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RN 4 290, 000, 000 330, 000, 000 300, 000, 000 330, 000, 000 300, 000, 000 310, 000, 000
B) &fE 341,026, 761 347, 745, 609 351,128, 316 346, 502, 847 350, 148, 853 352,479, 249
RALILS 5y Fid 4 291, 667, 864 290, 098, 022 289,193, 134 288,104, 725 286,532, 475 284,723,516
ER N3 Ok 3, 755, 161 13,759, 164 15,101, 953 18,162, 623 18,670, 135 21,517,492
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T DAL 136, 388 131,563 140, 067 120, 337 134,423 138,289
(C) #MEEMRIE(A—B) 35,541,351, 896 34,005, 241,983 34,345,054, 572 33,714, 889, 503 34,331,423, 496 33,918, 143,952
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1/HO%YEEMEE(C/D) 4,265/ 41148 41578 4,096M 4,1948 4,169
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(3) HBEH(MECZAMTE (the Schedule of Investments)

FLad 42> HO—nL N4 A2hl 272K

(20194 2 A28 A {R7#)

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

INVESTMENTS IN SECURITIES 106.7%
JAUSTRALIA 0.1%

Nufarm Australia Ltd.

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

CANADA 3.9%

Bausch Health Cos., Inc.

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

7.500% due 03/15/2025 2,000 2,025
7.750% due 03/15/2020 1,000 1,048
7.875% due 04/15/2027 500 496
8.750% due 12/01/2021 1,000 1,104
Cascades, Inc.

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

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

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

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

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

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

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

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

CAYMAN ISLANDS 2.4%

Avolon Holdings Funding Ltd.

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

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

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

6.125% due 08/01/2025 709 79

BAEEEE B
(BifZ: F) (B F)

Transocean, Inc.

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

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

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

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

Teva Pharmaceutical Finance Co. BV

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

IDENMARK 0.5%

DKT Finance ApS

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

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

Altice France S.A.

6.250% due 05/15/2024 $ 1,500 1,506
7.375% due 05/01/2026 2,750 2,105
8.125% due 02/01/2027 780 766
BNP Paribas S.A. (a)(b)

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

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

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

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

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

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

GERMANY 2.4%

ADLER Real Estate AG

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

BEEEE B
(BfZ: F) (B F)
IHO Verwaltungs GmbH (c)
3.750% due 09/15/2026 EUR 2500 $ 2862
4.500% due 09/15/2023 $ 1,000 973
Nidda BondCo GmbH
5.000% due 09/30/2025 EIR 1,780 1,879
Nidda Healthcare Holding GmbH
3.500% due 09/30/2024 2,260 2,547
Platin 1426 GmbH
5.375% due 06/15/2023 1,250 1,360
Safari Verwaltungs GmbH
5.375% due 11/30/2022 760 809
Tele Columbus AG
3.875% due 05/02/2025 250 254
Unitymedia GmbH
3.750% due 01/15/2027 500 599
6.125% due 01/15/2025 $ 1,000 1,040
Unitymedia Hessen GmbH & Co. KG
4.625% due 02/15/2026 EUR 900 111
WEPA Hygieneprodukte GmbH
3.750% due 05/15/2024 1,000 1,160
Total Germany 16,613
(Cost $17,011)
James Hardie International Finance DAC
4.750% due 01/15/2025 $ 500 485
5.000% due 01/15/2028 500 465
Total Ireland 950
(Cost $1,003)
ITALY 2.9%
EVOCA SpA
7.000% due 10/15/2023 EIR 1,780 2,115
Intesa Sanpaolo SpA
5.017% due 06/26/2024 $ 2,000 1,858
6.250% due 05/16/2024 (al(b] ~ EUR 760 831
7.700% due 09/17/2025 (al(b) $ 1,500 1,393
7.750% due 01/11/2027 (al(b) ~ EUR 1,000 1,221
Nexi Capital SpA
4.125% due 11/01/2023 1,000 1,176
Pro-Gest SpA
3.250% due 12/15/2024 1,500 1,665
Sisal Group SpA
7.000% due 07/31/2023 500 588
Telecom Italia SpA
5.303% due 05/30/2024 $ 4000 3,925
UniCredit SpA (a)(b)
8.000% due 06/03/2024 750 700
9.250% due 06/03/2022 EUR 1,000 1,264
Wind Tre SpA
2.625% due 01/20/2023 1,000 1,073
3.125% due 01/20/2025 1,250 1312
5.000% due 01/20/2026 $ 1,000 867
Total Italy 19,885
(Cost $19,901)
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BEEEE B
(B F) (Bfi:F)

[JERSEY, CHANNEL ISLANDS 0.5%

Adient Global Holdings Ltd.

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

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

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

Islands 3,500
(Cost $3,792)

LUXEMBOURG 3.2%

Altice Financing S.A.

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

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

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

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

6.250% due 12/20/2023 780 900
Corestate Capital Holding S.A.

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

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

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

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

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

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

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

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

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

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

3.500% due 03/01/2028 EUR 800 911
5.500% due 03/01/2028 $ 400 387
Trinseo Materials Operating S.C.A.

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

Total Luxembourg
(Cost $23,324)

22,256

BEEEE B
(B F) (B F)

MULTINATIONAL 0.7%

Ardagh Packaging Finance PLC

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

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

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

Alcoa Nederland Holding BV

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

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

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

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

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

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

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

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

4.875% due 10/15/2023 $ 1,050 1,083
5.000% due 10/01/2025 1,000 1,016
Sigma Holdco BV

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

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

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

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

3.875% due 06/15/2029 EUR 1,000 1,191
Ziggo Bond Co. BV

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

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

SINGAPORE 0.1%

Mulhacen Pte Ltd.

6.500% due 08/01/2023 (c) EUR 750 855
Total Singapore 855
(Cost $875)

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

Intrum AB

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

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

Arqgiva Broadcast Finance PLC

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

7.250% due 03/15/2023 750 1,041
7.875% due 09/15/2022 1,000 1,393
Ensco PLC

4.500% due 10/01/2024 $ 1,000 719
5.200% due 03/15/2025 500 386
5.750% due 10/01/2044 1,600 n
7.750% due 02/01/2026 780 632
Heathrow Finance PLC

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

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

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

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

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

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

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

5.000% due 11/06/2022 750 893
Royal Bank of Scotland Group PLC (a)

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

6.250% due 02/15/2026 1,000 1,069
TA MFG. Ltd.

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

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

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

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

UNITED STATES 59.9%

Acadia Healthcare Co., Inc.
6.500% due 03/01/2024 $ 1,026 1,026

N A hL T72FR
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ADT Security Corp.
4.125% due 06/15/2023 $ 1000 §
4.875% due 07/15/2032 750
6.250% due 10/15/2021 1,000
Advanced Disposal Services, Inc.
5.625% due 11/15/2024 750
AECOM
5.125% due 03/15/2027 500
5.875% due 10/15/2024 1,000
Albertsons Cos. LLC
7.500% due 03/15/2026 1,000
Ally Financial, Inc.
5.125% due 09/30/2024 1,500
7.500% due 09/15/2020 1,000
8.000% due 03/15/2020 1,000
8.000% due 11/01/2031 845
AMC Networks, Inc.
4.750% due 12/15/2022 50
5.000% due 04/01/2024 1,600
American Builders & Contractors Supply Co., Inc.
5.760% due 12/15/2023 1,000
5.875% due 05/15/2026 1,000
Amsted Industries, Inc.
5.000% due 03/15/2022 1,000
5.375% due 09/15/2024 1,000
Antero Midstream Partners LP
5.750% due 03/01/2027 760
Antero Resources Corp.
5.125% due 12/01/2022 1,600
Aramark Services, Inc.
4.750% due 06/01/2026 1,025
5.000% due 02/01/2028 750
Arconic, Inc.
5.125% due 10/01/2024 1,600
5.950% due 02/01/2037 750
Ashland LLC
4.750% due 08/15/2022 1,000
6.875% due 05/15/2043 1,000
Avon International Operations, Inc.
7.875% due 08/15/2022 1,025
B&G Foods, Inc.
5.250% due 04/01/2025 (f) 1,000
Ball Corp.
5.250% due 07/01/2025 1,600
Bausch Health Americas, Inc.
8.500% due 01/31/2027 1,000
9.250% due 04/01/2026 1,000
BBA U.S. Holdings, Inc.
5.375% due 05/01/2026 625
BCD Acquisition, Inc.
9.625% due 09/15/2023 1,000
Beacon Roofing Supply, Inc.
4.875% due 11/01/2025 3,500
6.375% due 10/01/2023 75
Berry Global, Inc.
4.500% due 02/15/2026 1,250
Boyd Gaming Corp.
6.000% due 08/15/2026 625
6.375% due 04/01/2026 1,050
BWAY Holding Co.
5.500% due 04/15/2024 2,000

& B
cF) (B F)

984
636
1,057

761

477
1,047

1,035

1,679
1,064
1,049
1,035

51
1,492

1,027
1,020

1,005
985

758

1,608

1,020
742

1,490
122

1,031
1,025

1,061

959

1,678

104
1,080

638

1,060

321
78

1,186

643
1,009
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HEESE
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Cablevision Systems Corp.
8.000% due 04/15/2020 $ 1350
Caesars Resort Collection LLC
5.250% due 10/15/2025 2,500
Callon Petroleum Co.
6.375% due 07/01/2026 1,500
Calpine Corp.
5.375% due 01/15/2023 1,600
5.750% due 01/15/2025 2,000
Catalent Pharma Solutions, Inc.
4.750% due 12/15/2024 1,000
4.875% due 01/15/2026 $ 625
CCO Holdings LLC
5.125% due 05/01/2023 2,000
5.125% due 06/01/2027 2,000
5.250% due 09/30/2022 1,000
5.500% due 05/01/2026 250
5.750% due 09/01/2023 250
5.760% due 02/15/2026 4,050
5.875% due 04/01/2024 1,000
Centene Corp.
5.375% due 06/01/2026 500
5.625% due 02/15/2021 1,000
6.125% due 02/15/2024 900
Centennial Resource Production LLC
5.375% due 01/15/2026 1,600
Central Garden & Pet Co.
6.125% due 11/15/2023 625
CenturyLink, Inc.
6.450% due 06/15/2021 1,600
CF Industries, Inc.
5.160% due 03/15/2034 1,500
Change Healthcare Holdings LLC
5.750% due 03/01/2025 2,000
Chemours Co.
4.000% due 05/15/2026 EUR 1,000
5.375% due 05/15/2027 $ 500
6.625% due 05/15/2023 1,000
7.000% due 05/15/2025 1,000
Cheniere Corpus Christi Holdings LLC
5.125% due 06/30/2027 1,750
5.875% due 03/31/2025 1,000
7.000% due 06/30/2024 1,500
Cheniere Energy Partners LP
5.250% due 10/01/2025 1,000
5.625% due 10/01/2026 500
Chesapeake Energy Corp.
6.125% due 02/15/2021 500
7.000% due 10/01/2024 1,600
CIT Group, Inc.
5.000% due 08/15/2022 3,150
6.125% due 03/09/2028 250

Clear Channel Worldwide Holdings, Inc.

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

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

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

5.875% due 04/15/2022 1,000

(Bfr

$

B

1417

2,318

1,607

1,489
1,920

1,193
622

2,040
1,973
1,021

256

255
4,180
1,044

520
1,016
943

1,440

652

1,662

1417

1,958

1137

488
1,041
1,045

1,789
1,068
1,665

1,016
511

514
1,489

3,260
272

2,567

1421

937

1,012

)

HESE
(B F)

Colfax Corp.

3.250% due 05/15/2025 EUR 500

6.000% due 02/15/2024 $ 500

6.375% due 02/15/2026 250

CommScope Finance LLC

5.500% due 03/01/2024 375

6.000% due 03/01/2026 500

8.250% due 03/01/2027 450

CommScope Technologies LLC

6.000% due 06/15/2025 1,250

CommScope, Inc.

5.500% due 06/15/2024 1,600

Community Health Systems, Inc.

5.125% due 08/01/2021 1,050

6.250% due 03/31/2023 1,600

8.000% due 03/15/2026 625

Cooper-Standard Automotive, Inc.

5.625% due 11/15/2026 750

Core & Main LP

6.125% due 08/15/2025 1,750

Coty, Inc.

4.000% due 04/15/2023 EUR 500

6.500% due 04/15/2026 $ 750

Covanta Holding Corp.

5.875% due 07/01/2025 1,000

Covey Park Energy LLC

7.500% due 05/15/2025 2,000

Crown Americas LLC

4.250% due 09/30/2026 1,000

4.750% due 02/01/2026 760

CrownRock LP

5.625% due 10/15/2025 1,600

CSC Holdings LLC

5.125% due 12/15/2021 1,500

5.250% due 06/01/2024 1,000

6.500% due 02/01/2029 750

6.625% due 10/15/2025 1,000

DAE Funding LLC

4.500% due 08/01/2022 500

5.000% due 08/01/2024 1,000

5.750% due 11/15/2023 500

Darling Ingredients, Inc.

5.375% due 01/15/2022 1,050

DaVita, Inc.

5.000% due 05/01/2025 1,000

5.125% due 07/15/2024 1,000

5.750% due 08/15/2022 1,600

Dell International LLC

5.875% due 06/15/2021 525

6.020% due 06/15/2026 25

7.125% due 06/15/2024 500

Dell, Inc.

6.500% due 04/15/2038 760

Diamond Offshore Drilling, Inc.

5.700% due 10/15/2039 1,600

7.875% due 08/15/2025 1,000

Diamond Resorts International, Inc.

7.750% due 09/01/2023 1,000

Diamondback Energy, Inc.

4.750% due 11/01/2024 500

5.375% due 05/31/2025 500

B

(BfL: F)

$

574
517
261

383
512
468

1,184

1,446

1,032
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617

676

1,693

564
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1,001

1,870

966
754

1,459

1,508
1,002

786
1,058

496
994
511
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531

724
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1,007
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519
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DISH DBS Corp. Hanesbrands, Inc. Marriott Ownership Resorts, Inc.
5.000% due 03/15/2023 § 1500 § 1341 4625% due 05/15/2024 O T/ 11 6.500% due 08/15/2026 § 50 § 518
875 tuo 0715202 500 479 4875% due 05/15/2026 1,000 990 MGM Growth Properties Operating Partnership LP
U AT 1,750 1,480 HCA Healthcare, Inc. 4,500% due 09/01/2026 500 482
1.750% due 07/01/2026 1025 889 6.250% due 02/15/2021 2,000 2,101 5.625% due 05/01/2024 575 506
7.875% due 03/01/2019 500 511 .
HCA, Inc. MGM Resorts International
LD T I, 5.375% due 02/01/2025 1625 1,690 4.625% due 09/01/2026 1,000 955
6.000% due 09/15/2026 750 761 6.500% due 02/15/2020 1,000 1,030 5.750% due 06/15/2025 750 767
EMI Music Publishing Group North America Holdings, 7.500% due 02/15/2022 2,375 2,610 6.000% due 03/15/2023 1,750 1,835
Inc. HD Supply, Inc. 6.625% due 12/15/2021 1,500 1,601
7.625% due 06/15/2024 1,025 1,089 5.375% due 10/15/2026 1500 1630 E;gg:;n sue ;gmgggg ; ggg ;%[5]
Endo Finance LLC i - D BT 4 ,
Hill-Rom Holdings, Inc.
5.375% due 01/15/2023 500 o) [ e e T 1o Moog, Inc.
5.750% due 01/15/2022 500 470 . ) . ' ' 5.250% due 12/01/2022 1,250 1273
Energizer Holdings, Inc. Hilton Domestic Operating Co., Inc. T
nc 4.250% due 09/01/2024 350 46 , Inc.
5.500% due 06/15/2025 1,250 1226 - “w“e e Financ LLC 4.750% due 08/01/2026 1,000 1,002
LT LHOCTE LI 5.750% due 08/15/2025 1,000 1,045
sv;ErUs:/v dT ra?gﬁg/;gzu 1,000 1ggs o E2S% due DAITIZ02S s e t: :Je'l c
.500% due 4 | urphy 0il Corp.
4.875% due 04/01/2027 500 499
R - — i ’ | 6.875% due 08/15/2024 1,000 1,059
lologic, Inc. .
4.150% due 06/01/2025 1,000 o [ T 1000 o Murphy 0il USA, Inc.
Equinix, Inc. 4625% due 02/01/2028 1,000 970 6.000% due 08/15/2023 1,500 1,543
2.875% due 10/01/2025 EUR 1,000 1,173 Howard Hughes Corp. Nabors Industries, Inc.
it B - S L Lo -t o
R o . ue
ESH Hospitality, Hughes Satellite Systems Corp. Naviont Ci
ospialityfinc, 7.625% due 06/15/2021 1,500 1612 avient Corp.
5.250% due 05/01/2025 2,000 1,99 - UNUE: " e 5.000% due 10/26/2020 1,000 101
ion Oi LEEOL BT ENL EL T 5.875% due 10/25/2024 1,000 964
Extraction 0il & Gas, Inc. 0 .
P w0 417 6.875% due 02/15/2026 1,000 877 §.500% us DB/ 152022 w0 B
I 1QVIA, Inc. 6.750% due 06/25/2025 1,000 981
i P 2.875% due 03/15/2025 R 500 578 8.000% due 03/25/2020 2,000 2,094
5.000% due 01/15/2024 2,500 2,567 T o (A e T T
First Quality Finance Co., Inc. 4.875% due 05/15/2023 $ 1,025 1,048 8.000% due 04/15/2026 1,750 1,658
4625% due 05/15/2021 2,000 2010 5.000% due 10/15/2026 1,000 1,021 o
5.000% due 07/01/2025 500 490 orp.
Jagged Feak Energy LLC 6.375% due 12/15/2023 1,750 1,780
Freedom Mortgage Corp. 5.875% due 05/01/20268 1,000 1,015 .
8.250% due 04/15/2025 750 709 ) etflix, Inc.
Freep:n McMoRan, Inc gaﬂglﬁl;r:m;&m;‘ﬂ,é;l 2,475 2,500 St ius La/16/202) fR I ot
g , . R h due
: . 4.375% due 11/15/2026 $ 1,000 962
3.550% due 03/01/2022 1,500 il o LAY
3.875% due 03/15/2023 1,000 988 o Newfield Exploration Co.
£000% due 11/1472021 1000 1,006 4.625% due 121152025 2,000 1,887 5375% due 01/01/2026 1,500 1,566
A3l , / 4.875% due 12/15/2027 1,500 139 Y | i
5.400% due 11142034 2000 1835 5.625% due 07/01/2024 1,000 1,071
R L Jonah Energy LLC Nexstar Broadcasting, Inc.
T e s g0 1016025 1,000 o [ - -
. o N
10.500% due 09/15/2022 1,000 720 KAR ?"“""" Services, Inc. NextEra Energy Operating Partners LP
11.000% due 09/15/2025 500 kY2 5.125% due 06/01/2025 875 855 4 250% due 09/15/2024 500 493
Gatos Global LLC KFC Holding Co. 4500% due 09/15/2027 500 478
6.000% due 07/15/2022 1,068 75 [ G O 2 6 T80 NGLEnergy Partners LP
GCP Applied Technologies, Inc. 5.250% due 06/01/2026 1,300 1,326 6.125% due 03/01/2025 500 474
5.500% due 04/15/2026 1,250 1,266 5;’;"5';“[1"""037%'72'0'2"1°- 1750 70 NGPL PipeCo. LLC
. oaie . . 4.375% due 08/15/2022 500 507
Genesis Enargy LP L Brands, Inc. 4.875% due 08/15/2027 1,000 1,010
6.000% due 05/15/2023 1,500 1,507 I : /
§.500% due 10/01/2025 500 181 6.625% due 04/01/2021 500 522 PP ———
6.750% due 08/01/2022 1,000 1022 Lamar Media Corp. 5.000% due 04/15/2022 1,500 1,504
Greystar Real Estate Partners LLC 5.375% due 01/1512024 2,000 2,065 Northwestern Bell Telephone
5.750% due 12/01/2025 750 756 Lamb Weston Holdings, Inc. 7.750% due 05/01/2030 775 818
Griffon Corp. 4.625% due 11/01/2024 500 504 Novelis Corp.
5.250% due 03/01/2022 2,000 198 A875%due T1/01/2028 L V008 5 750 due 0913012026 1,750 1711
Grinding Media, Inc. Lennar Corp. 6.250% due 08/15/2024 1,000 1,010
7.375% due 12/15/2023 500 7iE) [ G VAL il 731 NRG Energy, Inc.
- 5.250% due 06/01/2026 2,500 2519 R iR 1000 1087
6.000% due 10/15/2024 1,000 912 Lovels Pirancinglncs NSG Holdings LLC
6.625% due 05/01/2023 1,000 985 5.250% due 03/15/2026 1,500 1474 7.750% due 12/15/2025 152 1,638
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Olin Corp. Rowan Cos., Inc. Sunoco LP
5000% due 02/01/2030 s 7m0 s 730 4.750% due 01/15/2024 s 150§ 1215 4.875% due 01/15/2023 s 50§ 508
5.125% due 09/15/2027 1,000 1,013 4.875% due 06/01/2022 1,000 936 5500% due 02/15/2026 500 498
Pacific Gas & Electric Co. (d) 5.850% due 01/15/2044 500 3% 5.875% due 03/15/2028 500 494
3.300% due 12/01/2027 300 249 Sabre GLBL, Inc. Talen Energy Supply LLC
6.050% due 03/01/2034 125 115 5250% due 11/15/2023 1,250 1,281 6.500% due 06/01/2025 1,000 896
Park-Ohio Industries, Inc. 5.375% due 04/15/2023 1,000 1025 Tallgrass Energy Partners LP
6.625% due 04/15/2027 750 74 Scientific Games International, Inc. 5.500% due 09/15/2024 1,000 1027
Parsley Energy LLC 3.376% due 02/1512026 EUR 1,500 1,644 Targa Resources Partners LP
5250% due 08/15/2025 500 497 Scotts Miracle-Gro Co. 5250% due 05/01/2023 1,075 1,092
5625% due 10/15/2027 1,000 9% 6.000% due 10/15/2023 s 1,00 1,035 5.875% due 04/15/2026 750 784
6.250% due 06/01/2024 1,500 1,541 Sealed Air Corp. 6.750% due 03/15/2024 1,000 1,061
PDC Energy, Inc. 5.125% due 12/01/2024 1,500 1,550 8.875% due 01/15/2029 625 867
5.750% due 05/15/2026 750 22 5250% due 04/01/2023 1,000 1,03 TEGNA, Inc.
PetSmart, Inc. 5.500% due 09/15/2025 1,000 1,045 4875% due 091572021 500 504
5.875% due 06/01/2025 750 600 ServiceMaster Co. LLC 5.500% due 09/15/2024 1,000 992
7.125% due 03/15/2023 750 512 5.125% due 11/15/2024 1,500 1,5M Tempur Sealy International, Inc.
PGT Escrow Issuer, Inc. 7.450% due 08/15/2027 1,000 1,040 5625% due 10/15/2023 1,000 1,013
6.750% due 08/01/2026 625 647 Sinclair Television Group, Inc. Tenet Healthcare Corp.
Pilgrim's Pride Corp. 825% due 081012024 2,000 2,023 4628% due 1152024 750 751
5.750% due 03/15/2025 2,000 2,005 5.875% due 03/15/2026 50 9 g;ég ﬂ;" 3“9 gg;g:ggfg lggg 1 ggg
Post Holdings, Inc. Sirius XM Radio, Inc. - u" o - b
¥ 6.000% due 10/01/2020 1,500 1,556
y 5.000% due 08/01/2027 1,000 981
5.000% due 08/15/2026 2,000 1,933 y
5.500% due 03/01/2025 500 503 5.375% due 04/15/2025 1,750 1,790 6.250% due 02/01/2027 1,000 1.031
SO0 due 03011 6.750% due 06/15/2023 (f] 2,000 2,068
5625% due 01/15/2028 1,000 970 SLM Corp. 8.125% due 04101/2022 100 o7
5.750% due 03/01/2027 1,500 1,483 5.125% due 04/05/2022 500 490 -
8.000% due 07/15/2025 750 804 eraxiCo:
i Southwestern Energy Co. 5.625% due 02/01/2025 750 730
P Corp. 6.200% due 01/23/2025 750 746 _
6.750% due 11/15/2022 650 678 7.500% due 04/01/2026 1,000 (nE]  [feratonnhoworlnertingLe
4.250% due 01/31/2023 1,000 9%
Prestige Brands, Inc. Spectrum Brands, Inc. 5.000% due 01/31/2028 1,500 1,431
6.375% due 03/01/2024 750 758 4,000% due 10/01/2026 EUR 1,750 2,004 Epppe—, ' '
] - " 5.750% due 07/15/2025 s 1075 1,058 ~Mobils USA, Inc.
Prime Security Services Borrower LLC n" 4.500% due 02/01/2026 1375 742
9.250% due 05/15/2023 1,544 1632 O125% due 1211512024 i1 i :
§.625% due 11/15/2022 ps 84 4.750% due 02/01/2028 1,750 975
PVH Corp. A ) 6.375% due 03/01/2025 2,000 1,043
3.125% due 1211512027 EUR 1,750 18  Seringleaf Finance Corp. 6.500% due 01/15/2026 3,500 1875
) 5.625% due 03/15/2023 1,000 1,019 )
iy 6.125% due 03/15/2024 500 507 LepBuldCorp,
4.750% due 11/15/2025 s 1125 1,090 6.875% dus 03/15/2025 750 70 5.625% due 05/01/2026 2,000 1,930
Quicken Loans, Inc. 7.125% due 03/15/2026 1,000 1,014 TransDigm, Inc.
5.750% due 05/01/2025 2,000 1,984 Sprint Capital Corp. B.000% due 071572022 500 511
Range Resources Corp. 8.750% due 03/15/2032 1,750 1,902 EESS n;" 3“9 g%ggggi 1333 : gg
4.3752@ due 05/15/2025 750 691 Sprint Communications, Inc. 000 due ’ ’
5.750% due 06/01/2021 1,000 1,018 6.000% due 11/15/2022 1,000 1,017 Treel:ouss Foods, Inc.
RBS Global, Inc. B, 6.000% due 02/15/2024 (f) 1,000 103
4.875% due 12/15/2025 2,000 1,970 7.125% due 06/15/2024 2,000 2,065 Trlbuune Media Co.
Refinitiv U.S. Holdings, Inc. 7.250% due 09/15/2021 2,000 2118 5.875% due 07/15/2022 2,000 2,045
4,500% due 05/15/2026 EUR 1,000 1135 7.625% due 02/15/2025 1,250 1,313 USS. Concrete, Inc.
6.875% due 11/15/2026 1,000 1,09 7.625% due 03/01/2026 1,000 1,040 6.375% due 06/01/2024 1,400 1,386
8.250% due 11/15/2026 s 50 490 7.875% due 09/15/2023 3,000 3218 US. Foods, Inc.
Revlon Consumer Products Corp. SPX FLOW, Inc. 5.875% due 06/15/2024 1,450 1,477
6.260% due 08/01/2024 2% 15 5625% due 08/15/2024 1,250 1,256 United Rentals North America. Inc.
Reynolds Group Issuer, Inc. 5.875% due 08/15/2026 1,500 1511 4.875% due 01/15/2028 ' 750 bl
5.125% due 07/15/2023 1,500 1,502 Standard Industries, Inc. 5.500% due 07/15/2025 1,000 1,025
5.750% due 10/15/2020 485 485 4.750% due 01/15/2028 1,000 938 5.500% due 05/15/2027 1,000 1,003
6.875% due 02/15/2021 866 872 5000% due 02/15/2027 750 716 5875% due 09/15/2026 500 513
] 5.375% due 11/15/2024 2,075 2114 6.500% due 12/15/2026 750 785
RHP Hotel Properties LP
5.000% due 04/15/2023 1,275 1,268 6.000% due 10/15/2025 1,750 1,835 Univision Communications, Inc.
Rite Aid Corp. Star Merger Sub, Inc. 5.125% due 05/15/2023 1,000 910
§.125% due 0410112023 750 842 6.875% due 08/15/2026 1,000 1,005 5.125% due 02/15/2025 3350 2,940
Station Casinos LLC Vantiv LLC
5.000% due 10/01/2025 500 487 3.875% due 11/15/2025 GBP 1,500 1,953
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VeriSign, Inc.

BEEEE B
(B F) (Bfi:F)

4.625% due 05/01/2023 $ 100 § 1,02

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

ViaSat, Inc.

5.625% due 09/15/2025 500 490

Vistra Energy Corp.

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

Vistra Operations Co. LLC

5.625% due 02/15/2027 500 516

Welbilt, Inc.

9.500% due 02/15/2024 800 864

WellCare Health Plans, Inc.

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

5.375% due 08/15/2026 780 3

WESCO Distribution, Inc.

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

Whiting Petroleum Corp.

5.750% due 03/15/2021 375 382

6.625% due 01/15/2026 500 493

WMG Acquisition Corp.

4.125% due 11/01/2024 EUR 450 539

5.000% due 08/01/2023 $ 50 50

5.500% due 04/15/2026 500 504

WPX Energy, Inc.

5.250% due 09/15/2024 250 250

5.750% due 06/01/2026 500 505

6.000% due 01/15/2022 500 519

WR Grace & Co.-Conn

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

5.625% due 10/01/2024 500 522

Wynn Las Vegas LLC

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

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

Yum! Brands, Inc.

6.875% due 11/15/2037 500 501

Zayo Group LLC

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

Alternative Loan Trust

2.690% due 06/25/2037 44 42

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

Asset-Backed Funding Certificates Trust

3.190% due 06/25/2034 147 144

Banc of America Funding Trust

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

4.722% due 03/20/2036 80 78

Bear Stearns Adjustable Rate Mortgage Trust

4.140% due 05/25/2047 (d) 125 116

Bear Stearns Alternative-A Trust

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

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

Citigroup Mortgage Loan Trust, Inc.

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

CSAB Mortgage-Backed Trust

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

GSR Mortgage Loan Trust

4.545% due 04/25/2035 5 5

BEEEE Wi
(BfL . F) (B F)
HarborView Mortgage Loan Trust
4.020% due 02/19/2036 $ N2 8 3N
4.354% due 08/19/2036 (d) 7 B
HomeBanc Mortgage Trust (d)
3.248% due 04/25/2037 96 90
3.945% due 04/25/2037 503 462
HSI Asset Securitization Corporation Trust
2.540% due 10/25/2036 37 20
IndyMac INDX Mortgage Loan Trust
2.690% due 11/25/2046 (d) 474 435
Morgan Stanley Mortgage Loan Trust
4.062% due 11/25/2036 (d) 176
5.701% due 02/25/2047 m 175
Residential Accredit Loans, Inc. Trust (d)
2.690% due 12/25/2046 329 290
5.245% due 02/25/2036 178 185
d Adjustable Rate Loan Trust

4.480% due 03/25/2036 (d) 18 107
WaMu Mortgage Pass-Through Certificates Trust (d)
3.377% due 05/25/2037 69 58
3.676% due 12/25/2036 34 32
3.789% due 02/25/2037 186 181

6,089
Total United States 410,839
(Cost $408,307)

SHORT-TERM INSTRUMENTS 19.1%

128,700
Australia and New Zealand Banking Group Ltd.
1.900% due 03/01/2019 257 257
Bank of Nova Scotia
1.900% due 03/01/2019 432 432
Brown Brothers Harriman & Co.
(0.270%) due 03/01/2018 ¥ 2% 0
Citibank N.A.
1.900% due 03/01/2019 $ 100 100
Credit Suisse AG
(1.440%] due 03/01/2019 CHF 1 1
Deutsche Bank AG
(0.570%] due 03/01/2019 EUR 19 22
1.900% due 03/01/2019 $ 175 175
HSBC Bank PLC
(0.570%] due 03/01/2019 EUR 1 1
JPMorgan Chase Bank N.A.
1.900% due 03/01/2019 $ 432 432
MUFG Bank Ltd.
(0.270%) due 03/01/2018 ¥ 12,789 115
Sumitomo Mitsui Banking Corp.
(0.270%] due 03/01/2019 17,024 163
1.900% due 03/01/2019 $ 235 235
Sumitomo Mitsui Trust Bank Ltd.
(0.270%] due 03/01/2019 ¥ 2347 2
1.900% due 03/01/2019 $ 1 1

1,945

Total Short-Term 130,645
(Cost $130,645)

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

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

Bl
(B4 F)
S 731,404

1,025

(46,659)
$ 685770
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NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF CONTRACTS):

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

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

(c) Payment in-kind security.

(d) Security is in default.

[BORROWINGS AND OTHER FINANCING TRANSACTIONS

(e) REPURCHASE AGREEMENTS:

B4R . LRZHD
HBIEF HHEF RFH bt 1| B EEE FiELCS S HR i fiE L A SO
BOS 2.470% 03/01/2018 03/04/2018 50,000 U.S. Treasury Bonds 3.625% due 02/15/2044 $ (61130 $ 50,000 ¢ 50,010
BOS 2.600% 02/28/2019 03/01/2019 33,300 U.S. Treasury Bonds 2.750% due 11/15/2042 (33,856 33,300 33,302
ROR 2.720% 02/28/2019 03/01/2019 45,400 U.S. Treasury Notes 2.875% due 07/31/2026 (46,382) 45,400 45,404
Total Repurchase Agreements $  1131,368) ¢ 128,700 % 128,716
REVERSE REPURCHASE AGREEMENTS:
mBIEF fEAZF] #AR bkl =Rl EALES YN—RLRDFKH
BCY 2.000% 1212412018 TBD $ (1,690) $ (1,696)
BRC 1.750% 0213/2019 TBD (949) (950)
BRC 2.000% 02/08/2019 TBD (931) (932)
JML (2.250%) 04/03/2018 TBD EUR (2,414) 12,692)
Total Reverse Repurchase Agreements $ 16,270}
CERTAIN TRANSFERS ACCOUNTED FOR AS SECURED BORROWINGS
I FE TORFHM
A——F4 bEE| 308 LA 31-908 9088 =k
Reverse Repurchase Agreements
Non - U.S. Corporate Debt $ 0 $ 0 $ 0 $ (2,692 $ (2,692)
U.S. Corporate Debt 0 0 0 (3,578 (3,578
Total Reverse Repurchase Agreements $ 0 $ 0 $ 0 $ (6,270) $ 16,270)
Total Borrowings $ 0 $ 0 $ 0 $ 16,270) $ 16,2701
Payable for Reverse Repurchase Agresments $ 16,270)
[BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY
The following is a summary by counterparty of the market value of Borrowings and Other Financing Ti and collateral pledg: ived) as of February 28, 2019:

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

February 28, 2019.

L3244 YNR—=ZLKR FHER EEYD AEHEA BRD Ry RTIR
mBIHEF D DX 5| D3 Hh BN ZOMhEFEERE| (FH)/EAN R—Dr—©
Global/Master Repurchase Agreement
BCY $ 0 $ (1696 ¢ 0 $ 0 $ (1,896 § 2,008 $ 362
BOS 83,312 0 0 0 83,312 (84,986) (1,674)
BRC 0 (1,882) 0 0 (1,882) 1,993 m
JML 0 (2,692) 0 0 (2,692) 2,586 (97)
RDR 45,404 0 0 0 45,404 46,382) (978)
Total Borrowings and Other Financing { $ 128,716 $ (62700  $ 0 $ 0

Includes accrued interest.

Open maturity reverse repurchase agreement.

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

Net exposure represents the net receivable/(payablel that would be due from/to the counterparty in the event of default. Exposure from borrowings and other financing transactions can only be netted across transactions governed under the
same master agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.
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(g) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
WRITTEN OPTIONS:

IIHYHAX TULET L

fi i) I54R TR 0L () Kk i)
Call - U.S. Treasury 5-Year Note June 2018 Futures $ 116.260 03/22/2019 107 $ N4 $ (5]
Call - U.S. Treasury 5-Year Note June 2018 Futures 116.750 03/22/2019 61 (6) 2
Call - U.S. Treasury 10-Year Note June 2019 Futures 123.000 03/22/2019 35 9 (3
Put - U.S. Treasury 5-Year Note June 2019 Futures 114.250 03/22/2019 168 (18) (200
Put - U.S. Treasury 10-Year Note June 2019 Futures 121.500 03/22/2019 35 9 m
Total Written Options $ (63) $ 37
[SWAP AGREEMENTS:
BREIEE EEZREF HHHA BETAE? i iy A

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

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

$ 1471
Total Swap Agreements $ 1471

FINANCIAL DERIVATIVE INSTRUME!

EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of February 28, 2019:

(h)  Cash of $1,739 has been pledged as for traded and cleared i ivative il as of February 28, 2019. See
Note 8, Master Netting Arrangements, in the Notes to Financial S for more i i ding master netting arrangements.
SRIRER G EE SRR 4 78
BEWATvay birt /)] A9vT &t FYATvay birk /) A9 T Ait
Total Exchange-Traded or Centrally Cleared $ 0§ 0§ 0 $ 0 371 8 0 $ 20) § (57)

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

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

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

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

KRB ()
=1

HBIHEF RFA ZELBE SZEER A&
BRC 03/2019 JPY 73,802 $ 677 $ 14 $ 0
BRC 03/2019 $ 666 JPY 73,802 0 (3
BRC 04/2019 JPY 73,802 $ 668 3 0
BRC 05/2019 $ 564 GBP 438 18 0
CBK 05/2019 2,962 CAD 3,837 33 0
CBK 05/2019 2,947 EUR 2,584 14 0
HUS 03/2019 72 JPY 8,004 0 0
JPM 05/2019 40,917 EUR 36,010 343 0
MYl 03/2019 228 JPY 25014 0 m
SCX 05/2019 2,360 EUR 2,060 0 0
$ 425 $ 4
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[JPY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRB () &
AE &

mBIEF RFA ZiELBE ZEGEE
BOA 03/2019 EUR 1,908 $ 2,198 0
BOA 03/2019 $ 2,251 EUR 1,982 0 0
BOA 04/2019 EUR 1,982 $ 2,262 0 0
BPS 03/2019 JPY 404,750 3,653 17 0
BPS 03/2019 $ 3,683 JPY 402,703 0 (66)
BPS 04/2019 3,662 404,750 0 "
BRC 03/2019 JPY 422,784 $ 3,815 17 0
BRC 03/2019 $ 3,818 JPY 416,384 0 (78)
BRC 04/2019 3,824 422,784 0 (17
CBK 03/2019 EUR 74 $ 85 1 0
CBK 03/2019 JPY 421,421 3,808 23 0
CBK 03/2019 $ 66 CAD 87 0 0
CBK 03/2019 m GBP 259 4 0
CBK 04/2019 CAD 87 $ 66 0 0
CBK 04/2019 GBP 259 34 0 4
CBK 04/2019 $ 3,817 JPY 401,427 0 (23)
GLM 03/2019 EUR 12 $ 14 0 0
GLM 03/2019 GBP 259 340 0 (4
GLM 04/2019 $ 14 EUR 12 0 0
HUS 03/2019 JPY 7,854 $ n 0 0
HUS 03/2019 $ 14 EUR 12 0 0
MYI 03/2019 CAD 87 $ 66 0 0
MYI 03/2019 $ 406 JPY 44,087 0 (10)
SSB 03/2019 JPY 6,766 $ 62 2 0
TOR 03/2019 $ 3,816 JPY 416,384 0 (781
TOR 03/2019 n 7,854 0 0
TOR 04/2019 JPY 7,854 $ n 0 0
$ 0 $ (295)
Total Forward Foreign Currency Contracts $ 515 $ (299)

[SWAP AGREEMENTS:

yE=20 vz7/ ILIFL Bl ROV IOffE

WmEI1HEF Xi/RE  BERES A=y b EHEH BETA LGzl X (RH) (38) 2 HE fiE
CBK Receive  iBoxx USD Liquid

High Yield Index N/A 3-Month USD-LIBOR $ 10,000 06/2012018 ¢ (B4 8 41 % 387 ¢ 0
FBF Receive  iBoxx USD Liquid

High Yield Index N/A~ 3-Month USD-LIBOR 3,000 06/20/2018 (16) 132 116 0
JPM Receive  iBoxx USD Liquid

High Yield Index N/A~ 3-Month USD-LIBOR 5,000 03/20/2019 2n 163 136 0
MYC Receive  iBoxx USD Liquid

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