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a— e m— 102, 427, 704 109, 065, 715 129, 269, 599 86, 414, 157 118, 002, 405 116, 633, 156
BB AF R AR S GRAGAR) | 29,413,385, 740 29, 608, 394, 810 29,736, 557, 276 29, 837, 666, 356 29, 604, 123, 609 29, 534, 753, 291
W=l oo P77V R EED 11,998, 822 11,998, 822 11,998, 822 11,998, 822 11,998, 822 11,998, 822
RN 4 230, 000, 000 180, 000, 000 160, 000, 000 190, 000, 000 170, 000, 000 170, 000, 000
B) &fE 220,798, 148 208, 483, 869 209, 731, 566 201,910, 862 220, 536, 927 209, 451,150
RALILS 5y Fid 4 147,218,738 145, 648, 419 144, 614, 455 143,099, 979 142, 198, 742 140,904, 133
ER N3 Ok 34,465,912 22,835, 241 29,884, 623 20,809, 494 40, 586, 681 29,603, 794
RIMEFEH 38, 996, 472 39, 880, 551 35,127, 076 37,887, 724 37, 638, 566 38, 826, 665
ARALFILE 44 26 38 13 32 86
T DAL 116,982 119, 632 105, 374 113,652 112,906 116,472
(C) #MEEMRIE(A—B) 29,537,014, 118 29,700,975, 478 29,828,094, 131 29,924,168, 473 29,683, 587, 909 29,623,934, 119
JLAR 73,609, 369, 343 72,824, 209, 924 72,307, 227, 550 71, 549, 989, 765 71,099, 371,128 70, 452, 066, 513
WA EE A 4 A44,072,355,225 | A\43,123,234,446 | A42,479,133,419 | A41,625,821,292 | Adl, 415,783,219 | Ad0, 828,132,394

(D) ZIEHLOK 73, 609, 369, 3430 72,824,209, 92400 72,307, 227,5500 71,549,989, 76500 71,099,371, 12800 70, 452,066, 5130

1/HO%YEEMEE(C/D) 4,0138 4,078M 4,125H 4,182 41758 4,205




ELa-Ja—nNL-N(A4—LF-T72F (BASER)

OEEDIK;
#1954 1961 H197H 1984 1994 52004
H H 20204E12H 8 H~ [20214E 1 A 8 H~ 202142 H 9 H~ 202143 4 9 H~ 202144 F 8 H~ [20214:5 4 8 H~
2021461 A 7H [2021462 A8 H |20214:3 8 H [202144 A 7H [2021465 0 7H [2021466 A 7 H
A A A A A A

(A) ERHZEIE 145,143,944 139, 030, 679 137,525, 335 136, 054,198 138, 964, 570 133,633,298
2 Hc 4 4 145,145, 755 139, 031,512 137,526, 003 136, 054, 794 138,965, 028 133,634, 674
ZHUFE 53 2 - - - -
IR A 1,864 A 854 A 668 A 596 A 458 A 1,376

(B) FiEEHTEER A 68,057,145 525,290,478 380, 143, 051 453,393, 811 A 11,281,119 256,701,024
FEHE A 2,833,954 526,122,926 380,847, 202 454, 674,757 1,459, 935 258, 108,196
FEEH A 70,891,099 A 832, 448 A 704, 151 A 1,280,946 A 12,691,054 A 1,407,172

©) ExHENE A 39,113,454 A 40,000,183 A 35,232,450 A 38,001,376 A 31,751,472 A 38,943,137
(D) HHEHEE(A+B+C) 31,973, 345 624,320,974 482,435,936 551, 446, 633 89,981,979 351,391,185
(E) RIffRHERE A 9,243,176, 909 A 9,239,191, 335 A 8,676,750, 532 A 8,229,112, 676 A 7,742,265, 796 A 7,619,944, 833
(F) EBmEEEEES A34,719,932,923 A34,362, 715, 666 A34,140, 204, 368 33,805,055, 270 A33,621,300, 660 A33,358, 674, 613
(Ficd 24 S 4H 24 %8) (- 1,574,394,338) | ( 1,557,684,046) | (1,539,507,266) | (1,509,102,180) | (1,478,302,158) | ( 1,429,654,843)

Fe B RS FH 2 4H) (A\36,294,327,261) | (A35,920,399,712) | (A35,679,711,634) | (A35,314,157,450) | (A35,099,602,818) | (A34,788, 329, 456)

@) §F(D+E+F) A43,925, 136, 487 A42,977, 586, 027 A42, 334,518, 964 AA41,482,721,313 A41,213, 584, 477 A40, 687,228, 261
H) RENERE A 147,218,738 A 145,648,419 A 144,614,455 A 143,099,979 A 142,198,742 A 140,904,133
RERHERE (G+H) A44,072, 355, 225 A43,123,234, 446 A42,479,133,419 AA41,625, 821,292 AA41,415,783, 219 A40,828, 132, 394
ENNEFEEHEIE A 34,719,932, 923 34,369, 998, 087 34, 154, 665, 814 33,826, 520, 267 \33, 656, 850, 346 A\33, 379,810,233

(Ficd 24 S 4H 24 %8) (1 1,574,394,338) | ( 1,550,401,625) | ( 1,525,045,820) | ( 1,487,637,183) | (1,442,752,472) | (1,408,519,223)

Fe B RS FH 24 4H) (A\36,294,327,261) | (A35,920,399,712) | (A35,679,711,634) | (A35,314,157,450) | (A35,099,602,818) | (A34,788, 329, 456)

Sy Bl HE(R R AL 4 9,604,077 2,051,636 152, 144 5,832,922 491,312 1,109, 436
MREHAE 4 A 9,362, 116,379 A 8,755,287, 995 A 8,324,619, 749 A 7,805,133, 947 A 7,759,424, 185 A 7,449, 431,597

() B) FHBFEHFT BB ITAWROFML AL L2 bDEEHRET,

()
(%)

<ERBE>

(O EFEHMZ (I EREMMIC T 2 BB A HZ Z 0 TERRL TV ET,
FBIMERERBE L H DO, [FHEOBMBREORE, BIMREZL LI, bR EE LW B Z VN ET,

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

74, 654, 190, 13511
576, 031, 57911
4,778,155, 2011

Fiz, 1 HY 0 MIEFERIL, TERIARO. 4205/ T3,
QWG PERFD STAR R Tlal> TB Y | £ D2EF1T40, 828, 132, 394 TY,
@45 linds D FFE B
i A 20204120 8 H~ (20214 1 A 8 H~ {20214 2 A 9 A~ [20214-3 4 9 H~ (20214 4 A 8 A~ [20214:5 H 8 H~
20214E1 A7 H [20214E2 8 H  [20214:3 48 H 202144 4 7H [20214E5 4 7TH [2021466 H 7 H
2 FYERR % OFid 24 55U A5 48 106, 030, 4569 | 130, 658, 63519 | 128, 164, 06814 | 127,283,476/ | 101,213,097H | 120,299, 1564
BAERG-BERReNAROR LR SRR —H —H —H —H —H —H
U2k R 4 1,574, 394, 33819 | 1, 557, 684, 0461 | 1, 539, 507, 266 | 1, 509, 102, 180 | 1, 478, 302, 1581 | 1, 429, 654, 8434
Sy B (s RN A AE 50, 882, 3594 9, 758, 999H 2,141, 085 184, 428 5,927, 2711 578, 793
BT 7 v RO BRGNS A 1,731,307, 153 | 1, 698, 101, 6809 | 1, 669, 812, 4199 | 1, 636, 570, 084 | 1, 585, 442, 526 | 1, 550, 532, 7924
15 0472 0 L3S Sy xt S48 235H 233H 230H 2281 2221 2201
15 A7 Sl ek 20/ 20/ 20/ 20/ 20/ 20/
S8 5 il 4 A 147,218, 7381 | 145,648, 41919 | 144,614,455/ | 143,099,979F| 142,198, 742F9| 140,904, 13314

DFFEMPEDER OFRXIRDHER OB 21T — M2 Bt T 272 DICET 28 & LT, (G FEO MG FERAIZK LAEL0, 0005y D55LL
NOREF L THEEEFLHRHOFrOXHR L TR £,




ELa-45Ba—nN)L -

NA—=ILF-T72F (BRASER)

ORBEEDHEMLE

519541

196

FH197H

519811

519941

20041

1704720 55Edd (BliaA)

20H

20H

20H

20H

20

20

ONBMEIFRAERPLEAEL T EEA I TIRBIBVEZRBLTEY 7,
SHEEEFREINDFORBFHRHEEE, FRAFBREOEBMRECESINT, ZRIEZTOABIHEY ANTHERE N ZLELE,
SHEBLLOE Y HN
A, SrBlth O SLHEMEE L Al 2 OZAEFEOMBICAR L OFEIC KLY | BBRWE R D i@ [TEARSA R4
(FeRBic4s) | 12 DvivET,
A% O FEEMRBEAME B A & A £ 7213 LRI B BA 13, RS T @SR E L R £3,
FEI DS QBN AL RS (Rl oidd) &80 %Y OB T @SR L 20 £9,
. E’K%%% (RERIAYEL ) D3R4 LT3 iE. Bl AERTE 4 DZAEH OMBITCARN b Y%A RZ 4 (Rl 4y
ZDHOME & DZIFEOMEBCAL R 7,

. ﬁ)\xﬁ%ﬁ)x%b‘%xﬁémﬁﬁ TR D 5 BT DWW TITECY AT & UCRBL S 4, RIS LT, 20.315% (Fif38i15%., 5L
FERIFTAFRL0. 316% ., HIHBLE %) OBRTHRMBUN (HEAE) SHET, MEHEETO, BB - BE B AEBIRTSZ L
’C% £7

BRI

Bofle) &, MBIV &2 D
Sy Bl O FEHEMARAS B A 2 T S HE1C

) 2 4EbR U 78

BOT, SEBUEROBM & R o HB AT DERFOBER EFLE R2DGEEBH Y £
KIENZAEH TS 2RBUI R 20 £,

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

KBUENSIE SNTZSEFITE, BRRARNETIRD LN H Y 7,

MNISAR LU 2 = 7NISAZ TR0 56, B, —EHOFHME CHIZICHEA LIz ATHRASEE507e £ 548 U 2R ITfSds L OREET
B —EMIRFERRBL L 220 £ 9,
* ZZUF J EBREECTIAREROIENMIE T 7 > FICHET D ERFEORRZIT> TV 58850 £9, FL <3, MY FWRFESHIC

BRIWEHLBEWZZL 9y, YR — 22— (https://www. am. mufg. jp/) Z T ZEW,



FLa H4<> 80— N4 AVhL T72UFK JPY

<BESERETHIREEAAESLUVZTOME
27 Y F8 | ELa 472 HO—nNI N A>hlL TFUEF JPY

E A A & | RoFT—9THBICE BofA %EENA - A—ILK-aVR LAY RiEH (BB—
B. ARN—R) #LEAZHREREFZOHILET,

FEERXNR | ERSEOEE. BA#ER. #HE. -7 —Ci% (MBS) . EEERKRINF (AB

S) &

TLHMAGEE | -BE. 772 FD 80% L EEZBBB—KRELKRBOKRMITEIE L TR AEICE
BLET,
BEITLINMEIERIE LTRESEICEWLWTB —BBALLULEOBRFFEREBLTLS
LOIZRY ET,
BETHZAMBEOFEARMSITIE. R—bo+r VA LATRAE L TB—HFALSLEIS
HELET,

CAR— T VADEHT L= a v, RAELTRUFI—I L 2FEQEHETH
BLET,

R DORTESRTT IHA~DRELLRE, MBHICEVTHEERTED 3%UNRN
ELFET (BECPBAEEEEZREET. ) .
FIR—VUVIBEAOBRERTVEE A,

-[FEIE LT, BBEAYDIEHITLEEA,

R H B |FREELTEE2H28H
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ELad 4w J8O—nN)L N4 A>hL T72FK

BREE MEELTHHEES. REFMIEZEFHMRILPIMCO Cayman Trust Annual Report
February 28, 2021kEm Sir# L THERLTWWET, BHE.FATRBERIZOEFELTX. 7= F7ILLKR—
EYIFISRABHFERTVAVESDIELT 43 =N N A2hl T7UR]
TEHELTLES,

(1) ERFEE
ELa 4w JO—nN)L N4 A4AVhL T7UFR
(20203 B 1 H~20214F2 A28H)

ELad ZA4<3Y
ga—nN)L N4 A2 hL TFUFR
FAREIL

BEINA :
ZWMAE (SEFRIEERES) 29, 606

WA S5 29, 606
B
XLFIA 1
EHER 0
ME A 0

ERA 1
BEHIA 29, 605
RERMAE (8k) .
BB Mm% 17,058
YRA—T7U K 0
ABEWE|, PREESRIRERE M (5,612)
JEEE S BhIR A (4,019)
e 1,088

EIRMALE (3B%) 8,515
RERFME GHER) OMEE :
BEAMIS 26, 696
TRA—T7U K 0
BB, hRBEEERIRERSR 970
JEEEE IR A B (696)
NEREESSVEEOBREICERLINE 144

RERTME GHiE) OMES) 27,114
FFEE (B%) 35, 629
BRICKMEEDHME (B 65, 234
* 5} E| iR SR AR 9

(F) BRERTAFLBIELORFHNEZ/HBL TLET,
GE) FEECEITTFRIARBEIMEREALTHY ET,



(2) MREZHHER

ELad 4w J8O—nN)L N4 A>hL T72FK

FlLa H4<> FO—nNIb N4 AVhL 772K

(20203 A 1 H~20214€2 A28AR)

. ELa A<
Ja—nNIL N AThL TFUR

FREL
fHEEDEM (KD -
EA -
BEHMIRA 29, 605
EHRMAE (EX) 8,515
ARELFEAE GFfE) DOMES 27,114
EAICKDMEEOME (B) 28 65, 234
S
JPY (40, 187)
JPY Hedged (695)
NEEEEEEET (40, 882)
7y FRFa=wy FEEl:
J7rRazy FRBIC L ZMEEOHME GR) % (33, 591)
MEEDE (R) East (9, 239)
i RE -
ey 613, 421
B 604, 182

(F) BRRATAFLBIEAOREHDZBHLTVET,
(E) FEECEITTFRPARBIMEREALTHY ET.



ELa 4%V

(3) BEHMIIZ5AME (the Schedule of Investments)

g a—/N\)L

FlLa H4<> FO—nNIb N4 AVhL 772K

(20214 2 A28 BRTE)
HEEE i
(EfL: F) (B F)

INVESTMENTS IN SECURITIES 108.0%

BELGIUM 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 500 470
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 1,082
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 5,255
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

BEEEE B
(BAL: F) (B F)

Total Cayman Islands $ 1917
(Cost $7,487)

DENMARK 0.6%

DKT Finance ApS

7.000% due 06/17/2023 EUR 1,600 1,995
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

5.626% due 06/15/2028 1,000 1,068

Loxam SAS

2.875% due 04/15/2026 EUR 1,800 1,908

3.250% due 01/14/2025 600 m

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 4,186

Nidda Healthcare Holding GmbH

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

Deutsche Bank AG

5.626% 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 750 900
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)

BEEE B
(BfL: F) (B F)

ITALY 5.1% :
Atlantia SpA
1.626% 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 1319
Intesa Sanpaolo SpA
5.017% due 06/26/2024 2,000 2179
7.700% due 09/17/2025 (a)(b) 1,000 1,130
7.760% due 01/11/2027 (allb)  EUR 500 125
Telecom Italia SpA
5.303% due 05/30/2024 $ 4500 4,879
UniCredit SpA
5.453% 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)
APAN 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%
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 1,800 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 $ 1,500 1,778
23,462

N4 AVhL Tr7Uk



BEEEE Bl
(B F) (Bfr: F)

ELa 4%V

BEEEE Bl
(B F) (Bfr: F)

Total Luxembourg $ 25,654 Total Norway $ 1109
(Cost $23,801) (Cost $1,064)
VIULTINATIONAL 0.9%
Ardagh Packaging Finance PLC Grifols S.A.
4.125% due 08/15/2026 $ 1,250 1,295 2.250% due 11/15/2027 EUR 625 768
5.250% due 08/15/2027 750 7718 Total Spain 768
Axalta Coating Systems LLC (Cost $689)
4.750% due 06/15/2027 500 523
Cascades, Inc. SWDE" 0.7% . .
5.125% due 01/15/2026 1,000 1,070 el ot
5.375% due 01/15/2028 500 529 Intrum AB
Delta Air Lines, Inc. 3.000% due 09/15/2027 625 73
4750% due 10/20/2028 a0 g 3.125% due 07/15/2024 1,000 1215
o — 3.500% due 07/15/2026 625 781
Total Multinational 5191 ) )
(Cost $4,851) Verisure Holding AB
3.250% due 02/15/2027 1,100 1,349
NETHERLANDS 7.3% : Total Sweden 4,054
BANK L [ S (Cost $3,843)
Nielsen Consumer LLC
4.250% due 02/04/2028 460 F7ZRUNITED ARAB EMIRATES 0.1%
- DAE Sukuk Difc Ltd.
AerCap Holdings NV 0
5.875% due 10/10/2079 1,250 1,280 il R : . 1M
N . Total United Arab Emirates 729
Axalta Coating Systems Dutch Holding B BV (Cost §713) ———
3.750% due 01/15/2025 EUR 2,000 2,468
easyJet FinCo BV UNITED KINGDOM 6.2%
1.875% due 03/03/2028 (d) 5,000 6,058 D 3 S & ND ]
LeasePlan Corp. NV Arqgiva Broadcast Finance PLC
7.375% due 05/29/2024 (a)(b) 4,400 5,801 6.750% due 09/30/2023 GBP 750 1,085
Nouryon Holding BV Barclays PLC (a)(b)
6.500% due 10/01/2026 2,500 3,173 7.250% due 03/15/2023 750 1,18
0-Park Holding | BV 7.875% due 09/15/2022 1,000 1,492
2.000% due 03/01/2027 5,581 6,404 Bellis Acquisition Co. PLC
Schoeller Packaging BV 3.250% due 02/16/2026 4,500 6,382
6.375% due 11/01/2024 625 788 Bellis Finco PLC
Sensata Technologies BV 4.000% due 02/16/2027 300 423
4.875% due 10/15/2023 $ 1,050 1121 INEOS Quattro Finance 2 PLC
5.000% due 10/01/2025 1,000 1,099 3.375% due 01/15/2026 $ 200 200
TevaP Finance BV Jaguar Land Rover Automotive PLC
3.150% due 10/01/2026 1,250 1,174 2.200% due 01/15/2024 EUR 500 586
United Group BV 5.876% due 11/15/2024 1,300 1,694
3.125% due 02/15/2026 EUR 6,125 7223 Marks & Spencer PLC
3.625% due 02/15/2028 750 884 6.000% due 06/12/2025 GBP 2,900 4,554
Ziggo Bond Co. BV Miller Homes Group Holdings PLC
3.375% due 02/28/2030 1,500 1,816 5.500% due 10/15/2024 1,600 2,296
6.000% due 01/15/2027 $ 1,750 1,828 Rolls-Royce PLC
Ziggo BV 4.625% due 02/16/2026 EUR 5,000 6,511
5.500% due 01/15/2027 2,250 2,342 5.750% due 10/15/2027 $ 1,350 1,461
43459 Sensata T UK Financing Co. PLC
Total Netherlands 43,921 6.250% due 02/15/2026 1,000 1,034
(Cost $40.911) Virgin Media Secured Finance PLC
4.250% due 01/15/2030 GBP 2,250 3,204
UUBWALIEZ: S : 5.000% due 04/15/2027 1,000 1462
N Vmed 02 UK Financing | PLC
AevintaRss 3.250% due 01/31/2031 ER 1000 1224
G s Ll A0S 4 000% due 01/31/2029 G 1000 1414
4.250% due 01/31/2031 $ 1,500 1470

g a—/N\)L

BEEEE Bl
(B F) (Bfr:F)

Total United Kingdom $ 37610

(Cost $34,764)

UNITED STATES 49.8%

Carnival Corp.

7.500% due 06/30/2025 EUR 995 1241

8.500% due 06/30/2025 $ 1,194 1,239

LifePoint Health, Inc.

3.865% due 11/16/2025 649 650

Lummus Technology Holdings V LLC

3.615% due 06/30/2027 998 1,000

Verscend Holding Corp.

4.615% due 08/27/2025 75 75
4,205

ADT Security Corp.

4.875% due 07/15/2032 1,000 1,060

Advantage Sales & Marketing, Inc.

6.500% due 11/15/2028 1,100 1,130

Ally Financial, Inc.

8.000% due 11/01/2031 845 1,201

AMC Networks, Inc.

4.250% due 02/15/2029 6,400 6,291

5.000% due 04/01/2024 596 604

Arches Buyer, Inc.

4.250% due 06/01/2028 1,000 1,010

Ascent Resources Utica Holdings LLC

8.250% due 12/31/2028 300 313

Avantor Funding, Inc.

4.625% due 07/15/2028 1,600 1,670

Avient Corp.

5.750% due 05/15/2025 700 743

BCD Acquisition, Inc.

9.625% due 09/15/2023 1,000 1,025

Berry Global, Inc.

4.500% due 02/15/2026 1,500 1,636

Blue Racer Midstream LLC

7.625% due 12/15/2025 100 108

Buckeye Partners LP

4.125% due 03/01/2025 625 640

4.500% due 03/01/2028 500 507

Builders FirstSource, Inc.

5.000% due 03/01/2030 875 921

Calpine Corp.

5.125% due 03/15/2028 750 785

Catalent Pharma Solutions, Inc.

2.375% due 03/01/2028 EUR 750 915

CCO Holdings LLC

4.250% due 02/01/2031 $ 2,000 2,027

4.500% due 08/15/2030 1,000 1,036

4.750% due 03/01/2030 1,000 1,045

5.125% due 05/01/2027 2,500 2,619

5.375% due 06/01/2029 1,000 1,079

5.750% due 02/15/2026 3,500 3,622

Cheniere Energy Partners LP

4.000% due 03/01/2031 (d) 3,050 3,078

5.250% due 10/01/2025 1,000 1,029

5.625% due 10/01/2026 500 521
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Cheniere Energy, Inc.

4.625% due 10/15/2028 $ 2800
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 4700
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

$

2922

104
107

1,017

1,032

943

615
1,034

1,265
319
527
669

1,654
1,828
2,858

5,664
4

595

2,178

7,234

1,604
3,356

1,083

518

1,063
516

2,009

1,796

2,566
1,323

101

1,493

m
2,268

2,042
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Ford Motor Credit Co. LLC

0.162% due 12/01/2024 EUR 10800 $ 12,577
5.126% due 06/16/2025 $ 3625 3,921
Fortress Transportation & Infrastructure Investors LLC
6.500% due 10/01/2025 750 782
Frontier Communications Corp.

5.876% due 10/15/2027 1,000 1,072
Full House Resorts, Inc.

8.250% due 02/15/2028 1,000 1,083
GCP Applied Technologies, Inc.

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

8.000% due 01/15/2027 900 91
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 3,068
4.000% due 05/01/2031 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 2012
Indigo Natural Resources LLC

5.376% due 02/01/2029 5,670 5,556
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.

5.250% due 06/01/2026 1,300 1,346
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 750 759
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.

5.126% 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 2,122
Mohegan Gaming & Entertainment

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

3.625% due 06/15/2030 EUR 3,800
5.376% due 11/15/2029 $ 875
NGL Energy Operating LLC

7.500% due 02/01/2026 300
NGL Energy Partners LP

6.125% due 03/01/2025 500
Nordstrom, Inc.

8.750% due 05/15/2025 500
NSG Holdings LLC

7.750% due 12/15/2025 1120
Occidental Petroleum Corp.

1.644% due 08/15/2022 2,900
5.875% due 09/01/2025 1,825
6.125% due 01/01/2031 (e) 1,600
6.375% due 09/01/2028 2,750
6.625% due 09/01/2030 4,650
Outfront Media Capital LLC

4.250% due 01/15/2029 100
5.000% due 08/15/2027 750
Park Intermediate Holdings LLC

7.500% due 06/01/2025 500
PDC Energy, Inc.

5.750% due 05/15/2026 1,000
PennyMac Financial Services, Inc.

4.250% due 02/15/2029 2,600
Performance Food Group, Inc.

5.500% due 10/15/2027 500
PetSmart, Inc.

4.750% due 02/15/2028 600
PGT Innovations, Inc.

6.750% due 08/01/2026 1,000
Pilgrim’s Pride Corp.

5.750% due 03/15/2025 2,000
PM General Purchaser LLC

9.500% due 10/01/2028 900
Post Holdings, Inc.

4.500% due 09/15/2031 (d) 1,300
4.625% due 04/15/2030 1,000
PRA Group, Inc.

7.375% due 09/01/2025 3,000
Prestige Brands, Inc.

3.750% due 04/01/2031 (d) 500
Prime Security Services Borrower LLC
3.375% due 08/31/2027 3,975
Rackspace Technology Global, Inc.

5.375% due 12/01/2028 900
Resolute Forest Products, Inc.

4.875% due 03/01/2026 100
Revlon Consumer Products Corp.

6.250% due 08/01/2024 25
RHP Hotel Properties LP

4.500% due 02/15/2029 1,500
Sabre GLBL, Inc.

7.375% due 09/01/2025 1,800
9.250% due 04/15/2025 700
Scientific Games International, Inc.

3.375% due 02/15/2026 EUR 2,900
5.500% due 02/15/2026 400

5,425
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310

L

558
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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 1,760
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 $ 1,780
Station Casinos LLC

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

4.500% due 06/15/2029 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

448

937

2,606

2,306
1,489
1,228

2,576

1,756

489
400

851

658
87

87

210
1,849
782
694

783

1,022
528
1,660

1,379
1,643

528
1,032

996

4,17
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1,984
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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 1041

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 06/15/2027 1,000 1,064

5.500% due 03/01/2025 1,500 1,592

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 29

Bear Stearns Adjustable Rate Mortgage Trust

3.642% due 05/25/2047 (c) 8 8

Bear Stearns Alternative-A Trust

3.157% 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 04/26/2035 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 03/25/2036 (c) $ VA 68
WaMu Mortgage Pass-Through Certificates Trust (c)
2.722% due 12/25/2036 23 23
3.275% due 05/25/2037 45 40
3.380% due 02/25/2037 126 124
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 22 2
Credit Suisse AG
(1.350%) due 03/01/2021 CHF 1 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 ¥ li 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 3 4
0.000% due 03/01/2021 $ 10 10
401
Total Short-T 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 THOUSAN XCEPT NUMBER OF CONTRACTS):

o 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:

S H—y BHE B8H a2z b By MR
Occidental Petroleum Corp. 6.125% 01/01/2031 12/08/2020 $ 1,600 $ 0.29%

BORROWINGS AND OTHER FINANCING TRANSACTIONS

(f) REPURCHASE AGREEMENTS:

B4R . LREZ#HD
HBIEF HHEF RFEH wmEE HEESE  BREAE 2 HuffifE LA fiE SO
JPS 0.010% 03/01/2021 03/02/2021 50,000  U.S. Treasury Bonds 2.750% due 11/15/2047 $ (60,677 % 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 T ions and collateral p ived) as of February 28, 2021:

LA YN=ZLR FHHER EFEYD EEHEA B Ry RIVR
D fth & FRER 2H) /ZE 3

HEIHEF DEE D3 5D Hh X z | R=Tr—0
Global/Master Repurchase Agreement

JPS $ 50000 $ 0 ¢ 0 0 % 50000 $ (50,6771 ¢ (677)
RDR 52,800 0 0 0 52,800 (53,922) (1,122)
Total Borrowings and Other Financing T i $ 102800 % [ 0§ 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:

REBRFME _ EHEME 00
(R) &

S #L S
bl HwE [RA R#H AE AR
Euro-Bobl 5-Year Note March Futures Short 03/2021 209 $ 266 $ nos 0
Euro-Bund 10-Year Bond June Futures Long 06/2021 7 9) 0 (5)
Euro-Buxl 30-Year Bond June Futures Long 06/2021 " 8 10 0
Euro-Schatz 2-Year Note June Futures Short 06/2021 105 8 7 0
U.S. Treasury 5-Year Note June Futures Short 06/2021 318 3N 0 (15)
U.S. Treasury 10-Year Note June Futures Long 06/2021 272 (416) 38 0
U.S. Treasury 30-Year Bond June Futures Long 06/2021 51 (145) 169 0
United Kingdom Treasury 10-Year Gilt June Futures Short 06/2021 3 8 3 0
Total Futures Contracts $ 4 $ 298§ (20
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ISWAP AGREEMEN

20215 2 ABABED . s

1754 F Loy h SKRERME _ EBEHE
SRS EEZHEFH  HHA ATV ED BETAO 5 ffits © GR) # A ffit
Atlantia SpA 1.000% 06/20/2025 1711%  EUR 9,400 § (316) § 302 s 0§ W
BRIEE EEZHMEFH HHA BEETA ik it A
COX.HY-35 Index 5.000% 12200205 8,400 $ 780
EHSFID ZEHRF RERFH 2 FYEEME
Xih/ 21 AUTIIR EEEF IR BETE Lick: %4 () 7 A A
Receive™ 6-Month EURIBOR 0-250%] 06/16/2031 FUR 5,500 § 209 § 197 5 11§ 0
Total Swap Agreements $ 673 $ 594 $§ 25 $ @

FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments 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 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.

iﬂ}h’(i@ﬁ:ﬁ@ i%ﬂiﬁ(i@n‘.‘:ﬁ%
B\WAJvay %W AIvT &it EYATvay bist) A9vT &t
Total Exchange-Traded or Centrally Cleared $ 0 3 298 § 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 (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.

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
[FORWARD FOREIGN CURRENCY CONTRACTS:

KRB (8
A& af%

HBIHEF RFA ZELBE SEEE
BOA 05/2021 GBP 4,800 $ 6,764 $ 51 $ 0
BOA 05/2021 $ 3,562 CAD 4511 " 0
BOA 05/2021 17,061 EUR 13,927 0 mn
CBK 05/2021 GBP 653 $ 9n 0 (3)
HUS 05/2021 EUR 55,460 67,054 0 (381)
MyI 03/2021 $ 472 JPY 50,000 0 3)
UAG 05/2021 1,215 EUR 1,000 1 0
$ 63 $ (504)
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JPY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

*

mEIHEF RER ZFELER SPHRE B aff
BOA 03/2021 CAD 4 $ 3 $ $ 0
BOA 03/2021 90 70 Ul
BOA 03/2021 $ 83 EUR 69 0
BOA 03/2021 291 GBP 205 (4)
BOA 04/2021 GBP 205 $ 291 0
BOA 04/2021 $ 3 CAD 4 0
BPS 03/2021 GBP 8 $ n 0
BPS 03/2021 JPY 349,129 3,218 0
BPS 03/2021 $ 3,292 JPY 344,541 (58)
BPS 04/2021 " GBP 8 0
BPS 04/2021 3,204 JPY 341,210 0
BRC 03/2021 JPY 365,427 $ 3,336 0
BRC 03/2021 $ 3,292 JPY 344,541 (58)
BRC 04/2021 3,337 356,427 0
CBK 03/2021 EUR 71 $ 93 0
CBK 03/2021 GBP 207 283 m
CBK 03/2021 $ 384 JPY 40,816 0
CBK 03/2021 43 4,521 U]
CBK 04/2021 JPY 40,816 $ 384 0
CBK 04/2021 $ 93 EUR 7 0
GLM 03/2021 3 GBP 2 0
HUS 03/2021 JPY 40,816 $ 384 0
HUS 03/2021 $ 3 CAD 4 0
HUS 03/2021 9% EUR 7 U]
HUS 03/2021 " GBP 8 0
MYI 03/2021 JPY 6,935 $ 66 0
SCX 03/2021 EUR 2,039 2,479 0
SCX 03/2021 JPY 365,427 3,336 0
SCX 03/2021 $ 2,376 EUR 1,957 0
SCX 03/2021 3,600 JPY 376,842 (63)
SCX 04/2021 EUR 1,957 $ 2378 0
SCX 04/2021 $ 3,337 JPY 355,427 0
SSB 03/2021 16 EUR 13 0

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

[SWAP AGREEMEN

2001452 RBABEAD T
19754F LS9t JUST7L  RERE A7V IOME
WEIEF SRS EEZIMEH BB ATy k@ BETAY X (RE) (8) & HE aff
BOA Intrum AB 5.000%  06/20/2025 3.247% EUR 1,100 $ 8 $ 100 $ 108 $ 0
Total Swap Agreements $ 8 $§ 100 § 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
take 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 accurring 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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