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FRINCIPAL PRINCIPAL FRINCIPAL
VALUE AMDUNT AMOUNT VALUE
0o [11%] (0002 00
INVESTMENTS STWD Ltd. Germanvass |
ARGENTINA 0. 1. 29%% due 041B/2039 L] 100 % 100 PORATE BONDS & NOTES 3.7%
s Vanture XVl CLO Ltd. Dhugeds BunicAc . ) __
Argentina Treasury Bills 1.064% e 04572027 5 55| DOPROELURGEIA ELH I e 22
6. 104% due 040022 ARS 9550 & 2 1.000% due 111192025 00 242
. ) Venturs XXV CLOLtd. 1375 due D9DI2026 100 13
Axtonomous City of Buencs Aires Argantina 1 208% due 042072029 a 9 1375 due 01772092 200 241
39.117% due 01/23/2022 310 g o 1.62%% due 017202027 100 125
Total Argentina 24 1:286% due 01/20:2079 100 100 3951% due 11/262025 ] 15 162
(Cost $215) Zais CLO 1Ltd. Deutsche Pfandbriefbank AG
e L) RG] ZONROE e o
ORTGAGE BACKED SECURIT 1,170 ] GmbH
; S DRPORA 3 B25% due 05152005 (c) EUR 100 121
Pepper Residential Securities Trust No.20 X
1.210% due 09162058 ALD 170 128 Avelon Holdings Funding Ltd. Volkswagen Bank GmbH
Prppr— S 5500% due 01152073 100 108 1. 250% due 080172022 100 121
=l : 1.875% due 0173172024 100 124
Park As Holdings Ltd. — et
Australia Government Bond ,.:,. m"“, _— -
1 5009 due DA IATIE 1400 103 5 250% due 08/152022 100 105 Total Germany 1,702
1.000% due 122172030 ‘100 “n ONE Finance Ltd. {Cost $1.622)
1.750% due DB/21/2051 200 133 1.176% due 050272022 400 a0z
Traasary Corp. of Vietoria 1.256% due 0211212022 500 502
4 250% due 12202032 bl 19 1,115
— 12587 e - _]'n;we = 0.930% due 10152030 100 119
Total Australi 1,385 Ll luclic Ll orp.
ost §1,35 3 T 2E24% due 041772037 54 5 Ares European CLO X DAC
{Cost 31,254 ——. D780%dus 1152031 100 119
Total Cayman Islands 2,333
T ot o232 T BMowsie FERGLONOAE
ICORPORATE BONDS & NOTES 0.8% 0650% due 07152030 100 18
ada 2017-1 Class AA Pass-Through Trust ETTTTET SN siseMountain Faji EUR CLO Il DAC
3 300% due D1/ 52030 s 8 B9 DRPORA : 0.720% due 01152031 100 18
Holdings Ltd. Jyshe Realkredit A/S CVC Cordatus Loan Fund XI DAC
08 LR 10 10 234 0.650% due 10152031 100 19
Royal Bank of Canada 2 e ) HEMESECLO XIDAC
0623% dee 10032024 GBP 100 140 100 10072050 3077 i) 0 B50% due 0BZE2080 100 18
359 Hyhredit Realkredit A/S Harvest CLO XXI DAC
= 1.000% due 10/01/2050 6075 4 0.760% due 07/152031 100 19
Real Estate Asset Liguidity Trust Realkredit Danmark A'S Serranto Park CLO DAC
7 B5TY due 021272055 CAD 100 73 1.000% due 040172022 6,700 1,060 0.409% due 111162027 35 47
307 2% due DB/1 272053 63 i Total Denmark 2,707 Total Iraland 873
| 139 (Cost $2,650) (Cost $884)
S OVEl
T ——— Iﬂ_ E_
1.500% due 12/01/2044 {a) 121 12 S ; L
Ceetrus S.A. Israel Government Bond
Total Canad 621
(Cost s;: :] : —  270% die 11262026 EUR 00__ 128 (.000% due DB/DR2022 I 100 3
:OVEREIG S 4.4% 1.000% due 03/31/2090 2 51
comanisiamssn [ ——" e .
ce trnment Eon —— "
T 5 500% due 01/31/2022 800 25
RSSH 0 SECHATI 0.500% due 05252072 100 32 = .
Adams Mill CLO Ltd. 0.750% due 057572052 3% 397 'EIIIIIGMHMIHIIIIITIIWI‘ Bond ]
1. 284% dye 071572026 5 11 1 2 000% due 05252049 400 Bl 0.000% due 07722720022 EUR 200 3
3250% due 057252045 500 924 3 600% due 051372080 4 200 28
AMMC CLO 18 Ltd. ———]
1. 166% de DA/14/2028 10 100 ——1820 (‘;":t' ';::: S
Total Fran 2,153
Cathedral Lake CLO Ltd. ":" v I;] — a0
64 g 0102073 LI T
Dryden 36 Senior Loan Fund FORATE BONDS OTES 1.3% |
1:204% e D4152023 100 100 AMCO - AssetManagement Co. SpA
Gallatin CLO IX Ltd. 1.500% due 07/17/2023 EUR 100 123
1.236% dee 012172028 208 08 Banca Carige SpA
Palmer Square Loan Funding Ltd, 0.957% due 05252022 100 14
0.000% due 077202029 (b 150 150 1.161% due 102572021 200 38
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PRINCIPAL
AMOUNT VALUE
000k} (000

PORTUGAL 0.1%
CORPORATE BONDS & NOTES 0.1%

Banco Espirito Santo S.A.

4.000% due 01721/2049 (d) EUR 300 % 5
Total Portugal 57
(Cost $416)

QATAR 1.3%
[SOVEREIGN ISSUES 1.3%

Qatar Government International Bond

4.000% due 0314/2029 s 200 20
4 500% due 042372008 300 355
Total Qatar 585
{Cost £501)
ROMANIA 0.2%
ISOVEREIGN ISSUES 0.2%

i ional Eond
2.000% due 04142033 EUR 5 5
2 750% due D4NAT0H 0 0n
Total Romania 83
(Cost $83)

SAUDI ARABIA 0.5%
[SOVEREIGN ISSUES 0.5%

Saudi Government International Bond

PRINGIP AL PRINCIP AL
AMOUNT VALLE AMOUNT VALLE
000k} 000) (000%) (0006
Banca Monte dei Paschi di Siena SpA CPI Property Group S.A_
0.675% due 10082026 EUR 100 $ 123 2 750% dwe 051272076 EUR 200 § 25
[TE] 434
[SOVEREIGN ISSUES 2.2% ORTGAGEBACKED SECURITIES0.2% |
Italy Buoni Poliennali del Tesoro Miravet Sarl-Compartment
0.000% due 040172026 500 591 0.307% due 0526/2065 9 m
2.150% due 030172072 30 5 Total Luxemd e
— 997 icosts550) - |
Total ltaly 1,600
(Cost $1,564) ALAYSIA 0.8%

CORPORATE BONDS & NOTES 2.9% 3502 due 05312027 MR 20 @
Central Nippon Expressway Co. Ltd 3 906% due 071152006 400 0z
DE18% due (/1572022 3 200 200 4360% due 103172008 100 i
Mizuho Financial Group, Inc. Total Malaysia 178
2721% due 07NB2023 200 205 (Cost $170)

DRIX Corp.
E'I'HEIIL ANDS 2.5%
| 4 1 1 .
3250% due 1204202 . 00 08 i RTES 3%
Samitomo Mitsui Banking Corp.
0 010% due 08/1072025 ER 10 13 o .
0.409% due 1107/2029 100 2 LD ) : uy L
0.550% due 1110672023 200 242 Cairn CLOD IV BV
2 440% due 06/18/2024 ) 200 210 0.600% due 04302031 100 18
Sumitomo Mitsui Trust Bank Ltd. Caim CLO X BV
0.070% due 107152027 EUR 1___ 18 0.760% dwe 104152031 100 19
Jubilee CLO XI BV
0.610% due 04152030 100 19
Japan Finance Organization for Municipalities Jubilee CLO XVII BV
3.000% due 03122024 $ 200 213 0650% due DAN1572031 100 118
Japan Government CPl-Linked Bond
0100% due DZ1VZ028 [a) ¥ e 73
Japan Government International Bond Rirbus SE
0.100% due 06202028 B0,000 5B 2 375% due DB0A2040 100 138
0.500% due 03202048 30,000 i)
L IC ALY (42 W 0500 due 082112025 100 18
Toloyo Metropolitan Government IMCD NV
0.750% dus OI1E2025 W___ 18 g5 g 03060025 100 125
a7 381
Total Japan 3,060 IORTGAGE.BACKED SECURITIES0.8% |
(Cost $3,035) Domi BY
[
KUWAIT 0.7% 0.302% due DB/152051 5 62
ISOVEREIGN ISSUES 0.7% Dutch Property Finance BV
P 0.111% due 07/28/2054 a7 104
Kuwait In Eond —_—
3500% due 03202027 300 35 =1L
Total Kawait 135 Total Netherlands 1.152
(Cost $298) (Cost $1,125)
5 PERU 1.2%
LITHUANIA 0.5%
; [SOVEREIGN ISSUES 1.2%
Lithuania Government International Bond Peru Gavernment Intarnational Bond
0100% due D4/01/2073 FUR 200 299 1.867% due 12012052 5 100 I
o ——== 5350% due DB/12/2040 PEN 100 B
Total Lithuania — 23 5400% due DRNZ/2034 100 25
(Cost $227) 5940% due 02122023 214 61
. B.350% due 0B/12/2008 1,000 e

LUXEMBOURG 1. B.950% due 0B/1202031 165 49

CORPORATE BONDS & NOTES 1.1% Total Peru 543
Aroundtowm S.A. (Cost $607)

0.000% due 07/16/2026 100 16
0137 5% due (87232022 100 19

2.875% due 03042023 § 00 208
Total Saudi Arabia

(Cost $204)

CORPO

DES Bank Ltd.

3.300% due 11/27/2021 100 101
Total Singapore 101
(Cost $100)

SPAIN 7.1%

[SOVEREIGN ISSUES 7.1%

Autonomous Commanity of Catalonia

4.220% due D42672035 EUR 100 158
Spain Government Bond

0.250% due 07/30/2024 700 248
0.500M% due 10/31/2031 300 3%
0.850% due 07/302037 100 117
1.250% due 1073172030 50 642
1.400% due 07/30/2028 600 173
1.450% due 103172071 180 187
5.250% due D40E2023 GBP 100 175
Total Spain 3232
(Cost $3,040)

SUPRANATIONAL 0.8%

[SOVEREIGN ISSUES 0.8%

Enropean Union

0.000% due 07/06/2026 EUR 200 2142
0.000% due 07/0472031 100 118
Total Supranational 360
(Cost $362)



VALLE
(000 (0K)

S ERLAND 1.1%

[ DRATE BONDS & NOTE

Credit Suisse Group AG

2 397% due 12NM472023 ] 24903 298

7 500% due 12411/2023 (elif] 200 223

Total Switzerland 481

(Cost $468)

Bumper UK Finance PLC

0.650% due 1272002028 GBP 45 62

[CORPORATE BONDS & NOTES

Barclays Bank PLC

T.E25% dua 1172172022 (f) 5 200 218

Barclays PLC

3.375% due DA0272025 EUR 200 5

4 B10% due 021572023 ¥ 200 205

4 836% due 05032028 200 225

Frontier Finance PLC

8 000% due 032372022 GBP 13 186

HSBC Holdings FLC

3 BO2% dua 031112025 5 200 215

Lloyds Bank Corporate Markets PLC

0 250% due 100472022 EUR 100 120

Lloyds Bank PLC

4 87 5% due 03302027 GBP 100 170

Lloyds Eanking Group PLC

T B25% due 062172023 (e)if] 200 303

Nationwide Euilding Society

3.766% due 030672024 ] 200 210

Natwest Group PLC

2 000% due 0042025 EUR 100 125

2.500% due 032272023 100 124

NatWest Markets PLC

1.000% dus 05262024 100 122

Santander UK Group Holdings PLI

3373% due 010572024 L] 200 208

3.571% due 01102023 200 03
2,833

Avon Finance No.2 PLC

0:350% due 08202048 GBP 30 125

[Erass No.§ PLC

0 856% due 111162066 3 88 ]

Ewrchome UK Mortgages PLC

0.231% due 05/152044 GBP 3 36

Ewrosail PLC

0:241% due 12157044 17 23

Feldspar PLC

0 781% due 02152045 86 19

Finsbury Square PLC

1.350% due 05NB2070 83 124

Great Hall Mortgages No.1 PLC

0.220% due 06182039 116 158

Mortimar ETL PLC

1.343% due 06202051 k] 16

SBI—PIMCO #REHF7o57+T772F (DC)

PRINCIPAL
AMOUNT
(00CK)
Newgate Fu
1.081% due 12152050 GBF 206 § puird
1.331% due 121152050 206 282
Paragon Mortgages No.26 PLC
1.03%% due 05152045 ™ 75
Stratton Mortgage Funding
0.345% due 07/2072060 194 270
Towd Point Mortgage Funding Granited PLC
1.111% due 102072051 ES L 1]
Tower Bridge Funding FLC
1.420% due 0972072063 96 134
Twin Bridges PLC
1:200% due D6/12/2053 34 130
2,333
United Kingdom Gilt
0 625% due 102272050 100 17
1.750% due 0172272049 0 1
4 250% due 1210772040 400 543
1,043
Total United Kingdom 6,331
(Cost $5,946)
NITED STATES 37
LMREC LLC
1.160% due 04227037 5 100 i1}
Financing
1.126% due 0425038 32 3
Sofi Professional Loan Program LLC
3.020% due 022572040 163 168
Toyota Auto Loan Extended Note Trast
2.560% due 11252031 100 106
406
Lu
2354% due 03NS 28 e
DRPORATE BONDS
Allegion U.S. Holding Co., Inc.
3200% due 100172024 100 06
Eroadcom, Inc.
2 600% due 0211572033 100 ]
CenterPoint Energy Resources Corp.
3.550% die 04012023 100 105
Dell Internaticnal LLC
4 300% due 100172076 100 116
GATX Corp.
0.£35% due 11052021 200 200
GLP Capital LP
5.300% due 0111572079 100 m
Goldman Sachs Group, Inc.
0.010% due 043072024 EUR 100 m
0.013% due 04212023 100 113
MPT Dperating Partnership LP
2 550% due 120572073 GBF 100 142
Nissan Motor Acceptance Corp.
3 650% due 0972021 H 100 i}l
DOracle Corp.
2875% due 032572031 1) 200 08

PRINCIP
AMOU VALUE
{O0) (0008}
Penske Truck Leasing Co. LP
3.950% due 031072025 3 100 5 03
Santander Holdings USA, Inc.
3.400% due 011872023 200 08
Southern California Edison Co.
0.630% due 04032023 100 100
Sprint Spectrum Co. LLC
4 738% due 032077025 188 pilr)
2,050
Alternative Loan Trust
0:292% due 082572037 1B 15
0.472% due V2572046 (d) 12 0
0.513% due 032072046 14 12
0:513% due 0772052046 (d) 82 5]
0.652% due 022577037 16 14
1.616% due 11252035 7 7
2.156% due 117252035 7 7
6.250% due DB2572037 (d) 7 131
6.500% due 062572036 (d) 45 H
American Home Mortgage Assets Trust
0.472% due 052572046 (d) ga 13
Banc of America Funding Trust
2.707% due 0220/2036 I 79
3.173% due 1072072046 (d) k| b
Banc of America Mortgage Trust
2.882% due 05252035 (d) 110 11
Bear Stearns Adjustable Rate Mortgage Trust
2.485% due 0R2572033 1 1
Bear Stearns Alternative-A Trust (d)
2 BET% due 012572036 14 14
3.133% due 117252035 9 8
3.389% due 082577036 43 i
Bear Stearns Asset-Backed Securities | Trust
0:202% due D4/2572031 16 80
Citigroup Mortgage Loan Trust, Inc.
2 500% due 05252051 200 04
Countrywide Home Loan Mortgage Pass-Through Trust
0.732% due 03252035 5 §
2.355% due 08257034 (d) a
5.500% due 11252035 (d) n i7
Credit Suisse Mortgage Capital
2.561% due 042672038 127 128
Credit Suisse Mortgage Capital Trust
6. 500% due 0772672036 i a
Credit-Based Asset Servicing & Securitization LLC
0.212% due 07252037 B 5
CS First Boston Mortgage Securities Corp.
1.442% due 05257044 45 £
DEUES Mortgage Trust
1.200% due 111072046 ig) k=t i
DROP Mortgage Trust
1.220% due D4/157026 100 101
Extended Stay America Trust
1.155% due 07152038 (b 100 101
First Franklin Mortgage Loan Trust
0.812% due 10252035 144 144
First NLC Trust
0.162% due DR2572037 17 i




PRINCIFAL
AMOUNT VALLE
(00K) 1000K)
Freddie Mac Structured Pass.Through Certificates
1.316% due 10257044 3 0% il
GMACM Mortgage Loan Trust
2998% due 111920351 N 21
GS Mortgage Secu
2 081% due 117102045 ig) 739 14
GSR Mortgage Loan Trust
2 BEF% due 05252035 152 150
HarborView Mortgage Loan Trust
0 366% due 121372036 (d) B3 Bl
Home Equity Mortgage Trust
B 000% due 01/252037 (d) 17 4
Impac CME Trust
0.752% due 032572035 79 81
JPMorgan Mortgage Trust
2 577% due 07/252035 n n
2.905% due 11/252035(d) 18 17
Manh attan West Mortgage Trust
2.130% due DSN02038 100 102
Merrill Lynch Mortgage Investors Trust
0:212% due (2252037 10 4
0.252% dus 09252037 3 5
1 BEM due 02257033 1 1
Morgan Stanley Asset-Backed Securities Capital |, Inc.
Trust
0 152% due 052572037 4 3
Morgan Stanley Bank of America Merrill Lynch Trust
1 036% due 1241572048 (g 1817 193
New Residential Mortgage Loan Trust
2 750% due 07252053 76 ]
2 750% dua 117252059 ik} 81
Residential Accredit Loans, Inc. Trust
0:242% due 022572047 48 24
0.452% due 062572046 26 |
Residential Asset Securitization Trust
0.547% due 0472570351d) 32 n
Securitized Asset-Backed Receivables LLC Trust
0. 222% due 05252037 id) 1 n
Structured Adjustable Rate Mortgage Loan Trust
2.961% due 09252035 (d) 1) 4
Structured Asset Mortgage Investments Il Trust
0.312% due 032572047 106 36
0 472% due 07/257204E id) 135 18
Structured Asset Securities Corp.
0.372% due 017252036 40 ]
s d Asset Securities Corporation Mortgage Loan
Trust
0:227% due 07252036 o 53
Terwin Mortgage Trust
1.032% due 117252033 9 9
Thornburg Mortgage Securities Trust
1 494% due 062572047 (d) 43 44
1.904% due 10257043 22 2
Towd Point Mortgage Trust
2 T10% due 0172572060 i1 ]
2.300% dus 107252059 346 ki

SBI—PIMCO #REHF7o57+T772F (DC)
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PRINCIFAL
AMOUNT VALLE
(00CK) 10008
WaMu Mortgage Pass-Through Certificates Trust
0.712% due 0172572045 3 33 3
2.344% due 0372572033 2 2
3 062% due 022572056 46 45
3,266
ie Mae
due 09752042 3 3
0 492% due 0972572032 1 1
0 497% due 0B/2572036 9 9
1.326% duwe 110172042 1 1
1.326% due DBO1/2043 3 3
2 .415% due 010172036 33 3
2 500% due 120172050 35 ]
2 500% due 020172051 147 153
2.944% due 07/2572039 212 2%
3.000% due 100172043 B4 1]
3.500% due 050172048 ] 1]
3.500% due 020172050 L2 5
3 500% due 070172050 2] B3
3 500% due 010172058 148 161
4 000% due DBD1/2050 EBE 7
7.000% due 030172036 3 3
F: Mae. TEA
4 000% due 08/0172051 (b) 4,000 453
Freddie Mac
0.460% dwe 01/152038 130 13
0.523% due 121572051 1 1
1.392% due 01152035 (g) 130 ]
2 500% due 120172080 132 19
2.500% due 020172051 147 153
3.500% due 10/01/2039 a0 ki rd
Small Business Administration
5.430% due 03012008 4 15
SE0D% due 090172028 102 12
S6B0% due DBAN2028 32 35
6.220% due 120172028 T4 5
6,365
OB
Treasury Inflation Protected Securities
2 500% due 011572023 (a) 50 12
U.S. Treasury Bonds
1.375% due 111152040 (k) 700 623
1625% due DBMS2( 200 208
1.625% due 11/152050 (k] 1,750 1,972
167 5% due 021152041 1330 1,372
U_S. Treasury Notes
0 5% due D726 4N k!
0 625% due 051572030 (k) 300 P
4,769
Total United States 17,082
(Cost $17,070)

[SHORT-TERM INSTRUMENTS 6.7 %

Australia and New Zealand Banking Group Ltd.

(0.440%) due 07/01/2021 AUD 15 11
0.005% due 070172021 B B3 (]
Bank of Nova Scotia

0.005% due 07/0172021 3 3
BNP Paribas Bank

[1.530%) due 07/0172021 CHF 1 1
[1.050%) due 070172021 NOK 30 3

PRINCIPAL
AMOUNT VALUE
{O0) (0008}
3.300% due 070172021 ZAR M 2
Brown Brothers Harriman & Co.
1D E10%) due 070172021 SEE 5 1
10:310%) due 070172021 ¥ 1 0
Citibank N.A.
0.00F% due 070172021 H] 3 3
Credit Suisse AG
11.830%) due 070172021 CH 7 B
DES Bank Ltd.
0.005% due 070172021 ] BE B
DnE Bank ASA
01.005% due 070172021 1 1
HSEC Bank
0.000% due 07/0272021 HED nr n
JPMorgan Chase Bank N.A.
0.00F% due 0770172021 3 BE 66
MUFG Bank Ltd.
10:310%) due 070172021 ¥ 130 1
National Australia Bank Ltd.
0.005% due 07/01/2021 3 2 2
Royal Bank of Cai
0.005% due 07012021 1 1
0.005% due 07/0272021 CAD 7 13
Sumitomo Mitsui Banking Corp.
0.005% due 070172021 5 5 5
01.005% due 070172021 Gop 3 4
Sumitomo Mitsui Trust Bank Ltd.
10:310%) due 070172021 ¥ 2810 i
0.005% due 07017021 GRP L 34
0.005% due 070122021 H 4 4
The Hongkong and Shai
0.000% due 07/01/2021 1
0.005% due 07/01/2021 B
456
10 040%) due 11/3072021 (hy ILS 300 42
10.026%) due 02022022 1) 100 215
10.015%) due DI022022 i) 1,000 37
0.002% due 040672022 S0 153
167
10 102%) due 0911372021 ¥ 70,000 B31
100101%) due 032172021 60,000 721
1,352
0.043% due 10052021 k) $ 200 50
Total Short-Term| 3,075
(Cost $3,077)
Total Investments in Securities 113.9%  § 52,100
(Cost $51,254)
Financial Derivative
Instruments (I)(m} (0.5%) (228)
(Cost or Premiums, net $(123))
Other Assets and Liabilities, net (13.4%) (6,138
Net Assets 100.0% 3 45,733
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NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS®, EXCEPT NUMEER OF CONTRACTS):

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

{a) Principal amount of security is adjusted for inflation.

{b) When-lssued security.

{e) Paymentin-kind security.

(d) Security is in default.

gre)] gerp_etual Enaturity:_date shown, if applicable, represents next contractual call date.
b < bl ity

{g) Security is an Interest Only ("10") or 10 Strip.

(h) Coupon represents a yield to maturity.

(i) Couponrepresents a weighted average yield to maturity.

Market Value as

Acquisition Percentage of
Date Net Assets
i H] ] 0

BORROWINGS AND OTHER FINANCING TRANSACTIONS

Payable for
ing Reverse Reparchase
Counterparty Rate"'
Cig v ]
DEU 0.000% :
Total Reverse Repurchase Agreements $

C ity of the Ag
Overnight and Greater Than
Continuous Up to 30 days 3130 days 90 days Total

5 0 $ 12,400} 5 0 5 0 5 (2,400
$ 0 $ (2,400 § 0 § 0 $ 12,400
Total Borrowings % 0 § (2,400) § 0 % 0 % 12,400)
Payable for Reverse Repurchase Agreements % 12,400)
Payable for
Short Sales™

s
[134]

TOR Ca renent Bond
Total Short Sales {3.6%) § (4388) & 14,402)
The {ng & 2 summany by ¢ y of the market value of Bon wgs and Other Firarcng Trai erd pledged/(recenved| as of June 30, 2021
k) Securities with an aggregate market value of 52,482 have been pledged as collateral under the terms of the following master agreements as of June 30,
2021
Repurchase
Agreement Payable for Total
Procesds Reverse Payable for Borrowings and
o be hase Sale-Buyback Payable for ~ Other Financing Collateral

Received Agreements Transactions Short Sales Transactions PledgediiReceived] Net Exposure™

3 878 & 0 ) 0 ) 8781 % a10 5 2

58 AQTERmEnt

=
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Repurchase
Agreement Payable for Total
Proceeds Reverse Payable for Borrowin gs and
to be Repurchase Sale-Buyback Payable for Other Financing Collateral

Counterparty Received ts Tr i Short Sales T i Pledged(Received) Net Exposurs®
Global/Master Repurchase Agreemert
DEU $ 0 $ (1,622 % 0 $ 0 $ (16221 % 1972 $ 50
Master Securities Forward Trarsactions Agreement
BOS 0 0 0 (842) (842) 0 (842)
CSN 0 0 0 (413) (413) 0 (413)
JPS 0 0 0 (825] (829) 0 (825]
MSC a a 0 (2,128) (2,128 0 (2,128)
TOR a a 0 1194] (194) 0 (194]
Total Borrowings and Other Financing T i § 0 § (2,400) $ 0 § (4,402)

The average amount of borrowings outstanding during the period ended June 30, 2021 was $2,828 at a weighted average interest rate of (0.046%). Average borrovvings may include sale-buyback transac tians and reverse repurchase
agreements, if held during the perind

Inckides $0 of interest payable on shart sales

et expusire represents the pet receasablelpayablel that would be due from/to te counterparty i the event of default Exposure fum borrowings and other fnancing wransaction
same master agreementwath th & legal enuty. See Nome 8, Master Neming Arrangements, an the Notes to Fveancial Starements for more information regarding master nem

) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

enty be nened acress Tansacoons govemed under the
gEments

Unrealized
Expiration #of Appreciation/ Variation Margin
ip Month Contracts  (Depreciation) Asset Liahility
S0-Day Eurodedttar March Futures paz022 1 ¥ ] 3 0 % 1]
Australia Goverrment 3-Year Bond September Futures 037021 3 1 0 1]
Canada Government 10-Year Bond September Funusres 092021 2 (K] 0 i
4T 10 Year Bord Sept r Futures 032021 n 44 18 i]
10-Year Bond Septernber Futures 097021 2 [14] 0 15}
ar Bond September Futures 032021 2 3 2 0
r Bond September Fuires | B 4 1]
termber Futures 35 0 o a
1 09201 n 8] 1 1]
0372021 2 1261 1 0
U5 Treasury 10-Year Note 5 092021 ] 42 El 0
U5 Treasury Uttra 10-Year No L 032021 | 17 3 0
U5, Treasury Uhra 30-Year Bord Futwres ! 47 ! 0
Put Option Strive @ EUR 130 000 on Euro-0AT 10-Year Bond September 2021
Futures™' Long Devz021 10 ] 0 1}
Call Option Strike @ EUR 114 300 on Euro-Schatz 2-Year Note September 2021
Futures"! Lorg 082021 a 0 i 0
Total Futures Contracts $ 115 $ L [6)
Implied Credit Unrealized
Fixed Daal Maturity Spread at Notional Market Appreciation] Variation Margin
Entity Receive Rate Date June 30, 2021% Amount™ Value (Depreciation) Asset lity
Ralls-foyee PLC 1.000% 2316% ELR 1] ¥ (4 ¥ 1 ] 0 ] 1
Shell I ol Firarce BY 1.000% 0 469% 100 4 0 1 0
Tesca PLC 1.000% 0. 502% 200 5 0 0 1
¥ 5 ¥ 1 5 1 g 1
Unrealized
Fixed Deal Notional Market Appreciation] Variation Margin
Index/Tranches (Pay) Rate Amount™ Valug™ (Depreciation) Asset Liabili
COx EM-30 Index (1.000%) ] 470 -] (4] ¥ 19) 5 )

COX HY-35 Index (5 000%) 0672072026 10d [ i ] 0
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Unrealized
Fixed Deal Maturity Notional Market Appreciation/ Variation Margin
Index/Tranches (Pay) Rate Date Value™ (Depreciation) Asset Liability
C e 12 5 $ 5 % 1] 5 0 5 0
e ] 0
rdex 1 0
Seres 31 index 9 0
L % 5 1 5
Unrealized
Fixed Deal Maturity Notional Market Appreciation/ Variation Margi
Index/Tranches Receive Rate Date Amount®™ Value™ (Depreciation) Asset Liability
COX G 1 DE0/ZD26 ) 1,000 $ 26 $ 2 - 0 5 0
Unrealized
PayReceive Noticnal Market Appreciation/ Variation Margin
Fixed Rate Amou Value (Depreciation} Asset Liability
0 3 5 i 5 1 5 1 & 0
0 1 1 0
0 B 1 3 0
0 4 1 3 0
o 0 o} o 0
0 i 0 (] 0
0 i 0 1 0
0 0 0 (] 0
1 CAD 2 0 0
1 2 o imn
1 i 1 0
1 2 ] (1
Pay k 1500% DENN2030 100 2 g g
Pay 3-Morrth Canadian Bank Bill 2750% 12/18/2048 100 9 1 0
Pay 3-Morrth Canadian Bank Bill 2.565% 03/07/2043 100 6 1 0
Pay 3-Morrth SEK-STIBOR 1.000% 06/19/2029 SEK 300 1 0 0
Receive 3-Morth USD-LIBOR 0.250% 06/16/2022 $ 300 0 0 0
Pay 3-Morth USD-LIBOR 0.750% 12/16/2022 750 6 1 0
Pay 3-Morth USDLIBOR 0.250% 03/30/2023 200 0 0 0
Receive 3-Morth USD-LIBOR 1.305% 08/21/2023 650 (16 4 0 {9
Receive 3-Morth USD-LIBOR 1.298% 08/252024 350 7 4 0 0
Receive! 3-Morth USDLI1BOR 1.243% 08/31/2024 700 (13 7 0 0
Pay 3-Morth USDLI1BOR 1.000% 12/16/2025 1,500 3 (3N 0 (1
Receive 3-Morth USD-LIBOR 0.400% 03/30/2026 1,820 42 0 0 (5)
Pay 3-Morth USD-LIBOR 0.500% 06/16/2026 300 (7 2 0 0
Receive 3-Morth USD-LIBOR 0.500% 06/16/2026 325 7 (3) 0 (6]
Receive 3-Morth USD-LIBOR 3.000% 06/19/2026 100 (1o 5 1 0
Pay 3-Morth USDLIBOR 0.400% 01/15/2028 2,800 (132) (107) 3 0
Pay 3-Morth USD-LIBOR 0.500% 06/16/2028 150 (7 1 0 0
Receive 3-Morth USD-LIBOR 2.260% 06/20/2028 850 81) 53 5 0
Receive 3-Month USD-LIBOR 1.500% 12/18/2029 500 7 31 1 0
Receive 3-Morth USD-LIBOR 2.000% 01/15/2030 500 (32) 30 0 (7
Receive 3-Morth USD-LIBOR 1.000% 12/16/2030 1,700 60 7 0 (5)
Receive 3-Morth USD-LIBOR 0.750% 03/30/2031 610 36 30 0 (4)
Receive 3-Morth USD-LIBOR 0.750% 06/16/2031 1,750 12 (38) 0 (8]
Pay”! 3Morth USDLIBOR 1.950% 100412031 70 3 3 0 0
Receive 3-Morth USD-LIBOR 1720% 1011972031 200 (5) (5) 0 (1
Payl’! 3-Morth USD-LIBOR 1.750% 1211572031 100 2 0 0 0
Receive 3-Morth USD-LIBOR 1.250% 06/09/2041 300 24 17 0 (2]
Receive 3-Morth USD-LIBOR 1.325% 12/02/2050 100 10 10 0 im
Receive 3-Morth USD-LIBOR 1.250% 12/16/2050 100 13 12 0 (1
Pay 3-Morth USD-LIBOR 1.460% 02/02/2051 200 (13 (13) 3 0
Receive 3-Morth USD-LIBOR 1.150% 03/30/2051 300 43 34 0 (4]
Receive 3-Month USD-LIBOR 1.940% 06/15/2051 100 551 (5 0 im
Pay 3-Morth USDLI1BOR 1.250% 06/16/2051 250 (31 18 3 0
Receive 3-Month USD-LIBOR 1.935% 06/22/2051 100 (4) (4) 0 (1

20
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Unrealized
Pay/Receive Appreciation/
Floating Rate Floating Rate Index Fixed Rate [Depreciation)
1l Hor DLIBOR § [ 0
! LB [2) 0
! [5) (]
4 [3) (]
! U] 0
1 i .': 0
| 2 0 0
b (] 0
2 1
7 ]
0 0
[4) 1 0
Fay’ 7 i ] ]
Receive! 0.190% 01/27/2032 100 0 0 0 0
Receive” B-Morth EURIBOR 0.205% 01/27/2032 100 0 0 0 0
Receive” 6-Morth EURIBOR 0.054% 05/27/2050 0 8 8 0 0
Receive”! 6-Morth EURIBOR 0.500% 09/15/2051 605 (5) 13 0 (3)
Pay B-Morrth JPY-LIBOR 0.000% 03/17/2031 ¥ 10,000 0 1 0 0
Receive B-Morrth JPY-LIBOR 0.400% 06/19/2033 150,000 (24) 3 1 0
Pay B-Morth JPY-LIBOR 0.500% 06/19/2043 15,000 1 (4] 0 0
Receive B-Morrth Norway Interbank Offer
Rate 1.500% 03/10/2026 NOK 4,100 (3] (3l 0 0
Pay B-Morrth Norway Interbank Offer
Rate 1.900% 03/10/2031 2,200 7 7 1 0
Pay BRL-COI-Compounded 3.300% 01/03/2022 BRL 6,700 (@) (8) 0 0
Pay BRL-COI-Compounded 3.345% 01/03/2022 500 (1 (1 0 0
Pay BRL-COI-Compounded 3.350% 01/03/2022 8,300 (14) (14) 0 0
Pay BRL-COI-Compounded 3.700% 01/03/2022 5700 (@) (7 0 0
Pay [BMEXID 4.870% 07/07/2025 MAN 7,300 21 (20 1 0
Receive! Sterling Overnight Interbank
Average Rate 0.250% 09/15/2023 GBP 200 0 0 0 0
5 gt Irmterteank
A 0 0 (] 0
20 0 0 1 0
7 n o 0
B (]
1
2
]
5 3 3 43 3
$ 39 $ 4§ 45 5

The follow

ange-Tr

Cash of $956 has been pledged as collateral for exchange-traded and centrally cleared financial derivative instruments as of June 30, 2021, See Note 8,
Master Netting Amrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

Financial Derivative Assets Financial Derivative Liabilities
Variation Margin Variation Margin
Marlket Value Asset Market Value Liability
Purchased Swap Written Swap
Options Futures Agreements Total Options Futures Agreements Total
Total Exchange-Traded or Centrally Cleared _$ 03 45 & [ 90 3§ 0 3 6) § an_s [edi]

" Fyture styled option

P |1 the Fund is & seller of protection and a credit event occurs, as defined under the terms of that particular svwap agreement, the Fund wil either (i) pay to the buyer of protestion an amount equal to the notional amount of the swap and
take delivery of the referenced obligation or underlying securities comprising the referenced index or (i) pay a net setdement amount in the form of cash or securities equal wm the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index

B 11 the Fund is a buyer of protestion and a oredit event ocours, as defined under the terms of that particular swap agreement, the Fund will either (i) receive from the seller of protestian an amount equal t te national amount of the swap
and deliver the referenced obligation or underlying securities comprising the referenced index or fii receive a net sertlementamountin the form of cash or securities equal t the notonal amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index,
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Imghed credic spreads, represented in atsalue terms, uthzed in determining te merket vakee of credit defsult swap sgreements on corporate esues, U.S. Murcpl ssues or sovereign ssues & of pered end sene s mdicators of the
cwrentstang of the pemmentperdommance nsk and represent the beebhaod or resk o defiult Tor the gredt dervatve. The wmpled creditspread ol 3 parteular refererced entity reBeces the cost ol buyingfseting potection and may wchede
upfront payments requined 1 be made to enter nio te agresment. Wider credit spoeads represent a detenoration of the referenced ennty's credit soundness and a greater Kehhood or rek of default or other credit event occurring 2
defined uhdes the terms of the agreement

The maomum porental amownt the Fued could be reguiced t pay & a seber of credr protecnion or recenve a5 a buyer of crediprocecnion f a credit event occurs = dedined under the tems of that paroeular swap ageeement

The prees and resutnng values for credi defaul swap agreements senve 25 indcatoes of the curnent stacus of the paymentieriormance risk and represent the leelihood of an expacted kabdiry (or profth for the credit deriatve should the
notagl smount of the swap agreement be clesediold 2 ol the penod end Ireressng market wilues, in stsalyle terms when campared 10 the notiensl amount of the Swap, represent o deterorstion of the relerenced waderding s credit
snundness and a greater [kelhood or rek of default or ather credw event sccurnng 2 debned under the 1enms of the agreement

The snstrument has @ farwerd starung effectve date See Note 2, Secunities Transacnons aed Inestment Income, o the Notes 1o Reancial Sraements for farther snformanon

Ve Floating fate Index recen 1-Manth USD LIBOR phes 0 091%

Wermus Floaong Rate Index receae 1-Month USD LIBOR phe 0 084%

Wermus Floaong Rate Index receae 1-Month USD LIBOR phe 0 084%

Verass Floating fate Index recennt 1-Manth USD LIBOR phes 0 085%

‘Wersus Floaong Rame Index recene 1-Menth USD LIBOR ples 0.070%.

Wersas Floaong Rate Index recene 1-Manth USD LIBOR phe 0 063%

Veraws Floating frate Index recenas 1-Monsh USD LIBOR phes 0.105%

™ Verws Floauing Rate Index recenve 1-Manth USD LIBOR phe 0 102%

FORWARD FOREIGN CURRENCY CONTRACTS: ]

Settlement Currency to Currency to App 1D tion)
Counterparty Month be Deli be Recei Asset Liability
BODA 0772021 DKE 3,544 § 54 B 0 3 1]
BOA oo JPY 17,000 6493 4 ]
BOA 0&2021 CHF 15 17 0 0
BOA b&2021 3 13 RUB b 0 ]
BOA 032021 Jry B0,000 ] 123 2 ]
BOA o201 70,000 640 9 o
BOA pg2021 3 o FLN L] 0 0
BOA 032021 25 RUB 1843 0 0
BPS 0772021 EUR ] 5 35 1 ]
BPS 0772021 GBF 16 n 0 ]
BPFS oo JrY 158,218 1,447 bl ]
BPS 0772021 § n EUR e 0 0
BPS 0772021 103 JPY 11,340 0 0
BPS 0772021 690 75,600 5} 17
BPS 08/2021 JPY 151,918 $ 1,369 0 0
BPS 08/2021 $ 138 MXN 2,934 9 0
BPS 08/2021 172 SEK 1,440 0 4
BPS 0372021 is} MYR 160 0 0
BPS 1012021 DKK 2,400 5 364 1 0
BPS 1172021 IS 67 20 0 0
BPS 1172021 XN 925 46 0 0
BRC 0772021 EUR 51 62 2 0
BRC 08/2021 $ 391 MXN 8,097 15 0
BRC 09/2021 18 PLN 67 0 0
BRC 04/2022 DK 3,080 $ 439 5 0
CBK 0772021 2,748 436 0 12)
CBK 07/2021 PEN 121 32 0 0
CBK 07/2021 461 126 7 0
CBK 0772021 308 84 4 0
CBK 0772021 5 52 ALD 67 0 11
CBK 0772021 3 DK B15 0 11
CBK 0772021 30 PEN 121 1 0
CBK 0772021 9 RUB 732 1 0
CBK 08/2021 PEN 121 $ 30 0 i
CBK 08/2021 $ 12 RUB 874 0 0
CBK 1172021 IS 300 5 32 0 0
CBK 0172022 666 207 2 0
CBK 02/2022 700 214 0 i
CBK 03/2022 1,000 304 0 4
CBK 04/2022 DKK 1,540 248 1 0
CBK 04/2022 IS 500 153 0 11
CBK 06/2022 100 31 0 0
GLM 07/2021 GBP 983 1,390 33 0
GLM 0772021 5 13 RUB 1,467 1 0
GLM 08/2021 18 1,221 0 0
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Settlement Currency to Currency to Unrealized Appreciation [Dep

be Delivered be Received Asset Liability
HED § H 0 b 0
FLN 0 ]
5 LN 0 ]
RUB 0 ]
PEN 0 ]
CAD § 1 0
]
EUR o
5 Gap Kl
GBP 5 2 ]
H] RUB 1 ]
FEN 5 4 ]
1 5 CNH 0 m
082021 KR o B
09/2021 PLN 0 0
09/2021 RUB 0 0
1212021 PEN $ 4 0
0172022 IS 0 11
04/2022 $ DKK 0 (1)
07/2021 DKK 3,063 $ 0 13)
0372021 $ 142 IDR 2,063,575 0 12)
0772021 BRL 130 H 26 0 0
0772021 EUR 73 88 1 0
0772021 PEN 105 23 1 0
0772021 5 24 BRL 130 2 0
07/2021 481 DKK 2812 0 13)
07/2021 68 JPY 7,500 0 11
07/2021 9 RUB 720 0 0
08/2021 pisj BRL 130 0 0
1072021 DKK 2,872 $ 462 3 0
04/2022 2,200 356 3 0
07/2021 CAD 3 25 0 0
0772021 5 5,308 EUR 4,823 0 (182)
07/2021 a3 GBP 38 0 11
0772021 Yisj PEN 105 1 0
SCX 08/2021 5,068 EUR 4,270 0 0
SCX 09/2021 PEN 105 $ 26 0 11
SCX 1212021 $ 217 SGD 287 0 13)
SOG 0772021 549 DKK 3418 0 14)
S0G 0772021 11 RUB 836 1 0
S0G 08/2021 15 1,098 0 0
S06 10/2021 DKK 3418 $ 550 5 0
S8B 07/2021 AUD 18 12 0 0
TOR 07/2021 $ 312 CAD 1,102 0 (23)
TOR 08/2021 665 1,071 0 0
UAG 07/2021 31 RUB 2,368 1 0
UAG 08/2021 377 NOK 3,120 0 (16)
UAG 09/2021 13 RUB 963 0 0
3 151 s (278)
Settlement Carrency to Carrency to Unrealized Appreciation/[Depreciation)

Counterparty be Deln | be Received Asset Liahility
E 3 1 ] 0 3 ]
0 ]
0 ]
0 ]
3 0 ]
0 ]
8 0
0 ]
0 ]
1 ]
JBY 48 0 (B
23 MAN 2 i
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Settlement Carrency to Currency to u PP ition/Dep
Delivered be Received Asset Liability

5
¥

nterparty

0
0
0
0
0
0
0

2
o3

1

0

n 0

7 0

0772021 4 0

0772021 58 2

0772021 AUD 26 0

07/2021 GBP 694 0

07/2021 JY 41,160 0

0772021 MAN 569 0

08/2021 GBP 683 H 954 2

07/2021 JPY 12,811 17 2

07/2021 MYR 2% 72 0

07/2021 NOK 198 24 1

07/2021 PLN 317 86 3

0772021 $ 100 JPY 11,067 0

0772021 71 MYR 296 0

0772021 84 PLN 31 0

08/2021 PLN 317 H 84 0

0772021 DKK 403 65 1

0772021 EUR 4,200 5138 158

0712021 JPY 478,734 4313 0

07/2021 $ 64 DKK 403 0

07/2021 4,898 EUR 4,131 0

07/2021 4,481 JY 487,882 0

08/2021 DKK 403 H 64 0

08/2021 EUR 4,131 4,902 0

08/2021 H 4,315 JPY 478,734 0

0772021 6 GBP 4 0

07/2021 CAD 372 H 308 8

07/2021 EUR 833 1,019 32

0772021 H 300 CAD 372 0

07/2021 1,028 EUR 867 0

08/2021 CAD 372 H 300 0

08/2021 EUR 867 1,028 0

UAG 07/2021 H 220 AUD 230 0

UAG 07/2021 43 EUR 40 0

UAG 0772021 894 JPY 98,042 0
UAG 08/2021 AUD 290 H 220 3 0
§ 249 $ (229]
Total Forward Foreign Currency Contracts 3 400 $ (507}

PayReceive Exercise Expiration MNotional Market

Counterparty  Description Date Cost Value

L e
w
€

Put - )
IMenth USDLIBO
E-Month ELIRIBOR
B-¥onth ELRIBOR

Fut
NGF Put

e

24
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Strike Expiration Notional Premiums Market
Counterparty Description Price Date Amount" Value
BP P c Goverrment Bond - 47.000 0573 100 5 B 5 15
Total Purchased Options 5 36 5 25
Pay/Receive Exercise  Expiration Notional Pramisme Markest
Counterparty ipti Floating Rate Index Floating Rate  Rate Date Amount™” (Received Value
Year nith USO-LIBOR Recene 1 $ 1] H i1
Receve 4 1 2]
18 1 [} 0
18 1 (1] o
2 OR 1.880% 1 8] 0
Put - OTC 25-Year Interest Rate Swap 6-Morth EURIBOR 04561%  05/23/2025 (8) (14)
Sterling Overnight Interbank Average
BRC Call - OTC 1-Year Interest Rate Swap Rate Receive 0010%  02/07/2022 500 (1 0
Sterling Overnight Interbank Average
BRC Put - OTC 1-Year Interest Rate Swap Rate Pay 0010%  02/07/2022 500 {1 {1
DuB Put - OTC 3-Year Interest Rate Swap 3-Mortth USD-LIBOR Pay 2020% 1272172021 300 4 0
FAR Put -OTC 10-Year Interest Rate Swap 3-Morth USD-LIBOR Pay 2450%  09/30/2021 400 (3) 0
FBF Put - OTC 3-Year Interest Rate Swap 3-Morth USD-LIBOR Pay 1399%  08/26/2021 1,700 (16) 0
Sterling Overnight Interbank Average
GLM Call - OTC 1-Year Interest Rate Swap Rate Receive 0010%  02/07/2022 200 (1 0
Sterling Overnight Interbank Average
GLM Put - OTC 1-Year Interest Rate Swap Rate Pay 0010%  02/07/2022 500 (1 (1
GLM Put - OTC 30-Year Interest Rate Swap 3-Morth USD-LIBOR Pay 2320%  01/252022 250 (7] (3)
WYC Call - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Receive 1370% 071192021 100 0
WYC Put - OTC 10-Year Interest Rate Swap 3-Morth USD-LIBOR Pay 1.670%  07/15/2021 100 0 0
MYC Put - OTC 3-Year Interest Rate Swap 3-Morth USD-LIBOR Pay 1448%  08/23/2021 500 ] 0
MYC Put - OTC 3-Year Interest Rate Swap 3-Mortth USD-LIBOR Pay 2020% 1272172021 500 4 0
MYC Put - OTC 30-Year Interest Rate Swap 3-Month LISD-LROR Pay 2320% 01252022 ann (41 14
Sterbng Overraght Irterbark
RYL Call - OTC 1-Year Inerest Rate Swap Receive 0010% 02072 2,50 3 |
g Overnight Interbark
RYL Put - OTC 1-Year Interest Riate 3 0oi% 0% 2,900
5 5
Exercise Expiration Notional Premiums Market
Floating Rate Index Rate Date Amount"! (Received Value
1 USD-LIBOR 1 150 3 m 3 ]
1 USD-LIBOR 50 0
$ im__s 0
Buy/Sell Exercise  Expiration Notional Premiums Market
Counterparty ipti Protection Rate Date Amount"” (Received] Value
BOA Put -iTraxc Europe Series 35 Index Sell 0.750% 0772172021 100 $ 0 $ 0
BPS Put - iTraxx Europe Series 35 Index Sell 0.825% 08/18/2021 100 0 0
BPS Put - iTrao: Europe Series 35 Index Sell 0.500% 09/15/2021 100 0 0
BPS Put - iTraxx Eurcpe Series 35 Index Sell 0.300% 1171712021 100 0 0
BRC Call - iTraxx Europe Series 34 Index Buy 0.400% 0772172021 100 0 0
BRC Put - iTraxx Europe Series 34 Index Sell 0.750% 0712112021 100 0 0
BRC Put - iTrao: Europe Series 35 Index Sell 0.700% 07/21/2021 100 0 0
BRC Put - iTraoc Europe Series 35 Index Sell 0.750% 0712112021 100 0 0
BRC Put - iTraxe Europe Series 35 Index Sell 0.700% 08/18/2021 400 [N 0
BRC Put - iTrax Eurape Series 35 Index Sell 0.750% 08/18/2021 200 0 0
BRC Put - iTrao: Europe Series 35 Index Sell 0.500% 08/18/2021 100 0 0
BRC Put - iTraoc Europe Series 35 Index Sell 0.850% 08/18/2021 100 0 0
BRC Put - iTraxe Europe Series 35 Index Sell 0.850% 10/20/2021 400 m i1
CBK Put - CDX.1G-36 Index Sell 0.800% 08/18/2021 100 0 0
DUB Call - CDX.1G-36 Index Buy 0.475% 08/18/2021 100 0 0
Dug Put - iTraoc Europe Series 35 Index Sell 0.500% 08/18/2021 100 0 0



SBI—PIMCO #REHF7o57+T772F (DC)

Buy/Sell Exercise  Expiration Notional Premiums Market
Counterparty  Description Protection Rate Date Amount"' [Received) Valug
Jull:] Fut - Trzo Europe Series 35 Index Sell 0 850% 08182021 o 3§ 0 § 0
] Put - Mrae Europe Series 35 Index: Sel 0 BOD%: 09152021 200 (1] 0
V] Put - I Ex Sell 0 BOD%: 100 0 0
Ous Pur - COR dex Sell 0.300% 0 0
FBF Put - COXI (] Sell 0.750% 0 0
FBF Put - COX B Sell 0 A50% 0 0
FoF Put - COX IG-38 Index Sel 0.300%: in 0
FBF Put - COXH Index Sell 104 000% 4] (1
G3T Put - Tripod Europe Series 34 Index Sel 0.750% 4] o
GST Fut - Trzo Europe Series 35 Index Sell 0.750% 0 0
GET Put - COX 1G-36 Index Sell 0.750% 0 0
G3T Put - COX [ Sell 0.300%: 0 0
G3T Put - COX e Sell U.800%: 0 0
G3T Put - COXI dex Sell 0850% 0 0
GET Fut - COX e ell 0 BO0% 1] 0
G357 Put - COXIG-35 Index Sell UA50% 10720720z 0 0
JPM Put - Trao Europe Series 35 Index Sell UH50% 10720720z 0 0
3 (6] 5 (2]
Strile Expiration Notional Market
Counterparty p Price Date Amount"! Value
G3C Call - OTC U5, dolar verswus Canadian dollar [-11] 1.265 o222 20 5 2 % 31
Strike Expiration Notional Premiums Market
Counterparty Description Price Date Amount"' Value
FAR Fanne Mae™" 3 &z orgzon 00 3 0
Total Written Dptions $ (39)
Implied Credit Unrealized
Fixed Deal ~ Maturity Spread at Notional Appreciation/ __Swap Agreements, at Value
( party Reference Entity (Pay) Rate Date Jume 30, 2021™ Amomnt™  PaidiR preciati Asset Liability
BOA Japen Government Intermational Bond 0031% $ 100 H 3 [ ] 5 0 3 i}
BPS ik AG EUR 200 1 12 0 [
BPS ovemment Intemational Bond 5 H0 (18) 13 0 [5
BPFS 400 nm 2 0 [L:1]
BRC Chira Gowvernment Intarmational Bond 11.000%| 0 (4 1] 0 (4
BRC Kerea interrational Bond [1.000%) 300 (8 2 0 L]
GST Ching Gowernment International Bond i o (8 1 0 0]
G3T Japan Government Intemational Bond [1.000%) 24) 18 il [B)
HUS Korea imerratonal Bond [1.000%) (L] 1 0 [
JPM Korea Ierrationsl Bond [1 000%| (5 1 0 4
H (74 3 i ] 0 ] [46)
Implied Credit Unrealized
Fixed Deal ~ Maturity Spread at Notional Appreciation/ ___Swap Agreements, at Value

DEQ0HZS DED1%

1 000%

[:14 Republic of ftaly

26
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Notional Notional
Amount of Amount of Unrealized
Currency Currency Premiums Appreciation/  Swap Agreements, at Valus

Received™  De

™ PaidiReceived) (Depreciation)  Asset Liabili

Counterparty

27

§ 301 AUD 400 E 2 3 4 % 0 5 2
CBK
400 0 %8 0
GLM
0 300 (i a0 18 0
MYC
) 100 i 3 3 0
3 0 4 45 % [ 4
Pay/Receive
Total Return Unrealized
on Reference # of Shares Notional  Maturity Premiums Appreciation/ Swap Agresments, at Value
Counterparty Entity FRef Entity or Units _ Floating Rate Amount Date Paid/[Received] (Depreciation) Asset Liability
GET Receive 0 Liqud
ment Grade
N 3Morh USD-LIBOR Rate 5 300 5 2 3 [124) 3 03 (122
Total Swap Agresments $ 74 % 41 % [T (170)
arty of the market valee of OTC firercial der
Financial Assets Financial
Forward Forward
Foreign Total Foreign Total Net Market  Collateral
Currency Parchased Swap Over the Currency Written Swap Overthe  Value of OTC  Pledged/ Net
Counterparty Contracts Options \g ts  Counter Contracts Options Counter  Derivatives i Exposure'®
H ] ¥ 0 ¥ 0 5 0 3 ] ¥ 0 3 121 5 121 5 3 ] ¥ 124
158 1 1 16 m i ] o "
43 0 5 (78) [14} (4] 11061 ]
/) 1] 0 n 73 12) o 185 ] B3l
20 0 ¥ 48 nny 0 0 i ] 3t
0 i} 0 0 0 i} 0 0 0 i}
FAR ] 1 0 1 ] 1] 0 0 1 ] 1
FBF n n i o ] 1) o i (4} n 1)
GLm ) 4 18 79 0 14 0 141 75 0 79
GSC 0 0 0 0 0 131 0 13 13 0 13l
GST 0 0 0 0 0 0 (138 (135) (135] 0 (135]
HUS 17 0 0 17 (23) 0 (4 127 (o) 0 (1o
JM 0 0 0 0 15) 0 {4 9 [E1] 0 18l
MSC 0 0 0 0 0 0 0 0 0 0 0
MYC 0 0 3 3 0 141 0 141 ] 0 1
WY1 18 0 0 16 (5] 0 0 (5) 1 0 11
NGF 0 4 0 4 0 0 0 0 4 0 4
RBC 0 0 0 0 0 0 0 0 0 0 0
RYL 0 0 0 0 0 8] 0 8] 8 0 8]
SCX 160 0 0 160 (253) 0 0 (253 (93) 0 (83
S0G 6 0 0 6 4 0 0 (4] 2 0 2
558 0 0 0 0 0 0 0 0 0 0 0
TOR 40 0 0 40 (23) 0 0 (23) 17 0 17
UAG 4 0 0 4 (31) 0 0 131 127 0 (27
Total Over the Counter  $ 400 $ 25 $ 49 $ 474 $ (507) $  (39) $ (170) $ (716)
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Option on when-issued security.

Hotional amount represents the number of contracts

™' The underlying instrument has a forward starting date. See Note 2, Securities Transac tians and |nvestmentlncome, in the Notes to Financial Statements for further information

PI 11 the Fund is & buyer of protection and a credit event ocours, e defined under the terms of that particular swap agreement, the Fund will either (il 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 settlement amountin the form of cash or securities equal to the national amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index

M |1 the Fund is @ seller of protection and a credit event oceurs, as defined under the terms of that particular svap agreement, the Fund wil either (i) pay to the buyer of protection an amount equal to the notional amount of the swap and

take delivery of the referenced obligatian or underlying securities comprising the referenced index or (i) pay @ net sertlement amount in the form of cash or securties equal to the notional amount of the swap less the recovery value of the

referenced obligation or underlying securities comprising the referenced index.

Implied creditspreads, 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 indicatars of the

currentstatus of the paymentperformance risk and represent the likelihood or risk of default for the credit derivative. The implied creditspread of a particular referenced entity reflects the cost af buying/selling protection and may include

upfront payments required to be made t enter into the agreement. Wider creditspreads represent a deterioration of the referenced entity's eredit saundness and a greater likelihood or risk of default or other credit event occurring as

defined under the terms of the agreement.

The maximumn potential amount the Fund could be required 1o pay as aseller of credit protection or receive as a buyer of creditprotection if a credit event oceurs as defined under the terms of that particular swap agreement.

At the maturity date, the notional amountaf the currency received will be exchanged back for the national amount of the currency delivered

The notional amounts to be received or delivered may be determined and exchanged ata future date, based on the effective date of the cross-currency swap

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

"0 et exposure represents the net receivableflpayable) that would be due fromfto the counterparty in the event of default Exposure from OTC financial derivative instuments 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 1o Financial Swatements for more information regarding master netting arrangements

AIR VALUE OF

Principal and Other Risks, in the Not

Fair Values of Financial Derivati on the of Assets and Liabilities as of June 30, 2021:
Derivatives not d for as hedging i
Foreign Interest
Commodity Credit Currency Fate
Contracts Contracts Total
Financial Derivative Instruments - Assets
E i cheared
] ] 5 0 3 0 3 0 3 3 40
0 2 1 0 45
4 0 § 2 ] 0 $ 0 i § a
hver 1he courer
Forvvard Foreign Currency Contracts $ 0 3 0 $ 0 $ 400 ¥ 0 $ 400
Purchased Options 0 0 0 0 25 25
Swap Agreements 0 2 0 4 0 43
3 0 3 2 3 0 $ 447 3 25 3 474
5 0 S 4 5 0 5 447 5 113 5 564
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Futures 5 0 3 0 $ 0 $ 0 5 6) $ 6]
Swap Agreemerts 0 6] 0 0 (65) 1)
$ 0 3 (6] $ 0 $ 0 $ (1Al $ 177)
Over the courter
Forvvard Foreign Currercy Contracts § 0 $ 0 § 0 $ (507] 4 0 § (507]
Wiritten Optiors 0 2 0 (3 (34) 139)
Swap Agreements 0 (48) 0 (2) (122) 1170)
3 0 3 148) 3 0 $ (612] 5 {156] $ 1716]
3 0 3 {54) 3 0 3 (512] 5 1227] $ 1793

The Effect of Financial Derivative Instruments on the Statements of Operations for the period ended June 30, 2021:

Derivatives 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
Purchased Optiors 5 0 $ 0 5 0 $ 0 5 2) H 2)
Written Optiors 0 0 0 0 4 4
Futures 0 0 0 0 (188) 1158)
Swap Agreements 0 {51) 0 0 {535) 1646
3 0 3 (51) 3 0 $ 0 s {751 $ 1802
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Derivatives not accounted for as hedging instruments

Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Over the courter
Forward Foreign Currercy Contracts H 0 8 0 H 0 N (400) 4 0 H 1400)
Purchased Optiors 0 0 0 5 23 2
Wiritten Optiors 0 32 0 2 84 138
Swap Agreemerts 0 (35) 0 0 (61) (96)
3 0 3 13 3 0 $ (3731 s 4 3 1330
3 0 3 (54) 3 0 3 (373 $ (705] $ (1,132)
Net Change in Unrealized Appreciation (Depreciation) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Purchased Optiors H 0 3 H 0 $ 0 B (1] $
Futures 0 0 0 (38)
0 0 0 B4
5 0 5 ] 5 0 ¥ 0 ¥ 602 5
] ] 5 0 3 0 3 43 3 ] ] [93)
] 0 0 0 Fil
] 4 0 32 3
0 28 1 (23 42
3 0 3 3 1 ] 5 23 3 4
5 0 5 2] 3 0 5 ] E25 $ 515

The follo

Category and Sub-category

5 & summany of the far val

Level 2

according to the inputs weed & of June

Level 3

ng the Fund's asets and ha

Investments in Securities, at Value

Argentina
Sovereign Issues
Australia
Wortgage-Backed Securities
Sovereign Issues
Canada
Corporate Bonds & Notes
Mortgage-Backed Securities
Sowereign lssues
Cayrnan Islands
Asset-Backed Securities
Corporate Bonds & Notes
Wortgage-Backed Securities
Denmnark
Corporate Bonds & Notes
Frarce
Corporate Bonds & Notes
Sovereign Issues
Germary
Corporate Bonds & Notes
Ireland
Asset-Backed Securities
Israel
Sowereign Isstes
Italy
Corporate Bonds & Notes
Sovereign Issues
Japan
Corporate Bonds & Notes
Sovereign Issues
Kuwvait
Sowereign Issues

$

2,707

129
2024

1,702
873

983

Fair Value at Fair Value at
06/30/2021  Category and Sub-<category Level 1 Level 2 Level 3 08/30/2021
Investments in Securities, at Value
Lithuania
§ 24 Sovereign lssues 4 0 % 29 % 0 3 239
Luxemnbourg
198 Corporate Bonds & Notes 0 494 0 494
1,257 Mortgage-Backed Securities 0 m 0 111
Malaysia
359 Sovereign Issues 0 178 0 178
139 Netherlands
129 Asset-Backed Securities 0 605 0 805
Corporate Bonds & Notes 0 381 0 381
1,170 Mortgage-Backed Securities 0 166 0 166
1,115 Peru
54 Sovereign Issues 0 543 0 543
Portugal
2,707 Corporate Bonds & Notes 0 57 0 57
Qatar
199 Sovereign Issues 0 585 0 585
2,024 Romania
Sovereign Issues 0 83 0 83
1,702 Saudi Arabia
Sovereign Issues 0 208 ] 208
873 Singapore
Corporate Bonds & Motes 0 101 0 101
983 Spain
Sovereign Issues 0 3,232 0 3,232
603 Supranational
997 Sovereign Issues 0 360 0 360
Switzerland
1,323 Corporate Bonds & Notes 0 481 0 481
1,737 United Kingdom
Asset-Backed Securities 0 62 0 62
335 Corporate Bonds & Notes 0 2,833 0 2,893
Mortgage-Backed Securities 0 2,333 0 2,333
Sovereign Issues 0 1,043 0 1,043



Fair Value at
Citllnr! and Snll—catany Level 1 Level 2 Level 3 06/30/2021
Investments in Securities, at Value
Urited States
Asset-Backed Securities 5 0 $ H 0 5
Bark Loan Obligations 0 i}
Corporate Bonds & Motes 0 0
Mortcpge-Backed Securies 204 1]
US. Governmert Agercies 0 0
LS. Treasury Obligatiors 0 0
Short-Term Instruments 0 0
Total Irwestmerts 5 043 El 0 s
Short Sales, at value $ 03 $ 0 3
Financial Derivative Instruments - Assets
Eschange-traded or centrally
Cleared 24 i3 0 9
Over the courter 0 474 0 474
$ 4§ ) 03 ik
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally
Cleared 1€ (71 0 (77
Ouer the courter 0 (718) jij [716)
3 6 3 787 % 05 1733]
Totals $ 222 % 41247 % 0 3 47489

There were no significant transfers into or out of Level 3 during the period ended Jure 30, 2021

SBI—PIMCO #REHF7o57+T772F (DC)
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(2) BEEMILZEAM (202146 5308R#E)
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FRINCIPAL PRINCIPAL
AMOUNT VALUE AMOUNT VALLE
{000k} (D00} [000E} 1000e)
INVESTMENTS IN SECURITIES 100.3% MAF Global Securities Ltd. EL SALVADOR 0.1%
4750% die 05072024 $ 204 7 -
QNE Finance Lid. El Salvador Government International Bond
Argentina Bocon 1.125% due 06772074 200 200 7.750% due 01/24/2023 ] 0% 20
34.063% due 100472022 ARS B82S 5 1760% due 07192021 20 200 Total El Salvador 0
genti Bond Sands China Ltd. {Cost $31)
0.125% oue 07/0372030 $ 19 n 5 1258 due 0/0R/2025 200 24
o W e —um
Total C Islands 1,256 e
Autonomous City of Buenos Aires Argentina (Cost $1,300) — PORATE BONDS & NOTES 0.8%
37 374% due 03797024 ARS 454 u ! EPCES.A.
Total Argentina 7 HILE 0.1% 1:370% due 052272022 0 ey
(Cost $127) [SOVEREIGN ISSUES 0.1% Danone S.A
. Bonos de la Tesoreria de la Republica en pesos 3 000% due 06/152022 00 5
EORFORATE BONDS & NOTES 0.2% 6 000% due 01/01/2043 5000 8 0250%due I30R2023 EUR i 1
1HS Markit Ltd. Total Chils 36 Total France 474
5000% due 110172022 4 100 05 (cost$39) T [Costsaen) —
Total Bermuda 105
(Cost $102)

RPORATE BONDS

New Metro Global Lid.

Republic of Ghana Government Bond

AJGE N DR BUBOS & WOTES 5.0 7.500% due 12162021 ] 200 204 16.500% due 02/06/2023 GHS 200 34
Banco BTG Factual S.A. Total China 200 18.850% due D3/28/2023 2,100 9
4.500% due 01/10/2025 600 6 (coseszon —==  M75M% ke 0VIE23 200 B
8.300% due 0B/ 52024 BRL 1,000 02 Total Ghana 433
i i
4.250% due 1212024 s E 1% DRPORATE BONDS & NOTES 0.1%
Bance Votorantim S.A, Empresas Publicas de Medellin ESP P LS
4.500% due D924/2024 MM 212 BTk die 110B2027 P 372,000 35 :
o o s ISOVEREIGN ISSUES 4.5% Hungary Government Bond
Centrais Eletricas Brasileiras S.A. . 1 500% due 0872 HE 20900 1%
ROz e OO m 26 Colombian TES 3 D00% due 082120530 6,000 21
CSN Resources SA. 10.000% due 072472024 9,157,900 2801 :
- L ) MFE Magyar Fejlesztesi Bank Zrt
IR (N7 2 ! (D S Hilatay 0.375% due DDY2026 R 100 18
DiS.A. 7 875% due 0/12/2024 aw0_____2 —
1313% due 022572035 BAL 1 0 T T e:':::? e
Swiss Insured Brazil Power Finance Sarl Total Colombia 2,903 !
S B S
CORPORATE BONDS & NOTES 1.0%
:';;wn“;f;‘luf;é% A o ZECH REPUBLIC 1.0% : -
ISOVEREICN ISSUES 1.0% Periama Heldings LLC
XP, Inc. S r— r— 5950 due 04/1972006 $  m 2
zech Republic Government Bon, X )
it Ll ) P g2 e 10202 X 820 3y Shriram Transport Finance
—— ] 1.000% due OB/26/2026 5,600 25 5950% due 10242022 0 205
2 :
B IS2URE % Total Czach Republic gos  StatsBankofladia
Brazil Government International Bond (Cost $519) — 4 000% due 0172472022 200 204
12 500% due 010572072 BAL 50 103 Total India 526
[STRUCTURED NOTES 0.4% il (Cost $620)
L0 o~y IRELAND 0.3%
7 i 1 1 o
iﬁtd:iw 2 2L ] ;51 5000% die 01122022 s % PORATE EONDS & NOTES 0.3%
o e T —ld Total Denmark 256 ‘SMBC Aviation Capital Finance DAC
(Cost $253) —  3000%due 71152002 m 25
CAYMAN ISLANDS 2.0% - Total Ireland —0
CORPORATE BONDS & NOTES 2.0% DOMINICAN REPUBLIC 1.8% (Cost $200)

Awvolon Holdings Funding Ltd.

[SOVEREIGN ISSUES 1.8%

5 S00% due D1/152023 s ] B2 Dominican Republic International Bond et
8.500% due 021152023 0P 14,200 262 o
Fantasia Holdings Group Co. Ltd. 9750% due 06052026 21,900 436 Leviathan Bond Ltd
9 250% due 0772672003 m 163 10.750% due 11082029 72,300 458 6125 dus 0602005 W___ 1
Kaisa Group Holdings Ltd. Total Dominican Republic 1,158
11.700% due 11112025 W 184 (Cost $1,097)
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PRINCIFAL
AMOUNT VALLE
(0] (000}
[ETHERLANDS 0.4%
B LOAN DBLIGATIONS 0.1%
Sigma Holdeo BV

3750% due 070272025 PLN 2008 49

ISOVEREIG

PRINCIFAL
AMOUNT VALLE
(00 (000k)
Israel Government Eond
0.000% due 06/08/2022 LS 1,600 § 43
5.500% dus 01/31/2022 16,600 5316
5,867
Total Israel 5,977
(Cost $5,848)

CORPOR

Banca Carige SpA

0.957% due 052572022 ELR 100 113
Total Italy 118
(Cost $111)

JAPAN 3.3%

CORPORATE BONDS & NOTES 3.3%

Mitsuhishi Corp.

2 625% due 07142022 4 200 204
Mitsubishi HC Capital, Inc.

2 652% due 091372022 600 614
3.406% due 02262022 600 610
3 960% due 091372023 200 214
Panasonic Corp.

2 536% due 0711972022 200 04
Suntory Holdings Ltd.

2 550% oue 0612672022 200 204
Total Japan 2,050
(Cost $2,011)

LUXEMBOURG 0.5%

CORPORATE EONDS & HOTES 0.5

Gazprom PJSC Via Gaz Capital S.A.

6 510% due 03/07/2022 100 104
Sherbank of Russia Via SB Capital S.A.

5.125% due 10:29/2022 200 09
Total Luxembourg 313
(Cost $307)

MAURITIUS 0.3%
CORPORATE BONDS & NOTES 0.3%

Greenko Solar Mauritius Ltd.

5950% due 07292026 200 218
Total Mavritivs 216
(Cost $201)

Petrolecs Mexicanos
7.650% due 117242021 MAN 630 d

Mexico Government International Eond

o i
Republic of Angola Via Avenir || BY

4 665 due 120772023 5 a0 4

7661% due 07012023 126 127
176

Total Netherlands 225

(Cost $222)

IGERIA 0.8%

BANK LOAN OBLIGATIONS 0.6%

Bank of Industry Ltd.

6.164% due 12142023 400 1

[SOVEREIGN ISSUES 0.2%

MNigeria Government International Bond

5625% due 027/2072 m__

Total Nigeria S04

(Cost $433)

Banco de Credito del Peru

4650% due 0/17/2024 PEN 80_ 14

[SOVEREIGN ISSUES 0.6%

Fondo MIVIVIENDA S.A.

7.000% due 021472024 E0 17

Peru Government International Bond

5 400% due 0B/12/2034 700 172

6.350% due 06/12/2028 200 5

8.200% due 08122026 300 a
345

Total Pers 469

(Cost $519)

[SAUDI ARABIA 1.0%

[SOVEREIGN ISSUES 1.0%

Saudi Government International Bond

2.375% due 102672021 § 600 B04

Total Saudi Arabia 604

{Cost $602)

[SINGAP DRE 0.3%

CO

RPORATE EO

TML Holdings Pte Ltd.

5.500% due DB/03/2024 200 09
Total Singapore 209
(Cost $205)

[SOUTH AFRICA 6.7%

SOC Ltd.

CORPOR

7.250% due 12092021 72,900 3689
8.500% due 0531/2029 1,400 il

3,776
Total Mexico 1,808
(Cost $3,945)

Eskom Holdin g

0.000% due 123172032 AR 4300 B2
7.850% due 04022026 12,000 523
Growthpoint Properties International Pty Ltd.

5672% due 050272023 5 200 215

PRINCIPAL
AMOUNT VALUE
) i)

Sasol Financing USA LLC
5.875% due 0372772024 5 00 § 214

1,314
[SOVEREIGN ISSUES 4.8%
South Africa Goverament International Bond
8,000% due 01/31/2030 AR 3600 23
10.500% due 1221/2026 33,600 2575

2914
Total South Africa 4,228
(Cost $4,069)
UKRAINE 1.1%
[SOVEREIGN ISSUES 1.1%
Ukraine Government International Bond
7.750% due 00172021 $ 200 n
7.750% due 030172022 300 316
11.750% due 08152022 UAH 4800 177
17.000% due 0511/2022 400 16
Total Ukraine 711

(Cost $704)

UNITED KINGDOM 1.6%
CORPORATE BONDS & NOTES 1.6%

Imperial Brands Finance PLC

3.750% due 07/21/2022 $ 600 E1B
Natwest Group PLC

4 269% due 032272025 200 w7
Standard Chartered PLC

1.328% due 031072022 200 200
Total United Kingdom 1,033
(Cost $1,010)

UNITED STATES 12.4%
SSET-BACKED SECURITIES 1.0%

Credit Acceptance Auto Loan Trust

2.3680% due 11152028 pis | 255

ECMC Group Student Loan Trust

1.142% due 05257087 B0 62

GLS Auto Receivables Issuer Trust

2.470% due 11152023 101 102

Nelnet Student Loan Trust

0.342% due 02252066 69 69

SLM Private Education Loan Trust

1.573% due 02152032 9 9

Upstart Securitization Trust

2.322% due 04227050 LIS 07
604

AbbVie, Inc.

2 300 due 11/06/2022 200 287

3.200% due 11/06/2022 100 103

5.000% due 12152021 25 252

American Tower Corp.

2.250% due 01152022 100 101

3.000% due DBNS2023 100 105

3.500% due 013172023 100 105

Aviation Capital Group LLC

2 875% due 01/20/2022 200 yaird

3 67 due 05012023 100 105
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Bank of America Corp.
1.346% due 017202023 3

2 750% due 071152021

Bayer U.S. Finance LLC
3.000% due 10:08/2021
BOC Aviation USA Corp.
1 625% due D4/297024
Charter Communications Operating LLC
4 464% due 07/2372022
Cigna Corp.

3050% due 11302022
Citigroup, Inc.

1.256% due D517/2024

2 700% due 10V27/2022

Constellation Brands, Inc.

2 B50% due 110772022

CVS Health Corp.

3.500% due 0772002022

DAE Funding LLC

1 550% due G301/2024

Duquesne Light Holdings, Inc.
5.900% due 120172021

eBay, Inc.

3 800% due 03092022

EMD Finance LLC

2.950% due 031972022

Entergy Corp.

4 .000% due 07152022

Ford Motor Credit Co. LLC

3.550% due 10072022

General Motors Co.

1.026% due 091072021

General Moters Financial Co., Inc.
1.184% due 01052023
Harley-Davidson Financial Services, Inc.
2.550% due 060972022
International Lease Finance Corp.
87T dus (8152022

Komatsu Finance America, Inc.
2 437% due 091172022

Nissan Motor Acceptance Corp.
1.078% due 017132022
Occidental Petroleum Corp.
1.606% due 05152022

Pacific Gas & Electric Co.

1. 750% due 06162022

Penske Truck Leasing Co. LP
3.300% due 02/01/2024

Fyder System, Inc.

2 500% due 0RT1/2022
Southern Co.

2.350% due 07/01/2023
Sprint Communications, Inc.
6.000% due 11152022
Sprint Corp.

7 250% due (BN 52021
7.875% due 03152023

400

200

100

200

100
5

300

100

300

17

100

il

100

200

300

100

100

100

200

100

200

100

100

100

100

100
400

300
175
02

4

206
300

10

106
04

100

100

107

104
108

102
455
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PRINCIPAL PRINCIP,
ANOUNT VALLE AMOU VALLE
(0008 [000s) 000 000
Synchrony Bank \N TREASURY BILLS .
3.000% due 06152022 3 605 % 10.105%) due 0B/2372021 (d) ¥ 700,000 $ £,308
Zimmer Biomet Holdings, Inc. S. TREASURY BILLS (d) 2
3375 due 113072021 0 251 0.027% due 11127021 4 900 00
8BS (03 due 071132021 900 200
IORTGAGE-BACKED SEC E 0.038% due 120872021 1,800 1,599
Ellington Loam Acquisition Trust 0.051% due 08262021 10,700 10,699
1 147% due 052572037 B0 80 ]
GSAA Home Equity Trast S. TREASURY CASH MANAGEMENT BILLS |
B 507% due 112572036 (c) 121 67 0.020% due 091472021 ()00 00 00
RAAC Trust Total Short.T 21,570
0.792% due 0212572046 122 120 (Cost $21,687)
Soundview Home Loan Trust Total Investments in Securities 100.3% § 62,914
0.393% dwe 102572037 94 <] (Cost $62,782)
330 S
Total United States 1.785 Instruments (ghh) 0.9% 544
(Cost $7,639) (Cost or Premiums, net $42)
swonT Team INsTRUMENTS3a4% I
I|DII ” IlSTRUIETS 34.4% Net Assats 100.0% s 2,738

Sunac China Holdings Ltd.
5875% due 1273072021 (die] 200

Australia and New Zealand Banking Group Ltd.

0.005% due 070172021 62
Bank of Nova Scotia

0.005% due 070172021 4
BNP Paribas Bank

[0.450%] due 070172021 [OIKE 1
3.900% due 070172021 ZAR 330
Brown Erothers Harriman & Co.

3.900% due 07012021 1
Citibank N.A.

0.005% due 010172021 ] 43
DBS Bank Ltd.

0.005% due 070172021 85
DnE Bank ASA

0.005% due 070172021 1
JPMorgan Chase Bank N.A.

0.005% due 07012021 § 85
MUFG Bank Ltd.

(0.310%) due 07012021 ¥ B

National Australia Bank Ltd.
0 005% due 070172021 5 30

Royal Bank of Can

0.005% due 07012021 1
0.005% due 070272021 CAD 2
Sumitomo Mitsui Eanking Corp.

[0.780%] due 070172021 EUR 2
0.005% due 070172021 3 4]
Sumitomo Mitsui Trust Bank Ltd,

[0.310%] due 070172021 ¥ 125
0.005% due 070172021 GBP 1
0.005% due 07012021 § 5
The Hongkong and Shanghai Banlking Corp. Lid.
0.000% due 010272021 HKD 2
0.000% due 070172021 36D 1
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NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS ")

* A zero balance may reflect aduﬂ_ amm.!n!s rounding to less than ene thousand.

{a) Perpetual maturity; date shown, if apy P ne: tual call date.
{b) When-lssued security.
{e) Security is in default.
(d) Couponrepresents a yield to maturity.
ED
Market Value
Maturity Acquisition Market as Percentage of
Issuer Description Coupon Date Dats Cest Valua Net Assets
Sunac China Hodings Ltd 5975 123072021 0202t y 20 3 200 0.38%

BORROWINGS AND OTHER FINANCING TRANSACTIONS

Borrowing Settlement Maturity Amount

Counterparty Rate"' Date Borrowed"' Agreements

JML 0.300% DEZ8rA LK 112,309 (a72)

Total Reverse Repurchase Agresments 572}

O | [
Res g Contractual Maturity of the Agresments
Overnight and Greater Than
Conti Up to 30 days 3190 days 90 days Total
rchase Agreements

Nondl 5. G ent et 5 1] 5 [577) ¥ il - i 5 [577]
Total Reverse Repurchase Agreements $ 0 $ 572 $ 0 4 0 4 (572)
Total Borrowings 3 [] 3 (572) $ 0 3 0 3 (572)
Payable for Reverse Repurchase Agresments 3 572)

The fidlo

3 & 3 summery by counterparty of the market value of Borrowendgs and Cither Firenong Transactions snd collzterd pledoed/Arecened] a5 of June 30, 2021

[ii} Securities with an aggregate market value of $605 have been pledged as collateral under the terms of the following master agreements as of June 30,

202
Payable for Total
Reverse Payable for Borrowings and

Repurchase Sale-Buyback Payable for  Other Financing Collateral
Counterparty Transactions Short Sales Transactions Pledged/Received) Net Exposure™
GiobalMaster Repuchase Agreament
JML 0 $ (572) & 0 5 0 5 {LTR I E05 % x|
Total Borrowings and Other Financing 0 § (572) & 0 § 0

M The sverage amoust ol beerowings outstanding during the period ended June 30, 2001 was $620 a1 a wasghted average interes

emintvath the same e

SAME Masier &

yable] tar would be due from/to the counterparty n te e
tity, See Mote B, Master Nenting Arrangements, in the N

af

ate 01 0 353% Avery

bormmwings may aclude saledu re; i revirse rpurchase

ot of default Exposure fom borrewangs and other fnancing rasactons can only be nerted across ransacoons governed under the
ments hor more inkyrmation regarding master melting &

} FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

Implied Credit Unrealized
Fixed Deal Maturity Spread at Notional Market Appreciation/ Variation Margin
Receive Rate Date June 30, 20217 Amount™ Value Depreciation) Asset
1.000% DEA0/2023 0.741% 300 -] 2 1 5

36
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Unrealized
Pay/Receive Maturity Notional Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Date Amou (Depreciation) Asset Liahility

frecens 3 | (0.500%) FUR . 0 0 0 0
Receive B6-Mortth HUF-BUBOR 1.080% 05/15/2022 HUF 62,600 0 0 0 0
Receive 8-Mortth HUF-BUBOR 0.840% 05/26/2022 710,900 13 13 0 (1
Receive 6-Morth HUF-BUBOR 1.250% 09/19/2023 124,900 4 (7 0 0
Pay B8-Morth HUF-BUBOR 1.770% 02/24/2028 51,400 (4] (4] 0 0
Receive B-Morth PLN-WIBOR 0.655% 05/21/2025 PLN 1,500 el 9 0 (4]
Pay 6-Mortth PLN-WIBOR 0.925% 10/16/2030 200 3 (3 1 0
Receive 7-Day China Fixing Repo Rate 1.860% 05072025 CNY 7,500 39 17 0 (3
Pay 7-Day China Fixing Repo Rate 2620% 12/16/2025 2,700 (2 {1 0 0
Pay 7-Day China Fixing Repo Rate 2625% 12/16/2025 1,400 (2] (1 0 (4]
Pay BRL-COI-Compounded 2.700% 01/03/2022 BRL 6,600 (14 (15) 0 0
Receive BRL-CDI-Compounded 2870% 01032022 1,100 3 3 0 0
Receive BRL-CDI-Compounded 2.880% 01032022 1,100 3 3 0 0
Receive BRL-CDI-Compounded 2.883% 01/03/2022 4,100 10 10 0 0
Receive BRL-COI-Compounded 2.884% 010372022 900 2 2 0 0
Receive BRL-COI-Compounded 2.886% 010372022 1,300 3 3 0 0
Pay BRL-COI-Compounded 3.100% 01/03/2022 30,500 (43) (47 0 (1]
Pay BRL-COI-Compaunded 3.130% 01/03/2022 100 0 0 0 0
Receive BRL-LDI-Compounded 3.150% 01032022 5,500 4 " 0 0
Receive BRL-COI-Compounded 3.170% 01/03/2022 18,000 23 26 1 0
Pay BRL-COI-Compounded 3.350% 01/03/2022 5,700 (10 (10) 0 0
Pay BRL-COI-Compounded 3.390% 01/03/2022 700 (1 (1 0 0
Pay BRL-COI-Compounded 3.700% 01/03/2022 538 (1 (1 0 0
Receive BRL-CDI-Compounded 3.990% 01/03/2022 6,100 (13 4 1 0
Receive BRL-CDI-Compounded 4.000% 01/03/2022 7,200 (15 3 2 0
Pay BRL-COI-Compaunded 4.040% 01/03/2022 362 0 0 0 0
Pay BRL-COIL ompounded 4.460% 01/03/2022 4,700 17 2 0 0
Pay BRL-COI-Compaunded 4.500% 01/03/2022 5,700 21 21 0 (1]
Receive BRL-COI-Comnpounded 4.800% 01/03/2022 1,300 8 0 1 0
Pay BRL-CDI-Compounded 4.020% 01/02/2023 2,600 (14 (14 0 0
Pay BRL-CDI-Compounded 4.030% 01/02/2023 3,500 (18 (19 0 Al
Pay BRL-COI-Compounded 4.038% 01/02/2023 800 (4) (4) 0 0
Receive BRL-CDI-Compounded 4.045% 01/02/2023 9,400 43 46 2 0
Pay BRL-COI-Compounded 4.070% 01/02/2023 3,000 (18) (18] 0 (1
Pay BRL-COI-Compounded 4.100% 01/02/2023 4,700 (24) (24 0 (1
Receive BRL-CDI-Compounded 5.000% 01/02/2023 1,900 m 3 1 0
Receive BRL-CDI-Compounded 5.150% 01/02/2023 7,300 [ts1] 23 [ 0
Pay BRL-COI-Compaunded 5.250% 01/02/2023 6,200 el 9 0 (2]
Pay BRL-CDI-Compeunded 5.440% 01/02/2023 1,300 4 B 0 12
Pay BRL-COI-Compaunded 5.780% 01/02/2023 400 2 2 0 0
Pay BRL-COI-Compounded 5.920% 01/02/2023 3,200 17 (2) 0 (3)
Pay BRL-COI-Compaunded B.B75% 01/02/2023 600 6 1 1 0
Receive BRL-CDI-Compaunded 7.260% 01/02/2023 6,300 (4] (4] 2 0
Receive BRL-CDI-Compounded 11.030% 01/02/2023 300 (12 (12 0 0
Receive BRL-CDI-Compounded 5.100% 01/02/2024 4,300 7 25 1 0
Receive BRL-CDI-Compounded 5.160% 01022024 4,400 v 21 2 0
Pay BRL-CDI-Compounded 5680% 01/02/2024 7,100 i (45) 0 (6]
Pay BRL-COI-Compounded 7.310% 01/02/2024 2,000 (2) (2) 0 (1
Pay BRL-COI-Compounded 5710% 01/02/2025 900 (5) (5) 0 0
Pay BRL-COI-Compounded 6.010% 01/02/2025 700 (2) (2) 0 0
Receive BRL-CDI-Compaunded 6.050% 01/02/2025 2,500 & (3] 1 0
Receive BRL-CDI-Compounded 6.710% 01/02/2025 100 0 0 0 0
Receive BRL-CDI-Compounded B.745% 01/02/2025 1,700 6 6) 1 0
Pay BRL-COI-Compaunded £.810% 01/02/2025 800 3 3 0 (1
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Varealized
Pay/Receive Notional Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate Amount Value (Depreciation) Asset Liability
7 1Bl BRL H ) [4) 5 (1] (1)
3 ] (1
3 (] 0
15 1 0
21) ] (1
n 1 0
(1] [5) 0 ]
] 5 (] 0
4 4 ] ]
| 1 1 0
26 35 2 0
BAL-LOM ompour 0 10 ] imn
Pay BARL-LOI-Compounded ! m [ o m
Receive BRL-CDI-Compounded 1.770% 01/04/2027 4 4 1 0
Pay BRL-COI-Compaunded 7.800% 01/04/2027 5 4 0 0
Receive BRL-CDI-Compounded 8.325% 01/04/2027 0 0 1 0
Pay BRL-COI-Compaunded 8.450% 01/04/2027 1 1 0 (1
Recaive BRL-CDI-Compounded 9.600% 01/04/2027 (26) (28) 1 0
Receive BRL-COI-Compounded 10.090% 01/04/2027 (11 (12) 1 0
Receive BRL-COI-Compounded 10.240% 01/04/2027 (17 (7 0 (1
Pay Colornbia IBR Overright Interbank
Refererce Rate 2.080% 050472022 COP 13,229,300 (18) 21 2 0
Receive Colomnbia IBR Overnight Interbank
Refererce Rate 4.390% 05/04/2022 323,100 (4) (4) 0 (2)
Receive Colombia IBR Overnight Interbank
Refererce Rate 4.470% 0504/2022 4,756,800 24 (24) 0 (3]
Receive Colombia IBR Overnight Interbank
Refererce Rate 4.290% 10/10/2022 122,200 (1 (1 0 0
Receive Colombia IBR Overnight Interbank
Refererce Rate 4.430% 10/25/2022 4,000,000 21 (2n 0 (2)
Receive Colornbia IBR Overnight Interbank
Refererce Rate 2B50% 07/24/2024 5,361,000 78 78 3 0
Pay Colornbia IBR Overright Interbank
Refererze Rate 2.740% 072472024 23,806,700 (328) (328) 0 (10)
Receive Colomnbia IBR Overnight Interbank
Refererce Rate 3.900% 07/24/2024 9,534,200 4 41 5 0
Receive Colombia IBR Overnight Interbank
Refererce Rate 4.200% 07/24/2024 14,855,000 24 24 2 0
Pay Colombia IBR Overnight Interbank
Refererce Rate 4.495% 10/10/2024 76,600 0 0 0 0
Receive Colombia IBR Overnight Interbank
Refererce Rate 3.800% 05052025 888,200 8 3 0 (1
Receive Colornbia IBR Overnight Interbank
Refererce Rate 3.080% 02/05/2026 2,710,000 5 26 2 0
Receive Colomnbia IBR Overnight Interbank
Refererze Rate 3.975% 06/23/2027 5,400 0 0 0 0
Pay [BMEXID 6.510% 12/09/2021 WX 36,100 14 14 1 0
Receive IBMEXID 6.533% 12/09/2021 6,100 (2) (2) 0 0
Pay [BMEXID 6.535% 120972021 25,400 10 10 1 0
Receive [BMEXID 6.540% 12/09/2021 89,100 (35) (35) 0 (1
Receive IBMEXID 6.545% 12/09/2021 38,300 (15) (15) 0 0
Receive [BMEXID 7.790% 01/19/2022 700 i 0 0 0
Pay [BMEXID 4.170% 02/23/2022 44,000 (14) (14) 1 0
Receive [BMEXID 5.575% 03/16/2022 3,300 (1 (14) 0 0
Receive IBMEXID 4610% 06/17/2022 31,700 13 13 0 (1]
Pay! [BMEXID 4.515% 08/17/2022 4,700 13 13 0 0
Pay!! [BMEXID 4.700% 08/25/2022 33,400 (19) (19) 1 0
Pay [BMEXID 4.530% 11152022 8,000 (7 (8) 0 0
Pay IBMEXID 4.470% 02/27/2023 2,400 (3l (3l 0 0
Pay [BMEXID 4.520% 02/27/2023 4,800 5] (9 0 0
Pay [BMEXID 4.550% 02/27/2023 16,400 (18] (18) 1 0
Pay [BMEXID 4.560% 02/27/2023 2,400 (3) (3 0 0
Pay IBMEXID 4.565% 02/27/2023 2,400 (3) (3) 0 0
Receive [BMEXID 4.900% 03/22/2023 35700 31 31 0 2
Receive [BMEXID 6.360% 03/22/2023 5,600 (2) 4 0 0
Receive [BMEXID 4.920% 04/10/2023 17,100 15 15 0 (1
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Varealized
Pay/Receive Maturity Notional Market Appreciation/ Variation Margin

Floating Rate Floating Rate Index Fixed Rate Date Amount Value (Depreciation) Asset Liahility

Receive IBMEXID 6.555% 03/20/2025 2,100 (2) (2) 0 0
Receive [BMEXID 5.130% 05/14/2025 11,600 27 27 0 (1
Receive [BMEXID 5833% 06/05/2025 40,500 33 33 0 (4)
Pay [BMEXID 4775% 06/26/2025 500 (1 (1 0 0
Receive IBMEXID 4.830% 07/22/2025 8,000 24 24 0 (1
Pay IBMEXID 4.970% 08/08/2025 2,300 (6) (B) 0 0
Pay IBMEXID 4917% 08/11/2025 2,600 (7] (7 0 0
Receive IBMEXID 5.120% 09/29/2025 5,000 13 13 0 (1]
Pay [BMEXID 4.880% 11/07/2025 45,500 (145) (145 5 0
Pay [BMEXID 4.720% 02/06/2026 1,900 i ] 0 0
Pay [BMEXID 4730% 02/06/2026 5,400 (20) (20) 1 0
Receive [BMEXID 4.943% 02/12/2026 4,600 15 15 0 0
Receive [BMEXID 4.950% 02/12/2026 7,100 23 23 0 (1
Pay [BMEXID 5.800% 04/06/2026 15,300 (24) (24) 2 0
Receive [BMEXID 6.670% 06/19/2026 1,800 0 0 0 0
Receive IBMEXID 6.720% 06/19/2026 1,700 (1 (1 0 0
Receive IBMEXID B8.483% 01/17/2029 1,700 (8) (8 0 0
Pay [BMEXID £.830% 122712029 2,700 0 0 0 0
Receive IBMEXID 6.6818% 01/18/2030 3,700 3 3 0 (1]
Receive [BMEXID B8.600% 02/26/2030 3,100 3 " 0 0
Receive [BMEXID 5.530% 07/03/2030 300 4 4 0 0
Receive [BMEXID 5610% 07/03/2030 3,600 17 17 0 Al
Receive [BMEXID 5.575% 11/01/2030 26,000 128 128 0 (3)
Pay [BMEXID 5.980% 02/12/2031 2,700 (10) (10) 0 0
Pay [BMEXID 5.930% 02/12/2031 6,300 (22) (22) 1 0
Receive [BMEXID 6.630% 03/31/2031 4,300 5 5 0 (1
Pay [BMEXID B.678% 05/29/2031 18,200 (21) (21) 3 0
Pay IBMEXID 8.715% 05/30/2031 2,300 (2) (2) 1 0
Pay [BMEXID 8.320% 01/07/2032 1,100 6 B 0 0
Receive IBMEXID 6.463% 05/18/2040 600 3 3 0 0
Receive Sinacofi Chile Interbark Rate

Average 0.700% 117242022 CLp 127,100 3 3 0 0
Receive Sinacofi Chile Interbark Rate

Average 0.880% 02/17/2023 143,000 4 4 4 0
Pay Sinacofi Chile Interbank Rate

Average 1.070% 12/10/2023 45,000 (2) (2) 0 0
Pay Sinacofi Chile Interbank Rate

Average 1.080% 12/10/2023 45,000 (2] (2] 0 0
Pay Sinacofi Chile Interbank Rate

Average 1.040% 12017/2023 23,000 (1 (1 0 0
Receive Sinacofi Chile Interbark Rate

Average 2.585% 120042024 82,000 1 1 0 0
Receive Sinacofi Chile Interbark Rate

Average 2.590% 120042024 83,000 1 1 0 0
Receive Sinacofi Chile Interbark Rate

Average 2635% 120042024 £6,000 1 1 0 0
Receive Sinacofi Chile Interbark Rate

Average 2650% 120042024 67,000 1 1 0 0
Pay Sinacofi Chile Interbank Rate

Average 2.780% 12/09/2024 63,000 (1 (1 0 0
Pay Sinacofi Chile Interbank Rate

Average 2.510% 01/14/2025 235,500 (3) 13) 3 0
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Varealized
Pay/Receive Maturity Notional Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value (Depreciation) Asset Liahility
L ] ] [5 3 ] &
Hecene
254,100 13 13 1 0
127,100 B ] 0 0
3 [3) (] 0
45,000 4 4 ] ]
21,000 2 2 ] 0
Average 1.790% 02/17/2026 78,000 7 7 0 0
Receive Sinacofi Chile Interbark Rate
Average 2640% 03/01/2026 283,000 10 10 0 0
Pay Sinacofi Chile Interbank Rate
Average 2.020% 04/30/2026 325,000 (27) (27 0 (1
Pay Sinacofi Chile Interbank Rate
Average 1.950% 050652026 308,600 (27) (27 0 (1
Pay Sinacofi Chile Interbank Rate
Average 1.684% 06/04/2027 254,700 (39) (39 0 (2]
Pay Sinacofi Chile Interbank Rate
Average 1.715% 06/04/2027 50,800 (8) (8) 0 0
Pay Sinacofi Chile Interbank Rate
Average 2.255% 12110/2027 107,000 (13) (13) 0 (1
Receive Sinacofi Chile Interbark Rate
Average 3.520% 06/14/2028 52,100 2 2 0 0
Receive Sinacofi Chile Interbark Rate
Average 3215% 01/14/2030 129,000 el 9 1 0
Pay Sinacofi Chile Interbark Rate
A 3120% 020572030 23,000 (2 2 ] 0
50,000 (1) m ] [}
4 [4) 0 i}
62 E2 3 0
2 Interbank Rate
[14) (14} o i1
e Intarbank fiate
B! o m
Uran Core ] BOO ] [}
Urban Consu 800 0 (1]
5 3 3 L] {106)
Total Swap Agreements $ § $ 91 % (108)

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, 2021

Cash of $713 has been pledged as collateral for exchange-traded and centrally cleared financial derivative instruments as of June 30, 2021. See Note 8,
Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

Fin ancial Derivative Assets Financial Derivative Liabilities
Variation Margin Variation Margin
Market Value Asset Market Value Liability
Purchased Swap Written Swap
Options Futures Agreements Total Options Futures A Total
Total Exchange-Traded or Centrally Cleared $ [ [ 93 § 93 3§ 0§ 0 % (106) § (106)

" If the Fund is & seller of protection and acredit event oceurs, as defined under the terms of that particular swap agreement, the Fund will either (i pay to the buyer of protection an amount equal t the notional amount of the swap and
take delivery of the referenced obligatian or underlying securities comprising the referenced index or (i) pay @ net settlement amount in the form of cash or secudties equal to the notional amount af the swap less the recaovery value of the
referenced obligation or underlying securities comprising the referenced index.

40
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ies, U3, Mumcpal ssues or sovereign esues & of pered end sene a5 mdicators of the
a partgular ced entity reBests the cost ol by o may vchide
Esoundness and & greater kkekhood or st of default or L event scurrag &

mhized in determining te marker vakee of credit default swap agreements on corporate
sent the beehhaod or sk of delault for the credit demvatne. The mpled ¢
ent Wider credit spreads represent a detenoration of the referenced &

mum potential amaunt the Fusd could be requined o pay & a seler of cred protetion or fecenve a5 3 buyer of creditprotsction d a credit event oceurs as dedned under the tems of that parteular swap agreement
The wrstrument has a forward starung effectne dace See Note 2, Secuntes Transacnons sod Imesement Income, o the Notes to Reancial Saremeats for farther snfosmanon

) FINANCIAL DERIVATIVE INSTR NTS: OVER THE COUNTER

Settlement Carrency to Currencyte ized Appreciation/(Dep

Counterparty Month be Delivered be Received Asset Liability

A0 : PH 13,768 5 3 3 ]
BOA BAL 29,446 3 ]
BO& MEN 1 0
BOA RUB 0 0
BO4 or2021 ] 5,847 BFL an ]
BOA 0772021 513 MAN 0 12
BOA 072021 110 RUB 0 11
BOA 07/2021 13 THB 0 0
BOA 07/2021 12 0 0
BOA 08/2021 CzK 302 H 0 0
BOA 08/2021 5 297 CzK 0 19)
BOA 08/2021 380 RUB 8 0
BOA 09/2021 CLP 57,619 H 0 0
BOA 09/2021 PHP 5,508 1 0
BOA 09/2021 8 6,487 CNY 41,722 0 (65)
BOA 09/2021 8,577 IDR 94,793,164 0 (17
BOA 09/2021 6,630 INR 488,155 0 (124)
BOA 03/2021 3B KzT 42,728 1 0
BOA 09/2021 302 PLN 1,1 0 (10
BOA 09/2021 347 RUB 25,325 0 14)
BOA 09/2021 ZAR 2,083 5 148 2 0
BOA 11/2021 5 4,658 RON 19,041 0 (102)
BPS 07/2021 BRL 323 H 65 0 0
BPS 0772021 EUR 100 122 3 0
BPS 0772021 THB 374 12 0 0
BPS 07/2021 8 65 BRL 323 0 0
BPS 07/2021 352 XN 6,989 0 2)
BPS 0772021 303 RUB 22,594 6 0
BPS 07/2021 0 TRY 751 0 13
BPS 07/2021 313 2,647 0 (10
BPS 07/2021 534 4,724 2 0
BPS 08/2021 HUF 47,238 5 159 0 11
BPS 08/2021 5 333 AUD 421 0 (13
BPS 08/2021 303 HUF 86,218 0 (12)
BPS 09/2021 IDR 923,454 H 63 0 0
BPS 09/2021 INR 2,698 36 0 0
BPS 09/2021 8 468 MYR 1,941 0 12)
BPS 09/2021 6,403 PHP 311,534 0 81)
BPS 09/2021 14 THB 442 0 0
BPS 09/2021 ZAR 2,751 $ 192 0 0
BPS 1172021 MXN 9,364 464 2 0
BPS 122021 PHP 311,534 6,353 54 0
BPS 02/2022 AR 2421 160 0 15)
BPS 06/2022 8 55 XN 1,133 0 (1)
BRC 0772021 XN 3,227 $ 161 0 11
BRC 07/2021 3 17 TRY 383 0 13)
BRC 0772021 4 37 0 0
BRC 08/2021 WXN 68,002 H 3,285 0 (120)
BRC 08/2021 $ 1,002 HUF 316,792 0 123)
BRC 02/2022 8 ZAR 121 0 0
BSS 09/2021 33 uvu 1,773 1 0
CBK 0772021 BRL 29,760 $ 5919 3 (14)
CBK 0772021 XN 7,678 382 3 11
CBK 07/2021 PEN 2,064 867 yail 0
CBK 07/2021 5 5,943 BRL 28,760 0 (19)
CBK 0772021 235 RUB 18,114 13 0
CBK 0772021 5 THB 146 0 0
CBK 072021 100 vy 4,422 1 0
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Settlement Carrency to Currency to 1] lized A iation [Depreci
mterparty Mon th be Delivered be Received Liability

™

o

3
CBK 10/2021 PEN 4,488 $ 1,223 53 0
CBK 12/2021 $ 8 PHP 3,768 0 12)
CBK 01/2022 ILS 17,518 $ 5,404 10 0
CBK 01/2022 3 292 PEN 1,080 0 {15)
CBK 02/2022 173 ZAR 2,421 0 19]
CBK 06/2022 ILS 1,600 $ 433 0 0
DUB 09/2021 $ 118 RUB 8,535 0 12
GLM 07/2021 BRL 1,088 $ 214 0 12)
GLM 07/2021 Dop 42,384 74 0 0]
GLM 07/2021 2,478 42 0 12)
GLM 07/2021 3,722 63 0 12)
GLM 07/2021 WXN 268 13 0 0
GLM 07/2021 RUB 19,030 261 1 0
GLM 07/2021 $ 217 BRL 1,088 0 0]
GLM 07/2021 74 nop 42,384 2 0
GLM 07/2021 564 MAN 11,243 1 i
GLM 0772021 519 PEN 2,064 20 0
GLM 0772021 4 RUB 36,311 25 0
GLM 07/2021 38 TRY 321 0 12)
GLM 07/2021 167 1,405 0 16)
GLM 08/2021 Dop 23,445 3 397 0 (13)
GLM 08/2021 HUF 39,668 133 0 0]
GLM 08/2021 PEN 2,084 519 0 2n
GLM 08/2021 $ 35 cop 131,840 0 0
GLM 08/2021 645 HUF 186,022 0 (17
GLM 082021 471 RUB 35,283 8 0
GLM 092021 Dop 48,497 $ 803 0 16}
GLM 09/2021 PHP 20,741 426 4 0
GLM 09/2021 PLH 560 162 0 0
GLM 09/2021 RUB 21,150 290 3 0
GLM 09/2021 5 43 HKD 334 0 0
GLM 09/2021 243 KZT 105,462 1 0
GLM 09/2021 2 PLN 8 0 0
GLM 09/2021 1,697 RUB 117,129 0 (12)
GLM 09/2021 1,390 ZAR 18,137 0 (B3)
GLM 09/2021 ZAR 2,468 $ 172 1 0
GLM 102021 pop 31,488 943 0 2
GLM 10/2021 $ 735 Dop 42,384 0 vl
GLM 1172021 87 PEN 325 0 12)
GLM 11/2021 687 RON 2,779 0 2)
GLM 1272021 BRL 389 $ 79 0 n
GLM 02/2022 $ 293 BRL 1,620 19 0
GLM 02/2022 48 ZAR 702 0 0
GLM 02/2022 182 1937 0 ]
HUS 0772021 EUR 307 $ 465 6 0
HUS 07/2021 WAN 718 35 0 Al
HUS 07/2021 TRY 1,091 137 13 0
HUS 07/2021 $ 317 EUR 268 0 ]
HUS 07/2021 174 Nt 19,351 0 0
HUS 07/2021 32 3,521 0 0
HUS 07/2021 37 TRY 308 0 ]
HUS 08/2021 727 RUB 54,716 17 0
HUS 09/2021 CNH 853 $ 133 1 0
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Settlement Carrency to Currency to 1] lized A iation [Depreci
be Delivered be Received Liability

5 BAL ]
JPM 0772021 TRY 3 0
JPM 08/2021 CzK 0 7]
JPM 08/2021 EGP 3 0
JPM 08/2021 UAH 1 0
JPM 08/2021 vy 0 0
JPM 09/2021 INR $ 0 0
JPM 0372021 $ RUB 0 12)
JPM 10/2021 MXN 23 0
JPM 1212021 PHP 0 (148)
W] 0772021 BRL 5 2 0
W] 0772021 5 BRL 0 11
W] 0772021 RUB 11 0
W1 08/2021 BRL 0 12)
W1 08/2021 520 EGP 3 0
W1 09/2021 Ce 103,111 $ 2 0
WY1 09/2021 PLN 790 2 0
WY1 092021 $ 64 KZT 0 0
WY1 10/2021 iz} TRY 2 0
M| 1212021 75 BRL 383 1 0
M| 06/2022 XN 3,991 3 194 4 0
RYL 0372021 5 51 KZT 22,185 0 0
SCX 0772021 PEN 34,240 5 8,602 0 (341)
SCX 0772021 $ 108 RUB 7,643 0 11
SCX 08/2021 LK 152 $ 7 0 0
SCX 09/2021 3 290 MYR 1,202 0 12)
SCX 09/2021 8,609 PEN 34,240 356 0
S0G 0772021 266 RUB 20,891 16 0
S06 08/2021 403 30,407 10 0
506 1212021 PHP 1,630 $ 33 0 0
506 02/2022 $ 48 ZAR 702 0 0
$3B 0772021 BRL 1,745 5 328 0 (20)
SSB 0772021 5 343 BRL 1,745 0 11
UAG 0772021 BRL 1,607 5 320 1 11
UAG 0772021 IS 295 91 0 0
UAG 0772021 RUB 2,783 38 0 0
UAG 0772021 $ 320 BRL 1,607 2 12)
UAG 07/2021 764 RUB 56,616 36 0
UAG 08/2021 ALD 418 H 320 7 0
UAG 08/2021 Lz 455 21 0 0
UAG 09/2021 $ 359 RUB 26,370 0 13)
UAG 102021 TRY 277 $ 28 0 12)
UAG 06/2022 $ 139 MXN 2,859 0 13)

Total Forward Foreign Currency Contracts § 2,008 § (1,529)
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Strile Expiration Notional Market
Counterparty ip Date Amount"! Cost Value
GLM Call -0TCUS. dallar versus Brazilian real BRL 5800 02152022 T2 ¥ I 14
GLM Put -0TC U5 dollar versus Brazilan real 2000 12nozo amn 13 18
GLM Put -OTC U3, dollar versus Russian ruble RUB 71600 03102021 1,293 13 1]
JPM Put - OTC U5 dollar versus Chinese renmmint CNH 6250 02nesnz? 147 1 1
MY Call - OTCUS. dollar versus Mesatan peso MAN 20500 or2in 1,200 B 5
Ml Put-OTC US. dollar versus Braziian real BAL 5400 o7zt BE3 17 0
MYl Put -0TC U3, dollar versus Mexican peso MR 13700 06802022 1,293 il 13
Total Purchased Options § 120§ 114

RITTEN OPTIONS:

Strike Expiration Notional Premiums Market

Counterparty pti Price Date Amount"! i Value

BOA Call - OTC L%, doilar versus Indian rupee NR 81,000 04272022 12 5 m 3 (1
GLM Call - OTC U 5. dollar verswe Braziian real BRL 6300 Enszoz2 122 21 i
GLM Put - OTC U5, dollar versus Bragiian real 4825 2oz 500 mn 18
GLM Put - OTC U5 dollar versus Brazilian real 5000 02152022 172 k1] 123)
GLM Put -OTC U3, dollar versus Russian ruble RLE 70000 03107201 1,793 n (K]
JPM Call - OTC L3, dollar versie Indian rupee MR 80000 02nmnz2 0 i} 1]
MY Pur-OTC U5 dollar versus Brazian real BRL 5300 oran 1356 24) (151
MY Put-0TC U3, dollar versis Mexican peso TR 13.100 06102022 1,233 {16} (101
UAG Call - 0TC U 5. dollar versus Indian rupee WR 81000 05022022 64 11 ]
LAG Call - OTC L 3. dolar verste Turkish lira TRY 12 000 1272021 00 (81 121
Total Written Options § (105 § (130

Implied Credit Unrealized
Fixed Deal  Maturity Spread at Notional Premioms Appreciation/_ Swap Agreements, at Value
Counte Reference Enti {Pay) Rate Date June 30, 2021 Amount®  PaidfReceived) (Depreciation)  Asset iabi

BOA Branl Government International Bond [1000%) 122072024 1.:200% $ 600 5 9 ] [/ 4 ] ]
BRC Brazil Government International Bond [1.000%] 1272072024 1.200% 200 3 12 1 0
JFI Brari Government Intermational Bond [1.000%) 1E20A024 1.200% 00 18 12) 5} 1]
3 30 3 13 & 11 3 0
Implied Credit Unrealized
Fixed Deal ~ Maturity Spread at Notional Premit ppreci Swap at Value
Counte Reference Enti Receive Rate  Date June 30, 2021 Amount™ _ Paid/{Received) (Depreciation) Assit

BRC Eskom Holdings S0C Ltd 1 000% 12202021 2 343% 5 0 ] 14 ] 3 3 ] L]
BRC (ONE Finaree Lid 1000%  0BA2072023 0E03% 200 ? i 7 il
$ 121 $ 3 4 2 3 4]
Notional Notional
Amount of Amount of Unrealized
ity ¥ Premiums Appreciation/  Swap Agreements, at Value
rparty  Receive Pay Date™  Received”  Delivered™  PaidfReceived) (Depreciation]  Asset Liabili
GLM Fleating rate equal to B Foued rate equal to 78 200%
Month USD-LIBOR based Eased on the notioral amount
on the notional amount of currency recenved
of currercy deliered (BM72027  ARS BIE 5 0 ] 0 ] B 3 16 5 1]
GLM Fleating rate equal 1o B Foued rate equal to 33 250%
Month USD-LIBOR based based on the notonal amount
on the notional amount of currency recenved
of currercy delivered 05307024 2213 il 0 3R 3R 1]
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PayfReceive Unrealized
Floating Notional Premiums Appreciation/ __ Swap Agresments, at Value

Counterparty Rate Floating Rate Index Fixed Rate Amount Paid/{Received) (Depreciati Asset Liability
L3 % 0 § 0 § 0 5 0
400 (] 4 4 0
] (7 0 7
(] 2 2 i
(1 (2) 0 (3
; e Infe o 1] 0 0

FMonth Shangha ] 0 (4] 0
:] (1 5 1 5 [ 3
Unrealized

Pay/Receive Volatility Maturity  Notional Premiums Appreciation/ _ Swap Agreements, at Value

Counterparty  Volatility Underlying Asset Strile Rate Date Amount Paid/(Received) (Depreciation) Asset Liability
BOA Pay LS. dollar versus Mexican Peso 0.144% 11/24/2021 $ T 0 503 H 3 H 0
CBK Pay U.S. dollar versus Mexican Peso 0.151% 11/09/2021 1 0 4 4 0
CBK Pay LS. dollar versus South African Rand 0.166% 11/09/2021 1 0 3 3 0
CBK Pay LS. dollar versus Taivwwan Dollar 0.054% 05/03/2022 1 0 0 0 0
DUB Pay .S, dollar versus Chinese renmirbi 0.084% 11/05/2021 2 0 5 5 0
GLM Pay U.S. dollar versus Brazilian Real 0.183% 11/05/2021 1 0 1 1 0
GLM Pay U.S. dollar versus Brazilian Real 0.188% 11/23/2021 1 0 1 1 0
GLM Pay LS. dollar versus Chinese renminbi 0.063% 01/12/2022 2 0 3 3 0
JPM Receive Euro versus U.S. dollar 0.066% 0503/2022 EUR 1 0 0 0 0
JPM Pay U.S. dollar versus Chinese renminbi 0.064% 11/24/2021 4 2 0 4 4 0
JPM Pay U.S. dollar versus Indian Rupee 0.063% 10/22/2021 1 0 2 2 0
JPM Pay LS. dollar versus Russian Ruble 0.157% 11/03/2021 1 0 4 4 0
JPM Pay LS. dollar versus Taiwan Dollar 0.053% 04/22/2022 1 0 0 0 0
WY1 Pay LS. dollar versus Russian Ruble 0.155% 11723/2021 1 0 4 4 0
WY1 Pay LS. dollar versus South African Rand 0.160% 1172412021 1 0 2 2 0
4 0 5 B 5 B 4 i
Total Swap Agree $ 27 $ 67 $ 108 $  (15)

of June 30, 7071

i Securities with an aggregate market value of $189 have been pledged as collateral for financial derivative instruments as govemed by International Swaps and
Derivati P

Inc. master ag as of June 30, 2021.
Financial Derivative Assets Financial Derivative Liabilities
Forward Forward
Foreign Total Foreign Total Net Market  Collateral
Currency Parchased Swap Over the Currency Written Swap Overthe  Value of OTC  Pledged/ Net
Counterparty Options  Ag ts  Counter Contracts Options  Ag Counter  Derivatives  (Received 7 w
- 1] % 0 $ 3 H ] - 1] % 0 $ ] 3 H ] -
0 7 (434) 11 0 ]
B 0 4 1o 0 im ]
BRC 0 0 3 (147) 0 m 0 (145)
BSS 1 0 a 0 0 0 1 0 1
CBK 895 0 7 (124) 0 0 (124) 578 (360) (382)
DUB 0 5 (2] 0 0 (2) 3 0 3
GLM 85 39 61 (160) (41) (3] (204) (19 0 (19
HUS 291 0 0 9 0 0 ] 282 (320 138)
IND 2 0 0 (2] 0 0 (2) 0 0 0
JPM % 1 16 (162) 0 0 (162) (83) 189 100
WY1 2 74 6 (3 (85) 0 (88) 19 (40) 21
RYL 0 0 a 0 0 0 0 a 0 0
SCX 366 0 0 (344) 0 (4] (348) G 0 8
S0G 26 0 0 0 0 0 0 26 0 26
5B 0 0 0 0 (21) 0 0 (21 121 0 (21)
UAG % 0 i 4 (1 (3 0 (14 2 (501 (18)
Total Over the Counter  $ 2,008 5 114 5 109 3 2,231 $ (1.529) & (130) (15  § (1674
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AIR VALUE OF FINANCIAL DERIVATIVE

UMENTS

The following is @ summary of the fair valuation of the Fund's derivative instruments categorized by risk exposure. See Mote 7, Principal and Other Risks, in the Notes to Finarzial Statementts on risks of the Fund

Fair Values of Financial Derivative Instruments on the Statements of Assets and Liabilities as of June 30, 2021:

Derivatives not  for as hedging instruments
Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared
Swap Agreemerts 4 0 $ 0 4 0 $ 0 4 33 4 93
Over the counter
Forvvard Foreign Currercy Contracts H 0 $ 0 H 0 N 2,008 § 0 H 2,008
Purchased Options 0 0 0 114 0 114
Swap Agreements 0 13 0 0 6 109
3 0 3 13 3 0 $ 2,212 3 6 N 2,231
$ 0 3 13 $ 0 $ 2,212 4 33 $ 2,324
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Swap Agreements 5 0 3 0 5 0 $ 0 5 (106 5 1108)
Over the courter
Forward Foreign Currercy Contracts § 0 $ 0 § 0 5 (1,529) $ 0 § (1,529
Written Optiors 0 0 0 (130 0 1130)
Swap Agreements 0 \l] 0 0 (14] 115)
$ 0 3 1] $ 0 3 (1,659) $ 14 $ (1,674
3 0 3 1) 3 0 5 {1,653) 5 (120] 5 {1,780)
The Effect of Financial Derivative Instruments on the Statements of Operations for the period ended June 30, 2021:
Derivatives not for as hedging instruments
Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Net Realized Gain (Less) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures H 0 $ 0 $ 0 $ 0 3 n 3 i
Swap Agreemerts 0 0 0 0 (1,264 (1,264)
$ 0 3 0 $ 0 5 0 4§ (1,265) $ (1,265)
Over the courter
Forvard Foreign Currercy Contracts $ 0 3 0 $ 0 $ 855 $ 0 $ 855
Purchased Optiors 0 0 0 193) 0 193)
Wiritten Optiors 0 2 0 212 0 214
Swap Agreements 0 (5] 0 (7] 40 28
$ 0 $ (3 $ 0 $ 967 $ 40 $ 1,004
$ 0 3 (3 $ 0 $ 967 $ (1,226) $ 1261
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Derivatives not accounted for as hedging instruments

Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Net Change in Unrealized Appreciation (Depreciation) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 B 0 $ 0
Swap Agreements 0 1 0 0 1,196 1,197
3 0 5 1 3 0 $ 0 3 1,136 3 1,187
Over the courter
Forward Foreign Currercy Contracts § 0 3 0 § 0 $ (1,247 $ 0 § (1,247)
Purchased Optiors 0 0 0 (B) 0 (B)
Written Optiors 0 0 0 (50) 0 (50)
Swap Agreemerts 0 (88) 0 45 19) (62)
$ 0 3 183) $ 0 3 (1,298) $ 191 $ (1,365
$ 0 3 (87) $ 0 $ (1,258) ) 1177 $ (168)

The following i 8 summary of the fa

Aluations aoording to the ing

used as of June 30,

g the Fund's assets and habiities

Fair Value at Fair Value at
Category and Sub-category Level 2 Level 3 06/30/2021 Category and Sub-category Level 1 Level 2 Level 3 06/30/2021
Investments in Securities, at Value Investments in Securities, at Value
Mauntus
H ] s 0 ] n 3 o3 3 o3 ril
105 0 s o 0 2
Branl 0 0 7
o 40 AT
103 ] [12] o 0 4
251 0 251 0 0 176
Cayman Islands hgeria
Corporate Bonds & Notes 1,256 0 1,25 Bark Loan Dbligations 0 401 0 401
Chile Sovereign Issues 0 103 0 103
Sovereign Isstes 8 28 % Peru
China Corporate Bonds & Notes 0 124 0 124
Corporate Bonds & Notes 204 0 204 Sovereign lsstes 0 345 0 345
Colornbia Saudi Arabia
Corporate Bonds & Notes 95 0 95 Sovereign lssues 0 604 0 604
Sovereign Issues 2,808 0 2,808 Singapore
Czech Republic Corporate Bonds & Notes 0 209 0 209
Sovereign Issues 605 0 605 South Africa
Denmark Corporate Bonds & Notes 0 1,314 0 1,314
Corporate Bonds & Notes 256 0 256 Sovereign Issues 0 2914 0 2914
Dorninican Re public Ukraine
Sovereign lsstes 1,158 0 1,158 Sovereign lssues 0 m 0 Bl
El Salvador United Kingdorn
Sowereign Issues 30 0 30 Corporate Bonds & Notes 0 1,033 0 1,033
Framce United States
Corporate Bonds & Notes 474 0 474 Asset-Backed Securities 0 604 0 604
Ghana Corporate Bonds & Notes 0 6,851 0 6,851
Sovereign lssLes 439 0 439 Mortgage-Backed Securities 0 330 0 330
Hungary Short-Term Instrumerts 0 21,570 0 21,570
Sovereign lssues 1,266 0 1,266 Total Investments $ 0 4 627% 3 118§ 62914
India Financial Derivative Instruments - Assets
Corporate Bonds & Notes 626 0 626 Exchange-traded or centrally
Ireland cleared 93 0 g3
Corporate Bonds & Notes 205 0 205 Over the courter 2,231 0 2,231
Israel 5 3 2324 % 0 s 2,324
Corporate Bonds & Notes 110 0 10 Financial Derivative Instruments - Liabiliti
Sovereign Issues 5,867 0 5,867 Exchange-traded or centrally
fealy Cleared 0 [108) il 1108)
Corporate Bonds & Notes 119 0 113 Over the courter 0 {1,674) 0 (1,674)
Japan 3 O = 0 % (1,780
Corporate Bonds & Notes 2,050 0 2,050 Totals $ 0 § 63340 § 18 % 63,458
Luxembourg
Corporate Bonds & Notes 313 0 313
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The fallowing is & summary of purchases, ssuances, and trarefers of the fair valuations using significant unobeenvable inputs (Level 3) for the Fund during the penad
ended Jure 30, 2021, as applicable

et Transfers into Transfers out of

Category and Sub-category Purchases Level 3 Level 3
Investments in Securities, at Value
Brazil

Corporate Bonds & Motes 5 83 B il $ 202
Chile

Sovereign lssues 0 28 a
Dormincan Republic

Sovereign Isses 0 a 436

$ B3 § 28 § 638

The following & & summary of signficant unobsensable inputs used in the fair valuations of assets and liabilities categorized within Level 3 of the fair value hierarchy

Input Value(s) (%
Ending Balance at Unless Noted

Category and Sub-category 06/30/2021 Valuation T i Unobservahble Inputs Otherwise)
Investments in Securities, at Value
Brazil

Corperate Bonds & Motes H 90 Other Valuation Techriques™! -
Chile

Sovereign lssue 29 Indicative Market Quotation  Broker Quote 10230
Totals $ 118

" includes valuation techniques not defined in the Motes 10 Ainarcial Statements as sezurities valued using swoh teckniques are not considered significant to the Fund

L



