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TEA 4,469, 900, 925 4,249, 042, 956 4,047, 984, 405 3,989, 063, 187 3,948, 081, 653 3,895, 045, 357
RS 4 A1,693,313,380 | A1,613,896,969 | Al1,472,885,037 | Al,440,627,803 | Al1,385,011,532 | Al,492,606,170
(D) REIEROH 4,469,900,92500 | 4,249,042,956 0 | 4,047,984,4050 | 3,989,063,187001 | 3,948,081,6530 | 3,895,045,3570

1 A0Sk YEEME(C/D)

6,212

6,202

6,361

6, 389

6,492

6, 168F

<HGFCHEIH CGEAME SRR CIIEART) >

(BfER AR BAGR)
TR & TCAHR

96~ 1011 B MR T e AKH
596 ~101 31 h — BRI e AR
() S{ERHIR OB FEREAN AR A Tl TV . £ DZEFHILL, 492, 606, 170M1 T3,

4,548, 203, 540
101, 719, 772H]
754, 877, 9551
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OERmDIKR

55961 HEOTH 55983 991 51004 1014
I H 20244F 2 A 20 H ~ [20244F 3 H 19 A ~|20244F 4 A 18 A~ |20244F 5 H 18 A ~ [20244F 6 H 18 A ~|20244F 7 A 18 A ~
20244F 3 A 18H 20244F 4 A17H 202445 A 17H 202446 A17H 202447 A17H 202448 A19H
(A) Be & UNEE 8,459, 709F9 8,069, 564F9 7,672, 208F4 7,560, 591 7,436,192 7,393, 717H
BRI 8, 464, 839 8, 069, 939 7,671,940 7,560, 344 7,435,935 7,391, 850
Z ORI - 158 268 247 257 1,955
KHFILE A 5130 | A 533 - - - A 88
(B) AififE %5t B84k 30,795,834 | A 3,394 009 65, 280, 902 11,808, 148 41,463,085 | A 125,002, 677
TEE 40,168, 609 1,435, 259 66,800, 612 12,013,949 49,014,437 1,175, 981
FEEE A 31,775 | A 4,829,268 | A 1,519,710 | A 205,801 | A 551,352 | A 126,178,658
(C) EEHmENE A 4,435,455 A 4,700,151 A 4.470,307 | A 4,582,403 | A 4384693 | A 4620, 385
(D) LtEaEE(A+B+C) 43,820,088 | A 24,596 68, 482, 803 14,786, 336 44514584 | A 122,229,345
(E) piifigia s A1,027,000,327 | A 937,165,983 | A 888,387,067 | A 810,128,606 | A 785,779,816 | A 733,630,373
(F)EBmETEEES A 705,663,241 | A 672,457,348 | A 648,932,789 | A 641,296,470 | A 639,798,219 | A 632 851,407
(BL 2 250 29 %8) (2,375,915,634) [( 2,259,698,223) |( 2,158,662 352) |( 2,128,616,477) |( 2,110,831,415) |[( 2,083,747, 060)
GEEBIEA YL  |(A3,081,578,875) |(A2,932,155,571) [(A2,807,595,141) [(A\2,769,912,947) |(A2,750,629,634) |(A2,716,598,467)
(G)st(D+E+F) A1,688,843,480 | AT1,609,647,927 | AT1,468 837,053 | A1,436,638 740 | A1,381,063, 451 | A1,488,711,125
(H) IREBEHEEE A 4469900 | A 4249042 | A 4047984 | A 3989063 | A 3048081 | A 3895045
REAFEIRIBIE S (GHH) | AT1,693,313,380 | A1,613,896,969 | A1,472,885,037 | A1,440,627,803 | A1,385,011,532 | AT,492, 606,170
BIMEFEZRS4SE | A 705,663,241 | A 672,457,348 | A 648,932,789 | A 641,296,470 | A 639,798,219 | A 632,851,407
(224 5 A 214 %) (- 2,375,915,634) [( 2,259,698,223) |( 2,158,662,352) |( 2,128,616,477) |( 2,110,831,415) [( 2,083,747, 060)
FEEHEAEHE YA [(A3,081,578,875) |(A2,932,155,571) |(A2 807,595, 141) |(A2,769,912,947) [(A2 750,629, 634) |(/\2, 716,598, 467)
SrBL (R A N4 687,996, 567 651,949, 702 618, 364, 603 609, 772, 710 602, 256, 088 591, 773,433
B T EVE = E ANy A1,675,646,706 | A\1,593,389,323 | A1,442,316,851 | A1,409,104,043 | A1,347,469,401 | A1, 451,528,196
(1) BEORRO DT B) AMEESEBBEIFYROFMEHRZICL L bDE2ERET,
(FE2) HEREORBTLOF T (C) S FERBNE 1115 FEHINI 63 5 MBS S B A B TER LTV E T,
(£ 3) HEORIOP T (F)BMETEEBEE L H 5 DIL, (FFEOBINEE O BIGREZ LI b A% 2 LW =288 2 V0 E T,

(FE4) FIHIFIHMMARICIS T o B APERE ORCY SIS (7, 682, 17419) . B APERRE OAMIESRFHEEE (0M),

ERGRAKICIE T D UL

Fedr (2,375,915, 6341) 8 K OVBCHERRENL 4 (684, 784, 2931) L Y /B BN4%143, 068, 382, 1011 (10,0001 2%47= 1 6,8641) TH Y |
9 B4, 469, 9007 (10,0001 %479 10M) Z/ELAFEHE LTHY £7,

(#£5)

HOTHIRIIIRIRIC IS 1T 2 2 EERRZ OBCY SN (3, 369, 413[1) , e JHIERRL O MRS FHHAAE (0 M),

EROFAKICIE T D IS

Fedr (2,259, 698, 2231) 38 L OVrBcHERRE N4 (652, 829, 331H) L Y /B BN4s1%2, 915, 896, 9671 (10,0001 2%47= 1 6,862[) TH Y |
9 4,249,042 (10,0001 %70 10/) Z5EEFEHE LTHY £7,

(£6)

SOSHIFHE BRI RIS 1) B B IR OB S SEINAE (7, 201, 93211) 28 FFERR % O A FESEZRAEE (0 1),

ERORAKICIE T D IS

Fedr (2,158,662, 36521) 38 L OVrlicHEfEFENL 4 (615, 210, 655M) L Y /B BNasi%2, 781, 074, 93919 (10,0001 2%47= 1 6,870H) TH Y |
9 B4, 047,984 (10,0001 %4729 10M) Z5ELEFEHE LTRY £7,

(E7)

FOWIF IR RIC IS 1T 2 L MEERRZ OBRCY FIE (5, 771, 6211) , FAIERR L OA MRS FHRAE (0 H) | (EREREICHE 3 2 ILAS R

Tedr (2,128,616, 477H) 3 L OB HERRENL 4 (607, 990, 152H) KL Y /Bl 8Nasi%2, 742, 378, 25019 (10, 0001 2%47= 1 6,874H) TH Y |
5 13,989,063 (10,0001 %7V 10M) #/pEl&HE LTk £,

(7E8)

F100FIEIRARIC I 1T S B RPERRIL ORLY FINEE (6, 769, 280H9) . 4 FIFERREL O A MFE/RFHALAR (0 H) | BFERERICHIE 5 g

T (2,110,831, 415H) 8 K OVl HERRENL 4 (599, 434, 889H) L Y /B BNER1%2, 717, 035, 5841 (10,0001 2%47= 1 6,8811) TH Y |
5 $3,948, 081 (10,0001 %79 10) /B4 E LTk £,

(#9)

F0UEI BRI ARIC I 1T £ B RPERRL OB FINEE (2, 773, 332H) . 1 FIFERREL O A MRERFHALAE (0 )| BFERERICEIE 5 Ik

Tedr (2,083, 747, 0601) I3 L OVrlcHE(RRENL 4 (592, 895, 146H9) L Y /B BUNER12, 679, 415, 53819 (10, 0001 2%47= 1 6,879H) TH Y |
953,895,045 (10,0007 10/) Z/yELEREE LTRY £7,
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<ZTBE>

TERENRDOREETAFOHE

Ao NIza—4% FybEX 0L X275 4—X 772 RC—27 FA] (C-USD) (NN =2—

A e
NALE N a—FENEREETE HET
SEEA N HEIT T HCoColE (RFHRHMAALES) HDONA 7V v RiERZFEEEHE L, b—
B YR —VERRIETHEEAE LET,
HE OV Y —F L At OEBER RIS | B AT L, EICH A ORITORR S E 04
RIREBE N FITT 2514 7V » RIEFIZKE LT,
EHER - | ATV v REEFROMIZ, SRRSO RITT DK, EE R OHEZEICHLEETH Z &R
= et HYET,
c SEEOFATIRN BT HEIC X DHIRIZER T £/ A,
KRV ) oa—nA T a v EFBEIL (BLF Th/3— Ra— VEIK] LuvnET)
AT vakt (FLITA) OEEEDILET,
« IN— Ra— ) URREE OARE SEAIL, BHERFHCRB W CMEERE L FRE L LET,
CBERFIZBW L, MEPEREADB0% UL & kB ORIT T DRI HRE LET,
o AR A~ DORE L, MEFEREEDI0% % EIRE LE T (CoColE%E DErffall X 5 Hufs % Ik
E7eBEE IR =FET),
VTV ME (BUF R OBUHEB N RIT T 2 E5%) UADR—OFRITIR~OERE X, MEME
WEDT. 5% % EIRE LET,
AT BHSEOHWHIZ L RAIE LTRA. OBET o i#Td,
E - EHEEE | H 0 A,
EREMEEICRE T 2 B A A MRS OB E LT 7 7 v RSS2 EH A
2 OO & OFE.FRBEfR O S
- B, TN OEHITEMRNEICLVEET 5720, FRICEE - LRESLZFIHTLZ &
I CTEEEA,
WEH 6 4300
ﬁéiﬁig ) R T AT e [ RANAV N e (XTI A e R — s T —
ZREEAE AATNK e RTRAT 4 « Y= —X (NIz2—X) UIT v R
RESE s |77 T TP =X N e TR BR=—
EHEEATEH Ty TR e N MR TANT) A — e g
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BELD NI2—4 FvEF) £FX2)T4—X 772 RC—9 S RJ (C-USD) DIKR
20244 8 B19HBIEAT LTV D HEHT (202346 H30H) ORI T,
(1) ERFHEE (202356 H308)

Eha NIz—X Ty tHIL
X2 VT 4—X 77 FM

(HAL : TR BV)
Ao RNIa—F FyrtHIL
X274 —X 77 RC

BN -

ZBORLE (O EBLERRE *) 2, 602 68
AR 2,602 68

#H

BT 4 0
EHAR 4 0

BEEHIFI2E (FRR) 2,598 68

FEMAE (R -

FE R D FEEHIFGE GBR) (OMEBIERE ™) (5, 062) 0

B 7 7 o RICkT AR I FR 2 BRI GHE) 0 773

7%**7J/\T47H>z§lmi¢9%ﬁ”*1¢éfﬁr%7)/\747% 1 055 0
(TR D EHRIE (JRR) ’

T ) 7 4 7B H BB GRS L, 220 (1, 900)

SRS 12 4R B EHLMRIZE (FR2R) (28) 10
PB4 (R (2, 815) (1,117)

ARFEBZM (B) 2 DM EhEE

BB TR B AR FEHLEHM (B) O M hEE 4,271 1

BT 7 v RO 2 BB IR A R FHHE (R) S oA 8 0 322

AET VAT 4 TR E R EREER R T ) AT 4 TR (608) 0
{2 D AEIRHI () S OMAE

*ﬁﬂ?‘u NT 4 THENERD A LR (R) o A B (1, 528) (233)

SHERERE R A O BR IR A A EHAT (B) BoMA T (74) 0
RFEBFHN (B O ME A 2,061 90

FFIE GRR) (754) (1,027)

A K D RIE PE O MY AR 1, 844 (959)

% HMEPERBL 4 0

%amxo&%.uénﬂ\é%@i %B@rméﬁﬂ%mﬁﬁkbtﬁﬁ THRRLRGERoTmbDEEHRET,

== RPN ~§7 FrH L EX 2 VT4 =R Ty R
BERERGT 7  F G

(M) J &,

[z R 2—H
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(2) BREFMIIZAME (20235F 6 H308)
FLa NIa—4% F¥E42IL £X2)T74—X

PRINCIPAL
AMOUNT
(000s)
INVESTMENTS IN SECURITIES 97.6%

[AUSTRIA
ORPORATE BONDS & NOTES 3.6%

Erste Group Bank AG (a)(b}

4.250% due 10/15/2027 EUR

6.500% due 04/15/2024

Total Austria

(Cost $1,334)

BELGIUM 1.7%
ORPORATE BONDS & NOTES 1.7%
KBC Group NV
4.750% due 08/05/2177 fal (bl
Total Belgium
(Cost $612)

CANADA 1.9%

ORPORATE BONDS & NOTES 1.9%
Bank of Nova Scotia
3.626% due 10/27/2081 (alle) $
Scotiabank Capital Trust
5.650% due 12/31/2056 CAD
Total Canada
(Cost $338)

FINLAND 0.6%
ORPORATE BONDS & NOTES 0.6%

Nordea Bank Abp

3.750% due 03/01/2028 {al(bl $
Total Finland

(Cast $222)

600 $

600

600

200

705

300

VALUE
(000s)

665
635

1,300

632
632

142

581
693

223

223

ORPORATE BONDS & NOTES 13.3%

BNP Paribas $.A. {al{b)

6.875% due 12/06/2028 EUR
7.375% due 0B/11/2030

7.750% due 0B/162029 §
Credit Agricole S.A.

7.250% due 08/23(2028 {al(bl  EUR
Electricite de France S.A.
9.125% due 03/15/2033 {b) §

Societe Generale S.A. (al(b)
8.000% due 08/28/2025
9.375% due 11/2272027

Total France

(Cost $4,926)

1,000

600
300

1,000

500

1,100

200

1,048
636
251

1,087

514

1,033
188

[GERMANY 4.
ORPORATE BONDS & NOTES 4.7%

Commerzhank AG

6.500% due 10/08/2029 (al(bl  EUR
Deutsche Bank AG

3.728% due 011472032 e) $
4.500% due 11/30/2026 (al(bl ~ EUR
7.079% due 02/10/2034 4
10.000% due 12/01/2027 {alib)  EUR
Total Germany

(Cost $1,948)

RS T 7 v FOT,

400

381

378
n
185
434

PRINCIPAL
AMOUNT VALUE
1000s) {0005

IRELAND 4.4%
[CORPORATE BONDS & NOTES 4.4%
AIB Group PLC (al(b)
5.250% due 10/09/2024 EUR 300 $ an7
B.250% due DG/23/2025 400 413
Bank of Ireland Group PLC
7.500% due 05/19/2025 [alib) 600 643
Permanent TSE Group Holdings PLC
18.250% due 10/26/2027 (allbl 200 244
Total Ireland 1,607
(Cost $1,594)
ITALY 5.8%
[CORPORATE BONDS & NOTES 5.8%
Banca Monte dei Paschi di Siena SpA
10.500% due 07/23/2029 200 27
Intesa Sanpaolo SpA
5.875% due 09/01/2031 [alib) 250 218
B.375% due 03/30/2028 (alib) 200 190
7.750% due 011112027 (alib] 800 845
7.778% due 06/20/2054 $ 300 299
UniCredit SpA
7.500% due 06/03/2028 (allb)  EUR 300 322
Total Italy 2,091
(Cost $2,202)
[JERSEY, CHANNEL ISLANDS
[CORPORATE BONDS & NOTES 3.5%
HSBC Bank Capital Funding Sterling 1 LP
5.844% due 11/05/2031 (b GBP 200 256
HSBC Capital Funding Dollar 1 LP
10.176% due 06/30/2030 (b} § 800 091
Total Jersey, Channel
Islands 1,247
(Cost $1,360)
IMEXICO 0.9%
ICORPORATE BONDS & NOTES 0.9%
Banco Mercantil del Norte S.A. (al{b)
5.875% due 01/24/2027 200 m
B.625% due 01/24/2032 200 155
Total Mexico 326
(Cost $400)
INETHERLANDS 12.9%
[CORPORATE BONDS & NOTES 9.9%
Athora Netherlands NV
7.000% due 061812025 [allb] ~ EUR 400 "3
Cooperatieve Rabobank UA (a){b)
3.100% due 06/29/2028 600 510
4.876% due 06(28/2028 400 367
de Volkshank NV
7.000% due 121152027 (allb) 200 183
ING Groep NV (a)(b)
4.250% due 05/16/2031 $ 900 B01
4.875% due 05/16/2029 500 309
B.600% due 04/16/2025 450 420
7.500% due 05/16/2028 300 278
LeasePlan Corp. NV
7.375% due 06/28/2024 (a)lb)  EUR 400 429

3,688
Az NIa—% X XL X274 —X 770 R M) & L3 NIa—% XL £F2)74—X 77 FC| OF
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VALUE

SHARES 000s)
Stichting AK Rabobank Certificaten
6.500% [b] 1,061 § 1,067
Total Netherlands 4,655
(Cost §5,243)
PRINCIPAL
AMOUNT
(000s}
ISLOVENIA 0.5%
ORPORATE BONDS & NOTES 0.5%
Nova Ljubljanska Banka dd
3.400% due 02/05/2030 EUR 200 186
Total Slovenia 186
(Cost $220)

SPAIN 11.3%
ORPORATE BONDS & NOTES 11.3%

Banco Bilbao Vizcaya Argentaria S.A. (al(b)

6.876% due 08/24/2023 800 866
8.375% due 06/21/2028 200 n7
Banco Santander S.A.
4.376% due 01/14/2026 (al bl 2,000 1834
Bankinter $.A.
7.375% due 0B/15/2028 (al(b] 200 207
CaixaBank $.A. (a)(b)
5.250% due 03/23/2026 600 558
5.875% due 10/08/2027 200 186
8.250% due 03/13/2029 200 21
Total Spain 4,086
(Cost $4,553)
[SWEDEN 0.

ORPORATE BONDS & NOTES 0.4%
Svenska Handelshanken AB
4.750% due 03/01/2031 (al bl § 200 155
Total Sweden 155
(Cost $168)

SWITZERLAND

ORPORATE DS & NOTES 0.2%

Credit Suisse Group AG AT1 Claim (c)
B0 B

Total Switzerland 64
(Cost $1,647)

ORPORATE BONDS & NOTES 17.2%
Barclays PLC (a)(b)
8.000% due 08/15/2024 200 150
8.000% due 03/15/2029 400 368
0.250% due 09/15/2028 GBP 400 461
HSBC Holdings PLC (a)(b)
6.000% due 06/28/2023 EUR 400 434
6.000% due 05/22/2027 $ 300 268
Lloyds Banking Group PLC (a)lb)
4.047% due 08/27/2025 EUR 400 389
7.875% due 06/27/2023 GBP 900 1,018
8.500% due 08/27/2027 400 478
NatWest Group PLC (al(b)
4.500% due 03/31/2028 400 384
6.000% due 12/28/2025 § 700 648



PRINCIPAL
AMOUNT VALUE
1000s) (000s)
Santander UK Group Holdings PLC
6.750% due 0B/24/2024 (al(bl ~ GBP 200 § 238
Standard Chartered PLC
1.750% due 0B/15/2027 fal(bl § 00 695
Virgin Money UK PLC
8.250% due 06/17/2027 (allbl ~ GBP 600 644
o g
SHARES.
PREFERRED SECURITIES 4.7%
Nationwide Building Society
10.250% 1,148 1,681
Total United Kingdom 1.897
(Cost $8,207)
PRINCIPAL
AMOUNT
(000s)
UNITED STATES 1.8%
ORPORATE BONDS & NOTES 1.9%
Deutsche Posthank Funding Trust lll
3.125% due 0B/07/2024 {b) EUR 100 6
Liberty Mutual Group, Inc.
3.626% due 05/23/2053 100 04
National Rural Utilities Cooperative Finance Corp.
7.126% due 08/15/2063 $ 200 0
Textron Financial Corp.
7.066% due 02/15/2042 400 295
Total United States 676
(Cost §781)
SHO| RM INSTRUMENTS
IME DEPOSITS
Bank of Nova Scotia
3.790% due 07/04/2023 CAD 2 2
4.570% due 07/03/2023 $ 14 14
Brown Brothers Harriman & Co.
(0.650% due 07/03/2023 CHF 1 1
Citibank N.A.
4.570% due 07/03/2023 $ a9 8
DBS Bank Ltd.
4.570% due 07/03/2023 mn m
HSBC Bank PLC
2.620% due 07/03/2023 EUR 13 18
4.170% due 07/03/2023 GaP 1 2
JPMorgan Chase Bank N.A.
4.570% due 07/03/2023 $ 78 768
Royal Bank of Canada
3.790% due 07/04/2023 CAD 1 1
Sumitomo Mitsui Banking Corp.
2.620% due 07/03/2023 EUR 2 3
4.170% due 07/03/2023 GBP 3 4
4.570% due 07/0312023 $ 150 180
Sumitomo Mitsui Trust Bank Ltd.
2.620% due 07/03/2023 EUR 4 4
4.170% due 07/0312023 GoP 4 §
4570% due 07/03/2023 $ 176 176
630
.S. TREASURY BILLS (d) 6.4%
5.069% due 0B/01/2023 600 588
5.136% due 08/10/2023 1.200 1183

PRINCIPAL
AMOUNT

{000s] (000s)
5.280% due 08/31/2023 (h) $ 500 § 496
2,281
Total Short-Term Instruments 2,917
(Cost $2,916)
Total Investments in Securities 97.6% $ 35,250
(Cost $40,272)
Financial Derivative
Instruments (flig) (1.0%) @m
(Cost or Premiums, net $0)
Other Assets and Liabilities, net 3.4% 1.214
Net Assets 100.0% § 36,093

_17_
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NOTES TO SCHEDULE OF INVESTMENTS:

A zero balance may reflect actual amounts rounding to less than one thousand.
(a) Contingent convertible security.
pef date shown, if P! next contractual call date.
(c} Security is in default.
(d) Coupon represents a yield to maturity.

(e) RESTRICTED SECURITIES:
Market Value
Maturity Acquisition Market as Percentage of
Issuer Descripti Coupon Date Date Cost Value Net Assets
Bank of Nova Scotia 3.625% 10/27/2081 09/29/2021 § 0 2m $ 142 0.39%
Deutsche Bank AG 3.729% 01/14/2032 1010712022 347 378 1.06%
Total Restricted Securities § 547 $ 520 1.44%

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

UTURES CONTRACTS:
Unrealized
Expiration #of Appreciation| Variation Margin
Description Type Month Contracts __(Depreciation) Asset Liability
Canada Government 10-Year Bond September Futures Long 0912023 3 § (4 $ 24 0
Euro-Bobl 5-Year Mote September Futures Short 09/2023 12 i 7 0
Euro-Bund 10-Year Bond September Futures Long 0912023 pal 128) 0 ng
Euro-OAT 10-Year Bond September Futures Short 09/2023 24 19 2 0
Euro-Schatz 2-Year Note September Futures Long 09/2023 1 (B) 0 2
U.S. Treasury 2-Year Note September Futures Long 09/2023 35 (98) 1 0
U.S. Treasury 5-Year Note September Futures Long 0912023 53 (85 2 0
U.S. Treasury 20-Year Bond September Futures Short 09/2023 4 1 0 [l]
U.8. Treasury Ulira 10-Year Note September Futures Long 0912023 2 m 1 0
U.S. Treasury Ultra 30-Year Bond September Futures. Long 09/2023 4 [ 7 0
United Kingdom Treasury 10-Year Gilt September Futures Long 0912023 7 15 0 1Bl
Total Futures Contracts $ (181) $ “u_ 3§ (31
[SWAP AGREEMENTS:
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 EURIBOR 3.500% 09/2012025 EUR 3,600 § 24 § 43 § B % 0
Receive G-Month EURIBOR 3.000% 09/20/2028 1,200 13 4 5 0
Receive B-Month EURIBOR 2.500% 08/20/2063 560 1 1 4 0
Receive Sterling Overnight Interbank Average

Rate 4.000% 08/20/2025 GAP 100 4 4 0 i
Receive Sterling Overnight Interbank Average

Rate 3.750% 09/202028 1,400 9 9 9 0
Receive Sterling Overnight Interbank Average

Rate 3.600% 09/2012033 1,200 a7 %0 10 0
Receive Sterling Overnight Interbank Average

Rale 3.250% 09/2012053 75 93 B7 9 0
Total Swap Agreements § 328 $ 310 § 45 § 0

INANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR C|

LLY 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, 2023:

Cash of $663 has been pledged as collateral for exchange-traded and centrally cleared financial derivative instruments as of June 30, 2023. See Note 8,

Master Netting Arrangements, in the Notes to Financial for more ir garding master netting arrangements.
Financial Derivative Assets Financial Derivative Li
Variation Margin Variation Margin
Market Value Asset Market Value Liability
Purchased Swap Written Swap
Options Futures Agreements Total Options Futures Agreements Total
Total Exchange-Traded or Centrally Cleared_$ 0§ 4 s 5 89 03 (31 $ 03 (31
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""" This instrument has a forward starting effective date. See Nate 2, Securities Transactions and Investment Income, in the Notes to Financial Statements far further infarmation

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

Settlement Currency to Currency to Unrealized Appreciation/(Dep tion)

Counterparty Month be Delivered be Received Asset Liability

BOA 07/2023 CAD 124 § 532 § 0 § (18]
BOA 07/2023 EUR 80 98 0 0
BOA 0712023 § L] GBP 3 0 a
BPS 07/2023 EUR 5,591 § 6,01 1) L)
BPS 07/2023 GBP 44 54 0 1
BPS 0772023 $ 12,550 EUR 11,456 0 151)
BPS 082023 EUR 10,913 § 11,974 50 1]
BRC 07/2023 § g GBP 252 1 0
CBK 07/2023 EUR 278 § 302 0 11
CBK 07/2023 § 118 GBP 93 0 0
JPM 07/2023 GBP 59 § 75 0 1]
JEM 072023 § 6,163 EUR 5,645 0 1al
JPM 082023 EUR 5,645 § 6,172 4 0
JPM 082023 § 75 GBP 59 0 0
MBC 0772023 CAD 8 § B 0 0
MBC 07/2023 EUR 178 187 1 14]
MBC 07/2023 GBP 4,483 5,550 i (150]
MBC 0712023 $ 481 EUR 445 [ 0
S0G 07/2023 EUR 142 § 12217 0 (174
TOR 07/2023 § 553 CAD 732 1] 1]
TOR 0712023 5,341 GBP 4,203 3 a
TOR 08/2023 CAD 732 § 853 0 i
TOR 0872023 GBP 4,203 5,342 0 131
Total Forward Foreign Currency Contracts $ 64 $ (493)

INANCIAL 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, 2023:

(h)  Securities with an aggregate market value of $271 have been pledged as collateral for financial derivative instruments as governed by International Swaps and
Derivati iati 3.

Inc. master agl as of June 30, 2023.
Financial Derivative Assets Financial Derivative Liabilities

Forward Forward

Fareign Total Fareign Total Net Market  Collateral

Currency  Purchased Swap Over the Currency Written Swap Overthe  Value of OTC  Pledged) Net
Counterparty Contracts Options. Agreements Counter Contracts Options. Agreements Counter Derivatives _ (Received) Exnnsuu"’
BOA § i) § 0 § i § 0 § 1151 § 0 § 1] § 15 § 115 § 0 § 115
BPS 50 0 a 50 a1 0 0 141 191) 0 19)
BRC 1 0 0 1 0 0 0 0 1 0 1
CBK 1 0 0 0 i} 0 0 m m 0 m
JPM 4 0 a 4 L) 0 0 15 m 0 m
MBC [ 0 a [ (154} 0 0 {154) (148) 0 (148)
S06 i 0 1] 0 (74 0 1] 174) 174 m a7
TOR Kl 0 a 3 K] 0 a 3 a 0 0
Total Over the Counter__ $ 64 § 0 $ 0 $ B4 § (493) % 0 $ 0 § (483

""" Net exposure represents the net receivablelpayablel that would be due fromito 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 &, Master Netting Arrangements, in the Notes ta Financial Statements for more information regarding master netting arrangements.
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‘AIR 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 and Gther Risks, in the Notes to Financial Statements on risks of the Fund.

Fair Values of Financial Deri on the § of Assets and Liabilities as of June 30, 2023:

Derivatives not accounted for as hedging instruments

Foreign Interest
Commodity Credit Equity Currency Rate
Total
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared
Futures 3 0 § 0 $ 0 $ 0 $ 4 $ "
Swiap Agreements 0 0 0 0 45 45
§ 0 § 0 § 1] § 0 § 83 § 89
Over the counter
Forward Fareign Curreney Contracts $ 0 § 0 § 0 § B4 § 0 § B4
§ 0 § 0 § 0 § 64 § 89 § 163
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Futures 3 0 $ 0 $ 0 § 0 3 (31 $ 131}
Over the counter
Forward Foreign Currency Contracis § 0 § 0 § 0 § (4931 § 0 § (493}
§ 0 $ 0 § 0 $ (4931 $ 1311 $ (524}
The Effect of Financial Derivati on the of 0] ions for the period ended June 30, 2023:
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
Exchange-traded or centrally cleared
Futures § 0 § 0 § 0 § 0 § 1261 § (261}
Swap Agreements 0 (23l 0 0 1,339 1,316
4 0 $ 1231 $ i $ a $ 1,078 $ 1,065
Qver the counter
Forward Foreign Currency Contracts § 0 § 0 § 0 § 1198 § 0 § 1,198
Swap Agreements 0 2 a a 0 72
§ 0 § 2 § 0 $ 1198 § 0 § 1,220
§ 0 § 1l § 0 4§ 1,198 § 1,078 § 2,275
Net Change in i iati iation) on Financial
Exchange-traded or centrally cleared
Futures 3 0 $ 0 $ 0 $ 0 $ 1234 $ 1234
Swap Agreements 0 3 i] i] (408| (374)
§ 0 § 34 § 0 § 0 § (642] § (608}
Qver the counter
Forward Foreign Currency Contracts § 0 H 0 § 0 § 11,5421 § 0 § 11,542}
Swap Agreements 0 14 0 a 0 4
3 0 § 14 $ 0 $ 11,5421 $ i $ 11,5281
§ 0 § 48 § 0 § (1,5421 § (642] § 12,1381
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FAIR VALUE MEASUREME

The following is & summary of the fair valuations accarding to the inputs used as of June 30, 2023 in valuing the Fund's assets and lizbilitias

Fair Value at

Category and Sub-category Level 1 Level 2 Level 3 06/30]2023
Investments in Securities, at Value
Austria
Corporate Bonds & Notes § 03 1300 % 0% 1,300
Belgium
Corporate Bonds & Notes 0 632 i] 632
Canada
Carporate Bonds & Notes 0 693 0 693
Finland
Corporate Bonds & Notes 0 223 1] 223
France
Corporate Bonds & Notes 0 4,808 1] 4,806
Germany
Corporate Bonds & Notes 0 1,689 0 1,680
Ireland
Corporate Bonds & Notes 0 1,607 0 1,607
Italy
Corporate Bonds & Notes 0 2,001 0 2,001
Jersey, Channel [slands
Corporate Bonds & Notes 0 1,247 1] 1247
Mexico
Corporate Bonds & Notes 0 326 1] 326
Netherlands
Corporate Bonds & Notes 0 3,568 0 3,588
Preferred Securities 0 1,067 0 1,067
Slovenia
Corporate Bonds & Notes 0 186 0 186
Spain
Corporate Bonds & Notes 0 4086 i} 4,086
Sweden
Corporate Bonds & Motes 0 155 1] 158
Switzerland
Corporate Bonds & Nates 0 64 0 L
United Kingdom
Carporate Bonds & Notes 0 6,216 1] 6,216
Preferred Securities 0 1,681 0 1,681
United States
Corporate Bonds & Nates 0 676 il 676
Short-Term | 0 2917 1] 2817
Total § 0 % 3520 § 0§ 35250

Financial Derivative Instruments - Assets
Exchange-traded or centrally
cleared 33 56 i) ]
Over the counter 0 64 0 64
§ 33§ 8 0 3% 163
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally

cleared 121 4] 0 31
Over the counter 0 (433 0 (4331
§ 121§ 4971 ¢ 0 s (5241

Totals § 6§ 34873 3§ 0§ 34878

There were no significant transfers into or out of Level 3 during the period ended June 30, 2023,
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PRINCIPAL
AMOUNT VALUE
(000s) (000s)

INVESTMENTS IN SECURITIES 2.9%
[SHORT-TERM INSTRUMENTS 2.

Bank of Nova Scotia

4570% due 07/032023 § 8 % 8
Citihank N.A.
4570% due 07/03/2023 58 58
DBS Bank Ltd.
4.570% due 07/03/2023 45 45
JPMorgan Chase Bank N.A.
4.570% due 07/03/2023 45 45
Sumitomo Mitsui Banking Corp.
4.570% due 07/03/2023 8 68
Sumitomo Mitsui Trust Bank Ltd.
4.570% due 07/03/2023 103 103
a7
5.067% due 07/20/2023 200 200
5.331% due 09/26/2023 100 9
299
Total Short-Term 646
(Cost $645)
Total in itil 646
(Cost $645)
UNITS

(000s)
INVESTMENTS IN AFFILIATES 9
OTHER INVESTMENT COMPANIES 98.1
PIMCD Bermuda Capital Securities Fund (M)

(Cost $22,672) 1,409 22,148
Total Investments in Affiliates 22,148
(Cost $22,672)
Total Investments 100.9% $ 22,79
(Cost $23,317)
Financial Derivative

Instruments (b) (3.4%) 71
(Cast or Premiums, net $(241))
Other Assets and Liabilities, net 2.5% 572
Net Assets 100.0% _$ 22585

NOTES TO SCHEDULE OF INVESTMENTS:

* 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 Curreney to Unrealized Appreciation/(Depreciation)

4 party Month be Delivered be Received Asset Liability

BOA 07/2023 JPY 432,996 $ 3,000 § 4 $ 0
DuB 07/2023 § 5,800 JBY 606,548 1] (2201
MY1 07/2023 JPY 404,600 § 2,800 1 0
Total Forward Foreign Currency Contracts $ 5 § (2201
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RITTEN OPTIONS:

Strike Expiration Notional Premiums. Market
Counterparty _ Description Price Date Amount? (Received) Value
auB Call - OTC U.S. dollar versus Japanase yen ¥ 143040 07/21/2023 4,700 $ [CYI (661
GLM Call- OTC U.S. dollar versus Japanese yen 138.880 0710712023 7,200 [0l 12761
MYI Call - OTC U.S. dollar versus Japanese yen 140.700 0714/2023 5,800 (85] 1149|
MYl Call - OTC U.S. dollar versus Japanese yen 143.920 07/28/2023 5,600 (58] (651
Total Written Options § (241 3 (556)

INANCIAL 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, 2023:

Cash of $502 has been pledged as collateral for financial derivative i as g d by i Swaps and Derivati iation, Inc. master
agreements as of June 30, 2023,

Financial Derivative Assets

Forward Forward

Foreign Total Foreign Total Net Market  Collateral

Currency  Purchased Swap Over the Currency Written Swap Overthe  Value of 0TC  Pledged| Net
Counterparty Contracts Options. Agreements Counter Contracts Options Agreements Counter Derivatives  (Received) Exnnwrn“’
BOA § 4 § 0 § i § 4 § 1] § 0 § 0 § 0 § 4 § 0 § 4
ous 1] 0 1] 0 (2201 166) 1] 1286) (2861 172 ma
GLM 1] 0 0 0 0 (276) 0 1276) 1276) n (8
MYl 1 0 a 1 a (214) [ (214) (213) 60 1163)
Total Over the Counter  § 5 $ 0 $ 1] $ 5 $ (220 $  (556) $ 0 $ (776)

The J [C-USOH Class held the foreign currency options as of June 30, 2023

Notional amaunt represents the number of coniracts.

Net exposure represents the net receivable/lpayablel that would be due from/to th counterparty in the event of default. Exposure from OTC finaneial derivative instruments can only be netted across transactions govemed under the same
master agreement with the: same legal entity, See Note 8, Master Netting Arangements, in the Nates ta Finencial Statements for mare information regarding master netting arrangements,

IFAIR VALUE OF FINANCIAL DERIVATIVE INSTRUMENTS

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

Fair Values of Financial Derivati on the of Assets and Liabi

ies as of June 30, 2023:

Derivatives not accounted for as hedging instruments

Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Financial Derivative Instruments - Assets
Over the counter
Forward Foreign Curreney Contracts § 0 § 0 § 0 § ) § 0 § 5
Financial Derivative Instruments - Liabilities
Over the counter
Forward Foreign Curreny Contracts H 0 § 0 $ i § (220 $ 0 $ (220
Written Optians 0 0 ] (5561 0 (556]
3 0 $ 0 $ 0 $ (7761 $ i $ (776}

The Effect of Financial Derivati: on the of Operations for the period ended June 30, 2023:

Derivatives not accounted for as hedging instruments

Foreign Interest
Commodity Credit Equity Currency Rate
Cantracts Contracts Contracts Contraets Contracts Total
Net Realized Gain (Loss) on Financial Derivative Instruments
Over the counter
Forward Fareign Currency Contracts § 0 H 0 § 0 § {7,666 § 0 B {7,6861
Written Options 0 0 0 5,786 0 5,786
3 0 $ 0 $ i $ 11,8000 § i § 11,500}
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Derivatives not accounted for as hedging instruments

Foreign Interest
Commodity Credit Equity Currency Rate
G [ Contracts Contracts C Total
Net Change in Unrealized A iation (D ) on Financial I
Over the counter
Forward Fareign Currency Contracts § 0 $ 0 $ i § (2151 § 0 § (215}
Witten Options 0 0 0 {18 0 18l
§ 0 $ 0 § 0 § (2331 § 0 § (233

'AIR VALUE MEASUREMENTS

The following is @ summary of the fair valuations according to the inputs used as of June 30, 2023 in valuing the Fund's assets and liabilities:

Fair Value at

Category and Sub-category Level 1 Level 2 Level 3 06/30/2023
Investments in Securities, at Value
Short-Term Instruments § [ [iI-I 0 ¢ 646
Investments in Affiliates, at Value
Other Investment Companies 22,148 0 0 22,148
Total Investments § 22148 3% 646 8 0§ 2279
Financial Derivative Instruments - Assets
Over the counter § 0 s 5§ 0§ ]
Financial Derivative Instruments - Liabilities
Over the counter § a ¢ 776§ [ (7761
Totals § 22,148 § (125 0§ 22023

There were no significant transfers inta or out of Level 3 during the period ended June 30, 2023.
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