B F)

INVESTMENTS IN SECURITIES 108.0%

BLGIUM 0.8% .

Sarens Finance Co. NV

5.750% due 02/21/2027 EUR 4300 ¢ 5098
Total Belgium 5,098
(Cost $4,401)

[BERMUDA 0.0%

Viking Ocean Cruises Ship VII Ltd.

5.625% due 02/15/2029 $ 100 101
Total Bermuda 101
(Cost $100)

BRITISH VIRGIN ISLANDS 0.1%

Studio City Finance Ltd.

5.000% due 01/15/2029 300 304
Total British Virgin Islands 304
(Cost $300)

CANADA 2.9%

Bausch Health Cos., Inc.

5.500% due 11/01/2025 2,000 2,061
Bombardier, Inc.

7.500% due 12/01/2024 500 410
7.500% due 03/15/2025 1,300 1,191
7.875% due 04/15/2027 500 450
8.750% due 12/01/2021 1,000 1,038
Fairstone Financial, Inc.

7.875% due 07/15/2024 1,000 1,062
GFL Environmental, Inc.

4.000% due 08/01/2028 3,600 3,517
4.250% due 06/01/2025 900 924
MEG Energy Corp.

5.875% due 02/01/2029 100 102
7.125% due 02/01/2027 1,000 1,058
Northriver Midstream Finance LP

5.625% due 02/15/2026 3,000 3,114
Open Text Corp.

5.875% due 06/01/2026 1,000 1,034
Parkland Corp.

5.875% due 07/15/2027 1,500 1,597
Total Canada 17,608
(Cost $17,359)

[CAYMAN ISLANDS 1.3%

Hawaiian Brand Intellectual Property Ltd.

5.750% due 01/20/2026 500 528
Melco Resorts Finance Ltd.

5.750% due 07/21/2028 4,900 5,265
Transocean Pontus Ltd.

6.125% due 08/01/2025 544 520
Wynn Macau Ltd.

5.500% due 01/15/2026 800 834
5.500% due 10/01/2027 750 780

SEEEER BHifi
(BfL: F) (B F)

Total Cayman Islands $ 1917

(Cost $7,487)

[DENMARK 0.5%

DKT Finance ApS

7.000% due 06/17/2023 EUR 1,800 1,99

9.375% due 06/17/2023 $ 1,000 1,039

Total Denmark 3,034

(Cost $2,923)

FRANCE 4.5%

Casino, Guichard-Perrachon S.A.

5.500% due 01/31/2024 EUR 1,800 2,201

Altice France S.A.

2.125% due 02/15/2025 4,700 5,536

7.375% due 05/01/2026 $ 2750 2,872

8.125% due 02/01/2027 950 1,087

Constellium SE

5.625% due 06/15/2028 1,000 1,068

Loxam SAS

2.875% due 04/15/2026 EUR 1,600 1,908

3.250% due 01/14/2025 600 il

Parts Europe S.A.

6.500% due 07/16/2025 2,200 2,798

Renault S.A.

1.250% due 06/24/2025 2,300 2,734

2.375% due 05/25/2026 4,900 6,010
24,674

Total France 26,875

(Cost $24,982)

GERMANY 4.9%

CTC AcquiCo GmbH

2.500% due 03/07/2025 3,500 4,188

Nidda Healthcare Holding GmbH

3.500% due 08/21/2026 5,500 6,685
10,871

Deutsche Bank AG

5.625% due 05/19/2031 6,500 9,145

Schaeffler AG

3.375% due 10/12/2028 6,500 8,752

Techem Verwaltungsgesellschaft 675 mbH

2.000% due 07/15/2025 760 900
18,797

Total Germany 29,668

(Cost $27,332)

IRELAND 0.3%

Virgin Media Vendor Financing Notes IV DAC

5.000% due 07/15/2028 $ 1,500 1,538

Total Ireland 1,538

(Cost $1,497)

MEEEE Bl
(BfL . F) (B F)
ITALY 5.1%
Atlantia SpA
1.625% due 02/03/2025 EUR 40 § 489
1.875% due 07/13/2027 400 488
1.875% due 02/12/2028 3,000 3,604
Banca Monte dei Paschi di Siena SpA
1.875% due 01/09/2026 2,500 3,082
2.625% due 04/28/2025 6,200 7812
F-Brasile SpA
7.375% due 08/15/2026 $ 1,300 1,319
Intesa Sanpaolo SpA
5.017% due 06/26/2024 2,000 2,179
7.700% due 09/17/2025 (a)(b) 1,000 1,130
7.750% due 01/11/2027 (a)lb)  EUR 500 725
Telecom Italia SpA
5.303% due 05/30/2024 $ 4500 4,879
UniCredit SpA
5.459% due 06/30/2035 4,400 4,743
Unipol Gruppo SpA
3.250% due 09/23/2030 EUR 400 518
Total Italy 30,968
(Cost $28,500)
[JAPAN 1.0%
SoftBank Group Corp.
3.125% due 09/19/2025 4,900 6,265
Total Japan 6,265
(Cost $6,021)
LUXEMBOURG 4.2%
A L )
Intelsat Jackson Holdings S.A.
6.500% due 07/13/2022 $ 164 167
Ortho-Clinical Diagnostics, Inc.
3.500% due 06/30/2025 EUR 1,492 1,816
1,983

Corestate Capital Holding S.A.
1.375% due 11/28/2022 200 209
Altice Financing S.A.
7.500% due 05/15/2026 $ 1,500 1,568
Camelot Finance S.A.
4.500% due 11/01/2026 750 780
Cirsa Finance International Sarl
6.250% due 12/20/2023 EUR 1,900 2,303
Intelsat Jackson Holdings S.A. (c)
5.500% due 08/01/2023 $ 750 478
8.000% due 02/15/2024 750 778
Lincoln Financing SARL
3.625% due 04/01/2024 EUR 1,500 1,842
Matterhorn Telecom S.A.
3.125% due 09/15/2026 5,500 6,620
Summer BC Holdco B Sarl
5.750% due 10/31/2026 5,700 7,320
Telecom Italia Capital S.A.
6.375% due 11/15/2033 $ 1,600 1,775

23,462

N AYhL T7UFR



HEEE B
(BfL: F) (BfL: F)

ELa 4%

BEEHE B
(BfL . F) (BfL: F)

g a—/N\)L

HEEEH B
(Bfr . F) (BfL: F)

Total Luxembourg $ 25,654 Total Norway $ 1109 Total United Kingdom § 37,610
(Cost $23,801) (Cost $1,064) (Cost $34,764)
MULTINATIONAL 0.8% UNITED STATES 49.8%
Ardagh Packaging Finance PLC Grifols S.A. Carnival Corp.
4.125% due 08/15/2026 § 1,250 1,295 2.250% due 11/15/2027 EUR 625 768 7.500% due 06/30/2025 FR 9% 1241
5.250% due 08/15/2027 750 778 Total Spain 768 8.500% due 06/30/2025 § 1% 1,239
Axalta Coating Systems LLC (Cost $689) LifePoint Health, Inc.
4.750% due 06/15/2027 500 523 3.865% due 11/16/2025 649 650
Cascades, Inc. [SWEDEN 0.7% - Lummus Technology Holdings V LLC
5.125% due 01/15/2026 1,000 1070 0 ONDS & NOTES 3.616% due 06/30/2027 998 1,000
5.375% due 01/15/2028 500 529 Intrum AB Verscend Holding Corp.
Delta Air Lines, Inc. LB £ 733 46150 due 0812712025 75 75
4.750% due 10/20/2028 900 gogl  JldncwlnI0 fiy b 4,005
o ——_—  3500%due07/15/2026 625 757 —
Total Multinational 5,191 e ORPORATE BONDS
{Costtd8o1) 3?5'3;’;1;:02/‘1" 5g/znz7 1,100 1319 ADT Security Corp.
’ T 4.875% due 07/15/2032 1,000 1,060
NETHERLANDS 7.3% Total Sweden 4,054 8 S -
L L) .500% due 11/15/2028 1,100 1120
Nielsen Consumer LLC 7 . ;
1.950% due 02/04/2028 1260 ) UNITD ARAB EMIRATES 0.1% Ally Financial, Inc.
e y - " CORPORATE BONDS E 8.000% due 11/01/2031 845 1201
e DAE Sukuk Difc Ltd. AMC Networks, Inc.
3.750% due 02/15/2026 § 00 729 4.250% due 02/15/2029 6,400 6,291
5.875% due 10/10/2079 1,250 1,260 —
Aralia Contina S ot Dutch Holding B BV Total United Arab Emirates 729 5.000% due 04/01/2024 596 604
XA LL0aUNG Y STOMmS BULCH 0! T Arches Buyer, Inc.
3750% due 01/15/2025 BR 2000 s (CostéT1d e W
easyJet FinCo BV UNITED KINGDOM 6.2% Ascent Resources Utica Holdings LLC
1.875% due 03/03/2028 (d) 5,000 6,058 PORATE BON| OTES 6.2% | 8.250% due 12/31/2028 : W0 313
LeasePlan Corp. NV Arqgiva Broadcast Finance PLC Avantor Funding, Inc.
7.375% due 05/29/2024 (allb] 4,400 5,801 6.750% due 09/30/2023 GBP 750 1,085 4.625% due 07/15/2028 1,600 1670
Nouryon Holding BV Barclays PLC (a)(b) Avient Corp.
6.500% due 10/01/2026 2,500 3173 7.250% due 03/15/2023 750 1,118 5.750% due 05/15/2025 70 3
i 7.875% due 09/15/2022 1,000 1492
0-Park Holding | BV & BCD Acquisition, Inc.
2.000% due 03/01/2027 5,581 6,404 Bellis Acquisition Co. PLC 9.625% due 09/15/2023 1,000 1,025
Schoeller Packaging BV 3.250% due 02/16/2026 4,500 6,362 B i
6.375% due 11/01/2024 625 788 Bellis Finco PLC 4.500% due 02/15/2026 1,500 1,535
Sensata Technologies BV 4.000% due 02/16/2027 300 423 e
4.875% due 10/15/2023 $ 1,080 1121 INEOS Quattro Finance 2 PLC 7.625% due 12/15/2025 100 108
5.000% due 10/01/2025 1,000 1,099 3.375% due 01/15/2026 § 20 200
N Buckeye Partners LP
Teva P Finance 1BV Jaguar Land Rover Automotive PLC 4.125% due 03/01/2025 625 840
3.160% due 10/01/2026 1,250 1174 2.200% due 01/15/2024 EUR 500 586 4500% due 03/01/2028 500 507
i 5.875% due 11/15/2024 1,300 1,694
United Group BV b Builders FirstSource, Inc.
3.125% due 02/15/2026 EUR 6,125 1223 Marks & Spencer PLC 5.000% due 03/01/2030 875 91
3.625% due 02/15/2028 750 884 6.000% due 06/12/2025 GBP 2,900 4,554 B
alpine Lorp.
Ziggo Bond Co. BV Miller Homes Group Holdings PLC 5_12'15% due Upa” 5/2028 750 755
3.375% due 02/26/2030 1,500 1816 5.500% due 10/15/2024 1,600 2,296 e
6.000% due 01/15/2027 $ 1750 1,828 atalent Pharma Solutions, Inc.
§ Rolls-Royce PLC 2.375% due 03/01/2028 ER 750 915
Ziggo BV 4.625% due 02/16/2026 EUR 5,000 6,511 )
5.500% due 01/15/2027 2,250 2392 5.750% due 10/15/2027 § 1350 1461  CCOHoldings LLC
359 _ 4.250% due 02/01/2031 § 200 2001
Sensata UK Financing Co. PLC 4.500% due 08/15/2030 1,000 10%
Total Netherlands _ 43921 6.250% due 02/15/2026 1,000 1034 4750% due 03/01/2030 1,000 1,045
(Cost $40,911) Virgin Media Secured Finance PLC 5.125% due 06/01/2027 2,500 2519
- 4.250% due 01/15/2030 6BP 2,250 3204 5.375% due 06/01/2029 1,000 1079
HORWAYID. 24 5.000% due 04/15/2027 1,000 1462 5.750% due 02/15/2026 3,500 3622
; : : Vmed 02 UK Financing | PLC Cheniere Energy Partners LP
Adevinta ASA 3.250% due 01/31/2031 EUR 1,000 1224 4.000% due 03/01/2031 (d) 3,050 3,078
2.625% due 11/15/2025 ER %00 V108 4 000% due 01/31/2029 GBP 1000 1414 5.250% due 10/01/2025 1,000 1029
4.250% due 01/31/2031 § 1500 1470 5.625% due 10/01/2026 500 521
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Cheniere Energy, Inc.

4.625% due 10/15/2028 $ 2,800
Chesapeake Energy Corp.

5.500% due 02/01/2026 100
5.875% due 02/01/2029 100
Clear Channel Worldwide Holdings, Inc.
5.125% due 08/15/2027 1,000
Clearway Energy Operating LLC

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

6.000% due 01/15/2029 900
Colfax Corp.

3.250% due 05/15/2025 EUR 500
6.000% due 02/15/2024 $ 1,000
Community Health Systems, Inc.

5.625% due 03/15/2027 1,200
6.000% due 01/15/2029 300
6.625% due 02/15/2025 500
8.000% due 03/15/2026 625
Comstock Resources, Inc.

6.750% due 03/01/2029 (d) 1,600
7.500% due 05/15/2025 1,750
9.750% due 08/15/2026 2,625
Coty, Inc.

4.000% due 04/15/2023 EUR 4,700
6.500% due 04/15/2026 $ 750
Crestwood Midstream Partners LP

6.000% due 02/01/2029 600
CrownRock LP

5.625% due 10/15/2025 2,150
CSC Holdings LLC

6.500% due 02/01/2029 6,550
DaVita, Inc.

3.750% due 02/15/2031 1,675
4.625% due 06/01/2030 3,300
DCP Midstream Operating LP

5.625% due 07/15/2027 1,000
Dell International LLC

7.125% due 06/15/2024 500
Diamond Sports Group LLC

5.375% due 08/15/2026 1,500
6.625% due 08/15/2027 1,000
Dresdner Funding Trust |

8.151% due 06/30/2031 1,400
Edgewell Personal Care Co.

4.125% due 04/01/2029 (d) 1,800
Endeavor Energy Resources LP

5.500% due 01/30/2026 2,500
5.750% due 01/30/2028 1,250
EnLink Midstream LLC

5.625% due 01/15/2028 100
EnLink Midstream Partners LP

4.150% due 06/01/2025 1,500
EQM Midstream Partners LP

4.500% due 01/15/2029 800
4.750% due 01/15/2031 2,350
ESH Hospitality, Inc.

5.250% due 05/01/2025 2,000

$

2,822

104
107

1,017

1,032

943

615
1,034

1,265
319
527
669

1,654
1,828
2,858

5,564
m

585

2,178

7,234

1,604
3,356

1,083

518

1,083
516

2,009

1,796

2,566
1,323

101

1,493

717
2,268

2,042
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Ford Motor Credit Co. LLC

0.162% due 12/01/2024 EUR 10800 $ 12,577
5.125% due 06/16/2025 $ 3625 3,921
Fortress Transportation & Infrastructure Investors LLC
6.500% due 10/01/2025 750 782
Frontier Communications Corp.

5.875% due 10/15/2027 1,000 1,072
Full House Resorts, Inc.

8.250% due 02/15/2028 1,000 1,063
GCP Applied Technologies, Inc.

5.500% due 04/15/2026 1,250 1,291
Genesis Energy LP

8.000% due 01/15/2027 900 9
Hill-Rom Holdings, Inc.

5.000% due 02/15/2025 1,000 1,029
Hilton Domestic Operating Co., Inc.

3.625% due 02/15/2032 900 889
3.750% due 05/01/2029 3,000 3,098
4.000% due 06/01/2031 3,000 3,047
4.875% due 01/15/2030 750 808
Hilton Worldwide Finance LLC

4.875% due 04/01/2027 500 521
Howard Hughes Corp.

4.125% due 02/01/2029 600 596
4.375% due 02/01/2031 540 539
5.375% due 08/01/2028 1,900 2,012
Indigo Natural Resources LLC

5.375% due 02/01/2029 5,670 5,566
JetBlue 2020-1 Class A Pass-Through Trust

4.000% due 11/15/2032 1,600 1,757
Kennedy-Wilson, Inc.

5.000% due 03/01/2031 3,500 3,618
KFC Holding Co.

5.260% due 06/01/2026 1,300 1,348
Kraft Heinz Foods Co.

2.250% due 05/25/2028 EUR 2,000 2,667
4.375% due 06/01/2046 $ 500 542
4.875% due 10/01/2049 500 584
5.000% due 06/04/2042 1,250 1,460
5.200% due 07/15/2045 1,000 1,203
Legacy LifePoint Health LLC

4.375% due 02/15/2027 500 498
Live Nation Entertainment, Inc.

3.750% due 01/15/2028 200 201
4.750% due 10/15/2027 760 789
Lumen Technologies, Inc.

4.500% due 01/15/2029 1,000 1,001
Marriott Ownership Resorts, Inc.

6.500% due 09/15/2026 500 520
Mauser Packaging Solutions Holding Co.

5.500% due 04/15/2024 2,000 2,010
Mercer International, Inc.

5.125% due 02/01/2029 500 509
MGM Growth Properties Operating Partnership LP
4.500% due 09/01/2026 500 531
4.625% due 06/15/2025 2,000 2122
Mohegan Gaming & Entertainment

8.000% due 02/01/2026 4,000 3,951

g a—/N\)L
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(BfL . F) (BfL: F)
Netflix, Inc.
3.625% due 06/15/2030 EUR 3800 $ 5425
5.375% due 11/15/2029 $ 875 1,036
NGL Energy Operating LLC
7.500% due 02/01/2026 300 310
NGL Energy Partners LP
6.125% due 03/01/2025 500 L
Nordstrom, Inc.
8.750% due 05/15/2025 500 568
NSG Holdings LLC
7.750% due 12/15/2025 1,120 1,190
Occidental Petroleum Corp.
1.644% due 08/15/2022 2,900 2,836
5.875% due 09/01/2025 1,825 1,983
6.125% due 01/01/2031 (e) 1,600 1711
6.375% due 09/01/2028 2,750 3,008
6.625% due 09/01/2030 4,650 5,296
Outfront Media Capital LLC
4.250% due 01/15/2029 100 97
5.000% due 08/15/2027 750 763
Park Intermediate Holdings LLC
7.500% due 06/01/2025 500 543
PDC Energy, Inc.
5.750% due 05/15/2026 1,000 1,026
PennyMac Financial Services, Inc.
4.250% due 02/15/2029 2,600 2,574
Performance Food Group, Inc.
5.500% due 10/15/2027 500 527
PetSmart, Inc.
4.750% due 02/15/2028 600 622
PGT Innovations, Inc.
6.750% due 08/01/2026 1,000 1,083
Pilgrim's Pride Corp.
5.750% due 03/15/2025 2,000 2,042
PM General Purchaser LLC
9.500% due 10/01/2028 900 992
Post Holdings, Inc.
4.500% due 09/15/2031 (d) 1,300 1,299
4.625% due 04/15/2030 1,000 1,016
PRA Group, Inc.
7.375% due 08/01/2025 3,000 3,205
Prestige Brands, Inc.
3.750% due 04/01/2031 (d) 500 491
Prime Security Services Borrower LLC
3.375% due 08/31/2027 3,975 3,880
Rackspace Technology Global, Inc.
5.376% due 12/01/2028 900 930
Resolute Forest Products, Inc.
4.875% due 03/01/2026 100 100
Revlon Consumer Products Corp.
6.250% due 08/01/2024 2 8
RHP Hotel Properties LP
4.500% due 02/15/2029 1,600 1,489
Sabre GLBL, Inc.
7.375% due 09/01/2025 1,800 1,938
9.250% due 04/15/2025 700 831
Scientific Games International, Inc.
3.375% due 02/15/2026 EUR 2,900 3,526
5.500% due 02/15/2026 400 483
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Select Medical Corp.

6.250% due 08/15/2026 $ 1500
ServiceMaster Co. LLC

7.450% due 08/15/2027 1,000
SLM Corp.

5.125% due 04/05/2022 500
Spectrum Brands, Inc.

3.875% due 03/15/2031 (d) 450
Spirit AeroSystems, Inc.

5.500% due 01/15/2025 900
Sprint Capital Corp.

8.750% due 03/15/2032 1,750
Sprint Corp.

7.125% due 06/15/2024 2,000
7.625% due 02/15/2025 1,250
7.625% due 03/01/2026 1,000
Standard Industries, Inc.

2.250% due 11/21/2026 EUR 2,100
Staples, Inc.

7.500% due 04/15/2026 $ 1,750
Station Casinos LLC

4.500% due 02/15/2028 500
5.000% due 10/01/2025 396
Sunoco LP

4.500% due 05/15/2029 850
Talen Energy Supply LLC

6.500% due 06/01/2025 750
7.250% due 05/15/2027 750
Tallgrass Energy Partners LP

6.000% due 12/31/2030 800
Targa Resources Partners LP

4.000% due 01/15/2032 275
4.875% due 02/01/2031 1,800
5.875% due 04/15/2026 750
6.875% due 01/15/2029 625
TEGNA, Inc.

5.000% due 09/15/2029 750
TerraForm Power Operating LLC

4.250% due 01/31/2023 1,000
4.750% due 01/15/2030 500
5.000% due 01/31/2028 1,500
TransDigm, Inc.

4.625% due 01/15/2029 1,400
5.500% due 11/15/2027 1,500
6.250% due 03/15/2026 500
6.375% due 06/15/2026 1,000
Triumph Group, Inc.

8.875% due 06/01/2024 900
United Airlines 2020-1 Class A Pass-Through Trust
5.875% due 10/15/2027 4,196
United States Steel Corp.

6.875% due 03/01/2029 400
Univision Communications, Inc.

5.125% due 02/15/2025 3,000
6.625% due 06/01/2027 1,900
Urban One, Inc.

7.375% due 02/01/2028 100

1,607

1,196

514

446

937

2,606

2,306
1,489
1,228

2,576

1,756

499
400

851

658
781

797

210
1,849
782
694

783

1,022
528
1,660

1,379
1,643

528
1,082

996

4n7

393

3,008
1,984

101
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Viasat, Inc.
5.625% due 09/15/2025 $ 750§ 766
5.625% due 04/15/2027 500 525
6.500% due 07/15/2028 1,250 1,337
VICI Properties LP
4.125% due 08/15/2030 1,000 1,041
Vistra Operations Co. LLC
5.625% due 02/15/2027 1,250 1,313
Welbilt, Inc.
9.500% due 02/15/2024 800 821
WMG Acquisition Corp.
3.000% due 02/15/2031 2,400 2,313
Wynn Las Vegas LLC
5.250% due 05/15/2027 1,000 1,064
5.500% due 03/01/2025 1,500 1,692
Wynn Resorts Finance LLC
5.125% due 10/01/2029 625 659
Yum! Brands, Inc.
6.875% due 11/15/2037 500 627
Zayo Group Holdings, Inc.
4.000% due 03/01/2027 1,000 997

267,455
Alternative Loan Trust
0.318% due 06/25/2037 34 32
0.391% due 09/20/2046 951 643
Asset-Backed Funding Certificates Trust
0.818% due 06/25/2034 108 107
Banc of America Funding Trust
2.587% due 12/20/2034 (c) 1 1
2.872% due 03/20/2036 30 2
Bear Stearns Adjustable Rate Mortgage Trust
3.642% due 05/25/2047 (c) 8 78
Bear Stearns Alternative-A Trust
3.167% due 08/25/2036 (c) 781 679
3.191% due 11/25/2036 1,290 1,005
Citigroup Mortgage Loan Trust, Inc.
3.027% due 12/25/2035 (c) 88 62
CSAB Mortgage-Backed Trust
6.220% due 09/25/2036 (c) 215 99
GSR Mortgage Loan Trust
2.825% due 04/25/2035 2 2
HarborView Mortgage Loan Trust
1.651% due 02/19/2036 299 228
3.085% due 08/19/2036 (c) 3 3
HomeBanc Mortgage Trust (c)
3.046% due 04/25/2037 2 2
3.310% due 04/25/2037 328 314
HSI Asset Securitization Corp. Trust
0.168% due 10/25/2036 30 16
IndyMac INDX Mortgage Loan Trust
0.318% due 11/25/2046 (c) 333 316
Morgan Stanley Mortgage Loan Trust
1.470% due 11/25/2036 (c) 329 154
5.701% due 02/25/2047 21 137
Residential Accredit Loans, Inc. Trust (c)
0.318% due 12/25/2046 216 201
5.165% due 02/25/2036 134 115

g a—/N\)L
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Structured Adjustable Rate Mortgage Loan Trust
3.113% due 03/26/2036 (c) $ s 68
WaMu Mortgage Pass-Through Certificates Trust (c)
2.722% due 12/25/2036 23 23
3.275% due 06/25/2037 45 40
3.380% due 02/26/2037 125 124
4,478

U.S. Treasury Notes
2.250% due 11/15/2024 (h) 23,000 24,500
Total United States 300,638
(Cost $284,307)
SHORT-TERM INSTRUMENTS 17.1%

102,800

Australia and New Zealand Banking Group Ltd.

0.000% due 03/01/2021 95 95
Bank of Nova Scotia
0.000% due 03/01/2021 12 12
BNP Paribas Bank
0.000% due 03/01/2021 6 6
Citibank N.A.
0.000% due 03/01/2021 2 22
Credit Suisse AG
(1.350%) due 03/01/2021 CHF i 1
DBS Bank Ltd.
0.000% due 03/01/2021 $ 3 3
JPMorgan Chase Bank N.A.
0.000% due 03/01/2021 52 52
MUFG Bank Ltd.
(0.320%) due 03/01/2021 ¥ 5 0
Royal Bank of Canada
0.000% due 03/01/2021 $ 3 3
0.010% due 03/01/2021 CAD 1 1
Sumitomo Mitsui Banking Corp.
0.000% due 03/01/2021 GBP 1 1
0.000% due 03/01/2021 $ 191 191
Sumitomo Mitsui Trust Bank Ltd.
(0.320%) due 03/01/2021 ¥ 1 0
0.000% due 03/01/2021 GBP il 4
0.000% due 03/01/2021 $ 10 10
401

Total Short-Term Instruments 103,201
(Cost $103,201)
Total Investments in Securities 108.0% $ 652,251
(Cost $619,046)
Financial Derivative

Instruments (g)(i) (0.0%) (216)
(Cost or Premiums, net $8)
Other Assets and Liabilities, net (8.0%) (47,853)
Net Assets 100.0% $ 604,182
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NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF CONTRACTS):

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

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

(c) Security is in default.

(d) When-Issued security.

() RESTRICTED SECURITIES:
fidii] =Ry bzt 1= ! miSH azx bk itk i3 AP R
Occidental Petroleum Corp. 6.125% 01/01/2031 12/08/2020 § 1,600 § 1 0.29%

BORROWINGS AND OTHER FINANCING TRANSACTIONS
(f) REPURCHASE AGREEMENTS:

R LRZ2HD
WEIHEF HHEF REH bt HEeEE  BREE 2 i B LRAfifiE FH
JPS 0.010% 03/01/2021 03/02/2021  § 50,000  U.S. Treasury Bonds 2.750% due 11/15/2047 $ (50,677)  $ 50000 ¢ 50,000
ROR 0.010% 02/26/2021 03/01/2021 52,800 U.S. Treasury Notes 0.625% due 03/31/2025;
U.S. Treasury Notes 2.625% due 12/31/2027 (63,922) 52,800 52,800

Total Repurchase Agreements $  (104,599) § 102,800  $ 102,800
[BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY
The following is a summary by counterparty of the market value of Borrowings and Other Financing Tr ions and collateral ived) as of February 28, 2021:

LREH UN—ZLK  FRER EFEYD AEHEA $ERD Y hIVR
WEIEF DEE D3 5| D3 Hh X ZOihEFEERE| (RE)/EAN K—Dr—0
Global/Master Repurchase Agreement
JPS $ 50000 $ 0 3 0 ¢ 0 s 50000 ¢ (50,6771 ¢ (677)
ROR 52,800 0 0 0 52,800 (63,922) 1,122)
Total Borrowings and Other Financing i $ 102800  § 0 s 03 0

" Includes accrued interest.
" Net exposure represents the net receivable/(payable] that would be due from/to the counterparty in the event of default. Exposure from borrowings and other financing transactions can only be netted across transactions governed under the
same master agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

The average amount of borrowings outstanding during the period ended February 28, 2021 was $1,529 at a weighted average interest rate of (1.213%). Average borrowings may include sale-buyback
ions and reverse if held during the period.

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

. REBET(H &
ki 4] 135 BRA ES L (18) & af
Euro-Bobl 5-Year Note March Futures Short 03/2021 209 $ 266 $ 0
Euro-Bund 10-Year Bond June Futures Long 06/2021 7 9 (5)
Euro-Buxl 30-Year Bond June Futures Long 06/2021 1 8 0
Euro-Schatz 2-Year Note June Futures Short 06/2021 105 8 0
U.S. Treasury 5-Year Note June Futures Short 06/2021 318 m (15)
U.S. Treasury 10-Year Note June Futures Long 06/2021 yaya (416) 0
U.S. Treasury 30-Year Bond June Futures Long 06/2021 51 (145) 0
United Kingdom Treasury 10-Year Gilt June Futures Short 06/2021 3 8 0
Total Futures Contracts $ 4 $ 298§ (20)
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[SWAP AGREEMEN'

W15 2 ARABEN ) .
1YTIAF L9k RERIME _ EMEMS
BRES EE2HDeH  #HMA ATV Fo HETAO i85 ik @ GR) & i A
Atantia SpA 1.000% 06/20/2025 T71% EUR 9400 s 1316 § 302 s 0 8 @
EEZmEH HHE  BETKO
5.000% 1212012025 § 8,400
EHLFD EHRF B kEBFM 2 FWEME
Xih/ 2 AVTIIR EEEF wmAE BETA Gikeifiics (18) & AE %
Receive® 6-Month EURIBOR 0.250%] 06/16/2031 EUR 5500 § 209 5 197 § 11§ 0
Total Swap Agreements $ 673 $ 594 $§ 25 $ @

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 Derivative Instruments as of February 28, 2021:

(h)  Securities with an aggregate market value of $8,807 and cash of $2,594 have been pledged as for traded and ly cleared
financial derivative instruments as of February 28, 2021. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more
information regarding master netting arrangements.

IR A 7 R SRURER S AE
5 fitE LIPS EE 5 {fitE EEEELE B
BAdvay i/ 29y T &it FYFIvay bt/ A9 T &t
Total Exchange-Traded or Centrally Cleared $ 0§ 298 $ 25 $ 323§ 0§ (20) ¢ @ $ (24)

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

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

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

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

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

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

8) #

WEIHEF RFER ZiELBE SHEE SfE
BOA 05/2021 GBP 4,800 $ 6,764 $ $ 0
BOA 05/2021 $ 3,562 CAD 4511 0
BOA 05/2021 17,001 EUR 13,927 mn
CBK 05/2021 GBP 653 $ 9n (3]
HUS 05/2021 EUR 55,460 67,054 (381)
MYI 03/2021 $ 472 JPY 50,000 3)
UAG 05/2021 1,215 EUR 1,000 0

$ $ (504)
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JPY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

(18) #

BWEIHEF RFEA ik LBE ZRER HE b=
BOA 03/2021 CAD 4 $ 3 $ 0 $ 0
BOA 03/2021 90 70 0 U]
BOA 03/2021 $ 83 EUR 69 0 0
BOA 03/2021 21 GBP 205 0 (4)
BOA 04/2021 GBP 205 $ 291 4 0
BOA 04/2021 $ 3 CAD 4 0 0
BPS 03/2021 GBP 8 $ " 0 0
BPS 03/2021 JPY 349,129 3218 1 0
BPS 03/2021 $ 3,292 JPY 344,641 0 (58)
BPS 04/2021 1 GBP 8 0 0
BPS 04/2021 3,204 JPY 341,210 0 0
BRC 03/2021 JPY 355,427 $ 3,336 0 0
BRC 03/2021 $ 3,292 JPY 344,541 0 (58)
BRC 04/2021 3,337 365,427 0 0
CBK 03/2021 EUR i $ 93 0 0
CBK 03/2021 GBP 207 283 0 (7
CBK 03/2021 $ 384 JPY 40,816 0 0
CBK 03/2021 43 4,521 0 "
CBK 04/2021 JPY 40,816 $ 384 0 0
CBK 04/2021 $ 93 EUR 7 0 0
GLM 03/2021 3 GBP 2 0 0
HUS 03/2021 JPY 40,816 $ 384 1 0
HUS 03/2021 $ 3 CAD 4 0 0
HUS 03/2021 9 EUR 7 0 "
HUS 03/2021 n GBP 8 0 0
MYI 03/2021 JPY 6,935 $ 66 1 0
SCX 03/2021 EUR 2,039 2,479 4 0
SCX 03/2021 JPY 365,427 3,336 0 0
SCX 03/2021 $ 2,376 EUR 1,957 0 0
SCX 03/2021 3,600 JPY 376,842 0 (63)
SCX 04/2021 EUR 1957 $ 23718 0 0
SCX 04/2021 $ 3,337 JPY 355,427 0 0
SSB 03/2021 16 EUR 13 0 0

$ il $ (193)
Total Forward Foreign Currency Contracts $ 74 $ (697)

[SWAP AGREEMEN

200152 ABBHEND N
1VT4F USyb JUSTL  RERE X7V IOME
mEIEF SR EEZmEH HHE 2TLyF@ BEXAY X (RE) (8) & HE ffit
BOA Intrum AB 5.000%  06/20/2025 3.247% EUR 1,100 $ 8 $ 100 $ 108 $ 0
Total Swap Agreements $ 8 $ 100 s 108 $ 0

If the Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i} pay to the buyer of protection an amount equal to the notional amount of the swap and
1ake delivery of the referenced obligation or underlying securities comprising the referenced index or (il pay a net settlement amount in the form of cash or securities equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

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

‘The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined under the terms of that particular swap agreement.
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(B) ELa 4=y JA—NIL PHIVFL N THR TNy A ohh Z72F
(20214 2 A28HIRTE)

EEEE B {fi BEEH Bl BEEH Bl
(B F) (B F) (Bfy - F)  (Bf1: F) (B F)  (Bf7: F)
INVESTMENTS IN SECURITIES 120.0% CANADA 1.3% GERMANY 2.5%
AUSTRALIA 6.1% SOVEREIGN I / ]
2 Province of Ontario Deutsche Bank AG
Flexi Asset-Backed Securities Trust 2.450% due 06/29/2022 $ 1800 $ 1852 1.750% due 11/19/2030 EUR 500 $ 631
0.910% due 04/14/2025 AUD 511§ 3% Province of Quebec 3.547% due 09/18/2031 $ 300 315
Pepper SPARKZ Trust No.3 6.000% due 10/01/2029 CAD 1,000 1,053 4.250% due 10/14/2021 800 818
1.055% due 08/17/2028 1,088 825 7.285% due 07/22/2026 $ 900 1,183 Kredi It fuer Wi b
1221 TotalCanada 2088 1.125% due 05/09/2033 EUR 900 1232
(Cost $4,040) Landwirtschaftliche Rentenbank
GAIF Bond Issuer Pty Ltd. - 4.250% due 01/24/2023 AUD 5500 4579
1.900% due 12/14/2028 1,300 G CAYMAN ISLANDS 0.7% Total Germany 1,575
Pacific National Finance Pty Ltd. N L : (Cost $8,281)
4.750% due 03/22/2028 $ 900 98 e o
oo 1.391% due 10/15/2029 1,500 LR/ G UERNSEY 0.2%
Volkswagen Financial Services Australia Pty Ltd. . . ' i
3.250% due 04/13/2021 AUD 1,800 1,398 2
Woodside Finance Ltd Mizuho Financial Group Cayman 3 Ltd. 2?;8‘]“7?“10.6/15/2[]30 ‘ i a0t
B i ue
3.650% due 03/05/2025 s 200 i 4.600% due 03/27/2024 (a) 700 768 o e Ll
. Total Cayman Islands 2,270 Total Guernsey I
WSO Finance Pty Ltd. — (Cost $600)
4.500% due 037312027 A soo__ sg  (Cost$2253)
7 1L 0.3% HONG KONG 0.3%
Liberty Chile Government International Bond Airport Authority
1.010% due 121252051 1,3% 1082 5 4500 due 01/31/2031 200 915 2:100% due 03/08/2026 (o) 800 808
:M'QE_U% 1“:’:;/;0?049‘ e B fotal Chite 915 Tc""" ;""'9 Kong L]
ationa Tus a) — (Cost $800)
11275% due 1212012047 %5 (CostésE
Pepper Residential Securities Trust No.23 IRELAND 2.1% .
1.058% due 08/18/2060 $ 144 145 8 L
Pepper Residential Securities Trust No.28 Jyske Realkredit AS A'I"B:‘"“ European CLO DAC
0.905% due 04/17/2062 AUD 637 433 1.000% due 10/01/2050 KK 32491 5173 0.000% due 07/20/2030 (c] ~ EUR 800 an
1.500% due 10/01/2037 180 31 BlueMountain Fuji EUR CLO Il DAC
Progress Trust
0.805% due 07/20/2046 576 148 2.000% due 10/01/2050 200 34 0.650% due 07/15/2030 500 607
- Nordea Kredit Realkreditaktieselskab Harvest CLO XVI DAC
RESIMAC Premie:
I 1.000% due 10/01/2050 667 1073 0.000% due T0/15/2031 o 1300 157
1.310% due 02/07/2052 449 352
2.000% due 10/01/2050 399 67 Man GLG Euro CLO Ill DAC
Securitised Australian Mortgage Trust i ) tl jro
0.785% due 02,20/2046 550 g7 Nykredit Realkredit AS 0.000% due 10/15/2030 (c) 1,000 1,213
} 1.000% due 10/01/2050 21,206 3,374 4,369
Westpac Securitisation Trust 2.000% due 10/01/2050 1520 256 —
0.755Y% due 07/22/2046 788 613 2.500% due 10/01/2047 58 10 >
4,453 IS Perrigo Finance Unlimited Co.
3.150% due 06/15/2030 $ 600 614
0.740% due 01/01/2038 564 % s : ="
Australia Government Bond 1.000% due 10/01/2063 4,287 672
0.250% due 11/21/2025 1,000 756 2.500% due 04/01/2036 110 19 Dilosk Rmbs No.3 DAC
1.750% due 06/21/2051 1,800 101 2.500% due 04/01/2047 2 4 0.198% due 10/20/2057 EUR 672 817
2.750% due 11/21/2027 5,300 4483 Total Denmark 10,808
3.250% due 04/21/2029 1,800 1,570 =
L ' : (Cost $10,230) German Postal Pensions Securitisation 2 PLC
South Australian Government Financing Authority 4.375% due 01/18/2022 500 633
1.750% due 05/24/2032 400 294 FRANCE 1.5%
. : Total Ireland 6,433
Treasury Corp. of Victoria 2 s (Cost $6,422) —
4.250% due 12/20/2032 1,100 1,026 BNP Paribas S.A. '
9200 5.198% due 01/10/2030 s 00 T
Total Australia 18,937 i |
(Cost $18,497) France Government Bond Israel Government Bond
1.500% due 05/25/2050 EUR 300 443 5.500% due 01/31/2022 ILS 2,300 733
RERMUD AL ”n SR 3.250% due 05/25/2045 1,600 3,136 Israel Government International Bond
e — 3578 3875% due 07/03/2050 s 39
Bacardi Ltd. Total France 4,669 4.125% due 01/17/2048 200 231
Y =
4.700% due 05/15/2028 § a0 85 (Cost $3,446) I—— AT
Total Bermuda 465 (Cost $1,288) —
(Cost $391)
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BEEEE B
(B F)  (HfE: F)

ITALY 0.4%
CORPORATE BONDS & NOTES 0.1%

AMCO-Asset Management Co. SpA

1.500% due 07/17/2023 EUR 300_§ 376
OVEREIGN ISSUES 0.3%

Italy Buoni Poliennali del Tesoro

2.700% due 03/01/2047 50 76

2.800% due 03/01/2067 200 306

3.450% due 03/01/2048 400 686
1,068

Total Italy 1,444

(Cost $1,056)

APAN 4.7%
CORPORATE BONDS & NOTES 2.7%

Central Japan Railway Co.

2.200% due 10/02/2024 $ 900 942

Mitsubishi UFJ Financial Group, Inc.

3.195% due 07/18/2029 1,600 1,733

Mizuho Financial Group, Inc.

2.591% due 05/25/2031 500 514

3.477% due 04/12/2026 1,500 1,648

Nippon Life Insurance Co.

5.000% due 10/18/2042 1,600 1,687

Nissan Motor Co. Ltd.

2.652% due 03/17/2026 EUR 200 262

3.201% due 09/17/2028 200 269

4.345% due 09/17/2027 $ 400 442

4.810% due 09/17/2030 200 222

Sumitomo Mitsui Financial Group, Inc.

4.436% due 04/02/2024 (a) 700 768

= BT
OVEREIGN ISSUES 2.0%

Japan Government International Bond

0.100% due 09/20/2030 ¥ 660000 6,166

Total Japan 14,653

(Cost $14,383)

[LUXEMBOURG 0.2%

CORPORATE BONDS & NOTES 0.2%

Aroundtown S.A.

5.375% due 03/21/2029 $ 400 468

Total Luxembourg 468

(Cost $397)

INETHERLANDS 2.3%

ASSET-BACKED SECURITIES 0.6%

Accunia European CLO | BV

0.950% due 07/15/2030 EUR 700 850

Cairn CLO IV BV

0.000% due 04/30/2031 (c) 300 364

Contego CLO IV DAC

0.000% due 01/23/2030 (c) 600 729
1,943

ORPORATE BONDS & NOTES 1.0%

Enel Finance International NV

2.850% due 09/10/2024 $ 400 423
3.625% due 05/25/2027 300 333
ING Bank NV

2.625% due 12/05/2022 300 312

AmeE BT
(Bfr: F)  (BfL:F)
ING Groep NV
4.550% due 10/02/2028 $ 1000 $ 1,176
NXP BV
3.875% due 09/01/2022 900 943
3,187
IMORTGAGE-BACKED SECURITIES 0.1%
Dutch Property Finance BV
0.000% due 07/28/2058 (c) EUR 300 364
OVEREIGN ISSUES 0.6%
Nederlandse Waterschapshank NV
0.125% due 01/17/2024 1,400 1,732
Total Netherlands 7,226
(Cost $6,772)
INEW ZEALAND 0.1%
[SOVEREIGN ISSUES 0.1%
New Zealand Government Inflation-Linked Bond
2.000% due 09/20/2025 (d) NZD 200 181
Total New Zealand 181
(Cost $164)
NORWAY 1.9%
CORPORATE BONDS & NOTES 1.7%
DNB Boligkreditt A/S
2.500% due 03/28/2022 $ 2600 2,662
SR-Boligkreditt A/S
2.500% due 04/12/2022 2,650 2,112
5374
ISOVEREIGN ISSUES 0.2%
Norway Government Bond
1.750% due 03/13/2025 NOK 4,100 493
Total Norway 5,867
(Cost $5,758)
0ATAR 0.1%
SOVEREIGN ISSUES 0.1%
Qatar Government International Bond
4.400% due 04/16/2050 $ 300 352
Total Qatar 352
(Cost $361)
SAUDI ARABIA 0.4%
0RPORATE BONDS & NOTES 0.1%
Saudi Arabian 0il Co.
3.250% due 11/24/2050 200 186
OVEREIGN ISSUES 0.3%
Saudi Government International Bond
3.250% due 10/26/2026 200 218
3.625% due 03/04/2028 400 442
4.625% due 10/04/2047 300 342
1,002
Total Saudi Arabia 1,188
(Cost $1,207)
SINGAPORE 0.7%
[CORPORATE BONDS & NOTES 0.7%
BOC Aviation Ltd.
3.500% due 01/31/2023 600 624
Oversea-Chinese Banking Corp. Ltd.
0.648% due 05/17/2021 1,400 1,402

AmeHE BT
(Bl F) (BfL:F)

Total Singapore $ 2,026
(Cost $1,995)
ISLOVENIA 1.0%
ISOVEREIGN ISSUES 1.0%
Slovenia Government International Bond
5.260% due 02/18/2024 $ 2,633 3,004
Total Slovenia 3,004
(Cost $2,733)
SPAIN 4.2%

SOVEREIGN ISSUES 4.2%
Spain Government Bond
0.800% due 07/30/2027 EUR 700 894
1.250% due 10/31/2030 500 658
1.400% due 04/30/2028 600 791
1.450% due 10/31/2027 1,100 1,462
1.450% due 04/30/2029 2,300 3,079
1.450% due 10/31/2071 400 452
2.700% due 10/31/2048 400 659
5.150% due 10/31/2028 1,600 2,686
5.250% due 04/06/2029 GBP 1,200 2123
Total Spain 12,810
(Cost $11,533)
SUPRANATIONAL 0.6%
SOVEREIGN ISSUES 0.6%
Nordic Investment Bank
5.000% due 04/19/2022 AUD 2,200 1,798
Total i 1,796
(Cost $2,253)
ISWEDEN 1.3%
CORPORATE BONDS & NOTES 1.3%
Stadshypotek AB
2.500% due 04/05/2022 $ 3,400 3,482
Sveriges Sakerstallda Obligationer AB
2.000% due 06/17/2026 SEK 3,000 387
Total Sweden 3,869
(Cost $3,751)
[SWITZERLAND 2.4%
CORPORATE BONDS & NOTES 2.4%
Credit Suisse AG
6.500% due 08/08/2023 (a) $ 2,700 3,031
Credit Suisse Group AG
3.750% due 03/26/2025 1,400 1,632
3.869% due 01/12/2029 500 552
UBS AG
7.625% due 08/17/2022 (a) 2,000 2199
Total Switzerland 7,314
(Cost $6,783)
UNITED ARAB EMIRATES 0.5%

OVEREIGN ISSUES 0.5%
Abu Dhabi Government International Bond
3.125% due 04/16/2030 1400__ 1522
Total United Arab Emirates 1522
(Cost $1,507)
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EmeH B
(B F)  (Bf7: F)

UNITED KINGDOM 8.9%
Penarth Master Issuer PLC
0.648% due 07/18/2023 $ 600__§ 600
Amcor UK Finance PLC
1.125% due 06/23/2027 EUR 500 634
Barclays PLC
3.250% due 02/12/2027 GBP 1,200 1,822
3.250% due 01/17/2033 600 926
3.650% due 03/16/2025 $ 200 217
HSBC Holdings PLC
5.250% due 09/16/2022 (allb) ~ EUR 200 253
6.000% due 09/29/2023 (al(b) 1,800 2,311
6.000% due 03/29/2040 GBP 50 97
Lloyds Banking Group PLC
4.582% due 12/10/2025 $ 400 452
Nationwide Building Society
3.960% due 07/18/2030 200 224
Natwest Group PLC
4.800% due 04/05/2026 200 230
4.892% due 05/18/2029 600 700
5.076% due 01/27/2030 800 947
Santander UK Group Holdings PLC
4.750% due 09/15/2025 600 670

9,549
Eurosail PLC
0.000% due 12/10/2044 EUR 12 15
Eurosail-UK PLC
0.201% due 03/13/2045 GBP 19 21
Great Hall Mortgages No.1 PLC
0.366% due 06/18/2039 $ 2 2
Hawksmoor Mortgages
1.100% due 05/26/2053 GBP 980 1,376
Mansard Mortgages PLC
0.693% due 12/15/2043 3,562 4,925
Newgate Funding PLC
0.057% due 12/15/2050 EUR 54 66
Paragon Mortgages No.12 PLC
0.414% due 11/15/2038 $ 34 33

Residential Mortgage Acceptance Corporation Securities
No.1 PLC

0.191% due 06/12/2044 GBP “ b

Ripon Mortgages PLC

0.859% due 08/20/2056 759 1,064

Stratton Mortgage Funding PLC

0.954% due 03/12/20562 387 540

Towd Point Mortgage Funding Granite4 PLC

1.058% due 10/20/2051 549 m

Twin Bridges PLC

0.000% due 03/12/2055 (c) 400 559
9,454

AmeE BT

(Bfr: F)  (Bf1: F)
United Kingdom Gilt
0.626% due 07/31/2035 GBP 1,150 $ 1490
3.250% due 01/22/2044 500 961
3.500% due 01/22/2045 1,320 2,652
4.250% due 06/07/2032 350 662
4.250% due 03/07/2036 250 493
4.250% due 12/07/2040 100 212
4.500% due 09/07/2034 700 1,402

1,878

Total United Kingdom 27,481
(Cost $25,242)

Navient Private Education Refi Loan Trust
2.120% due 01/15/2069 $ 900 el

7-Eleven, Inc.

0.645% due 08/10/2022 1,000 1,001
AbbVie, Inc.

2.850% due 05/14/2023 200 210
3.200% due 11/21/2029 600 646
3.850% due 06/15/2024 200 219
American Airlines 2019-1 Class AA Pass-Through Trust
3.150% due 02/15/2032 751 752
American Tower Corp.

4.000% due 06/01/2025 200 21
Arrow Electronics, Inc.

3.875% due 01/12/2028 200 222
ATR&T, Inc.

1.400% due 06/12/2024 2,500 2,567
2.250% due 02/01/2032 200 192
2.750% due 06/01/2031 500 505
3.300% due 02/01/2052 100 90
3.550% due 09/15/2055 708 644
Aviation Capital Group LLC

1.141% due 06/01/2021 1,700 1,699
Bank of America Corp.

3.419% due 12/20/2028 1,158 1,273
3.974% due 02/07/2030 1,000 1,135
BAT Capital Corp.

4.540% due 08/15/2047 200 203
Black Hills Corp.

2.500% due 06/15/2030 600 608
Boeing Co.

2.750% due 02/01/2026 300 310
3.626% due 02/01/2031 300 315
Boston Scientific Corp.

4.000% due 03/01/2029 800 907
Broadcom, Inc.

2.450% due 02/15/2031 320 310
4.300% due 11/15/2032 300 336
Charter Communications Operating LLC

4.464% due 07/23/2022 200 210
Citigroup, Inc.

3.400% due 05/01/2026 2,100 2314
Comcast Corp.

4.650% due 07/15/2042 900 117

AmeHE BT
(B F) (B F)
Crown Castle International Corp.
2.250% due 01/15/2031 $ 600§ 586
3.700% due 06/15/2026 200 2
CVS Health Corp.
3.700% due 03/09/2023 123 13
4.300% due 03/25/2028 170 195
Daimler Finance North America LLC
1.094% due 02/15/2022 1,350 1,360
Dell ional LLC
5.450% due 06/15/2023 1,500 1,645
Delta Air Lines 2007-1 Class A Pass-Through Trust
6.821% due 08/10/2022 270 281
Duke Energy Corp.
0.698% due 05/14/2021 600 601
Eastern Energy Gas Holdings LLC
0.817% due 06/15/2021 500 501
Enable Midstream Partners LP
4.950% due 05/15/2028 300 337
Energy Transfer Operating LP
4.750% due 01/15/2026 500 558
5.150% due 03/15/2045 100 105
EPR Properties
4.500% due 06/01/2027 100 102
Equinix, Inc.
2.150% due 07/15/2030 300 292
3.000% due 07/15/2050 250 229
Essential Utilities, Inc.
3.351% due 04/15/2050 200 203
Exelon Corp.
3.950% due 06/15/2025 900 998
Fidelity National Financial, Inc.
5.500% due 09/01/2022 200 215
Ford Motor Credit Co. LLC
4.250% due 09/20/2022 600 619
General Motors Financial Co., Inc.
1.293% due 11/06/2021 200 201
Goldman Sachs Group, Inc.
3.814% due 04/23/2029 600 673
HCA, Inc.
4.125% due 06/15/2029 700 789
Infor, Inc.
1.750% due 07/15/2025 400 407
JPMorgan Chase & Co.
2.739% due 10/15/2030 700 733
Kinder Morgan, Inc.
5.625% due 11/15/2023 700 780
Masco Corp.
4.375% due 04/01/2026 300 344
Mid-America Apartments LP
4.300% due 10/15/2023 1,400 1,618
NetApp, Inc.
2.700% due 06/22/2030 600 618
Northern States Power Co.
2.600% due 06/01/2051 300 280
OneMain Finance Corp.
6.125% due 05/15/2022 1,300 1,360
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EmeH B
(B F) (B F)
Pacific Gas & Electric Co.
3.500% due 08/01/2050 $ 40 $ 360
3.760% due 08/15/2042 600 571
Reynolds American, Inc.
4.850% due 09/15/2023 100 m
Sabine Pass Liquefaction LLC
4.500% due 05/15/2030 300 342
5.000% due 03/15/2027 700 812
5.750% due 05/15/2024 300 R
Southern California Edison Co.
3.600% due 02/01/2045 300 303
Southern Co.
3.250% due 07/01/2026 800 869
Starbucks Corp.
3.500% due 11/15/2050 300 310
Stryker Corp.
1.950% due 06/15/2030 800 788
T-Mobile USA, Inc.
2.550% due 02/15/2031 300 298
3.600% due 11/15/2060 200 187
Verizon Communications, Inc.
4.522% due 09/15/2048 104 122
VMware, Inc.
4.700% due 05/15/2030 700 817
Walt Disney Co.
2.650% due 01/13/2031 900 938
Wells Fargo & Co.
2.164% due 02/11/2026 900 934
3.560% due 09/29/2025 1,300 1,433
4.150% due 01/24/2029 1,000 1,150
Air Brake Ti ies Corp.

3.200% due 06/16/2025 500 533

46,107
Adjustable Rate Mortgage Trust
3.201% due 09/26/2035 (e) 57 55
Alternative Loan Trust
0.318% due 06/26/2037 17 16
1.878% due 11/26/2035 113 106
2.418% due 11/25/2035 113 108
6.250% due 08/25/2037 (e) 201 185
Amortizing Residential Collateral Trust
0.818% due 10/25/2031 3 3
Asset-Backed Funding Certificates Trust
0.818% due 06/26/2034 1,070 1,054

Asset-Backed Securities Corporation Home Equity Loan
Trust

0.198% due 05/25/2037 33 27
Banc of America Funding Trust

2.750% due 02/20/2036 14 14
Bear Stearns Adjustable Rate Mortgage Trust

2.733% due 10/26/2033 30 31
2.757% due 02/26/2034 6 6
3.117% due 05/26/2034 59 56
3.474% due 05/25/2034 9 8
Bear Stearns Alternative-A Trust

2.608% due 04/25/2035 " "
3.023% due 11/26/2035 (e) 18 16
3.024% due 09/25/2035 (e) 604 482
3.506% due 08/25/2036 (e) 15 10

BEEEHE B
(Bfr: F)  (BfL:F)

Bear Stearns Structured Products, Inc. Trust

2.798% due 01/26/2036 (e) $ 45 % 364
Citigroup Mortgage Loan Trust

0.178% due 07/25/2045 335 287
2.530% due 10/25/2035 10 10
3.042% due 08/25/2035 7 i
Citigroup Mortgage Loan Trust, Inc.

1.940% due 09/25/2035 7 7
2.290% due 09/25/2035 109 114
Countrywide Home Loan Mortgage Pass-Through Trust
0.578% due 05/25/2035 478 430
0.698% due 04/25/2035 25 24
0.758% due 03/25/2035 203 184
0.778% due 02/25/2035 72 72
0.878% due 09/25/2034 30 30
2.762% due 11/25/2034 13 114
3.062% due 09/20/2036 (e) 203 196
3.091% due 08/25/2034 (e) 15 15
CS First Boston Mortgage Securities Corp.

6.500% due 04/25/2033 3 3

CS First Boston Mortgage-Backed Pass-Through
Certificates

2.595% due 07/25/2033 5 6
DBUBS Mortgage Trust

0.221% due 11/10/2046 (f) 6,306 1
First Horizon Mortgage Pass-Through Trust

3.208% due 08/25/2035 (e) 4y 33
First NLC Trust

0.188% due 08/25/2037 87 56

Freddie Mac Multifamily Structured Pass-Through
Certificates

3.600% due 01/25/2029 900 1,036
Freddie Mac Structured Pass-Through Certificates
0.258% due 09/25/2031 148 147
1.578% due 10/25/2044 277 280
1.700% due 02/25/2045 252 251
GreenPoint Mortgage Funding Trust

0.298% due 01/25/2037 295 285
0.658% due 11/25/2045 40 36
Greenpoint Mortgage Pass-Through Certificates

3.170% due 10/25/2033 5 6
GS Mortgage Securities Trust

1.930% due 11/10/2045 (f) 4,234 102
GSR Mortgage Loan Trust

2.928% due 09/25/2035 89 93
2.930% due 03/25/2033 45 45
HarborView Mortgage Loan Trust (e)

0.591% due 03/19/2036 2 26
3.457% due 07/19/2035 34 29
Home Equity Asset Trust

0.718% due 11/25/2032 1 1
IndyMac INDX Mortgage Loan Trust

2.910% due 12/25/2034 38 39
JP Morgan Chase Commercial Mortgage Securities Trust
2.812% due 01/16/2037 600 622
4.070% due 11/15/2043 74 74
JP Morgan Mortgage Trust

2.206% due 11/25/2033 32 33
JPMCC Commercial Mortgage Securities Trust

3.723% due 03/15/2050 1,000 1123

BEEEE B
(B F) (B F)

JPMDB Commercial Mortgage Securities Trust

3.694% due 03/15/2050 $ 1000 $ 1,116

Long Beach Mortgage Loan Trust

0.678% due 10/25/2034 407 39

Mellon Residential Funding Corporation Mortgage Pass-
Through Trust

0.547% due 12/15/2030 42 4

Merrill Lynch Mortgage Investors Trust

0.238% due 02/25/2037 10 4

0.278% due 09/25/2037 62 30

0.778% due 06/25/2028 7 1/

1.932% due 02/25/2033 44 43

Morgan Stanley Bank of America Merrill Lynch Trust

3.102% due 11/15/2049 500 543

Morgan Stanley Capital | Trust

3.530% due 06/15/2050 400 443

Morgan Stanley IXIS Real Estate Capital Trust

0.168% due 11/25/2036 25 12

Nomura Asset Corporatil ive Loan
Trust

2.391% due 10/25/2035 194 195

Reperforming Loan REMIC Trust

0.458% due 06/25/2035 (e) 85 81

Residential Accredit Loans, Inc. Trust

0.478% due 06/25/2046 109 38

0.538% due 04/25/2046 1,613 663

Residential Asset Mortgage Products Trust

0.000% due 10/25/2031 179 199

0.678% due 06/25/2032 7 7

Residential Funding Mortgage Securities | Trust

3.326% due 09/25/2035 (e) 128 98

Securitized Asset-Backed Receivables LLC Trust

0.248% due 05/25/2037 (e) 57 49

Sequoia Mortgage Trust

0.811% due 10/19/2026 2 2

Soundview Home Loan Trust

0.178% due 11/25/2036 38 16

Structured Adjustable Rate Mortgage Loan Trust

2.519% due 04/25/2034 94 95

2.549% due 02/25/2034 64 65

3.093% due 08/25/2034 18 18

Structured Asset Mortgage Investments Il Trust

0.308% due 06/25/2036 84 85

0.338% due 09/25/2047 37 34

0.558% due 05/25/2036 1,609 1,664

0.578% due 05/25/2045 130 130

0.611% due 07/19/2035 736 4

0.691% due 07/19/2034 3 3

0.771% due 10/19/2034 224 220

0.811% due 03/19/2034 8 8

Structured Asset Mortgage Investments Trust

0.771% due 09/19/2032 39 38

Structured Asset Securities Corporation Mortgage Loan
Trust
1.623% due 04/25/2035 122 122

Thornburg Mortgage Securities Trust
2.101% due 10/25/2043 105 107
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(B F) (B F)
WaMu Mortgage Pass-Through Certificates Trust
0.698% due 10/25/2045 $ 198§ 198
0.738% due 01/25/2045 74 74
1.310% due 12/25/2046 1,672 1,607
1.578% due 11/25/2042 200 197
1.710% due 02/27/2034 i 7
1.778% due 06/25/2042 3 3
1.778% due 08/25/2042 54 53
2.298% due 03/25/2033 200 201
2.718% due 03/25/2034 19 126
2.988% due 08/25/2034 203 210
3.710% due 06/25/2033 29 30

18,221

Macoupin, lllinois, Pasadena Public Financing Authority
Revenue Bonds, Series 2010
7.148% due 03/01/2043 1,140 1,724

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

6.500% due 06/01/2023 890 903
2,627
Fannie Mae
0.190% due 07/26/2037 5 b
0.238% due 03/25/2034 14 14
0.260% due 03/25/2036 3 3
0.468% due 03/25/2044 26 27
0.480% due 09/25/2042 10 10
0.518% due 06/26/2029 8 8
1.618% due 04/25/2024 8 8
1.700% due 07/01/2044 220 221
1.700% due 10/01/2044 7 7
1.788% due 01/01/2036 17 17
1.801% due 12/01/2034 26 27
2.112% due 12/01/2035 7 i
2.280% due 11/01/2035 7 7
2.288% due 10/01/2035 9 9
2.335% due 10/01/2035 9 9
2.479% due 07/01/2035 19 19
2.500% due 02/01/2043 2,016 2,104
2.622% due 11/01/2034 158 169
2.733% due 05/25/2035 30 31
3.000% due 02/01/2046 144 162
3.000% due 10/01/2046 1,273 1,346
3.500% due 04/01/2048 2,746 2914
3.500% due 06/01/2048 2,084 2,215
3.500% due 02/01/2050 1,009 1,081
4.000% due 01/01/2041 6 6
4.000% due 10/01/2041 128 140
4.000% due 03/01/2048 2,465 2,674
4.000% due 09/01/2048 1,606 1721
4.500% due 11/01/2023 4 4
6.000% due 04/25/2043 60 69
6.000% due 02/25/2044 49 57
6.500% due 06/25/2044 65 76
Fannie Mae, TBA (c)
2.000% due 04/01/2051 8,100 8,131
2.500% due 05/01/2051 2,700 2,719
3.500% due 04/01/2051 10,700 11,345
4.000% due 03/01/2051 17,600 18,892
4.000% due 04/01/2051 11,600 12,463

BEEEHE B
(B F) (B F)

Freddie Mac

2.000% due 03/01/2035 $ 78 7
2.350% due 01/01/2034 40 42
2.365% due 09/01/2035 4 10
2.429% due 08/01/2035 15 16
2.623% due 06/01/2035 15 15
4.000% due 09/01/2039 19 131
6.000% due 04/15/2036 2 27
Ginnie Mae

2.126% due 11/20/2030 13 13
3.000% due 11/20/2046 823 871
3.000% due 04/20/2047 173 183
3.500% due 12/20/2047 2,810 3,106
5.500% due 08/20/2035 978 1117
Small Business Administration

4.626% due 02/01/2025 12 12
4.760% due 09/01/2025 9 104
5.090% due 10/01/2025 42 44
5.980% due 05/01/2022 5 5

74,475

Treasury Inflation Protected Securities (d)

1.000% due 02/15/2049 44 524
1.375% due 02/15/2044 1,118 1,479
U.S. Treasury Bonds
1.625% due 11/15/2050 2,900 2,539
2.500% due 02/15/2045 2,600 2,763
2.876% due 05/15/2043 (k) 800 909
2.875% due 08/15/2045 1,600 1,818
3.125% due 08/15/2044 400 473
3.625% due 08/15/2043 800 1,018
4.375% due 05/15/2041 3,100 4317
U.S. Treasury Notes
1.125% due 08/31/2021 7,700 114
U.S. Treasury Strips
0.000% due 05/15/2026 (f) 4,300 4,099

21,680
Total United States 170,031
(Cost $167,869)
[SHORT-TERM INSTRUMENTS 16.0%

12,700

Australia and New Zealand Banking Group Ltd.

(0.060%) due 03/01/2021 AUD 97 75
0.000% due 03/01/2021 $ 294 294
0.010% due 03/01/2021 NZD 5 4
Bank of Nova Scotia

0.000% due 03/01/2021 $ 37 37
0.010% due 03/01/2021 CAD 3 2
BNP Paribas Bank

(0.710%) due 03/01/2021 EUR 10 12
(0.060%) due 03/01/2021 AUD 262 203
0.000% due 03/01/2021 $ 19 19
Brown Brothers Harriman & Co.

(1.350%) due 03/01/2021 CHF 25 27
(0.710%) due 03/01/2021 EUR 0 1
(0.520%) due 03/01/2021 DKK 2 0
(0.320%) due 03/01/2021 ¥ 22 0
(0.290%) due 03/01/2021 SEK 65 8
(0.080%) due 03/01/2021 NOK 2 0
(0.060%) due 03/01/2021 AUD 4 4

0.000% due 03/01/2021
0.010% due 03/01/2021
0.050% due 03/01/2021

Citibank N.A.

(0.710%) due 03/01/2021
0.000% due 03/01/2021
Credit Suisse AG
(1.350%) due 03/01/2021
DBS Bank Ltd.

0.000% due 03/01/2021
HSBC Bank PLC
(0.710%) due 03/01/2021
0.000% due 03/01/2021

JPMorgan Chase Bank N.A.

0.000% due 03/01/2021
MUFG Bank Ltd.
(0.320%) due 03/01/2021
Royal Bank of Canada

0.000% due 03/01/2021
0.010% due 03/01/2021

A2hL T72K

Sumitomo Mitsui Banking Corp.

(0.710%) due 03/01/2021
0.000% due 03/01/2021
0.000% due 03/01/2021

Sumitomo Mitsui Trust Bank Ltd.

(0.320%) due 03/01/2021
0.000% due 03/01/2021
0.000% due 03/01/2021

(0.097%) due 03/29/2021 (g)

0.046% due 08/26/2021 (h)
0.080% due 05/27/2021 (g)
0.080% due 07/06/2021 (g)
0.090% due 05/25/2021 (g)

Total Short-Term Instruments

BEEEE B

(B F) (B F)
GBP 2 % 3
CAD 3 2
SGD 1 1
EUR 2 24
$ 69 69
CHF 58 64
$ 10 10
EUR 39 47
GBP 5 7
$ 161 161

¥ 34828 327

$ 9 9
CAD 51 40
EUR 13 16
$ 592 592
GBP 35 49
¥ 4865 46
GBP 123 m
$ 33 33
2,356

¥ 1,000,000 9,387

$ 8900 8,898
3,200 3,200

1,200 1,200

11,800 11,799
25,097

49,540

(Cost $49,813)
Total Investments in Securities 119.8% $ 369,644
(Cost $360,759)
Financial Derivative

Instruments (j)(1) 0.2% 518
(Cost or Premiums, net $(275))
Other Assets and Liabilities, net (20.0%) (61,671)
Net Assets 100.0% $ 308,491
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NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF CONTRACTS):

A zero balance may reflect actual amounts rounding to less than one thousand.
(a) Contingent convertible security.

(b) Perpetual maturity; date shown, if i p next call date.
() When-Issued security.
(d) Principal amount of ity is adj fori

(e) Security is in default.

(f)  Security is an Interest Only (“10”) or 10 Strip.
(g) Coupon represents a yield to maturity.

(h) Coupon repi a weig| ge yield to

BORROWINGS AND OTHER FINANCING TRANSACTIONS

i) REPURCHASE AGREEMENTS:

L2
El:ES HH®F RFER mye HESE R 1B RZEEE L A i fiE D"
JPS 0.020% 02/26/2021 03/01/2021 $ 12,700 U.S. Treasury Bonds 1.125% due 05/15/2040 $ (13,081 $ 12,700 § 12,700
Total Repurchase Agreements $  (13,061) § 12700 $ 12,700

HORT SALES:

a— kI
H5IHEF g -y wmYe SEEE 1% £ B3
msC Fannie Mae 3.000% 04/01/2061 $ 9,700 $ (10,198 ¢ (10,146)
Total Short Sales $ (10,198) $ (10,146
BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY
The following is a summary by counterparty of the market value of Borrowings and Other Financing T ions and collateral p ived) as of February 28, 2021:

LRZHO YN—R UKD FEFERREIO EFZYOD EEEA ERO (ZW)/

EG:ES 2 X X X T Dt EERERE| E=AN
Global/Master Repurchase Agreement
JPS $ 12,700 $ 0 $ 0 $ 0 $ 12,700 $ (13,081  $ (361)
Master Securities Forward Transactions Agreement
MSC 0 0 0 (10,146 (10,146) 0 (10,146)
Total Borrowings and Other Financing T i $ 12,700 § 0§ 0§ (10,146

""" Includes accrued interest.
" Net exposure represents the net receivable/(payable) that would be due from/to the counterparty in the event of default. Exposure from borrowings and other financing transactions can only be netted across transactions governed under the
same master agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

(j) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

RITTEN OPTIONS:
ArS4Y TLE7 L
Fidia] IS54R TTEEHAR ES kS (ZH) i s
Call - U.S. Treasury 10-Year Note May 2021 Futures $  136.500 04/23/2021 37 $ (15) $ (3)
Total Written Options $ (15 $ 3)

v

e
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UTURES CONTRACTS:

LIS

#iE 8 RA 2 RERE (GR) # BE &%

Australia Government 3-Year Bond March Futures Short 03/2021 250 $ 107 $ 67 ¢ 0
Australia Government 10-Year Bond March Futures Long 03/2021 15 (110) 0 (39)
Canada Government 10-Year Bond June Futures Long 06/2021 40 (109) 0 (48)
Euro-Bobl 5-Year Note March Futures Long 03/2021 161 (163) 0 (51
Euro-BTP 10-Year Bond March Futures Short 03/2021 6 2 1 0
Euro-BTP 10-Year Bond June Futures Long 06/2021 132 (245) 0 (118)
Euro-Bund 10-Year Bond March Futures Short 03/2021 8 1 3 0
Euro-Buxl 30-Year Bond June Futures Long 06/2021 3 1 3 0
Euro-0AT 10-Year Bond March Futures Long 03/2021 61 (326) 0 (24)
Euro-Schatz 2-Year Note March Futures Long 03/2021 m (2) 0 2)
Euro-Schatz 2-Year Note June Futures Short 06/2021 276 2 20 0
Japan Government 10-Year Bond March Futures Long 03/2021 2 (1 0 (9)
U.S. Treasury 5-Year Note June Futures Long 06/2021 556 (560) 26 0
U.S. Treasury 10-Year Note June Futures Long 06/2021 137 211) 19 0
U.S. Treasury 20-Year Bond June Futures Short 06/2021 23 37 0 (300
U.S. Treasury Ultra 10-Year Note June Futures Short 06/2021 91 107 0 (57)
United Kingdom Treasury 10-Year Gilt June Futures Long 06/2021 8 (14) 0 m
Call Option Strike @ EUR 174.000 on Euro-Bund 10-Year Bond May 2021 Futures™ Short 04/2021 16 1 0 (6]
Total Futures Contracts $ (1464 $ 139 ¢ (391)

WAP AGREEMENTS:

RS
SRIEE ElERIMEF potil=] wExE” Wil C  RRBFE (B) & AE fafE
CDX.IG-28 Index 1.000% 06/20/2027  $ 1,300 $ 6 $ 14 $ 1 $ 0
CDX.IG-32 Index 1.000% 06/20/2024 500 9 3 0 0
CDX.IG-35 Index 1.000% 12120/2025 900 N 0 0 0
CDX.IG-35 Index 1.000% 12/20/2030 2,200 9 2 1 0
$ 45 $ 13 $ 2 $ 0
ZHEHO _ zmmme
XL/ 2E EBEFATYIR EEEF Pt L] BETEA il REBEE (18) 2 A afE
Pay 3-Month Canadian Bank Bill 1.900% 12/18/2029 CAD 4,700 $ 41 $ (100) $ 0 B2
Pay 3-Month Canadian Bank Bill 2.200% 12/18/2049 1,800 9) (48) 19 0
Pay® 3-Month FRA New Zealand Bank Bill 0.528% 03/17/2024 NZD 700 3 3 0 2)
Receive 3-Month FRA New Zealand Bank Bill 0.500% 12/16/2025 600 13 15 3 0
Receive 3-Month SEK-STIBOR 0.750% 03/21/2023 SEK 800 3l (2) 0 0
Receive 3-Month USD-LIBOR 1.500% 06/21/2024 $ 6,700 (238) (556) 1 0
Receive® 3-Month USD-LIBOR 1.298% 08/26/2024 7,750 (163) (163) 0 n
Receive® 3-Month USD-LIBOR 1.249% 08/31/2024 3,900 (76) (76) 0 0
Receive® 3-Month USD-LIBOR 1.360% 09/17/2024 2,600 (67) (67) 1 0
Receive 3-Month USD-LIBOR 2.000% 06/20/2025 1,600 (93) (181) 0 2)
Receive 3-Month USD-LIBOR 2.250% 06/15/2026 1,500 () (86) 0 3
Pay"® 3-Month USD-LIBOR 0.500% 06/16/2026 1,600 (36) (24) 2 0
Receive 3-Month USD-LIBOR 1.750% 12121/2026 1,500 (68) (116) 0 3
Receive 3-Month USD-LIBOR 1.500% 06/21/2027 400 (1) (45) 0 (1
Receive 3-Month USD-LIBOR 2.500% 1212012027 100 (9) 9 0 m
Receive 3-Month USD-LIBOR 1.500% 12/18/2029 2,100 (18) (69) 0 (7)
Receive® 3-Month USD-LIBOR 0.750% 06/16/2031 3,000 235 92 0 (16)
Pay 3-Month USD-LIBOR 1.578% 02/09/2061 1,000 (77) 77 25 0
Receive® 3-Month USD-LIBOR 1.820% 08/26/2051 1,200 33 33 0 (30)
Receive 6-Month Australian Bank Bill 3.500% 06/17/2025 AUD 900 (87) 21 5 0
Pay"®! 6-Month EURIBOR (0.250%) 03/17/2031 EUR 1,600 (85) (32) 0 3)
Pay"® 6-Month EURIBOR (0.250%) 06/16/2031 1,700 (65) (61) 0 (3)
Pay® 6-Month EURIBOR 0.000% 06/16/2061 200 (25) 27 3 0
Receive 6-Month JPY-LIBOR 0.143% 02/19/2031 ¥ 850,000 36 36 28 0
Receive 6-Month JPY-LIBOR 0.383% 1112/2050 115,000 67 67 9 0
Receive 6-Month JPY-LIBOR 0.250% 12/16/2050 115,000 109 66 9 0
Receive® 6-Month JPY-LIBOR 0.350% 03/17/2051 70,000 49 31 5 0
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EMEHO _ FWEEME
il / %H EBHEFATIIR EE&F mie BETEK TG g SREBEHE (18) 2 B £
Pay 6-Month PLN-WIBOR 2.000% 09/16/2025 PLN 2,700 $ 37 $ 8 $ 2 $ 0
Pay® Sterling Overnight Interbank Average

Rate 0.000% 06/16/2026 GBP 3,200 (99) (85) 0 21)
Receive® Sterling Overnight Interbank Average

Rate 0.250% 03/17/2031 500 31 39 1 0
Receive® Sterling Overnight Interbank Average

Rate 0.250% 06/16/2031 200 14 14 0 0
Pay UK Retail Price Index 0.000% 11/15/2030 1,700 (20) 1 0 a7

$ (652 $ (1,371) $ 113 $ (142)

Total Swap Agreements $ (607) $  (1.358) $ 115 $ (142

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 Derivative Instruments as of February 28, 2021:

(k) Securities with an aggregate market value of $770 and cash of $1,694 have been as for traded and y cleared
fi ial derivative i as of February 28, 2021. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more
information regarding master netting arrangements.

SRREERAE SRR QAR
EWFERE ZWEELE
5 RE 1135 i fE
0 =Y
+7vay it/ A7vT &t +Iay £ 27T ait
Total Traded or Cleared $ 0 3 139§ 115 $ 254§ (3 ¢ (391) (142) $ (536)

Future styled option.

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

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

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

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

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

REREE (18) &

mEIHF RER ZELER ZHER HE

BOA 03/2021 AUD 10,415 $ 8,059 $ 0 $ (5)
BOA 03/2021 CAD 179 142 1 0
BOA 04/2021 DKK 36,363 5,945 5 0
BOA 05/2021 $ 2,153 CHF 1,924 0 (24)
BOA 05/2021 1871 SEK 15,534 0 (20)
BPS 03/2021 CAD 9,942 $ 7,964 12 U]
BPS 03/2021 $ 5,636 AUD 6,990 0 (124)
BPS 03/2021 1877 CAD 2,388 10 0
BPS 03/2021 110 HKD 855 0 0
BPS 03/2021 489 NZD 682 7 0
BPS 04/2021 AUD 6,990 $ 5,536 123 0
BPS 04/2021 GBP 116 162 0 0
BPS 04/2021 JPY 26,106 245 0 0
BPS 04/2021 NOK 295 34 0 0
BPS 04/2021 $ 134 AUD 173 0 0
BPS 042021 1812 CAD 9,748 0 n
BPS 05/2021 EUR 218 $ 265 0 0
BPS 05/2021 SEK 1,488 m 0 0
CBK 03/2021 GBP 47 64 0 U]
CBK 03/2021 JPY 341,002 3,290 89 0
CBK 03/2021 $ 1176 NOK 10,197 9 0
CBK 04/2021 DKK 24,998 $ 4,091 8 0
CBK 05/2021 $ 1,326 SEK 11,064 0 9

v

e
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

KREBEHE (18) 25
E faff

E5IH8F RFEA 2iELER SEER
CBK 01/2022 IS 2,421 $ 747 $ 9 $ 0
GLM 03/2021 $ 2,604 AUD 3,268 0 (82)
GLM 03/2021 284 NOK 2,391 0 (6)
GLM 042021 AUD 3,258 $ 2,604 81 0
GLM 05/2021 EUR 2,21 2,678 0 (10)
HUS 03/2021 $ 1,666 GBP 1,139 21 0
HUS 03/2021 833 SGD 1118 7 0
HUS 05/2021 EUR 1179 $ 1,431 0 (3)
HUS 05/2021 $ 75,986 EUR 62,856 462 0
JPM 04/2021 671 DKK 4,105 0 m
MYl 03/2021 AUD 5,660 $ 4,35 0 (28)
Myl 03/2021 JPY 183,982 1,765 38 0
MYl 03/2021 $ 7,319 AUD 9,316 0 167)
MYl 03/2021 472 JPY 49,979 0 3)
MYl 04/2021 AUD 9,316 $ 7,380 167 0
MYl 04/2021 DKK 11,598 1,894 0 0
RBC 03/2021 CAD 3,469 2,775 35 0
RBC 04/2021 $ 2,776 CAD 3,469 0 (35)
SCX 03/2021 413 AUD 531 0 2)
S0G 03/2021 6,511 JPY 688,125 0 (52)
S06 04/2021 JPY 688,125 $ 6,513 52 0
$SB 03/2021 163,142 1,671 39 0
SSB 03/2021 1,000,000 9,682 293 0
$SB 04/2021 $ 3,74 DKK 22,930 7 (3)
TOR 03/2021 AUD 6,441 $ 4,912 0 (75
TOR 03/2021 NOK 12,588 1,507 45 0
TOR 03/2021 $ 6,830 CAD 8,724 61 0
TOR 04/2021 1,507 NOK 12,588 0 (45)
UAG 03/2021 1,943 CAD 2,478 15 0
UAG 04/2021 DKK 27,989 $ 4,582 14 0
$ 1,716 $ (807)
FEBETT (18) 2
mEI8F RFER ZELER ZEER HE afk
BOA 03/2021 AUD 192 $ 148 $ 0 $ 1}
BOA 03/2021 $ 9 AUD " 0 0
BOA 03/2021 16 CAD 20 0 0
BOA 03/2021 3 4 0 0
BOA 03/2021 25 EUR yal 0 0
BOA 03/2021 656 GBP 464 0 (8
BOA 04/2021 AUD " $ 9 0 0
BOA 04/2021 CAD 2 16 0 0
BOA 04/2021 GBP 464 657 8 0
BPS 03/2021 JPY 350,414 3374 1 0
BPS 03/2021 $ 64 AUD 81 0 U]
BPS 03/2021 114 EUR 94 0 0
BPS 03/2021 2 GBP 2 0 0
BPS 03/2021 3,103 JPY 324,757 0 (56)
BPS 04/2021 AUD 81 $ 64 1 0
BPS 042021 GBP 2 28 0 0
BPS 04/2021 $ 3,042 JPY 323,932 0 0
BRC 03/2021 JPY 338,217 $ 3,175 0 0
BRC 03/2021 $ 3,078 JPY 322,169 0 (54)
BRC 04/2021 3,176 338,217 0 0
CBK 03/2021 GBP an $ 643 0 (15)
CBK 03/2021 JPY 41,922 394 1 0
CBK 03/2021 $ 129 EUR 107 0 0
CBK 03/2021 62 51 0 0
CBK 04/2021 EUR 107 $ 130 0 0
CBK 04/2021 $ 394 JPY 41,922 0 1}
GLM 03/2021 91 CHF 82 0 0
GLM 03/2021 6 GBP 4 0 0
GLM 04/2021 CHF 82 $ 91 0 0
HUS 03/2021 AUD " 9 0 0
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PY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

REBREHE (8) 3

WEIHEF RFR ZiELER ZEGER B
HUS 03/2021 CAD 20 $ 16 $ 0 $ 0
HUS 03/2021 CHF 3 3 0 0
HUS 03/2021 EUR 107 131 1 0
HUS 03/2021 GBP 20 28 0 0
HUS 03/2021 SEK 2% 3 0 0
HUS 03/2021 $ 395 JPY 41,922 0 1}
Myl 03/2021 AUD 64 $ 50 0 0
MYl 03/2021 JPY 7,040 67 2 0
My| 03/2021 SEK 556 66 0 0
M| 03/2021 $ 86 AUD 108 0 2)
Myl 03/2021 128 JPY 13,368 0 (4
Myl 04/2021 AUD 108 $ 86 2 0
RYL 03/2021 DKK 231 39 0 0
SCX 03/2021 CHF 82 92 2 0
SCX 03/2021 EUR 2,59 3,154 5 0
SCX 03/2021 JPY 338,217 3175 0 0
SCX 03/2021 NZD 2% 18 0 0
SCX 03/2021 $ 3 CHF 3 0 0
SCX 03/2021 3,040 EUR 2,504 0 0
SeX 03/2021 4 GBP 3 0 0
SCX 03/2021 3,394 JPY 355,203 0 (61)
SCX 03/2021 3 SEK 2 0 0
SCX 04/2021 CHF 3 $ 3 0 0
SeX 04/2021 EUR 2,504 3,042 0 0
SCX 04/2021 SEK 2% 3 0 0
SCX 0412021 $ 3176 JPY 338,217 0 0
SSB 03/2021 2 EUR 18 0 0
TOR 03/2021 CAD 474 $ 3N 0 3)
TOR 03/2021 $ n CAD 470 0 0
TOR 04/2021 CAD 470 $ 3n 0 0

$ 23 $ (206)
Total Forward Foreign Currency Contracts $ 1,739 $ (1,013)

[PURCHASED OPTIONS:

EHEF i/ BRI OERTE _

WEIHEF k4] AVTIIR ZEHEFH  L—  (THEHR BExAs ax b TSl

BOA Put - OTC 30-Year Interest Rate Swap 3-Month USD-LIBOR Receive  2.175%  09/15/2021 1,100 $ 45§ 39
BPS Put - OTC 30-Year Interest Rate Swap 6-Month EURIBOR Receive  0.000%  03/15/2023 600 67 120
FBF Put - OTC 30-Year Interest Rate Swap 3-Month USD-LIBOR Receive  1.733%  08/26/2021 1,100 81 90
JPM Put - OTC 30-Year Interest Rate Swap 6-Month EURIBOR Receive  0.000%  03/15/2023 300 35 60
MYC Put - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Receive  1.200%  05/04/2021 3,000 2 115
Total Purchased Options $ 252 % 424

RITTEN OPTIONS:

ZHRF

HERITE
L—F

TULI7 L

WEIHEF AR AVTIIR pE TR mExAs (3H) TSl
BOA Put - OTC 3-Year Interest Rate Swap 3-Month USD-LIBOR Pay 1.880%  09/15/2021 9,200 $ (46) $ (1
BPS Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay (0.175%)  03/15/2023 1,900 (69) (132)
FBF Put - OTC 3-Year Interest Rate Swap 3-Month USD-LIBOR Pay 1.399%  08/26/2021 9,200 (82) 2)
JPM Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay (0.175%)  03/15/2023 700 (26) (48)
MYC Put - OTC 3-Year Interest Rate Swap 3-Month USD-LIBOR Pay 1.448%  08/23/2021 18,300 (163) 3
Sterling Overnight Interbank Average
RYL Call - OTC 1-Year Interest Rate Swap Rate Receive 0.010%  02/07/2022 34,800 (45) (34)
Sterling Overnight Interbank Average
RYL Put - OTC 1-Year Interest Rate Swap Rate Pay 0.010%  02/07/2022 34,800 (45) (101)
$ (476) $ (321)
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WEIEF pidi) JaFovay L—t TR BExk (ZH) s itE
BOA Put - CDX.IG-35 Index Sell 0.800% 05/19/2021 1,100 $ m s 2)
BPS Call - CDX.IG-35 Index Buy 0.425% 03/17/2021 800 0 0
BPS Put - CDX.IG-35 Index Sell 0.800% 03/17/2021 800 (1 0
BPS Call - iTraxx Europe Series 34 Index Buy 0.400% 03/17/2021 1,200 m 0
BPS Put - iTraxx Europe Series 34 Index Sell 0.750% 03/17/2021 1,200 m 0
BPS Call - iTraxx Europe Series 34 Index Buy 0.400% 05/19/2021 1,200 m 0
BPS Put - iTraxx Europe Series 34 Index Sell 0.700% 05/19/2021 1,200 (1 (2)
BPS Put - iTraxx Europe Series 34 Index Sell 0.800% 04/21/2021 900 m m
BRC Put - iTraxx Europe Series 34 Index Sell 0.800% 04/21/2021 1,700 (2) (1
DuB Call - iTraxx Europe Series 34 Index Buy 0.400% 05/19/2021 800 0 0
ouB Put - iTraxx Europe Series 34 Index Sell 0.700% 05/18/2021 800 m m
GST Put - CDX.IG-35 Index Sell 0.750% 05/19/2021 1,100 Ll 2)
GST Put - iTraxx Europe Series 32 Index Sell 2.500% 03/17/2021 1,700 (1] 0
GST Call - iTraxx Europe Series 34 Index Buy 0.400% 03/17/2021 1,400 m 0
GST Put - iTraxx Europe Series 34 Index Sell 0.700% 05/19/2021 600 m m
GST Call - iTraxx Europe Series 34 Index Buy 0.400% 05/19/2021 600 0 0
GST Put - iTraxx Europe Series 34 Index Sell 0.750% 03/17/2021 1,400 2) 0
GST Call - iTraxx Europe Series 34 Index Buy 0.425% 03/17/2021 1,300 m 0
GST Put - iTraxx Europe Series 34 Index Sell 0.850% 03/17/2021 1,300 (2) 0
JPM Put - CDX.IG-35 Index Sell 0.750% 05/19/2021 900 1] (2)

T s

ArS4Y p PAZENEN
BREIHF #1H IS54R TR fobrebir (%) Kk iLi:3
HUS Call - OTC U.S. dollar versus Israeli Shekel ILS 3.328 05/06/2021 1,680 $ @ (15)
HUS Put - OTC U.S. dollar versus Israeli Shekel ILS 3.165 05/06/2021 1,580 (8) (2)
$ (16§ a7

Total Written Options $ (512 § (350)

""" Notional amount represents the number of contracts.



