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24301 (20184F 3 H19H) 9,557 130 0.1 99. 2 6, 774

251 (20184F-4 H17H) 9,511 130 0.9 99. 2 6, 782

5 2641 (201845 H17H) 9,388 130 0.1 99.6 6,897
TERH 2741 (20184E 6 F 18H) 9,241 130 A 0.2 99.6 6,571
2841 (20184E.7 A 17H) 9,136 130 0.3 99.6 6, 450

2041 (20184E 8 A 17H) 8,938 130 A 0.7 99. 3 6,191

3041 (20184E 9 F18H) 9,005 80 1.6 99.0 6, 204

314 (2018410 H 17 H) 8, 829 80 A 11 98.7 5, 759

%6 3241 (2018411 H 19F) 8,721 80 A 0.3 99.0 5,378
TERH 3341 (2018412 H 17H) 8, 607 80 A 0.4 99. 1 5,227
3441 (201941 H17H) 8, 424 80 A 1.2 99. 1 5, 025

3541 (20194E 2 F 18H) 8, 509 80 2.0 99. 1 5,011

36441 (20194E 3 F18H) 8, 642 80 2.5 98. 8 14,941

3T (20194 4 A17H) 8,738 80 2.0 97.9 4,785

w7 3841 (20194E 5 A 17H) 8, 544 80 A 1.3 99. 1 4,550
TERIH 3941 (201946 H17H) 8, 458 80 A 0.1 99. 1 4,463
4041 (201947 H17H) 8,570 80 2.3 98.5 4,497

4141 (201948 H19H) 8, 304 80 A 2.2 99. 2 4,281

4211 (20194F 9 H17H) 8, 508 80 3.4 99. 1 4,347

434 (20194510 17H) 8, 581 80 1.8 99. 1 4,308

8 4435 (20194511 /18 H) 8, 559 80 0.7 99. 1 4,231
TR 4581 (20194E12 A 17 H) 8, 696 80 2.5 98.9 4,339
464 (2020451 A17H) 8,723 80 1.2 99. 1 4,492

47H1 (20204F- 2 A17H) 8, 822 80 2.1 99. 2 4,784

48101 (20204F 3 H17H) 7,249 80 A16.9 99. 2 3,845

4947 (20204F- 4 A17H) 7,614 80 6.1 99. 2 4, 052

9 5044 (20204 5 H 18H) 7,501 80 A 0.4 99. 2 4,018
TR 5131 (20204E 6 A 17H) 7,912 80 6.5 99.2 4,270
5241 (20204E 7 A 17H) 7,884 80 0.7 99. 1 4,287

5341 (20204E 8 A 17H) 7,920 90 1.6 99.3 4,326

(FE1) WP RIT, SYROLEME BUASSELEET) AR EEME (D% CTRLTEELZ O TT,
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202042 H17H 8, 822 — 99.2

#5483 2 AF 8, 624 A 2.2 98. 7
#

202043 H17H 7,329 A16.9 99.2
€/

202043 H17H 7,249 — 99. 2

#4930 3 AR 7,167 A 1.1 98.0
R

20204E 4 H17H 7,694 6.1 99. 2
# ®

202044 H17H 7,614 — 99.2

#5034 4 B 7,596 A 0.2 98. 1
R

202045 H18H 7,581 A 0.4 99.2
€/

202045 H18H 7,501 — 99. 2

#5130 5 AR 7,830 4.4 98. 1
#

20204E 6 H17H 7,992 6.5 99. 2
# '

20204F-6 H17H 7,912 — 99.2

#5214 6 HAK 7,859 A 0.7 98. 1
R

202047 H17H 7,964 0.7 99. 1
# '\

20204E 7 H17H 7,884 — 99. 1

#5331 7HR 7,783 A 1.3 98. 1
#

20204E 8 H17H 8,010 1.6 99. 3
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TELT NZa—4 FvE42IL £X2)TF4—RX 77V FC—95RXJ (C-USD) (UNZa—4E-
HET) ] ~DEREZEL T, XICHROSRMBENRITT E/1 (4 T v FIEHICHBIREETL. KELI:
FFRADERLERAMENDTRYMNLTARERZICLEZHI L TERZITVE LT,

<ELI NZa—4% FvEEL £F2UTF4—X T7URC—495RXJ (C-USD) (\Ia—%E-HET >
RSN 1T T H0000fE (BRIERMRIE) LEDNA Ty FIIHEZETERENZE L. SFRADHER
LERVENOHEHMUREEZHESLEL, £z, XKL GHH) OAH/N— Fa—LEEETL. 723
VH (FLET7L) OBMMZIREOESEHS L TERW=LEL=.

HE, BE7ARBEEADR— 7+ UFIZDODVTIEUTOBY ELE-THEYET,

A— b7 %) FHERK

e BBB+
FHFab—3Y 432%F| 511) TRl BERBSTONST 7 Y ROBNSEEHESCHH 3 ERENENET LIt b DT,
FSAEFIE Y 5.66% ZORESH. BT77 Y RCHDDEATESY FH A
FRTy 41%| 0E2) FaL—Y 3 r, EREECST AU RIEEVERTIEETT, SHEHICHT B EEHIEORE
- B (UZIDART) #ELTOET. B8, 71— 3 v hENECESMEORGEAZ< B ET,
A 5.16%

B 16%| 51 3) BERIE Y E. BEEADH SHE0E TS THAS DHEEEN @HEBAMEDS) =, a5t
IR 106 £517A EIRETAICH LT 1 Eofe Y EOREEBRINERT BOTTY,

(4) 7—UEld, BESBICHT SRECONSOIASEELET.,

— — (¥5) FHBAICIE, FUBMSHINT 3FHT— K OHSTT,
[FL=7 4 l 8.08%| (x6) FUST LR, HEECHY BERBBEDS S 3 FU ST LRATT,

BEAHEDER b= - Angi ) & - #ui PR b
CoCofa 66.6% AAA 1.2% HE 25.2%
B 17.9% AA 2.4% *E 22.0%
LBE 5.7% A 10% 2R 13.9%
&= PR 5.2% BBB 78.2% FS5UF 10.8%
ZORES 5.4% BB 54.1% SASUF 9.3%
ZOft —0.8% BLIT 3.1% Z0ft 18.7%

(£1) hEEFEEERRICTT BEETT,
(£2) CHEEELAIDSBICEDHD
TY,

(GE1) HERFEEERERICHT BEE5TT,
(E2) ELIICLBHABENESHED,

GE1) HEREHEEHRRCNTDESTI,
(£2) CoCofflcld/\—EIL MgbRfE
EEHFET.

¥ ERIZOWTE, A2 (PIMCO : Ry T 4w c AV RARNAVE « XA K s A R_=— - )T —) OFEREIEIC,

SBI7TEy hv%P A FMERLTOET,

<FOFsAEYEMEET 7 v F (BREERERER) >
IEREARTHS EHEMEE Y —TJ7 0 ) ORBAHESMICTHANL, ChEfRFLELE.

MEHEMEE YHF—T77 2 FIICEVT. BROSMEMBEICLVENEROT A FRAEFNERELET
AN BEEEBELTIYFREYOEVWIERELY 4 —OREBHEOHREZLURE, 2—La—2FD
LtEEESHEREZTL., THERANTELVESIRARITOEREI~HIFTALFE L,
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HO7 Y FENEREFETIAFAOREZEL T, HROEMBBEANFEITT 5/ 1 T v FEEFITHERIR
BEAV RELEAFRACERLEAMENHTRIUGHRERSCEEHS LTERET IO ANy
FI—VEHYFERBA, Tz, BLHLESERERLLGVW e, SERYFIRBLTEYFEA,

ORBLE

LERBONEREIE. BT 7Y FOREASHIZEDE, REMBKECTRERALZEEZHEL. TROEY
EW-LFEL
BE. PRIZHTTICEAUENICBRELEIEFCODZTFELCEL. TR ER—DERZITVET,

. SEEEDNR
(A7 : M, 1 R%720, BlhAL)
#4834 #5491 #5504 #5140 #5240 #5344

H A 2020%F 2 A 18H ~ 20204 3 A 18H~[20204 4 18 H~|2020% 5 A 19H ~ [20204 6 7 18 H ~ [20204F 7 A 18H ~

202043 H1TH  [202046 4 I1TH  |20204E 5 A18H  |20204 6 H1TH  |20204 7 17H  [20204E8 A17H

E1 80 80 80 80 80 90
(CSp- ST =) 1.092% 1. 040% 1.055% 1.001% 1.005% 1.124%

LI OISR 80 80 80 80 80 90

Sl ENIVEIS - - — — — —

Sy B T 6, 303 6, 360 6,410 6, 469 6, 520 6, 561

(1) *EEMABILRITLEIHE BEAZ) OHIREEME (ODBELEIAZ) ICHTDRTHY, 77 v FORER L TRL Y £,
(HE2) YOI, SO LSMI NI T O CTRE L TV A 720838 Y0 Ee BAL) L—BLARAWEaRsH Y £7,
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(N2 —FEAEQI~NDEREZEL T HROESBMEEILRITT 5/ 1 TV v FEEHFITHRRIZREEITL.
RELEAMFRAOERLEXMEOTRIAMLTBREZRLICLEZH S L TERZTVET,

<ELT NZa—% FvELIL X1 TF4—X 772V FC—495ARJ (C-USD) (UNZTa—%E-AET) >
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LUTOELESCarvbkELTVET,
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FY. ®mRF2020F 2 AZE—VICRBITEBLELEZLOD., FEDEH - MBBERICK SHEAEFDR E—
FADKREICKRE SN EREEZR T THARFIAEEZROTVET, =L, V= v T1RE
VADHFEOY TIAFz—r (R OG0 a v ERICINETORFEIIOREL 28
LNEIERLEETH-O. BERICIKHMZETHI0EFELTEY . L DEEETIE2022EF TITER
EBAEATIDKECRDARMEIENEATVES,

FHREARTHAXRFEMEBICOVTIE, Y—<r - Yav IR, H-LECELRFTHD
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FEIOFTIOANNRICLSGBREFBLEISHLTHIEVMANZRAT HEATEYET . £, PRJITICEDHK
BRGEEREVANORKSEMEEDFTRIAMEOHERIC OGNS LEALNDESN., BERIEBIPKRIERSY
DOXIWNMBIEZERELTVDCELEBBEERERICE > TTFAMBTH D EALBNET,

ERINA Ty FEEHERICH--TE. FETEMRFDEADHEAICELD2ENH S LITMA ., £/t
BEICEWTLEDRRAETILOREEE. BERAKELENKRECRLBH I EMND . HT 7 0 FTRETHE
ROBRBREER/LTVET . EAMICEK, UBREMSEVEAONIEELG EDAFEMBEEARE
EITO>AHTY,
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FLELT, BHEMEE Y —TJ7 V FORBIAHF~OREZREL T, bHAERDEHEREES (B
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(a) 17 it W [l 78 1. 004 (a) 15 FEAEN = 1B R o o0 V-3 LM AR X (5 EHI %

(& 5 = # ) (47) 0.607) | ZEFE L& L0 EM OHE

( W % = ) (30) (0.383) | ZHHEMAWMGBEEAEEEORM, NENTOY 7 OB, BA%O

TR L O Xk

( = & = ) (1) (0.014) | EAMEOEEL, EESHD D ORI OFEIT O
b = o M #H H 2 0.029 | (b) & DfE H = FERIN T D= D Fe T = PRI 0 ¥ 25 M M %k

(% & & H ) (0) 0.005) |E&EBAIL, BEHEEARICKLS 77 v FOBERIIRDIEA

(  En ) (2 (0.024) | BREESS O - FIRIE %

(. = o f ) (0 (0.000) | {FFEFHEOLIEEIZES 52 OME

= 7t 80 1.033

VERI o0 2 SLHER AR L, 7, 8091 T,

(1)
(*2)
(##3)
(E4)

(#£5)

TERRAIT DR GHRBIEOD5 b OIEHRBS &A1) (X, B - AH0IC & ) ZAEHEN SIS B b 700 ML & b Fi:
IR TT,

B H OB T L0 E T,

HH 2 & PRI IS EA L Th ) £,

BHRAORMIE, 207 7 v FEMBARTODRERIGES (v F—7 7> FEIR<,) BXh-ERMEEREEA,

YR A O RLEO HEMAIE AICH T 5 110505720 ORI SEFTE 5 b0V T ALY 7 > KoM
T ICRELTEY T,

BHAR TS0 OZRENORMEE (FARMOMEE BT % (R O LB L T1002% Ui bOTT,




(ZE155H)
Ofi&=E

Y OE - BEHICh o B AOKRE (RAIE LT, BEFEE ERERFEHLOHI
FEFHG I ZBR<,) 2P OVZIEMEABICH P OFHEREME (1 0H72)) Z2RELKT
BRUZCREIER S (F55) (32.08% T,

OB EREEEALL,
0.06% 0.00%
smeenn— el
(A
0.03%

EREIEEH
(BRoE=¢l)
(O77%]

& PSR

(RIS
1:22%

(B47: %)
RRER(+@) 2.08
OHT 7 ROBRADE 2.08
QIRESLT 7 ROEREEERLANDEE 0.00

(FE1) QOIEMAZ, 1 FRY%%oRABRMCEO TRV EEREERCLYRHLZLO T,

(E2) @OWML, EARORERT 7 v FORAILSIOSHEERRE 7 7 o FOMAF ISR E T UCR M LR,

(FE3) &M, FAlL LT, BUEFHR, RRBEFIE RO MAERREIBLEZ & EH A,

(FE4) #hs, RN LA, 2B, METAOBERICLD, SHB—BLR2VEENHY T,

(E5) #EE7 7 FEk, 2077 FEEANTOSIREIEETETT,

(E6) QLOQOFMIL, G LEENEMHRRRZLERHY ET,

(E7) LROBREHFTRHLAEALOTT, 20k, ZhbDEEHETHLEETHY, ERIEBELERHOLBLEIRZY £,
(E8) Bk 7 7 v FOMAEHEREH I XA,
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(20204 2 A18H~2020&£ 8 A17H)

&

FASH~F 531
& i} H f+ 7t f+
= % & il = % & 5
n TM n TH
| ha ASa=f S48l v32)74-% 77/8C-)FA] (C-USD) 230, 753 673, 342 162, 841 489, 000
(1) SETRE LA,
(FE2) HALRMITYET,
OFMEEBRAEDEE N RE (20204 2 B18E ~20204 8 A178)
HUEHIILY A,
| FIEBRA &1, BREFER OBEIE T 2 M L4 EICHUE Sh A RIERBBRA T,
O AEEDBM (20204 8 A17HETE)
. J7YE£7 - 77 VXBEAREBERT 7Y FOBE
# i % 8 /ERIIA % 9 VERIIA
s =] L4 I % B 54 k3
[u] [u] FM %
Eha ASa=F X4 E4N £F2)7 =X 77/ KC-/7A] (C-USD) 1, 403, 298 1,471, 210 4,295,933 99.3
FOF s EMGMERE T 7 > 8 (MEKEEHEREFEH) 1, 002, 909 1, 002, 909 990 0.0
A B 2,406, 207 2,474,119 4, 296, 924 99. 3
() Mesid, MEPEREIC AT 5 O BIA T
OB EBIETHEDERK (20204 8 A17TRETE)
1 H _ “%9¢m%x _
i il (il e =
M %
i d YT il 4, 296, 924 97.9
a—)L - m— 5 EO 92, 080 2.1
PG5 FE M pERAE 4,389, 004 100. 0

(7)) FFAIEE O AL L E4E C,

OREEEDMEFDRE

FERHITIH Y A,




OEE. 8. TARUVEEMEEDI;

- o 48R F49HIR F50HR EEES EES CiEREES
- 20204 3 F 17 F BLIE 20204 4 A 17 F BUAE|20204F 5 A 18 A BLE[20204F 6 A 17 F BUFE[20204 7 A 17 A BI{E [20204F 8 A 17 A BLfE
A A A A A A
A &BE 3,913, 647,680 4,105, 676, 436 4,074,145, 812 4,323, 841,571 4,367,871, 850 4,389, 004, 639
a— e m— 88, 955, 566 85,838, 084 86, 241, 205 85,927,780 114, 443, 846 92, 080, 232
PGB FE3 AR R RRAM4H) 3,813,692, 114 4,019, 838, 352 3,987, 904, 607 4,236,913, 797 4,247, 428, 004 4,296, 924, 407
AU 11, 000, 000 - - 1,000, 000 6,000, 000 -
B) A& 67,912, 741 53,601,610 56,028, 134 53,602, 259 79, 960, 636 62,121,303
Heihd: 1,000, 000 3,000, 000 5, 000, 000 1,000, 000 1,000, 000 2,000, 000
RALILS 53 Fid 4 42, 439, 459 42,572, 482 42,856, 446 43,177,622 43,509,989 49,167,961
ERiN 3 Ok 17,039, 102 1,029, 986 643, 377 1,663, 875 27,373, 184 2,348, 941
RILMEFEH 7,261,921 6,644, 781 6, 964, 485 6,988, 272 7,096, 125 7,385, 173
ARALFILE - 235 236 235 313 252
T DAL 172, 259 354, 126 563, 590 772, 255 981, 025 1,218,976
(C) #MEEMRIE(A—B) 3,845,734, 939 4,052, 074, 826 4,018,117, 678 4,270,239, 318 4,287,911, 214 4,326, 883, 336
JLAR 5, 304, 932, 407 5, 321, 560, 277 5,357, 055, 819 5,397, 202, 841 5,438, 748, 685 5,463, 106, 816
W E S 4 A1,459,197,468 | Al, 269,485,451 | A1,338,938,141 | AL, 126,963,523 | AL 150,837,471 | Al, 136,223,480
(D) ZIEHROK 5,304,932,4070 5,321,560, 2770 5,357,055, 8190 5,397,202, 8410 5,438,748, 6850 5,463,106, 8160
1HO%YEEREE(C/D) 71,2498 71,6148 71,5018 71,9128 7,884H 17,9208
PEFLHIE GEAH A E RIS R R T) >
(e R B LR)
VERCH o A% 5,423, 668, 119
H548~53 BN E JLAEH 415, 995, 3591
548~ B3] th —ER AR ST AE 376, 556, 662



O DIk

5488 #5498 55081 55131 455281 35331
H H 20204 2 F 18 F ~ [20204F 3 A 18 F ~ [20204F 4 18 F ~ [20204F 5 A 19 F ~ [20204F 6 H 18 F ~ [20204E 7 A 18 A ~
20204E 3 A1TH  [20204:4 A17TH  [20204:5 A18H  [20204:6 A17H  [20204:7 A17H  [20204: 8 A17H
A A A A A A
(A) ERHZEIE 74,567,900 75, 250,079 16, 247, 424 71,308, 106 77,650, 642 79, 111,527
= i 4 4 74,574,221 75,253, 463 76, 252, 800 77,315,172 77,657, 722 79,119, 473
SRR A 6,321 A 3,384 A 5,376 A 7,066 A 7,080 A 7,946
(B) FiEFEHTEELE A 857,941,560 168, 058, 408 A 87,155,188 193, 685, 241 A 42,153,225 A 2,584,108
TEE A 6,174, 735 169, 600, 868 73,856 194, 633, 323 463,347 272,304
FEEH A 864,116,295 A 1,542,460 A 87,229,044 A 948,082 A 42,616,572 A 2,856,412
©) ExHENE A 7,434,180 A 6,830,962 A 7,176,888 A 7,197,185 A 7,304,8% A 7,623,124
(D) HHEHEE(A+B+C) A 790, 807, 840 236, 477,525 A 18,084,652 263,796, 162 28,192,522 68,904, 295
(E) RIfRHERE A 545,918,905 A1, 369, 635,279 A1,173, 492,028 A1,228,071,500 A 997,359, 851 AT1,006, 892, 131
(F) EBmEEEEES A 80,031,264 A 93,755,215 A 104,505,015 A 119,510,563 A 138,160, 153 A 149,067,683
(Ficd 24 S 4H 24 %8) (1 1,827,855,181) | ( 1,848,982,550) | ( 1,874,641,095) | ( 1,908,525,089) | ( 1,952,114,681) | ( 1,977,392, 610)
Fe B RS FH 2 4H) (A1,907,886,445) | (A1,942,737,765) | (AL,979,146,110) | (A2,028,035,652) | (A2,090,274,834) | (A2,126,460,293)
@) §F(D+E+F) A1, 416,758,009 A1,226,912,969 A1, 296,081,695 AT1,083, 785,901 A1,107, 327,482 A1,087, 055,519
H I#EEHEE A 42,439,459 A 42,572,482 A 42,856, 446 A 43,177,622 A 43,509,989 A 49,167, 961
RERHERE (G+H) A1,459,197, 468 A1, 269, 485, 451 A1,338,938, 141 A1,126, 963, 523 A1,150, 837,41 A1,136,223, 480
ENNEFEAHEIE A A 80,031,264 A 93,755,215 A 104,505,015 A 119,510,563 A 138,160, 153 A 149, 067, 683
(Ficd 24 S 40 24 %8) (1 1,827,855,181) | ( 1,848,982,550) | ( 1,874,641,095) | ( 1,908,525,089) | ( 1,952,114,681) | ( 1,977,392, 610)
Fe B RS FH 2 4H) (A1,907,886,445) | (A1,942,737,765) | (AL,979,146,110) | (A2,028,035,652) | (A2,090,274,834) | (A2,126,460,293)
Sy Fl (i R N 4 1,515,893, 522 1,535,982, 500 1,559, 272, 578 1,583,314, 031 1,594, 287, 449 1,607,500, 104
MEHHLE S A\2, 895,059, 726 A2,711,712,736 A\2, 793,705, 704 2,590,766, 991 A\2, 606,964, 767 A\2, 594, 655, 901
(1) iR oOH @) FEEEHFFTEE BRI EYROTEMAIC LD bOEER LT,
(F2) HBEORBOH T () EFEIRENZF (I LEFCHIMI T D BB SH YL ZD TERRLTVET,
(#E3) HFEORHOFTE) BMERZBRELS L HI0L, FELOBMREOR, BIMEREL LI MiZ87 b IeAR % 2 Lol W25y 20D
S
(FE4) HASHIFHRMIBARICI T 5 2 A% OB Y SIS (67, 133, 720M9) . 2 RS O MREASHEE 8 (0M) . BT HE T DI
M4 (1,827,855, 181M) I L OMYEIUEABAS L4 (1,491,199, 261 M) X 0 43EORF4INAE 133, 386, 188, 1623 (1 5 M7~V 6, 383
M) THH, 9 542,439,459 (1 H K= 080H) ZoElasEHE LTRY £7,
(A 5) HAOMIFEMIFARIC T 2 B PR ORCY SIS (73, 137, 2621) . 2 FAER%E OB MHEER S (0M)  ZFEFKICHET B IL
ST A (1,848,982, 550M) 35 K Oy ELHEAS L4 (1, 505, 417, 72014) & 0 43 ECRFBRINAR1E3, 427, 537, 5320 (1 5 A%4729 6, 440
M) THY., 542,572,482/ (1 T HNY7=V80M) Z/HEEFHE LTRY £,
(1 6) B0 R ARICI T 5 B FPER % OBRY IS (69, 070, 536M9) . 2 A% O A MREASHEIE A (0M) . FIEEICHE T DI
ML (1,874, 641, 095M) I KL OYEIHEAGAS L4 (1, 533, 058, 488F) & 0 43EORF4IUNAE T3, 476, 770, 119F3 (1 5 H47- 1 6, 490
M) THYH, 9 542,856,446/ (1 M7=V 80H) ZyELGHEHE LTRY £,
(FE7) 51 E BRI 5 e ORS00 (75, 254, T4919) . 25 FAYERR% O A MEF5 5483558 (0M) . E3EIciET 5 I
WFEES (1,908, 525, 08911) 35 L UMY FERHEMARLAI 4 (1, 551, 236, 9041) 1 v AFd sl IN2%113, 535, 016, 7421 (1 J5 12472V 6, 549
M) THY., 9 543,177,622/ (1 HRNY7=0D80M) Z/HElA4FHE LT £,
(1 8) HEo2IFHEMIMIA I 1T 2 e FIHER % DR Y NS (70, 345, 747H) . 2 LR O A MHEES S (0M) . EHEFKICHET 5 IX
ST A (1,952, 114, 6811) 3 L Oy ECHEMASE L4 (1, 567,451, 69111) X 0 43R4 1E3, 589, 912, 1191 (1 5 A7 6,600
) THH., 543,509,989 (1 7 HY7=080H) #oyfdserEs LT ¥4,
(7 9) 53 E M) B 2 FIFERR % OB Y ZEUNE (71, 488, 40319) . 25 FAER% O A MaF 5548550 (0M) . Z3 I HET B I

T4 (1,977, 392, 610[) 35 L OSFLHEMRI 4 (1, 585, 179, 662M) L 0 43Fd N 45133, 634, 060, 675 (1 5 12472V 6, 651
M) THv, 25H49,167,9611 (1 H Y=V I0H) ZoELEFHE LTRY £7,
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BELD NIa—4 FvEAL X2 F4—X T7VRFC—9FRJ (C-USD) DIRiR
20204 8 H1ITABIAEAT L TV DT (2019426 A30H) DWW T,

(1) BEEEE (201946 A30H)

ELa N3Ia1—4 FrE4)L
X1 F4—X T7V R (M)

(BB FREI)
ELd R3a—4 F¥EAL
tXa)74—X T7UKRC

BEIRE -
ZRHE ERERE") 5,892 61
BEI 7Y RICHT 2BEICHRIREE 2 -
IR & 5, 894 61
ZH -
EEFHH — 0
MEER 10 4
HE — 0
BRSE 10 4
RE M 5, 884 57
EHRMFIE (8K -
BEICRLIERMAE 985 —
BEICRIERMAE GERERE) — 1
BET 7 RICHT 2BREICHRLIERMAIE (8X) 1 2,233
BET YT 4 TWEI RGP IFERBRHT Y /NT « TEEI
ICHRAERMFIE (BR) (561) 0
BT VAT« THEICFRARBEMAE (BX) 5,126 (181)
NEEWEIICERLIERMAIE (BX) (112) (36)
EHMAE (8K) 4,839 2,017
REHFME (B) HOMEDNEE -
BEIRDHRERTM (18) HOMERLE (868) —
BEICRIARRHE (B) HOMESHE GIERZERE") — 0
BET 7 RICHT 2 BEICHRLIRERIME (8) HOMEELE (1) 2,924
BET VAT 4 TWEI RGP IFERBEREHT Y /N\T 1 THEI
ICRDARERFHE (B) HOMESHEE (390) 0
HxT U /AT « TIEICRARERTM (B) HOMESHIE (345) 587
NEREERVEBEOBREICRIRER M (8) HOMEHEE 58 0
REFE (18) HOMETE (1, 546) 3,511
MAE (BXR) 3,293 5,528
‘_Efﬁlickéﬂﬁféo)ﬁiﬁ 9,177 5, 585
* S ERRE 1 0

BREMNLERBINTVEIELDE, REOLBEMBEALBER. FRFLXBLLE LD EEHFET.
TELT NIa—4 FYERL Fa)F4—X Z70F (M)] [F, TELD NIa—4 FvEFL £%¥2UF+—X TJ7VRC) OTERERR T 7>

KT,



(2) HEAMEEZFEAME (20194 6 A308)

ELa NIa—4 FvEL)L £Fxa)T4—X 772K (M)

PRINCIPAL PRINCIPAL PRINCIPAL
AMOUNT VALUE AMOUNT VALUE AMOUNT VALUE
(000s) (000s) (000s) (000s) (000s) (000s)
:\:J\ISI;SF;II"IIEI:I/S IN SECURITIES 98.2% ERSEY, CHANNEL ISLANDS 3.6% CaixaBank SA. (al(b)
S 5.250% due 03/23/2026 BUR 400§ 1502
HBOS Sterling Finance Jersey LP 6.750% due 06/13/2024 1,000 1,233
Erste Group Bank AG (a)(b) 7.881% due 12/09/2031 ) GBP 800 § 1,519 Total Spain pp—
6.500% e 041612024 BR800 § 1046 HSBC Bank Capital Funding Sterling 1 LP eI B
AT (I A M0 52 g gaa% due 11/05/2031 fo 20 9
Total Austria __15M  4sBC Capital Funding Dollar 1LP SWITZERLAND 7.5%
(Cost $1,308) 10.176% due 06/30/2030 (a) $ 800 1,204
Total Jersey, Channel Credit Suisse Group AG
Ll Islands 3002 1.000% due 06124/2027 500 578
(Cost $2,974) T 4.282% due 01/09/2028 s 1000 1,087
KBC Group NV (a)(b) 7.125% due 07/29/2022 la)ib) 200 212
4.250% due 10/24/2025 2,800 3129 L UXEMBOURG 0.9% 7.250% due 09/12/2025 [a)ib) 400 430
4.750% due 03/05/2024 1,600 1,9% 7.500% due 12/11/2023 lallb) 75 855
Total Belgium 5,065 Emerald Bay S.A. UBS AG
(Cost $5,134) 0.000% due 10/08/2020 R 700 m 5.125% due 05/15/2024 (o] 900 956
Total Luxembourg 772 UBS Group Funding Switzerland AG (a)(h)
c T 5750% due 02192022 ER 1400 1,758
(Cost $790)
6.875% due 08/07/2025 $ 4 429
Danske Bank A'S NETHERLANDS 6.7% 7.000% due 02/19/2025 200 219
5.875% due 04/06/2022 [alib) 1,300 1,566 —— o
Total Denmark 1566 NG Groep NV (Cost $6,089)
(Cost $1,451) 6.500% due 04/16/2025 (allb) 1,150 1193
e LeasePlan Corp. NV UNITED KINGDOM 25.3%
TR 5o 00002 ) EUR 200 20
1,433 Barclays Bank PLC
Nordea Bank Abp 7.625% due 11/21/2022 (b) 2,700 2,950
SHARES
6.625% due 03/26/2026 (allb) ~ § 300 317 Barclays PLC
Sampo 0YJ o - 5.088% due 06/20/2030 900 )
3.375% due 05/23/2049 ER 1050 el ShchunolKaluiaskCeriicaton 1 . 7.125% due 06/15/2025 (allbl ~ GBP 200 26
— o [ SO0 43303 560% que 03/1612023 fall) 800 1,063
(Cost $1,483) ot 518 cyggric
(Cost $4,995) 4.000% due 09/25/2026 400 513
7.875% due 12/14/2028 300 an
PRINCIPAL
AMOUNT HSBC Holdings PLC (a)(b)
BNP Paribas S.A. (a)(b) (000s) 4.750% due 07/04/2029 BR800 959
7.000% due 08/16/2028 $ 500 534 [PORTUGAL 0.3% 6.000% due 09/28/2023 2,300 3,029
7.375% due 08/19/2025 1,685 1,874 1 Lioyds Bank PLC
Credit Agricole S.A. (a) 4“3:]‘;‘;‘ ?P'D';'/‘Z’f/;ﬂ";; S.A.fe) - i 2.787% due 08/29/2019 fa) $ 100 8
o e w470 de0i50ig 0 g9 loydsBanking Group PLC al)

125% due 10/26/ g 7.625% due 06/27/2023 GBP 600 833
Societe Generale S.A. (a)(b) Total Portugal 29 7.875% due 06/27/2029 1,800 2,604
6.750% due 04/06/2028 ER| 198 (Cost $1,185) National Westminster Bank PLC (a)

A U AT g S e 1.840% due 10/05/2019 ER 200 26
8.000% due 09/29/2025 1,900 2,097 sPAINts3% it s 3 29
Total France 6,332
(Cost $5,874) 1 Banco Bilbao Vizcaya Argentaria S.A. (a)(b) ?;‘é::/m:kgg/'gg%ggnd CrouplRLC 300 28

5.875% due 09/24/2023 400 an TR i %
LT D T )

6.750% due 02/18/2020 1,600 1,876 Santander UK Group Holdings PLC

8.875% due 04/14/2021 1,800 2,288 7.375% due 06/24/2022 [allb) ~ GBP 1,700 2,303
Intesa Sanpaolo SpA 17,749
7.750% due 01/11/2027 (allb) ~ EUR 2,500 3213 Banco Santander S.A. (a)(b) ]
TR 4.750% due 03/19/2025 20 216 SHARES

o
6.572% due 01/14/2022 s 30 ag D% due GBN2020 2ol A et il ek
6.825% due 06/03/2023 (alb] ~ EUR 300 341 Bankia S.A. Nationwide Building Society
7.500% due 06/03/2026 (ab) 300 31 3.750% due 02/15/2029 300 362 10.250% [a) 19,880 3,830
7.830% due 1210412023 s 100 2172 6.000% due 07/18/2022 falib) 1,000 1172 Royal Bank of Scotland Group PLC
9.250% due 06/03/2022 fallb) ~ EUR 600 766 6.375% due 09/19/2023 alib) 20 Z2 4.650% (a) 2,000 191
Total ltaly 7,225 Bankinter S.A. 4,021
(Cost $6319) 0.875% due 07/08/2026 (d) 300 k2] Total United Kingdom — ol
(Cost $20,965)

TELD NEa—4% F¥ELL £F2UT4—X IJ7V R MIETELT NZa—4 FYELL £F2UT4—X TJ7V RCIDEERERNE T 7
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PRINCIPAL

AMOUNT VALUE
(000s) (000s)
UNITED STATES 5.9%
American International Group, Inc.
5.750% due 04/01/2048 $ 30 ¢ 309
Dresdner Funding Trust |
8.151% due 06/30/2031 800 1,081
DriveTime Automotive Group, Inc.
8.000% due 06/01/2021 400 405
Freedom Mortgage Corp.
8.250% due 04/15/2025 700 605
Liberty Mutual Group, Inc.
3.625% due 05/23/2059 EUR 400 467
Quicken Loans, Inc.
5.250% due 01/15/2028 $ 800 799
RBS Capital Trust Il
6.425% due 01/03/2034 (a) 1,100 1,406
Total United States 501
(Cost $4,952)
4000

Australia and New Zealand Banking Group Ltd.

0.360% due 07/01/2019 GBP 69 87

0.520% due 07/01/2018 AUD H 28

1.890% due 07/01/2019 $ 16 16

Bank of Nova Scotia

1.890% due 07/01/2019 144 144

BNP Paribas Bank

(0.580%) due 07/01/2019 EUR n 13

Brown Brothers Harriman & Co.

0.360% due 07/01/2019 GBP 0 1

Citibank N.A.

(0.580%) due 07/01/2019 EUR 1 2

0.360% due 07/01/2018 GBP 42 53

1.890% due 07/01/2019 $ 65 65

Credit Suisse AG

(1.580%) due 07/01/2018 CHF 0 1

DBS Bank Ltd.

1.890% due 07/01/2019 $ 9 9

HSBC Bank PLC

(0.580%) due 07/01/2018 EUR 10 12

0.360% due 07/01/2019 GBP 9 n

JPMorgan Chase Bank N.A.

1.890% due 07/01/2019 $ 148 146

Sumitomo Mitsui Banking Corp.

(0.580%) due 07/01/2019 EUR 6 6

1.890% due 07/01/2019 $ 20 20

Sumitomo Mitsui Trust Bank Ltd.

(0.580%) due 07/01/2019 EUR 3 3

1.890% due 07/01/2019 $ 174 174
REll

Total Short-Term 4191

(Cost $4,791)

VALUE
(000s)
Total Investments in Securities 98.2% $ 84,569
(Cost $80,821)
Financial Derivative
Instruments (f)(h) (0.9%) (818)
(Cost or Premiums, net $16)
Other Assets and Liabilities, net 2.7% 2,390
Net Assets 100.0% $ 86141



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 next call date.
(b) Contingent convertible security.

(c) Security is in default.

(d) When-Issued security.

(BORROWINGS AND OTHER FINANCING TRANSACTIONS
(e) REPURCHASE AGREEMENTS:

*

Repurchase
Agreement
Collateral Repurchase Proceeds
Lending Settlement Maturity Principal Received, Agreements, to be
Counterparty Rate Date Date Amount Collateralized By atValue atValue Received”
MBC 2.680% 06/28/2019 07/01/2019  § 4,000 U.S. Treasury Notes 2.876% due 08/15/2028 $ (4,134 % 4000 ¢ 4,001
Tatal Repurchasa Agreements $ 4134) 3 4,000 § 4,001

[BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The following is a summary by counterparty of the market value of Borrowings and Other Financing Transactions and collateral pledged/(received) as of June 30, 2019:

Repurchase
Agreement Payable for Total
Proceeds Reverse Payable for Borrowings and
tobe Repurchase Sale-Buyback Payable for Other Financing Collateral
Counterparty Received Agreements Transactions Short Sales Transactions __Pledged/(Received) _Net Exposure”
Global/Master Repurchase Agreement
MBC $ 4000 % 0 3 0 % 0 $ 4001 % 4134 8 (133)
Tatal Borrowings and Othar Financing i $ 4,001 $ [ D 3§ 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 June 30, 2019 was $33 at a weighted average interest rate of (0.900%]. Average borrowings may include sale-buyback transactions and
reverse repurchase agreements, if held during the period.

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

Unrealized
Expiration #of iati Variation Margin
Description Type Month Contracts (De iati Asset Liability
Euro-OAT 10-Year Bond September Futures Short 09/2019 2 $ (88) $ 0 $ (61
U.S. Treasury 5-Year Note September Futures Long 09/2019 45 89 0 0
U.S. Treasury 10-Year Note September Futures Long 09/2019 54 133 2 0
U.S. Treasury 30-Year Bond September Futures Long 09/2019 4 36 0 [}
Total Futures Contracts $ 170 $ 28 7
[SWAP AGREEMENTS:
Unrealized

Fixed Deal Maturity Notional Market Appreciation/ iation Margin

(Pay) Rate Date Amount” Value” iati Asset Liability
iTraxx Europe Series 31 Index (1.000%) 06/20/2024  EUR 3,000 $ 53 $ (661 $ 0 $ 1

Unrealized

Pay/Receive Maturity Notional Market Appreciation/ Variation Margin
Floating Rate" Floating Rate Index Fixed Rate Date Amount Value iati Asset Liability
Receive 6-Month EURIBOR 0.750% 09/18/2029 EUR 3,100 $ 187 $ 1701 $ 0 § N3
Receive 6-Month EURIBOR 1.250% 09/18/2049 1,600 (253) (242) 0 i
Receive 6-Month GBP-LIBOR 1.500% 09/18/2029 GBP 1,600 187) (76) 2 0
Receive 6-Month GBP-LIBOR 1.000% 12/18/2029 2,400 19 9 2 0



Unrealized

Pay/Receive Maturity Notional Market Appreciation/ Variation Margin
Floating Rate" Floating Rate Index Fixed Rate Date Amount Value (Depreciation) Asset Liability
Receive 6-Month GBP-LIBOR 1.500% 09/18/2043 GBP 1,300 $ (113) $ (134) $ 6 $ 0
$ (631) $ (6131 $ 10 § (24
Total Swap Agreements $ (578} 3 1679) $ 10 $ (35

[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 June 30, 2019:

(g) Cash of $966 has been pledged as collateral for exchange-traded and centrally cleared financial derivative instruments as of June 30, 2019. See Note 8,

Master Netting Arrangements, in the Notes to Financial for more il af ing master netting arrangements.
Financial Derivative Assets Financial Derivative
Va
Market Value Market Value
Purchased n
Options Futures Total Options Futures Total
Tatal Exchange-Traded or Centrally Cleared § D3 2§ 10§ 12 3% 03 [/} 135 § (42)

If the Fund is a buyer of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i} receive from the seller of protection an amount equal to the notional amount of the swap
and deliver the referenced obligation or underlying securities comprising the referenced index or il receive a net settlementamount 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 lielihood 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.

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.

(h) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

[FORWARD FOREIGN CURRENCY CONTRACTS:

Settlement Currency to Currency to

Month be Delivered be Received
BOA 07/2019 EUR 192 $ 216 $ 0 $ 31
BOA 07/2019 $ 11,283 EUR 9,929 24 0
BOA 08/2019 EUR 9,929 $ 11,312 0 (25)
BPS 07/2019 444 501 0 (5]
B8PS 07/2019 GBP 207 264 1 0
BPS 07/2019 $ 436 EUR 389 7 0
BPS 07/2019 14,734 GBP 1,817 51 0
BPS 08/2019 GBP 1,817 $ 14,757 0 (62)
BRC 07/2019 EUR 8,988 10,03 0 (183)
CBK 07/2019 562 635 0 (5)
CBK 07/2019 $ 28,320 EUR 24,919 57 0
CBK 07/2019 90 GBP n 0 0
CBK 08/2019 EUR 24,919 $ 28,392 0 (60)
SCX 07/2019 GBP 11,481 14,631 0 (80)
TOR 07/2019 EUR 25,050 28,011 0 (516)
Total Forward Foreign Currency Contracts $ 140 $ (929)

[SWAP AGREEMENTS:

Implied Credit Unrealized
Fixed Deal Maturity Spread at Notional Appreciation/ __Swap Agreements, at Value
Counterpa Reference E Receive Rate Date June 30,2019 Amount™ i (Depreciation) Asset Liabil

BPS Banco BPM SpA 5000%  06/20/2023 4.914% EUR 300 $ 15§ 1 $ 0

Tatal Swap Agreements $ N5 ¢ 1 $ 0




FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER SUMMARY

The following is a summary by counterparty of the market value of OTC financial derivative instruments and collateral pledged/ireceived) as of June 30, 2018:

(i) Cash of $530 has been pledged as collateral for financial derivative i as by i Swaps and Derivati iation, Inc. master
agreements as of June 30, 2019.
Fina Derivative Assets

Forward Forward

Foreign Total Foreign Total Net Market Collateral

Currency Purchased Swap Over the Currency Swap Over the Value of 0TC Pledged/ Net
Counterparty Contracts Options Agreements Counter Contracts Options Agreements Counter Derivatives __(Received) Exposure
BOA §n § 0 $ 0 § $ (28 $ 0 $ 0 $ 128 $ (4 $ 0 $ (4
BPS 59 0 1 60 (57) 0 0 (57) 3 0 3
BRC 0 0 0 0 (183) 0 0 (183) (183) 0 (183)
CBK 57 0 0 57 (65) 0 0 (651 (8) 0 (8]
SCX 0 0 0 0 (801 0 0 (801 (80 0 (801
TOR 0 0 0 0 (516) 0 0 (516) (516) 530 14
Total Over the Counter $ 140 $ 0 § 1 $ M $§ (929 § 0 $ 0 § (929

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 (ii) 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 o risk of default for the credit derivative. The mplied credit spread of a particular referenced entity reflects the cost of buyinglselling protection and may include
upfront payments required to be made to enter into the agreement. Wider credit spreads represent a deterioration of the refererced 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.

‘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.

Net exposure represents the net receivable/(payable) that would be due from/to the counterparty in the event of default. Exposure from OTC financial derivative instruments can only be netted across transactions governed under the same
master agreement with the same legal entity. See Note B, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

[FAIR VALUE OF FINANCIAL DERIVATIVE INSTRUMENTS

The following is a summary of the fair valuation of the Fund's derivative instruments categorized by risk exposure. See Note 7, Principal Risks, in the Notes to Financial Statements on risks of the Fund.

Fair Values of Financial Derivati on the of Assets and Liabilities as of June 30, 2019:
not for as hedging i
Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 2 $ 2
Swap Agreements 0 0 0 0 10 10
$ 0 $ 0 $ 0 $ 0 $ 12 $ 12
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 140 $ 0 $ 140
Swap Agreements 0 1 0 0 0 1
$ 0 $ 1 $ 0 $ 140 $ 0 $ 141
$ 0 § 1 $ 0 $ 140 $ 12 $ 153
Financial Derivative Instruments - Liab
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ Ul $ U]
Swap Agreements 0 ikl 0 0 (24) (351
$ 0 $ an $ 0 $ 0 $ (31) $ (42)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (929) $ 0 $ (929)
$ 0 $ an $ 0 $ (929) $ (31) $ (9711




The Effect of Financial Derivati on the of ions for the period ended June 30, 2019:

not accounted for as hedging instruments

Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Net Realized Gain (Loss) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 82 $ 82
Swap Agreements 0 (4 0 0 (639) (643)
$ 0 $ 14 $ 0 $ 0 $ (557) $ (561
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 4,999 $ 0 $ 4,999
Swap Agreements 0 127 0 0 0 127
$ 0 $ 127 $ 0 $ 4,999 $ 0 $ 5,126
$ 0 $ 123 $ 0 $ 4,999 $ (657) $ 4,565
Net Change in ized A iation (Depreciation) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 § 0 $ 0 $ 203 $§ 203
Swap Agreements 0 (66) 0 0 (627 (593)
$ 0 $ (66) $ 0 $ 0 $ (324) $ (390)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (391) $ 0 $ (391
Swap Agreements 0 46 0 0 0 46
$ 0 $ 46 $ 0 $ (391) $ 0 $ (3451
$ 0 $ (201 $ 0 $ (3911 $ (324) $ (735)

[FAIR VALUE MEASUREMENTS

The following is a summary of the fair valuations according to the inputs used as of June 30, 2019 in valuing the Fund's assetsand liabilities:

Fair Value at Fair Value at
Category and Sub-category Level 1 Level 2 Level 3 06/30/2019 Category and Sub-category Level 1 Level 2 Level 3 06/30/2019
Investments in Securities, at Value Financial Derivative Instruments - Assets
Austria Exchange-traded or centrally
Corporate Bonds & Notes $ 0 & 1510 0§ 1570 cleared $ 2 8 m 8 0§ 12
Belgium Over the counter 0 141 0 141
Corporate Bonds & Notes 0 5,065 0 5,065 $ 28 151 % 0 s 153
Denmark Financial Darivative Instrumants - Liabilities
Corporate Bonds & Notes 0 1,566 0 1,566 Exchange-traded or centrally
Finland cleared i (351 0 (42)
Corporate Bonds & Notes 0 1,599 0 1,599 Over the counter 0 (929 0 (929)
France $ m_s (964 8 0§ 971)
Corporate Bonds & Notes 0 6,332 0 6,332 Totals ] ) § 83756 § D § 8375
Italy
Corporate Bonds & Notes 0 7,225 0 7225 There were no significant transfers into or out of Level 3 during the period ended June 30, 2019.
Jersey, Channel Islands
Corporate Bonds & Notes 0 3,092 0 3,092
Luxembourg
Corporate Bonds & Notes 0 172 0 72
Netherlands
Corporate Bonds & Notes 0 1,433 0 1,433
Preferred Securities 0 4,330 0 4,330
Portugal
Corporate Bonds & Notes 0 279 0 279
Spain
Corporate Bonds & Notes 0 13,180 0 13,180
Switzerland
Corporate Bonds & Notes 0 6,494 0 6,494
United Kingdom
Corporate Bonds & Notes 0 17,749 0 17,749
Preferred Securities 0 401 0 4021
United States
Corporate Bonds & Notes 0 5,071 0 5071
Short-Term 0 4,791 0 4,791
Total $ 0§ 84569 ¢ 0 & 84569




FLad NIa—4 £vE4IL £X2)F4—X TJ72KC

PRINCIPAL
AMOUNT VALUE
(000s) (000s)

INVESTMENTS IN SECURITIES 3.5%
[SHORT-TERM INSTRUMENTS 3.5%

Federal Home Loan Bank (a)

2.326% due 07/31/2018 $ 300 299
2.359% due 08/28/2018 500 498
2.401% due 07/05/2018 800 800

1,597

Australia and New Zealand Banking Group Ltd.

1.890% due 07/01/2019 5 5

Bank of Nova Scotia

1.890% due 07/01/2019 42 42

Citibank N.A.

1.890% due 07/01/2019 19 19

DBS Bank Ltd.

1.890% due 07/01/2019 2 2

JPMorgan Chase Bank N.A.

1.890% due 07/01/2019 4 42

Sumitomo Mitsui Banking Corp.

1.890% due 07/01/2019 6 6

Sumitomo Mitsui Trust Bank Ltd.

1.890% due 07/01/2019 50 50
166

Total Short-Term 1,763

(Cost $1,763)

Total in iti 1,763
(Cost $1,763)

UNITS
(000s)

INVESTMENTS IN AFFILIATES 96.8%
IMUTUAL FUNDS 96.8%

PIMCO Bermuda Capital Securities Fund (M)

(Cost $44,902) 3,547 48,524
Total Investments in Affiliates 48,524
(Cost $44,902)
Total Investments 100.3% $ 50287
(Cost $46,665)
Financial Derivative

Instruments (b) (0.5%) (246)
(Cost or Premiums, net $(351))
Other Assets and Liabi s, net 0.2% 9

Net Assets 100.0% $ 50132

NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*):

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

(a) Coupon represents a yield to maturity.

(b) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

Settlement Currency to Currency to Unrealized Appreciation/(Depreciation)
Counterparty Month be Delivered be Received Asset Liability
BPS 07/2019 JPY $ 9 $ 0 $ 0
HUS 07/2019 $ JPY 46,000 0 [l
Myl 07/2019 JPY $ 473 0 0
Total Forward Foreign Currency Contracts $ 0 $ [}
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RITTEN OPTIONS:

Strike Expiration Notional Premiums Market
Counterparty Description Price Date Amount” (Received) Value
BO, Call - OTC U.S. dollar versus Japanese yen ¥ 108.240 07/11/2019 12,400 $ 89) % (37)
HUS Call - OTC U.S. dollar versus Japanese yen 107.490 07/18/2019 12,400 (81) (89)
SCX Call - OTC U.S. dollar versus Japanese yen 108.000 07/04/2019 12,500 (97) 132)
UAG Call - OTC U.S. dollar versus Japanese yen 107.590 07/25/2019 12,400 (88) (87)
Total Written Options § (381 ¢ 1245)

FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER SUMMARY

The following is a summary by counterparty of the market value of OTC financial derivative instruments and collateral pledged/(received) as of June 30, 2019:

Financial Derivative Assets Financial Derivative Liabilities

Forward Forward

Foreign Total Foreign Total NetMarket  Collateral

Currency Purchased Swap Overthe Currency Written Swap Overthe  Valueof OTC  Pledged/ Net
Counterparty Contracts Options Agreements Counter Contracts Options Agreements Counter Derivatives __(Received) Exposure”
BOA $ 0 $ 0 $ 0 $ 0 $ 0 $ 68 0 $ B s B8 0 s @3
BPS 0 0 0 0 0 0 0 0 0 0 0
HUS 0 0 0 0 [l (89) 0 (901 (90) 0 (901
MYI 0 0 0 0 0 0 0 0 0 0 0
N 0 0 0 0 0 (32) 0 (321 132) 0 (32)
UAG 0 0 0 0 0 (87) 0 (871 187) 0 (871
Total Over the Counter 3 0 $ 0 3 (1] $ 0 (] M & (a8 3§ 0 §  (248)

The J [C-USDJ Class held the foreign currency options as of June 30, 2018,

Notional amount represents the number of contracts.

Net exposure represents the net receivable/(payable) that would be due from/to the counterparty in the event of default. Exposure from OTC financial derivative instruments 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.

[FAIR VALUE OF FINANCIAL DERIVATIVE INSTRUMENTS

The following is a summary of the fair valuation of the Fund's derivative instruments categorized by risk exposure. See Note 7, Principal Risks, in the Notes to Financial Statements on risks of the Fund.

Fair Values of Financial Derivati on the of Assets and Liabilities as of June 30, 2019:
not d for as hedging i
Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Financial Derivative Instruments - Assets
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 0 $ 0 $ 0
Financial Derivative Instruments - Liabilities
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ il $ 0 $ m
Written Options 0 0 0 (245) 0 (245)
$ 0 § 0 $ 0 $ (246) $ 0 $ (246)
The Effect of Financial Derivati on the of ions for the period ended June 30, 2019:
not for as hedging i
Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Net Realized Gain (Loss) on Financial Derivative Instruments
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 15,6031 $ 0 $ 15,603)
Written Options 0 0 0 5,422 0 5,422
$ 0 $ 0 $ 0 $ (181) $ 0 $ (1811




for as hedging i

Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Net Change in pp (Dep ) on Financial Derivative Instruments
Over the counter
Forward Foreign Currency Contracts 0 $ $ 0 $ 345 $ 0 $ 345
Written Options 0 0 242 0 242
0 $ $ 0 $ 587 $ 0 $ 587

[FAIR VALUE MEASUREMENTS

The following is a summary of the fair valuations according to the inputs used as of June 30, 2019 in valuing the Fund's assetsand liabilities:

Fair Value at

Category and Sub-category Level 1 Level2 Level3  06/30/2019
Investments in Securities, at Value
Short-Term Instruments $ 0§ 1763 § 0§ 1763
Investments in Affiliates, at Value
Mutual Funds 48,524 0 0 48,624
Total $ 48524 $ 1763 % 0§ 50287
Financial Derivative Instruments - Assets
Over the counter $ 0 s 0§ 0§ 0
Financial Derivative Instruments - Liabilities
Over the counter $ 0 s (246)  $ 0 s (2461
Totals § 4854 8 15617 ¢ 0§ 500M

There were no significant transfers into or out of Level 3 during the period ended June 30, 2019.
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