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89 HA(2020 8 H17H) 8,344 50 1.7 12,294 13,669 0.9 98.5 0.0 2,167
90 HA(2020&£ 9 B17H) 8,227 50 20.8 12,227 13,521 &a1.1 98.9 0.0 2,140
91 BA(20204£10819H) 8,244 50 0.8 12,294 13,597 0.6 98.9 0.0 2114
92 HA(2020E11817H) 8,182 50 20.1 12,282 13,508 A0.6 98.5 0.0 2,093
93 HH(2020E12817H) 8,239 50 1.3 12,389 13,622 0.8 98.5 0.0 2,091
94 #A(2021& 1 B18H) 8,213 30 0.0 12,393 13560 A0.5 98.6 0.0 2,152
95 #A(20214€ 2 B17H) 8,284 30 1.2 12,494 13,642 0.6 98.8 0.0 2,152
96 B(2021%F 3 B17H) 8,310 30 0.7 12,550 13,778 1.0 98.5 0.0 2,160
97 BA(20214 4 B19H) 8,271 30 20.1 12,541 13,794 0.1 98.5 0.0 2,097
98 #A(2021€ 5 B17H) 8,284 30 0.5 12,584 13,850 0.4 98.5 0.0 2,088
99 HA(2021&€ 6 B17H) 8,332 30 0.9 12,662 14,042 1.4 98.5 0.0 2,080
1008820214 7 H19H) 8,264 30 205 12,624 14,045 0.0 98.9 0.0 1,995
101832021 8 H17H) 8,199 30 204 12,589 14,014 2~0.2 98.5 0.0 1,961
10288(2021%€ 9 B17H) 8,136 30 204 12,556 13,970 203 99.0 0.0 1,933
10389(2021F10818H) 8,293 30 2.3 12,743 14,272 2.2 98.5 0.0 1,968
10488(2021E11817H) 8,177 30 A1.0 12,657 14,197 205 98.5 0.0 1,926
10588(202112H17H) 8,118 30 204 12,628 14,187 20.1 98.3 0.0 1,821
1068820224 1 H17H) 8,007 30 A1.0 12,547 13985 A1.4 98.9 0.0 1,795
1078320224 2 B17H) 7.847 30 A1.6 12417 13,767 A1.6 98.5 0.0 1,750
10888(2022& 3 B17H) 7,791 30 203 12,391 13,778 0.1 98.9 0.0 1,739
10989(20224% 4 H18H) 7,968 30 2.7 12,598 14,066 2.1 98.7 0.0 1,777
11088(2022 5 H17H) 7.843 30 A1.2 12,503 14,022 203 99.0 0.0 1,762
111832022 6 H17H) 7.713 30 A1.3 12,403 13,869 A1.1 98.8 0.0 1,645
1128820224 7 H19H) 8,043 30 4.7 12,763 14,623 5.4 98.5 0.0 1,708
113882022 8 H17H) 7.931 30 A1.0 12,681 14411 A1.4 98.5 0.0 1,682
11483(20224 9 B20H) 7,962 30 0.8 12,742 14,552 1.0 98.6 0.0 1,685

(1) BEEMBAOKERFDEE #5801 AHTY,

(E2) [E#EME+RFDEE] 3. SRAEHOREME (DER) ([CHZREMLAIOHS [FINEEDORSEZINAIZBDTY,
(E3) SEEMFRER=Z10,000& LTHEHIELTVE T,

C£4) BTF7YREYY—T7 Y REBHFANDIcH. [EFEALE] FREEEREZTHLTCVET, LTECTT,

(E5) (ERBAE SERRSEZERT BB ZELV. EROBHIBODSERPTT. UTELTT,



ELOMFREFEET 7V (BRREE) BI—X (BE~NvIRRL)

SERHACh QB #E(iZR & TR E DR

TMSOEEE | s
= — ¢ \y X, E
SRR e | Toz-ynfy. | EAEE
77V RISAH
() = % % % %
= 2022438178 7,791 - 13,778 — 98.9 0.0
109 3B*x 8,007 2.8 14,135 2.6 99.0 0.0
& (E1F)
[ 202248188 7,998 27 14,066 2.1 98.7 0.0
()
= 202248188 7,968 — 14,066 — 98.7 0.0
110 4B 7,976 0.1 14,139 0.5 98.5 0.0
& (E#F)
| 2022458174 7.873 AN1.2 14,022 A0.3 99.0 0.0
)
= 2022 5817H 7,843 - 14,022 — 99.0 0.0
111 58B% 7,845 0.0 14,079 0.4 98.5 0.0
A (E)
[ 20226 8178 7,743 A1.3 13,869 VAN | 98.8 0.0
()
= 20226 8178 7,713 - 13,869 — 98.8 0.0
112 6 B>k 8,036 4.2 14,501 4.6 98.6 0.0
& (E3F)
_2022&7R198 8,073 47 14,623 5.4 98.5 0.0
()
= 20227 819H 8,043 — 14,623 — 98.5 0.0
131 3 7 Bx 7,991 A0.6 14,536 20.6 98.5 0.0
& (E3F)
_ 202268A17H 7961  A10 14411 A4 98.5 0.0
)
= 2022488178 7,931 - 14,411 — 98.5 0.0
114 8 B> 7,898 0.4 14,390 A0.1 98.5 0.0
(E3F)
202249 8208 7,992 0.8 14,552 1.0 98.6 0.0

(P HAREEMEAEHES ®51A) A BEREPEETT.
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SeaE O K UHE | DIRT 20224 3 B18H~20224 9 H208

(1) IE(SEEEF

SF1098~55114H
FO FH O TH
PIMCONZa2—% - 70—\ hRVR - 6 86,426 13 177,420

IJOR-Iv)\>-TPYVR TJZ2H
1) SFHEREXETI,
(£2) DEBIUSBEDBAKRBIIVVB TV, LTAUTY,

(2) BIRBESFERMEASFORE. BT

F1098~551144

ZyBARER—X =Ty hIP—T7 VR - - - -

CF) BERBICHIT2RRBETIMIAFDORE. BHIEHUFEA.

FIZERRA & DHLE RS 20224 3 §18H~2022£ 9 5208

SERHERICHIF D MERRALDELS &Y T Avo

A BRI 20224 9 2085

(1) IE(SEEEF

5510888 £11488K
SHEE
TO O TH %
PIMCONZSa2—¢ - 0= RVRK - 136 129 1,661,895 98.6
TOR-IvN\Y-TFYR TS5
=51 136 129 1,661,895 98.6

CE1) HERIE, BIEREIROMEERERICN T 25HBEADLETT,
(£2) DEBFUTHERDORUREFVIBTTVET, UTEUTT,

(2) BMIREEETHER
£108HAK E1148K
0O 0O TH
—YEANR—N—T Y RY-—TFUR 9 9 10

) BERBARICBIFIZZ v EANYR—< v b P =T 7Y R2AOO#HIF50.381FOTT,



ELOMFREFEET 7V (BRREE) BI—X (BE~NvIRRL)

20225 9 H20HRE®
1 14H8R
STHmER
FM %
PIMCONZ=a—%-70O0-N)L:-HKVR- 1,661,895 98.0
IR I\ T7YR TJ52H
ZwEAYR—~—T v hYF—T 7R 10 0.0
I—)U - O—2%., Z0fth 34,354 2.0
KBS ERRR 1,696,260 100.0

() FHEBEDRARBEEVVIBETTVERTD,

BE. Bff. TAH JUBEMEADINR

(202264 R18H) (2022465R178) (202246 R178) (2022467 R198) (20228R178) (202298208 B#

BE | mioomx | mromk | sk | smoms | m0ms | mnams
(A) & B 1793673004F 1771515058F 1654313216/ 1717345210 1691.381444  1696.260.733
-V O-vE 38785423 27072932 28,239,170 34,961,199 35,106,204 34,354,759
PIMCONZ 25 -

JO=1K - KYR -
192 Jnlty - TR 1,754,877,567 1,744,432,112 1,626,064,032 1,682,373,997 1,656,265,226 1,661,895,960

7 3 2 MEES
SN 10,014 10,014 10,014 10,014 10014 10014
(B) & B 16490119 9,005,736 8733712 9,117,121 9,323,594 11,113011
RILBBEHEE 6691095 6,741,404 6400223 6371410 6,362,235 6,349,245
®Hh W E 7302217 - 30 368,615 800,054 2,047,076
RILVEERHM 2484160 2252821 2321420 2364734 2,150,116 2503610
Z Dtk B 12,646 11,511 12,039 12362 11,189 13,080
(C) MAEHEA—B) 1777182885 1762509322 1645579504 1708228089 1682057850 1685147722
o A 2030365066 2247134954 2133407704 2123803451 2120745040 2116415211

REfRREEmE o 453,182,181 A 484625632 4 487828200 A~ 415575362 A 438,687,190 A 431267489
(D)X # 4 # O % 2,230,365,06600 2,247,134,9540  2,133,407,7040  2,123,803,4510  2,120,745,0400  2,116,415,2110

1 ROS Y BEEE(C/D) 7,968M 7,8430 7,7138 8,0430 79310 7,9628
CE1) BIERABTAER 2,232,626,687H
SRS E IR ETTAER 55,206,985M
SRR — R TTAER 171,418,461/

(£2) TADXIE
HIERER DM EEELSEAFTTARRZ TE > TH Y. TDELREF4A31,267,489F T,



EL IR ESEE D 7 K (BRRER)

B DT

H
H

BI—-X (BE~NvIEL)

(51098 2022 3H188~2022F48188) (51128 2022%65188~20226 7 5198)
(5511088 20224 H19H~2022%5817H) (5311388 202247 H20H~202248 17H)
GE117H# 20224 5H185~202246A178)  (B1148 20224 8 5185~20224 9 5208)
1BE mioom | mvom | mum | smuom | omnsm | m04m
(AR 3 & IX @ 100968860  9993364M 96301438 9606521  9595987A  9586,467M
FRE N & 10097198 9.994,174 9631972 9,607,415 9,596,276 9,587,935
I O T 14 - 53 83 20 -
X i R B 36 o 810 A 1882 & 982 & 309 & 1468
(B) MBS FEME 38447382 £~ 29162259 4 28626751 69,089,603 4 24,766,829 5.790,376
% B @ 38613072 337,527 599609 69379.395 35228 5817732
% B 48 4 165690 4 29499786 4 29226450 A 289792 A 24802057 A 27356
(Off % %W B % ~ 2496821 ~ 2264353 ~ 2333488 ~ 237750 ~ 2161329 4 2516722
(D) ZifpE#m&(A+B+C) 46,047,447 ~ 21,433,248 A 21,330,096 76,318,974 2 17,332,171 12,860,121
()M MMM AE S 2419624066 376603821 A383829,872 ,408825836 338,138,167 /360,879,262
(HESERETIS) ( 33380170) ( 35917192 ( 34994856) ( 35652835 ( 38513408 ( 39.481,540)
(18 & R 18 £) (0453,004,236) (2412,521,013) (A418,824,728) (A444,478,671) (A376,651,575) (£400,360,802)
(F) BIEREAGHS * £ 72914467 £ 79847159 A 76268009 - 76697,090 -~ 76854617 4 76,899,103
(%5184 5 (202427039) ( 295248492) ( 280353068) ( 279,171021) ( 278803234) ( 278259.961)
(FEEBMIEHEE) (4365,341506) (A375,095,651) (4356,621,077) (4355,868,111) (4355,657,851)  (4355,159,064)
(G)& EH(D+E+F) 2446,491,086 ~477,884,228 481,427,977  £~409,203,952 ~432,324955  ~424,918,244
(IR & % B & o 6691095 4~ 6741404 4 6400223 2 6371410 -~ 6362235 4 6,349,245
RBMERS(G+H) 2453182181 1484625632 1487,828200 415575362 438,687,190 431,267,489
EIESRARRES £ 72914467 4 79847150 A 76268009 4 76697090 A 76854617 A 76899,103
(%5184 5 (202427039) ( 295248492) ( 280353068) ( 279,171021) ( 278803234) ( 278259,961)
(EEBIIANE) (4365341506) (A375005651) (A356621077) (A355868111) (A355657851) (4355,159,064)
SEEBEIE 36266622 36904799 35891288 38597696 39585831 41,149,838
B M K B T 2416534336 2441683272  A447451,479  ~377475968  A401,418,404  £395518,224

(1) (B)AMMEISTRIERIE. HARDOHMRR ICLDBERESHET,
(E2) (C)ISEEHRMEFL. SEEHRMICHT SHBEHFEIRZSHET,
(£3) (E)MMRRMIERS C 3. DEERBELS SREIESDGE T, AFROZEIC, Bh—B@NCiIEBUCRZRELTCE

HUTWET,

(CX4) (F)ENMEFEERRE « £1F. BIREZ UBRETAEDERZV, ESFHEIRETERBEIRICKD LE T, FIHRD
TEAIC, BPBIRESRU—EEIICRUERE LR ZRAE U TCEELTVETD,
(E5) HBIERHADEFEMEDERENICRIERD—BZRFTI B/cHCE UCEAIF5,048,294HTT,



ELOMFREFEET 7V (BRREE) BI—X (BE~NvIRRL)

SEE D EEE

BEE | 1008 | som | s | g2 | #1138 | $1148
(2) BELRBORSZNG  9577547M  7729011M 72966557 93162711 7434658M 8017543
(b) BREREOLME T ESER 0F] 0F3 0F 0F 0F] 0Fg

(c) EEEMIRICTED D PNEHaE=E 292,427,039F9 295,248,492 280,353,068F3 279,171,021 278,803,234 278,259,961M
(d) EENRICED B oicEfwiarIE 33,380,170 35917192  34,994,856F3 35,652,835 38,513,408M  39,481,540M
(e) DECXHREE(a + b + c +d) 335384,756F3 338,894,6905F3 322,644,579F3 324,140,127F3 324,751,300 325,759,044M3
(f) DECXIREE(T HOHRY) 1,503.72M 1,508.124 1,512.34M 1,526.224 1,531.31H 1,539.20M
(g) nick 6,691,095 6,741,404 6,400,223 6371410 6,362,235  6,349,245H
(h) oEeE(1 AOAREY) 30MH 30MH 304 304 30MH4 30MH

<M ELOEWURWVICDOVT>

- DicEF. DEBEOEEMBEBLOZFRHEDBRITAEDEICKY. [HEENRE] & [TALRE WRINER) | (CHPNET. 9
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AOTALRE FRINES) . EBYUOBIHNEESREEBRUFET,

- RREFEENEECH UERINE T,

- TALRE BRINER) HNREUCES. ERIAD STAMRE (FRINES) ZERUCED. Z0ORDFH ULWERITAERU T,
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(1) BRAEE 20217 A1 8~20224£6 A30R)
PIMCONZa—4%--50—N)L-RVFK-ITHR -0 T7UFR

(HAL - T2k FL)

REUNE -
Z AL G EBIERREY 933
RS 0
s & Al 933
ER
FlEE H
BHEF
REHMA I 933
EIRMFR (8K)
BEEIAR D EEHFIZE (U ERLZERRE (276)
BTV RT ¢ TSI TP RIE R T U T ¢ THBIIC (1. 825)
1% 2 FEBLHA) 4% (FRZR) ’
FIXTT U ST ¢ THBNCAR B LB (FE5R) (1,678)
SMEREELS 2R 2 FEEMIFIZE (R ) (53)
EHHIFIE ER) (3,832)
KRERFE (18) MO ML EH4E -
PEB AR D A FEELAMN (F8) 5 O ZS Bh4E (S E B ER%Y) (6, 744)
BTV RT ¢ TEE| F 3 yE BB T U T ¢ TEBIC (419)
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PIMCONZa—%-70-NIL+RKYR - TITRX - Iv NNV -T7UR

(2) REHRMIEZFAMRE (20225 6 A30R)

PRINCIPAL
AMOUNT VALUE
(000s) (000s)

INVESTMENTS IN SECURITIES 109.4%
[AUSTRALIA 2.2%

Pepper Residential Securities Trust No.20

2.193% due 09/16/2059 AUD 120 % 82

Australia Government Bond

0.500% due 09/21/2026 900 551

1.000% due 12/21/2030 100 56

1.750% due 06/21/2051 50 22

4.500% due 04/21/2033 200 147

Treasury Corp. of Victoria

4.250% due 12/20/2032 2 14
790

Total Australia 872

(Cost $1,005)

CANADA 1.4%

Air Canada 2017-1 Class AA Pass-Through Trust

3.300% due 01/15/2030 $ 82 75

Fairfax Financial Holdings Ltd.

2.750% due 03/29/2028 EUR 100 97

Royal Bank of Canada

1.050% due 09/14/2026 $ 200 180
352

Real Estate Asset Liquidity Trust

2.867% due 02/12/2055 CAD 100 68

3.072% due 08/12/2053 55 42
110

Canada Government Bond

1.500% due 12/01/2044 (a) 130 102

Total Canada 564

(Cost $633)

CAYMAN ISLANDS 6.1%

ACREC Ltd.

2.762% due 10/16/2036 $ 100 9%

AMMC CLO 16 Ltd.

2.018% due 04/14/2029 61 60

AMMC CLO 20 Ltd.

1.914% due 04/17/2029 70 70

BDS Ltd.

2.962% due 12/16/2036 100 9%

BRSP Ltd.

2.762% due 08/19/2038 100 98

Dryden 36 Senior Loan Fund

2.064% due 04/15/2029 94 93

Gallatin CLO IX Ltd.

2.148% due 01/21/2028 140 139

Halseypoint CLO 2 Ltd.

2.163% due 07/20/2031 100 99

JFIN CLO Ltd.

3.086% due 09/20/2029 95 93

KREF Ltd.

2.957% due 02/17/2039 100 97

ISAHANY Y

PRINCIPAL
AMOUNT VALUE
(000s) (000s)
LoanCore Issuer Ltd.
2.329% due 01/17/2037 $ 100 $ 97
2.624% due 11/15/2038 100 96
M360 Ltd.
3.126% due 11/22/2038 100 99
MF1 Ltd.
2.142% due 02/19/2037 100 96
2.692% due 10/16/2036 100 96
Palmer Square Loan Funding Ltd.
1.863% due 07/20/2029 125 123
STWD Ltd.
2.129% due 11/15/2038 100 97
2.723% due 04/18/2038 100 99
TRTX Issuer Ltd.
2.424% due 02/15/2039 100 97
Venture 33 CLO Ltd.
2.104% due 07/15/2031 100 98
Venture XVII CLO Ltd.
1.924% due 04/15/2027 73 72
Venture XXV CLO Ltd.
2.083% due 04/20/2029 58 57
Venture XXVI CLO Ltd.
2.163% due 01/20/2029 100 99
2,167
Avolon Holdings Funding Ltd.
2.528% due 11/18/2027 180 147
AREIT Trust
2.603% due 11/17/2038 95 9
Total Cayman Islands 2,405
(Cost $2,483)
[CHINA 0.1%
China Government International Bond
3.530% due 10/18/2051 CNY 200 3
Total China 31
(Cost $31)
DENMARK 3.4%
Jyske Realkredit A|S
1.000% due 10/01/2050 DKK 1,426 149
1.500% due 10/01/2053 100 "
Nordea Kredit Realkreditaktieselskah
1.000% due 10/01/2050 3,069 322
1.500% due 10/01/2053 298 33
Nykredit Realkredit A/S
1.000% due 10/01/2050 6,813 122
1.500% due 10/01/2053 198 2
Realkredit Danmark A/S
1.000% due 10/01/2050 295 33
1.500% due 10/01/2053 396 46
Total Denmark 1,339

(Cost $1,857)

PRINCIPAL
AMOUNT VALUE
(000s) (000s)
[FRANCE 4.6%
BNP Paribas S.A.
3.132% due 01/20/2033 $ 200 $ 168
4.625% due 01/12/2027 (b)(c) 200 166
New Immo Holding S.A.
2.750% due 11/26/2026 EUR 100 91
Societe Generale S.A.
2.797% due 01/19/2028 $ 200 179
604
France Government Bond
0.500% due 05/25/2072 EUR 100 46
0.750% due 05/25/2052 350 232
2.000% due 05/25/2048 400 383
3.250% due 05/25/2045 475 568
1,229
Total France 1,833
(Cost $2,415)
GERMANY 2.6%
Deutsche Bank AG
0.050% due 11/20/2024 200 201
1.376% due 09/03/2026 100 97
1.376% due 02/17/2032 200 160
1.626% due 01/20/2027 100 94
1.875% due 02/23/2028 200 189
1HO Ver GmbH
3.625% due 05/15/2025 (d) 100 91
Volkswagen Bank GmbH
1.250% due 08/01/2022 100 105
1.876% due 01/31/2024 100 104
Total Germany 1,041
(Cost $1,256)
IRELAND 2.8%
Accunia European CLO Il DAC
0.930% due 10/15/2030 81 84
Ares European CLO X DAC
0.780% due 10/15/2031 100 102
BlueMountain Fuji EUR CLO Il DAC
0.650% due 07/15/2030 86 89
BlueMountain Fuji EUR CLO Il DAC
0.720% due 01/15/2031 100 102
Cairn CLO IV DAC
0.600% due 04/30/2031 100 103
Cairn CLO X DAC
0.780% due 10/15/2031 100 102
CVC Cordatus Loan Fund XI DAC
0.650% due 10/15/2031 100 102
Harvest CLO XI DAC
0.650% due 06/26/2030 99 101
Harvest CLO XXI DAC
0.760% due 07/15/2031 100 101
Jubilee CLO XI DAC
0.610% due 04/15/2030 100 103
Jubilee CLO XVII DAC
0.650% due 04/15/2031 100 103
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PRINCIPAL
AMOUNT VALUE
(000s) (000s)
Total Ireland $ 1,092
(Cost $1,290)
ISRAEL 1.6%
[SOVEREIGN ISSUES 1.6%
Israel Government Bond
0.750% due 07/31/2022 ILS 200 58
1.000% due 03/31/2030 200 51
2.000% due 03/31/2027 500 14
Israel Government International Bond
0.000% due 07/22/2022 EUR 200 209
3.800% due 05/13/2060 $ 200 167
Total Israel 626
(Cost $713)
ITALY 0.7%
CORPORATE BONDS & NOTES 0.5%
AMCO - Asset Management Co. SpA
1.500% due 07/17/2023 EUR 100 105
Banca Monte dei Paschi di Siena SpA
0.875% due 10/08/2026 100 99
204
SOVEREIGN ISSUES 0.2%
Italy Buoni Poliennali del Tesoro
2.800% due 03/01/2067 100 84
Total Italy 288
(Cost $315)
JJAPAN 4.3%
CORPORATE BONDS & NOTES 2.2%
Mizuho Financial Group, Inc.
2.721% due 07/16/2023 $ 200 200
Sumitomo Mitsui Banking Corp.
0.010% due 09/10/2025 EUR 100 99
0.409% due 11/07/2029 100 91
0.550% due 11/06/2023 200 207
2.440% due 06/18/2024 $ 200 196
Sumitomo Mitsui Trust Bank Ltd.
0.010% due 10/15/2027 EUR 100 9%
887
[SOVEREIGN ISSUES 2.1%
Japan Finance Organization for Municipalities
3.000% due 03/12/2024 $ 200 199
Japan Government CPI-Linked Bond
0.100% due 03/10/2028 (a) ¥ 41,169 319
Japan Government International Bond
0.700% due 06/20/2051 17,000 110
Tokyo Metropolitan Government
0.750% due 07/16/2025 $ 200 184
812
Total Japan 1,699
(Cost $1,912)

LUXEMBOURG 1.1%
CORPORATE BONDS & NOTES 0.9%

Aroundtown S.A.

0.000% due 07/16/2026 EUR 100 85
CPI Property Group S.A.
2.750% due 05/12/2026 200 186

PIMCONSa2—% - 20—+ KUK TTR - Tp/¥

PRINCIPAL
AMOUNT VALUE
(000s) (000s)
Logicor Financing Sarl
0.625% due 11/17/2025 EUR 100 $ 94
365

[MORTGAGE-BACKED SECURITIES 0.2%

Miravet Sarl-Compartment

0.494% due 05/26/2065 81 85

Total Luxembourg 450

(Cost $539)

MALAYSIA 0.7%

[SOVEREIGN ISSUES 0.7%

Malaysia Government International Bond

4.085% due 06/15/2050 MYR 200 39

4.369% due 10/31/2028 1,100 252

Total Malaysia 291

(Cost $313)

INETHERLANDS 1.1%

CORPORATE BONDS & NOTES 0.9%

ARirbus SE

2.375% due 06/09/2040 EUR 100 87

CTP NV

0.500% due 06/21/2025 100 89

Enel Finance International NV

0.875% due 09/26/2034 100 73

IMCD NV

2.500% due 03/26/2025 100 97
346

[MORTGAGE-BACKED SECURITIES 0.2%
D

omi BV

0.569% due 06/15/2051 32 33

Dutch Property Finance BV

0.235% due 07/28/2054 64 67
100

Total Netherlands 446

(Cost $579)

NORWAY 0.2%

[SOVEREIGN ISSUES 0.2%

Kommunalbanken A/S

1.900% due 01/19/2027 AUD 100 62

Total Norway 62

(Cost $73)

[PERU 1.0%

SOVEREIGN ISSUES 1.0%

Peru Government International Bond

5.350% due 08/12/2040 PEN 100 2

5.400% due 08/12/2034 100 2

5.940% due 02/12/2029 214 52

6.350% due 08/12/2028 1,000 248

6.950% due 08/12/2031 165 M

Total Peru 382

(Cost $502)

PORTUGAL 0.1%

CORPORATE BONDS & NOTES 0.1%

Banco Espirito Santo S.A.

4.000% due 01/21/2049 (e) EUR 300 55

~ W e =%
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PRINCIPAL
AMOUNT VALUE
(000s) (000s)
Total Portugal $ 55
(Cost $432)

ROMANIA 0.3%
[SOVEREIGN ISSUES 0.3%

Romania Government International Bond

1.750% due 07/13/2030 EUR 100 75
2.000% due 04/14/2033 50 34
2.750% due 04/14/2041 2 12
Total Romania 121
(Cost $201)
SERBIA 0.2%
[SOVEREIGN ISSUES 0.2%
Serbia Government International Bond
1.000% due 09/23/2028 100 76
Total Serbia 76
(Cost $116)
ISINGAPORE 2.0%
[SOVEREIGN ISSUES 2.0%
Singapore Government Bond
1.625% due 07/01/2031 SGD 100 65
2.875% due 09/01/2030 1,000 715
Total Singapore 780
(Cost $862)
ISPAIN 4.1%
[SOVEREIGN ISSUES 4.1%

ity of
4.220% due 04/26/2035 EUR 100 113
Spain Government Bond
0.850% due 07/30/2037 100 9
1.250% due 10/31/2030 500 485
1.400% due 07/30/2028 500 508
1.450% due 10/31/2071 150 88
3.450% due 07/30/2066 200 218
5.250% due 04/06/2029 GBP 100 138
Total Spain 1,629
(Cost $2,132)

[SWITZERLAND 1.1%
CORPORATE BONDS & NOTES 1.1%

Credit Suisse Group AG

2.997% due 12/14/2023 $ 250 248
7.500% due 12/11/2023 (b)(c) 200 191
Total Switzerland 439
(Cost $461)

UNITED KINGDOM 11.0%

CORPORATE BONDS & NOTES 3.2%

Barclays Bank PLC

7.625% due 11/21/2022 (b) 200 202
HSBC Holdings PLC

2.871% due 11/22/2032 200 164
Lloyds Bank Corporate Markets PLC

0.250% due 10/04/2022 EUR 100 105
Nationwide Building Society

3.766% due 03/08/2024 $ 200 199
NatWest Group PLC

2.500% due 03/22/2023 EUR 100 106
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PRINCIPAL PRINCIPAL
AMOUNT VALUE AMOUNT
(000s) (000s) (000s)
NatWest Markets PLC LCCM Trust
1.000% due 05/28/2024 EUR 100 $ 102 2.524% due 12/13/2038 $ 100 $
Santander UK Group Holdings PLC 2.774% due 11/15/2038 100
3.373% due 01/05/2024 $ 200 199 LMREC LLC
Standard Chartered PLC 2.674% due 04/22/2037 91
1.822% due 11/23/2025 200 185 M ts Educational Financing Authority
1,262 2.134% due 04/25/2038 27
SMB Private Education Loan Trust
Avon Finance No.2 PLC 1.830% due 02/16/2055 100
2.014% due 09/20/2048 GBP 75 90 Sofi Professional Loan Program LLC
Barley Hill No.2 PLC 3.020% due 02/25/2040 108
2.109% due 08/27/2068 83 100 Toyota Auto Loan Extended Note Trust
Brass No.8 PLC 2.560% due 11/25/2031 100
2.111% due 11/16/2066 $ 47 47
Eurohome UK Mortgages PLC
1.738% due 06/15/2044 GBP 184 218 Lumen Technologies, Inc.
Eurosail PLC 3.916% due 03/15/2027 226
1.749% due 12/15/2044 5 6
Finsbury Square PLC Allegion U.S. Holding Co., Inc.
2.365% due 06/16/2070 56 68 3.200% due 10/01/2024 100
Great Hall Mortgages No.1 PLC Bank of America Corp.
1.753% due 06/18/2039 81 97 2.972% due 02/04/2033 100
Mortimer BTL PLC Broadcom, Inc.
1.597% due 06/20/2051 7 86 2.600% due 02/15/2033 100
Newgate Funding PLC Charter Communications Operating LLC
2.589% due 12/15/2050 179 209 3.950% due 06/30/2062 100
2.839% due 12/15/2050 179 200 Citigroup, Inc.
Paragon Mortgages No.26 PLC 3.070% due 02/24/2028 100
1.661% due 06/15/2045 M 49 3.785% due 03/17/2033 j) 100
Polaris PLC Dell International LLC
1.730% due 12/23/2058 94 113 4.800% due 10/01/2028 100
Ripon Mortgages PLC Goldman Sachs Group, Inc.
1.696% due 08/28/2056 385 463 0.010% due 04/30/2024 EUR 100
. 1.250% due 02/07/2029 100
Stratton Mortgage Funding )
1.361% due 07/20/2080 161 2 [ A 9 W
. " . JPMorgan Chase & Co.
Towd Point Mortgage Funding Granite4 PLC
1.605% due 10/20/2051 19 0 [T Ao AT iy
q . Morgan Stanley
Tower Bridge Funding PLC
2.484% due 09/20/2063 67 ) [ A A L
P MPT Operating Partnership LP
Twin Bridges PLC
2.193% due 06/12/2053 83 100 2.550% due 12/05/2023 GBP 100
2,180 Nissan Motor Acceptance Co. LLC
1.850% due 09/16/2026 $ 100
United Kingdom Gilt Oracle Corp.
0.625% due 10/22/2050 200 14g|  2875%due 03/25/203111) 200
1.500% due 07/31/2053 100 9% Pacific Gas & Electric Co.
1.750% due 01/22/2049 50 51 4.200% due 03/01/2029 100
4.250% due 12/07/2040 400 600 Penske Truck Leasing Co. LP
893 3.950% due 03/10/2025 100
Total United Kingdom 4,335 Holdings USA, Inc.
(Cost $4,932) 3.400% due 01/18/2023 200
UNITED STATES 42.6% Southern California Edison Co.
2.153% due 04/03/2023 100
BDS LLC Sprint Spectrum Co. LLC
3.307% due 03/19/2039 S ) ) [ ANV ik
FORT CRE Issuer LLC
2.753% due 02/23/2039 100 99

2,071
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(000s)
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100
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103
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95
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98

200

100

138
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PRINCIPAL
AMOUNT VALUE
(000s) (000s)

Alternative Loan Trust
1.822% due 07/20/2046 (e) $ 66 § 51
2.004% due 09/25/2046 (e) 55 52
2.024% due 06/25/2037 13 "
2.032% due 03/20/2046 12 9
2.184% due 02/25/2037 13 "
2.334% due 11/25/2035 6 6
3.051% due 11/25/2035 6 6
6.250% due 08/25/2037 (e) 162 95
6.500% due 06/25/2036 (e) 40 2
American Home Mortgage Assets Trust
1.814% due 05/25/2046 (e) 69 58
Banc of America Funding Trust
2.736% due 02/20/2036 47 45
12.358% due 10/20/2046 (e) 26 2
Banc of America Mortgage Trust
3.204% due 05/25/2035 (e) 72 67
Bayview MSR Opportunity Master Fund Trust
3.000% due 11/25/2051 92 83
Bear Stearns Adjustable Rate Mortgage Trust
3.160% due 08/25/2033 1 1
Bear Stearns Alternative-A Trust (e)
2.890% due 11/25/2035 7 6
2.994% due 01/25/2036 " "
3.487% due 08/25/2036 39 23
BIG Commercial Mortgage Trust
2.621% due 02/15/2039 100 97
Citigroup Mortgage Loan Trust
2.500% due 05/25/2051 359 308
Countrywide Home Loan Mortgage Pass-Through Trust
2.264% due 03/25/2035 4 4
5.500% due 11/25/2035 (e) 16 9
Credit Suisse Mortgage Capital
2.502% due 04/26/2038 9 9
Credit Suisse Mortgage Capital Trust
6.500% due 07/26/2036 69 Al
Credit-Based Asset Servicing & Securitization LLC
1.744% due 07/26/2037 6 4
CS First Boston Mortgage Securities Corp.
2.974% due 05/25/2044 32 31
DBUBS Mortgage Trust
0.914% due 11/10/2046 (f) 108 0
DROP Mortgage Trust
2.470% due 10/15/2043 100 97
Extended Stay America Trust
2.405% due 07/15/2038 99 97
First Franklin Mortgage Loan Trust
2.344% due 10/25/2035 40 40
First NLC Trust
1.694% due 08/25/2037 15 9
Freddie Mac Structured Pass-Through Certificates
1.676% due 10/26/2044 16 16
GCAT Trust
3.000% due 07/25/2043 98 88
GMACM Mortgage Loan Trust
2.858% due 11/18/2035 (e) 17 16
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VALUE
(000s)

79
8
84
177

100

44

13
166
176

160
330

55
55

96

33

72
88

PRINCIPAL
AMOUNT
(000s)
GS Mortgage Securities Trust
2.039% due 11/10/2045 (f) $ 605 &
GS Mortgage-Backed Securities Trust
2.500% due 01/25/2052 92
2.500% due 02/25/2052 91
2.500% due 08/25/2052 98
3.000% due 09/25/2052 198
GSR Mortgage Loan Trust
3.055% due 05/25/2035 113
HarborView Mortgage Loan Trust
1.326% due 12/19/2036 (e) 48
Home Equity Mortgage Trust
6.000% due 01/25/2037 75
Impac CMB Trust
2.284% due 03/25/2035 58
JPMorgan Mortgage Trust
2.417% due 07/25/2035 14
2.753% due 11/25/2035 (e) 13
3.000% due 01/25/2052 182
3.000% due 03/25/2052 191
3.000% due 04/25/2052 179
3.000% due 05/25/2052 372
Manhattan West Mortgage Trust
2.130% due 09/10/2039 100
Merrill Lynch Mortgage Investors Trust
1.784% due 09/25/2037 9
1.864% due 02/25/2037 9
2.277% due 02/25/2033 1
Morgan Stanley Asset-Backed Securities Capital I, Inc.
Trust

1.684% due 05/25/2037 3
Morgan Stanley Bank of America Merrill Lynch Trust
1.021% due 12/15/2048 (f) 1,246
New Residential Mortgage Loan Trust
2.750% due 07/25/2059 56
2.750% due 11/25/2059 57
NYO Commercial Mortgage Trust
2.420% due 11/15/2038 100
0BX Trust
2.500% due 10/25/2051 92
PMT Loan Trust
2.500% due 07/25/2061 91
Ready Capital Mortgage Financing LLC
2.574% due 07/25/2036 100
Residential Accredit Loans, Inc. Trust
1.774% due 02/26/2047 42
1.984% due 06/26/2046 25
Residential Asset Securitization Trust
2.074% due 04/25/2035 (e) 28
Securitized Asset-Backed Receivables LLC Trust
1.754% due 05/25/2037 (e) 9
Structured Adjustable Rate Mortgage Loan Trust
2.853% due 09/25/2035 (e) 35
Structured Asset Mortgage Investments Il Trust
1.844% due 09/25/2047 85
2.004% due 07/25/2046 (e) 113
Structured Asset Securities Corp.
1.904% due 01/26/2036 37

36
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PRINCIPAL
AMOUNT VALUE
(000s) (000s)

Structured Asset Securities Corporation Mortgage Loan
Trust

1.758% due 07/25/2036 $ 2 $ 26
Terwin Mortgage Trust
2.564% due 11/25/2033 9 8
Thornburg Mortgage Securities Trust
2.017% due 10/25/2043 2 19
4.783% due 06/25/2047 (e) 35 30
Towd Point Mortgage Trust
2.710% due 01/25/2060 4 46
2.900% due 10/25/2059 251 244
UWM Mortgage Trust
2.500% due 11/25/2051 190 163
WaMu Mortgage Pass-Through Certificates Trust
2.244% due 01/25/2045 2 2
2.368% due 03/25/2033 1 1
2.831% due 09/25/2036 36 32
4,451
Fannie Mae
1.356% due 08/26/2042 3 3
1.523% due 06/01/2043 2 2
2.000% due 03/01/2052 99 86
2.024% due 09/25/2032 1 1
2.024% due 06/25/2036 6 6
2.722% due 01/01/2036 232 240
2.944% due 07/25/2039 168 161
3.000% due 10/01/2049 73 69
3.500% due 05/01/2049 36 35
3.500% due 02/01/2050 34 33
3.500% due 07/01/2050 38 37
3.500% due 01/01/2059 107 104
4.000% due 06/01/2050 33 33
7.000% due 09/01/2036 3 3
Fannie Mae, TBA (g)
3.500% due 08/01/2052 3,300 317
4.000% due 08/01/2052 1,600 1,575
Freddie Mac
1.160% due 01/15/2038 100 99
1.295% due 01/15/2038 (f) 100 6
2.000% due 02/01/2052 99 87
2.000% due 03/01/2052 99 87
2.500% due 01/01/2052 197 178
3.500% due 10/01/2039 18 18
Small Business Administration
5.490% due 05/01/2028 9 9
5.600% due 08/01/2028 72 73
5.680% due 06/01/2028 22 23
6.220% due 12/01/2028 54 57
6,196

Treasury Inflation Protected Securities

2.500% due 01/15/2029 (a) 606 674

U.S. Treasury Bonds

1.376% due 11/15/2040 400 288

1.626% due 11/15/2050 1,875 968

1.876% due 02/15/2041 1,260 981

2.875% due 05/15/2052 200 189
3.100

Total United States
(Cost $18,456)

16,845

I
PRINCIPAL
AMOUNT VALUE
(000s) (000s)

SHORT-TERM INSTRUMENTS 14.1%

Australia and New Zealand Banking Group Ltd.

0.250% due 07/01/2022 AUD 4% 3
0.250% due 07/01/2022 NZD 59 36
1.060% due 07/01/2022 $ 23 23
Bank of Nova Scotia
0.560% due 07/04/2022 CAD 39 30
1.060% due 07/01/2022 $ 32 32
BNP Paribas Bank
(1.200%) due 07/01/2022 CHF 1 1
(0.780%) due 07/01/2022 EUR 14 14
(0.730%) due 07/01/2022 DKK 1 0
0.370% due 07/04/2022 HKD ] 1
0.520% due 07/01/2022 GBP 1 1
1.060% due 07/01/2022 $ 1 1
Brown Brothers Harriman & Co.
(0.360%) due 07/01/2022 ¥ 1 0
0.005% due 07/01/2022 SEK 5 0
0.070% due 07/01/2022 NOK 3 0
3.850% due 07/01/2022 ZAR 28 2
Citibank N.A.
1.060% due 07/01/2022 $ 130 130
DBS Bank Ltd.
1.060% due 07/01/2022 110 110
HSBC Bank PLC
(0.780%) due 07/01/2022 EUR 5 g
0.520% due 07/01/2022 GBP 14 17
JPMorgan Chase Bank N.A.
1.060% due 07/01/2022 $ 261 261
MUFG Bank Ltd.
(0.360%) due 07/01/2022 ¥ 899 7
Royal Bank of Canada
1.060% due 07/01/2022 $ 12 12
Sumitomo Mitsui Banking Corp.
(0.780%) due 07/01/2022 EUR 13 14
(0.360%) due 07/01/2022 ¥ 764 6
1.060% due 07/01/2022 $ 116 116
Sumitomo Mitsui Trust Bank Ltd.
(0.780%) due 07/01/2022 EUR 2 2
(0.360%) due 07/01/2022 ¥ 3509 26
0.520% due 07/01/2022 GBP 2 2
1.060% due 07/01/2022 $ 248 248
The Hongkong and Shanghai Banking Corp. Ltd.
0.370% due 07/04/2022 HKD 192 24
0.650% due 07/01/2022 SGD 2 1
1,125
(0.005%) due 08/03/2022 (h) ILS 100 28
0.000% due 11/02/2022 (h) 200 57
0.892% due 05/03/2023 i) 1,100 3N
0.959% due 04/05/2023 (h) 600 170
566
(0.146%) due 09/20/2022 i) ¥ 220,000 1,620
(0.138%) due 08/08/2022 (h) 70,000 515
(0.122%) due 08/15/2022 (h) 40,000 295
(0.120%) due 09/12/2022 (h) 61,000 449
2,879
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PRINCIPAL
AMOUNT VALUE
(000s) (000s)
0.808% due 07/21/2022 $ 200 ¢ 200
1.106% due 09/01/2022 800 798
998
Total Short-Term Instruments 5,568
(Cost $5,677)
Total Investments in Securities 109.4%  $ 43,269
(Cost $49,185)
Financial Derivative
Instruments (k)(1) (0.6%) (249)
(Cost or Premiums, net $(108))
Other Assets and Liabilities, net (8.8%) (3,468)
Net Assets 100.0% $ 39,652

NOTES TO SCHEDULE OF INVESTMENTS:

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

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

(b) Contingent convertible security.

(c) Perpetual maturity; date shown, if applicable, represents next contractual call date.
(d) Payment in-kind security.

(e) Security is in default.

(f)  Security is an Interest Only (“10”) or 10 Strip.

(g) When-Issued security.

(h) Coupon represents a yield to maturity.

(i) Coupon represents a weighted average yield to maturity.

Market Value as

Maturity Acquisition Market Percentage of
Issuer Descripti Coupon Date Date Cost Value Net Assets
Citigroup, Inc. 3.785% 03/17/2033 03/10/2022 $ 100 $ 90 0.23%
Oracle Corp. 2.875% 03/25/2031 03/22/2021 200 165 0.42%
Total Restricted Securities $ 300 $ 255 0.65%

[BORROWINGS AND OTHER FINANCING TRANSACTIONS

Maturity Principal Payable for
Counterparty Description Coupon Date Amount Proceeds Short Sales
BOS Fannie Mae, TBA 2.000% 08/01/2052 $ 3,600 $ 131220 % (3,122)
BOS Fannie Mae, TBA 2.500% 08/01/2052 3,600 (3,236 (3,235
BOS Fannie Mae, TBA 3.000% 07/01/2052 100 (94) (93)
JPS Fannie Mae, TBA 2.000% 06/01/2037 700 (655) (653)
Total Short Sales (18.0%) § (7107} $ (7,103)

The following is a summary by counterparty of the market value of Borrowings and Other Financing Transactions and collateral pledged/(received) as of June 30, 2022:

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

Counterparty Received Ag Tr i Short Sales T i Pledged|(Received) Net Exposure"
Master Securities Forward Transactions Agreement
BOS $ 0 s 0 s 0 3 (6,4500  $ (6,4500 % 0 $ (6,450)
JPS 0 0 0 (653) (653) 0 (653
Total Borrowings and Other Financing T i $ 0 3 0§ 0 3 (7,103

""" Net exposure represents the net receivable/lpayable) that would be due from/to the counterparty in the event of default. Exposure from borrowings and other financing transactions can only be netted across transactions governed under the

same master agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

The average amount of borrowings outstanding during the period ended June 30, 2022 was $271 at a weighted average interest rate of 0.076%. Average borrowings may include sale-buyback transactions and reverse repurchase agreements,
if held during the perind.
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(k) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
[PURCHASED OPTIONS:

Strike Expiration # of Market

Descripti Price Date Contracts Cost Value

Put - U.S. Treasury 5-Year Note August 2022 Futures $ 103.250 07/22/2022 40 $ 0 $ 0
Put - U.S. Treasury 10-Year Note August 2022 Futures 102.500 07/22/2022 23 0 0
Total Purchased Options $ 0 $ 0

RITTEN OPTIONS:
Strike Expiration # of Premiums Market

D Price Date Contracts (Received) Value

Call - 3-Month SOFR December 2023 Futures $ 98.000 12115/2023 1 $ U] $ m
Put - 3-Month SOFR December 2023 Futures 96.500 12115/2023 1 1l il
Total Written Options $ 2 $ 2)
[FUTURES CONTRACTS:

Unrealized
Expiration # of Appreciation/ Variation Margin
Type Month Contracts preciati Asset Liability

3-Month SOFR June Futures Long 09/2023 4 $ (6) $ 1 $ 0
Australia Government 3-Year Bond September Futures Short 09/2022 3 n 0 m
Australia Government 10-Year Bond September Futures Long 09/2022 5 2) 3 0
Canada Government 10-Year Bond September Futures Short 09/2022 2 7 0 m
Euro-Bobl 5-Year Note September Futures Short 09/2022 20 31 0 (42)
Euro-BTP 10-Year Bond September Futures Long 09/2022 " (34) 34 0
Euro-Bund 10-Year Bond September Futures Long 09/2022 3 2 0 W}
Euro-Buxl 30-Year Bond September Futures Long 09/2022 2 (28) 15 0
Euro-OAT 10-Year Bond September Futures Long 09/2022 1 2) 3 0
Euro-Schatz 2-Year Note September Futures Long 09/2022 3 m 2 0
Japan Government 10-Year Bond September Futures Short 09/2022 2 1 0 2)
U.S. Treasury 2-Year Note September Futures Long 09/2022 2 2 1 0
U.S. Treasury 5-Year Note September Futures Long 09/2022 n (9) 40 0
U.S. Treasury 10-Year Note September Futures Long 09/2022 48 (33) 38 0
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2022 21 [l 0 (20)
U.S. Treasury Ultra 30-Year Bond September Futures Long 09/2022 7 (32) 8 0
United Kingdom Treasury 10-Year Gilt September Futures Short 09/2022 6 30 0 (13)
Call Option Strike @ EUR 150.000 on Euro-Bobl September 2022 Futures”' Long 08/2022 19 0 0 0
Call Option Strike @ EUR 170.000 on United Kingdom Treasury 10-Year Gilt

September 2022 Futures" Long 08/2022 6 0 0 0
Total Futures Contracts $ (88) $ 145  § (80)

[SWAP AGREEMENTS:

Implied Credit Unrealized
Fixed Deal Maturity Spread at Notional Market Appreciation/ Variation Margin
Entity Receive Rate Date June 30, 2022* Amount® Value preciati Asset Liability

General Motors Co. 5.000% 12/20/2026 2.634% $ 100 $ 9 $ (10) $ 0 $Mm
Jaguar Land Rover Automotive PLC 5.000% 06/20/2026 9.623%  EUR 100 (14) 21) 0 2)
Rolls-Royce PLC 1.000% 06/20/2026 4.096% 50 (6) 2) 0 U]
Shell PLC 1.000% 12/20/2026 0.657% 100 2 (2) 0 0
Tesco PLC 1.000% 06/20/2025 1.026% 200 0 (5) 0 1

$ 9) $ 140) $ 0 $ 5
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Unrealized
Fixed Deal Maturity Notional Market Appreciation| Variation Margin

Index|Tranches (Pay) Rate Date Amount® Valug® preciati Asset Liability
CDX.EM-37 Index (1.000%) 06/20/2027  § 400 $ 40 $ 7 $ 1 $ 0
CDX.HY-36 Index (5.000%) 06/20/2026 99 1 10 1 0
CDX.IG-35 Index (1.000%) 12/20/2030 200 3 6 0 0
CDX.IG-38 Index (1.000%) 06/20/2032 900 2 1 2 0
iTraxx Europe Series 31 Index (1.000%) 06/20/2029 EUR 2,000 43 89 9 0

$ 110 $ 123 $ 13 $ 0

Unrealized
Fixed Deal Maturity Notional Market Appreciation| Variation Margin

Index/Tranches Receive Rate Date Amount® Value® (Depreciation) Asset Liability
iTraxx Europe Crossover Series 37 Index 5.000% 06/20/2027 EUR 300 $ (9) $ (20) $ 0 $ (5)
iTraxx Europe Series 36 Index 1.000% 12/20/2026 200 (1 (1 0 (1

$ (10) $ 121) $ 0 $ (6

Unrealized

Pay|Receive Maturity Notional Market Appreciation| Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value (Depreciation) Asset Liability
Pay® 1-Month USD-LIBOR 0.583% 03/07/2024 $ 300 $ 0 $ 0 $ 0 s 0
Pay” 1-Month USD-LIBOR 0.000% 09/06/2024 2,800 1 1 0 U]
Pay"0 1-Month USD-LIBOR 0.000% 09/27/2024 1,100 1 1 0 0
Pay™ 1-Month USD-LIBOR 0.000% 10/04/2024 1,000 1 1 0 0
Pay” 3-Month Canadian Bank Bill 2.060% 10/28/2023 CAD 1,200 (15) (15) 1 0
Pay” 3-Month Canadian Bank Bill 2.000% 111412023 600 (8) (8) 0 0
Pay 3-Month Canadian Bank Bill 1.220% 03/03/2025 1,200 (55) (53) 0 (1)
Pay 3-Month Canadian Bank Bill 1.500% 06/17/2025 300 (13) (15) 0 0
Pay 3-Month Canadian Bank Bill 1.713% 10/02/2029 100 9 9) 0 0
Pay 3-Month Canadian Bank Bill 1.900% 12118/2029 200 17 (201 1 0
Pay 3-Month Canadian Bank Bill 1.250% 06/16/2031 100 (15) (4 0 0
Pay"” 3-Month FRA New Zealand Bank Bill 3.000% 11/01/2023 NZD 1,000 (8) (8) 1 0
Pay” 3-Month FRA New Zealand Bank Bill 3.000% 12115/2023 1,600 12) (12) 1 0
Pay” 3-Month FRA New Zealand Bank Bill 4.000% 06/14/2024 1,300 2 2 1 0
Pay 3-Month FRA New Zealand Bank Bill 3.750% 06/15/2027 500 4 0 2 0
Pay 3-Month SEK-STIBOR 1.000% 06/19/2029 SEK 300 (4) (5) 0 0
Pay 3-Month USD-LIBOR 0.750% 1216/2022 $ 750 (7 (13) 0 0
Pay 3-Month USD-LIBOR 0.250% 03/30/2023 200 (4 (4 0 0
Receive 3-Month USD-LIBOR 1.305% 08/21/2023 650 12 25 3 0
Receive” 3-Month USD-LIBOR 1.270% 11/04/2023 4,600 105 55 0 (6)
Pay 3-Month USD-LIBOR 0.500% 12115/2023 100 (4) (4) 0 0
Receive 3-Month USD-LIBOR 1.298% 08/26/2024 350 13 20 0 U]
Receive 3-Month USD-LIBOR 1.249% 08/31/2024 700 27 40 0 2)
Receive 3-Month USD-LIBOR 1.250% 12/15/2026 3,450 261 299 0 (19)
Pay 3-Month USD-LIBOR 0.400% 01/15/2028 1,100 (149) (100) 5 0
Pay 3-Month USD-LIBOR 0.500% 06/16/2028 350 (49) (33) 2 0
Pay 3-Month USD-LIBOR 1.500% 12/15/2028 800 (73) (77) 5 0
Receive 3-Month USD-LIBOR 2.000% 01/16/2030 500 32 65 1 0
Receive 3-Month USD-LIBOR 0.750% 03/30/2031 510 90 59 0 (3)
Receive 3-Month USD-LIBOR 0.750% 06/16/2031 1,450 265 172 0 (10
Pay 3-Month USD-LIBOR 2.000% 12/15/2051 450 (84) m9) 4 0
Pay 6-Month Australian Bank Bill 1.750% 03/16/2027 AUD 400 (24) (23) 1 0
Receive 6-Month Australian Bank Bill 1.750% 06/16/2031 100 13 15 0 0
Receive 6-Month Australian Bank Bill 2.250% 02/11/2032 100 10 10 0 0
Pay” 6-Month EURIBOR 1.000% 03/30/2024 EUR 400 (4) (2) 1 0
Pay” 6-Month EURIBOR (0.500%) 09/21/2024 3,100 (136) (63) 14 0
Pay 6-Month EURIBOR 0.700% 04/11/2027 100 (5) (5) 1 0
Pay 6-Month EURIBOR 0.650% 04/12/2027 100 (5) (5) 1 0
Pay 6-Month EURIBOR 0.650% 05/11/2027 100 (5) (5) 1 0
Pay 6-Month EURIBOR 1.000% 05/13/2027 100 (4) (4) 1 0
Pay 6-Month EURIBOR 1.000% 05/18/2027 100 4 14 1 0
Pay” 6-Month EURIBOR (0.250%) 09/21/2027 2,060 (223) (72) 27 0
Pay” 6-Month EURIBOR 0.260% 09/21/2032 1,500 (269) (76) 26 0
Receive” 6-Month EURIBOR 0.064% 05/27/2050 50 2 13 0 U]
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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 0.500% 09/21/2052 EUR 500 177 $ 112 $ 0 s (13)
Receive 7-Day China Fixing Repo Rate 2.500% 09/15/2026 CNY 4,500 1 (3) 0 n
Receive 7-Day China Fixing Repo Rate 2.750% 09/15/2026 4,000 (5) 2) 0 0
Receive 7-Day China Fixing Repo Rate 2.500% 06/15/2027 1,600 1 1 0 0
Receive”! 7-Day China Fixing Repo Rate 2.500% 09/21/2027 1,600 2 1 1 0
Receive Bank of Japan Uncollateralised

Overnight Call Rate 0.000% 03/16/2024 ¥ 130,000 1 1 0 0
Receive Bank of Japan Uncollateralised

Overnight Call Rate 0.000% 12115/2026 50,000 3 2 0 0
Pay Bank of Japan Uncollateralised

Overnight Call Rate 0.000% 12115/2028 140,000 (20) (17 1 0
Pay Bank of Japan Uncollateralised

Overnight Call Rate 0.000% 03/17/2031 10,000 3 3 0 0
Pay Bank of Japan Uncollateralised

Overnight Call Rate 0.000% 08/17/2031 130,000 (40) (32) 2 0
Receive Bank of Japan Uncollateralised

Overnight Call Rate 0.060% 12115/2031 10,000 3 3 0 0
Receive Bank of Japan Uncollateralised

Overnight Call Rate 0.400% 06/19/2039 150,000 80 118 0 1}
Receive Bank of Japan Uncollateralised

Overnight Call Rate 0.700% 03/15/2062 5,000 4 3 0 0
Receive Bank of Japan Uncollateralised

Overnight Call Rate 0.800% 06/15/2062 5,000 2 2 0 0
Pay"”! Financial Benchmarks India

Overnight Mumbai Interbank

Outright Rate 5.750% 03/15/2024 INR 302,500 (51) 7 4 0
Receive Financial Benchmarks India

Overnight Mumbai Interbank

Outright Rate 5.750% 03/16/2027 64,510 32 (13) 0 (4
Receive Financial Benchmarks India

Overnight Mumbai Interbank

Outright Rate 6.260% 03/16/2032 6,300 4 2) 0 U]
Pay IBMEXID 4.870% 07/07/2025 MXN 7,300 (43) 21 1 0
Pay Secured Overnight Financing Rate 0.250% 12/15/2023 $ 1,600 (65) (55) 2 0
Receive!” Secured Overnight Financing Rate 1.320% 12121/2023 13,500 259 215 0 “n
Pay"”! Secured Overnight Financing Rate 1.430% 03/31/2024 4,000 (108 (11 8 0
Receive” Secured Overnight Financing Rate 1.850% 04/21/2024 2,300 28 3 0 (3)
Pay Secured Overnight Financing Rate 2.400% 06/21/2024 800 (9) (9) 2 0
Receive!” Secured Overnight Financing Rate 2.965% 11/30/2026 3,400 (17 (20) 0 (18)
Receive” Secured Overnight Financing Rate 3.059% 11/30/2026 300 (3) (3) 0 2
Receive Secured Overnight Financing Rate 1.000% 12/15/2026 1,600 15 109 0 9
Receive Secured Overnight Financing Rate 1.000% 06/15/2027 950 8 42 0 (5)
Receive Secured Overnight Financing Rate 1.750% 06/15/2027 1,600 76 (3) 0 (9)
Pay Secured Overnight Financing Rate 2.370% 06/21/2027 300 (6) (6) 2 0
Pay Secured Overnight Financing Rate 1.250% 12/15/2028 100 9 9) 1 0
Pay Secured Overnight Financing Rate 1.618% 02/09/2029 100 6] 6] 1 0
Pay Secured Overnight Financing Rate 1.888% 03/22/2029 200 (10 (100 1 0
Pay Secured Overnight Financing Rate 1.9368% 03/26/2029 300 (14) (14) 2 0
Pay Secured Overnight Financing Rate 2.175% 04/21/2029 200 7 7 1 0
Pay Secured Overnight Financing Rate 1.000% 06/15/2029 1,900 (213) (78) 12 0
Pay Secured Overnight Financing Rate 1.500% 12/15/2031 900 (91) (98) 7 0
Pay Secured Overnight Financing Rate 1.817% 04/05/2032 300 (24) (24) 3 0
Pay” Secured Overnight Financing Rate 2.886% 05/15/2032 2,400 15 26 20 0
Pay” Secured Overnight Financing Rate 3.005% 05/15/2032 300 5 5 3 0
Pay Secured Overnight Financing Rate 1.250% 06/15/2032 1,400 (188) (138) " 0
Receive Secured Overnight Financing Rate 1.750% 06/15/2032 750 68 (22) 0 8
Pay Secured Overnight Financing Rate 1.750% 12/15/2051 50 9 (13) 1 0
Pay Secured Overnight Financing Rate 1.500% 06/15/2052 300 (70) (60) 3 0
Pay Secured Overnight Financing Rate 1.750% 06/15/2052 200 (36) (3) 0 (16)
Receive Secured Overnight Financing Rate 2.675% 06/22/2052 200 m m 0 2
Receive Singapore Overnight Index Average 1.250% 03/16/2024 SGD 2,290 33 9 0 (15)
Pay Singapore Overnight Index Average 2.750% 06/15/2027 400 1 1 1 0
Pay Singapore Overnight Index Average 3.000% 06/15/2027 400 4 4 1 0
Receive Singapore Overnight Index Average 1.250% 09/15/2031 20 1 0 0 0
Pay Singapore Overnight Index Average 2.500% 06/15/2032 100 1 (1 0 0
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Unrealized

Pay/Receive Maturity Notional Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value (Depreciation) Asset Liability
Pay Sterling Overnight Interbank

Average Rate 0.010% 02/07/2023 GBP 1,760 $ (33) $ (33) $ 18 0
Receive!” Sterling Overnight Interbank

Average Rate 0.500% 09/21/2024 900 49 4 0 (5)
Pay” Sterling Overnight Interbank

Average Rate 0.500% 09/21/2027 200 (23) (7) 2 0
Pay"”! Sterling Overnight Interbank

Average Rate 0.750% 09/21/2032 550 97) 12) 10 0
Pay” Sterling Overnight Interbank

Average Rate 0.750% 09/21/2052 105 (40) 0 3 0
Pay Swiss Overnight Rate Average (0.500%) 09/15/2026 CHF 800 (63) (62) 12 0
Pay Swiss Overnight Rate Average 0.294% 02/10/2027 100 (3) (3) 1 0
Pay Swiss Overnight Rate Average 0.283% 02/14/2027 200 n 7 3 0
Pay Swiss Overnight Rate Average 0.300% 02/15/2027 200 (7) (7) 3 0
Pay Swiss Overnight Rate Average 0.295% 02/17/2027 100 3) 3 2 0
Pay Swiss Overnight Rate Average 0.343% 05/16/2027 100 (4) (4) 2 0
Pay Swiss Overnight Rate Average 0.368% 06/15/2027 600 (23) (22) 10 0
Receive UK Retail Price Index 0.000% 03/16/2031 GBP 100 (15) (15) 0 0
Receive UK Retail Price Index 0.000% 04/15/2031 100 (16) (15) 0 0

$ (711) $ (276) $ 241 8 (173

Total Swap Agreements $ (620) $ (214) $ 254§ (184)

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, 2022:

Cash of $992 has been pledged as collateral for exchange-traded and centrally cleared financial derivative instruments as of June 30, 2022. See Note 8,
Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

Financial 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 Ag Total
Total Exchange-Traded or Centrally Cleared $ 0 $ 145 $ 254 $ 399 $ 2) % (80) $ (184) $ (266)

Future styled option.

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

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

" Implied credit spreads, represented in absolute terms, utilized in determining the market value of credit default swap agreements on corporate issues, U.S. Municipal issues or sovereign issues as of period end serve as indicators of the
current status of the payment/performance risk and represent the likelihood or risk of default for the credit derivative. The implied credit spread of a particular referenced entity reflects the cost of buying/selling protection and may include
upfront payments required to be made to enter into the agreement. Wider credit spreads represent a deterioration of the referenced entity's credit soundness and a greater likelihood or risk of default or other credit event occurring as
defined under the terms of the agreement.

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

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

" This instrument has a forward starting effective date. See Note 2, Securities Transactions and Investment Income, in the Notes to Financial Statements for further information

" Versus Floating Rate Index receive 1-Month USD LIBOR plus 0.070%.

" Versus Floating Rate Index receive 1-Month USD LIBOR plus 0.088%.

Versus Floating Rate Index receive 1-Month USD LIBOR plus 0.105%.

" Versus Floating Rate Index receive 1-Month USD LIBOR plus 0.102%

(1) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

Settlement Currency to Currency to 1] lized App )
Counterparty Month be Deli be i Asset
BOA 07/2022 GBP 1,345 $ 1,701 $ 67 0
BOA 07/2022 MXN 407 2 0 0
BOA 07/2022 $ 994 DKK 6,986 0 (12)
BOA 07/2022 26 PEN 106 2 0
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Settlement Currency to Currency to i ppreciation/(Dep

Counterparty Month be Deli be Received Asset Liability

BOA 07/2022 $ 28 ZAR 437 $ 0 $ 2)
BOA 08/2022 CHF 33 $ 33 0 1l
BOA 08/2022 DKK 6,972 994 12 0
BOA 08/2022 JPY 70,000 539 23 0
BOA 08/2022 MXN 220 n 0 0
BOA 08/2022 $ 181 NOK 1,726 0 (6)
BOA 08/2022 "7 SEK 1,155 0 (4
BOA 12/2022 PEN 461 $ 121 1 0
BOA 04/2023 ILS 595 181 8 0
BOA 05/2023 CNH 750 118 4 0
BPS U7/2[]ZZ AUD 10 7 0 0
BPS 07/2022 BRL 499 97 1 0
BPS 07/2022 CAD 25 20 0 0
BPS 07/2022 DKK 615 87 1 0
BPS 07/2022 EUR 5,926 6,237 a 0
BPS 07/2022 GBP 9 " 0 0
BPS 07/2022 MXN 295 14 0 )
BPS 07/2022 NZD 13 8 0 0
BPS 07/2022 $ 95 BRL 499 0 0
BPS 07/2022 205 DKK 1,440 0 2
BPS 07/2022 666 EUR 632 0 (5)
BPS 07/2022 76 GBP 62 0 )
BPS 07/2022 15 MXN 295 0 0
BPS 08/2022 GBP 1,067 $ 1,296 0 0
BPS 08/2022 $ 96 BRL 499 0 m
BPS 08/2022 5,921 EUR 5,619 0 (35)
BPS 08/2022 380 MXN 8,353 31 0
BPS 08/2022 31 PEN 18 0 0
BPS 09/2022 MXN 295 $ 14 0 0
BRC 07/2022 $ 275 GBP 225 0 2
BRC 07/2022 322 JPY 43,694 0 1}
BRC 08/2022 JPY 43,623 $ 322 0 0
BRC 08/2022 SGD 138 100 1 0
BRC 08/2022 $ 125 NOK 1,223 0 1}
BRC 09/2022 JPY 61,000 $ 454 3 0
BRC DG/ZUZZ $ 44 MYR 194 0 0
CBK 07/2022 EUR 249 $ 267 7 0
CBK 07/2022 NZD 16 10 0 0
CBK 07/2022 $ n DKK 145 0 0
CBK 08/2022 ILS 100 $ 31 3 0
CBK UB/ZDZZ PEN 306 81 1 0
CBK 08/2022 $ 24 CLP 21,317 0 2)
CBK 08/2022 13 PEN 49 0 0
CBK 09/2022 MXN 260 $ 13 0 0
CBK 1012022 PEN ”m 31 0 m
CBK 11/2022 446 12 0 (4)
CBK 12/2022 $ 3 PEN " 0 0
CBK 03/2023 PEN 453 $ "7 1 0
CBK 05/2023 CNH 84 13 0 0
CBK 05/2023 ILS 1,091 326 8 0
DuB 07/2022 BRL 58 12 1 0
DuB 07/2022 DKK 2,202 326 17 0
DUB 07/2022 $ " BRL 58 0 0
DuB 07/2022 175 PLN 763 0 (5)
DuB 12/2022 38 ZAR 603 0 2
GLM 07/2022 BRL 557 $ 108 0 0
GLM 07/2022 $ 110 BRL 557 0 (4)
GLM 07/2022 49 MXN 1,003 1 0
GLM 09/2022 HKD 167 $ 21 0 0
GLM 09/2022 $ 45 MYR 195 0 0
GLM 11/2022 ILS 200 $ 65 7 0
GLM 03/2023 CNH 982 152 5 0
HUS 08/2022 $ 151 CNH 1,017 0 0
HUS 08/2022 65 IDR 959,628 0 m
HUS 05/2023 121 CNH 812 0 0
IND 05/2023 CNH 1,203 $ 186 6 0
JPM 07/2022 CAD 14 " 0 0
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[FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

Settlement Currency to Currency to i ppreciation/(Dep

ty Month be Deli be Received Asset Liability
JPM 07/2022 MXN 2,003 $ 98 $ 0 $ il
JPM 07/2022 PEN 48 13 0 0
JPM 07/2022 $ 6 AUD 9 0 0
JPM 08/2022 AUD 9 $ 6 0 0
JPM 08/2022 IDR 1,964,623 132 1 0
JPM 08/2022 ILS 202 63 5 0
JPM 08/2022 JPY 40,000 3n 16 0
JPM 08/2022 SGD 1,13 810 10 0
JPM 08/2022 $ 85 CNH 572 0 0
JPM 08/2022 69 IDR 1,000,620 0 12)
JPM 08/2022 292 SGD 405 0 )
MBC 07/2022 AUD 299 $ 206 1 0
MBC 07/2022 CAD 12 9 0 0
MBC 07/2022 NZD 12 8 0 0
MBC 07/2022 $ 153 AUD 212 0 m
MBC 07/2022 417 CAD 526 0 9)
MBC 07/2022 32 DKK 215 0 2)
MBC 07/2022 148 EUR 140 0 0
MBC 08/2022 CHF 19 $ 19 0 [}
MBC 08/2022 $ 133 AUD 193 0 0
Myl 07/2022 DKK 7,131 $ 1,147 60 0
Myl 07/2022 $ 199 DKK 1,401 0 2)
Myl 08/2022 AUD 1 $ 5 0 0
Myl 08/2022 DKK 1,398 199 2 0
Myl 08/2022 $ 30 CHF 30 1 0
RBC 08/2022 CHF 2 $ 22 0 [}
RBC 09/2022 MXN 91 4 0 0
SCX 07/2022 ILS 110 33 1 0
SCX 07/2022 $ 45 AUD 65 0 0
SCX 07/2022 83 CLP 68,910 0 (10)
SCX 08/2022 AUD 66 $ 45 0 0
SCX 08/2022 CHF 60 61 0 2)
SCX 08/2022 $ 569 CAD 734 0 0
SCX 08/2022 232 CHF 228 6 0
SCX 08/2022 282 CNH 1,888 0 0
SCX 09/2022 MYR 2,839 $ 674 30 0
SCX 09/2022 $ 251 MYR 1,138 1 0
SCX 09/2022 36 ZAR 550 0 2)
S0G 07/2022 51 DKK 360 0 0
S0G 07/2022 5,769 EUR 5,367 0 (158)
S0G 08/2022 192 NOK 1,883 0 "
SSB 09/2022 m MYR 751 0 [l
TOR 07/2022 JPY 62,948 $ 496 33 0
TOR 07/2022 $ " AUD 17 0 0
TOR 07/2022 202 CAD 259 0 m
TOR 08/2022 AUD 17 $ " 0 0
TOR 08/2022 CHF 28 28 0 il
TOR 09/2022 JPY 220,000 1,647 19 0
UAG 07/2022 CLP 68,910 75 2 0
UAG 09/2022 HKD 61 8 0 0
UAG 09/2022 $ 74 CLP 68,910 0 2)
UAG 09/2022 16 MXN 315 0 0
$ 440 $ (2971

Settlement Currency to Currency to i ppreciation/(Depreci

ty Month be Deli be Received Asset Liability
AZD 07/2022 $ 70 AUD 100 $ 0 $ 1
AZD 08/2022 AUD 100 $ 70 1 0
BOA 07/2022 GBP 597 755 30 0
BOA 07/2022 SGD 0 0 0 0
BOA 07/2022 $ 119 AUD m 0 [}
BOA 07/2022 8 CAD 10 0 0
BOA 07/2022 51 DKK 357 0 1}
BOA 07/2022 4 EUR 38 0 1}
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Settlement Currency to Currency to i ppreciation/(Dep

Counterparty Month be Deli be Received Asset Liability

BOA 07/2022 $ 8 GBP 7 $ 0 $ 0
BOA 07/2022 2 SGD 3 0 0
BOA 08/2022 AUD m $ 18 1 0
BOA 08/2022 CNY 203 30 0 0
BOA 08/2022 DKK 356 51 1 0
BOA 08/2022 SGD 3 2 0 0
BPS 07/2022 CNY m 4 0 0
BPS 07/2022 DKK 432 61 1 0
BPS 07/2022 EUR 16 16 0 0
BPS 07/2022 JPY 20,668 158 6 0
BPS 07/2022 $ 265 CNY 1,778 0 0
BPS 07/2022 4,508 EUR 4,283 0 (30)
BPS 07/2022 8 GBP 7 0 0
BPS 07/2022 56 ILS 194 0 m
BPS 07/2022 3,208 JPY 412,197 0 (170)
BPS 07/2022 118 MXN 2,341 0 0
BPS 07/2022 ZAR 0 $ 0 0 0
BPS 08/2022 CNY 1,778 265 0 0
BPS 08/2022 EUR 4141 4,363 26 0
BPS 08/2022 ILS 194 56 1 0
BPS 08/2022 MXN 2,311 15 0 0
BRC 07/2022 ILS 216 65 3 0
BRC 07/2022 JPY 249,682 1,841 3 0
BRC 07/2022 $ 107 JPY 14,256 0 2)
BRC 08/2022 1,841 249,277 0 (3
CBK 07/2022 MXN 2,31 $ 17 1 0
CBK 07/2022 $ 137 EUR 128 0 (3)
CBK 07/2022 33 GBP 26 0 il
CBK 07/2022 ZAR 21 $ 1 0 0
GLM 07/2022 MYR 317 72 0 0
GLM 07/2022 $ 0 DKK 0 0 0
GLM 07/2022 7 MYR 317 0 0
GLM 07/2022 60 PLN 267 0 1}
GLM 07/2022 63 SGD 88 0 0
GLM 08/2022 DKK 0 $ 0 0 0
GLM 08/2022 MYR 317 7 0 0
GLM 08/2022 PLN 268 60 1 0
GLM 08/2022 SGD 88 63 0 0
HUS 07/2022 PLN 296 69 3 0
JPM 07/2022 CNY 19 3 0 0
JPM 07/2022 $ 1 AUD 2 0 0
JPM 07/2022 5 CNY 33 0 0
JPM 07/2022 835 JPY 106,685 0 (50)
JPM 07/2022 0 SGD 0 0 0
JPM 08/2022 AUD 2 $ 1 0 0
JPM 08/2022 CNY 33 5 0 0
JPM 08/2022 SGD 0 0 0 0
MBC 07/2022 CAD 31 2% 1 0
MBC 07/2022 EUR 184 199 6 0
MBC 07/2022 JPY 587,564 4310 0 (15)
MBC 07/2022 NOK 354 38 2 0
MBC 07/2022 SEK 516 63 3 0
MBC 07/2022 $ 8 AUD 12 0 0
MBC 07/2022 390 EUR 370 0 2)
MBC 07/2022 657 JPY 83,510 0 (42)
MBC 08/2022 EUR 365 $ 385 2 0
MBC 08/2022 $ 4,296 JPY 584,744 15 0
MYl 07/2022 JPY 203,884 $ 1,499 0 2)
MYl 07/2022 $ 1 DKK 75 0 0
MYl 07/2022 210 EUR 201 0 0
MYI 07/2022 29 GBP 24 0 0
MYI 07/2022 7 ILS 2 0 0
MYI 07/2022 13 MXN 268 0 0
MYl 07/2022 1 PLN 28 0 0
MYl 08/2022 DKK 75 $ " 0 0
MYI 08/2022 $ 1177 JPY 169,909 2 0
RBC 07/2022 JPY 143,952 $ 1,080 0 0
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(JPY, HEDGED) CLASS FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

Settlement Currency to Currency to ppreciation/(Dep
ty Month be Deli be Received Asset Liability

RBC 07/2022 $ " CNY 72 $ 0 $ 0
RBC 08/2022 1,080 JPY 143,711 0 0
SCX 07/2022 CNY 1,584 $ 239 1 0
SCX 07/2022 JPY 495,936 3,646 0 (5)
SCX 07/2022 SGD 88 65 1 0
SCX 07/2022 $ 10 AUD 15 0 0
SCX 07/2022 0 CNY 1 0 0
SCX 07/2022 4,655 JPY 598,013 0 (253
SCX 07/2022 12 SEK 15 0 n
SCX 07/2022 2 SGD 3 0 0
SCX 07/2022 1 ZAR n 0 0
SCX 08/2022 AUD 15 $ 10 0 0
SCX 08/2022 CNY 1 0 0 0
SCX 08/2022 SGD 3 2 0 0
SCX 08/2022 $ 3,646 JPY 485,121 5 0
SCX 08/2022 ZAR n $ 1 0 0
S0G 07/2022 EUR 4,620 4,965 138 0
TOR 07/2022 CAD 336 263 3 0
TOR 07/2022 JPY 174,267 1,290 8 0
TOR 07/2022 $ 3 AUD 4 0 0
TOR 07/2022 178 CAD 229 0 0
TOR 07/2022 676 GBP 558 1 0
TOR 07/2022 4,865 JPY 617,518 0 (320)
TOR 07/2022 ZAR 0 $ 0 0 0
TOR 08/2022 AUD 4 3 0 0
TOR 08/2022 CAD 229 178 0 0
TOR 08/2022 GBP 558 677 0 i}
TOR 08/2022 $ 1,290 JPY 173,988 0 7
UAG 07/2022 AUD 306 $ 219 8 0
UAG 07/2022 SGD 5 4 0 0
UAG 07/2022 $ 0 PLN 1 0 0

$ 7 $ 913)
Total Forward Foreign Currency Contracts $ 712 $ (1,210

[PURCHASED OPTIONS:

Pay/Receive Exercise  Expiration Notional Market

Counterparty D Floating Rate Index Floating Rate  Rate Date Amount” Cost Value
BOA Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate  Receive 2.180%  01/11/2024 175 ¢ 5 8 12

Strike Expiration Notional Market

Counterparty Description Price Date Amount"” Cost Value
BPS Put - French Republic Government Bond $ 97.000 05/23/2025 100 $ 8 3 35
Total Purchased Options $ 13§ 47

RITTEN OPTIONS:

F Exercise p Notional Premiums Market
Counterparty Floating Rate Index Floating Rate  Rate Date Amount" (Received) Value
BOA Call - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Receive 2.150% 12/01/2023 100 $ 0 $ 0
BOA Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 2.310% 08/19/2022 200 2 0
BOA Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.650% 12/01/2023 100 0 0
BOA Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2.310% 01/11/2024 1,500 (6) (13
BOA Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.010% 08/19/2022 200 2) 2)
BPS Call - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Receive 0.550% 04/11/2023 200 0 0
BPS Call - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Receive 0.700% 04/28/2023 100 0 0
BPS Put - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Pay 2.100% 04/11/2023 200 n 1
BPS Put - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Pay 2.250% 04/28/2023 100 0 0
BPS Put - OTC 25-Year Interest Rate Swap 6-Month EURIBOR Pay 0.451% 05/23/2026 100 8 (35)
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Pay/Recei Exercise Notional Premiums Market

Counterparty  Description Floating Rate Index Floating Rate  Rate Date Amount" (Received) Value
CBK Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 2.450% 09/01/2022 200 $ 2 i}
CBK Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.050% 09/01/2022 200 2 2)
DUB Call - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Receive 2.920% 10/13/2023 100 mn n
DUB Call - OTC 5-Year Interest Rate Swap Secured Overnight Financing Rate Receive 2.450% 08/02/2022 300 (1) (1)
DUB Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2.920% 10/13/2023 100 (1) (1)
DUB Put - OTC 5-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.050% 09/02/2022 300 U] 2
GLM Call - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Receive 0.550% 04/11/2023 300 W} 0
GLM Call - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Receive 0.700% 04/24/2023 100 0 0
GLM Call - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Receive 0.700% 04/26/2023 200 0 0
GLM Call - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Receive 0.550% 05/15/2023 100 0 0
GLM Call - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR Receive 0.870% 11/02/2022 4,600 9 0
GLM Call - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.018% 10/20/2023 100 m n
GLM Call - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.225% 10/23/2023 100 mn n
GLM Call - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Receive 2.973% 10/25/2023 100 (1) (1)
GLM Call - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Receive 2.841% 10/27/2023 100 (1) (1)
GLM Call - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Receive 2.250% 11/17/2023 100 0 0
GLM Call - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Receive 2.150% 11/20/2023 100 0 0
GLM Call - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Receive 2.697% 04/02/2024 200 mn n
GLM Call - OTC 7-Year Interest Rate Swap Secured Overnight Financing Rate Receive 2.370% 08/18/2022 200 (1) (1)
GLM Call - OTC 7-Year Interest Rate Swap Secured Overnight Financing Rate Receive 2.500% 09/07/2022 100 (1) (1)
GLM Put - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Pay 2.100% 04/11/2023 300 M m
GLM Put - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Pay 2.250% 04/24/2023 100 0 0
GLM Put - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Pay 2.250% 04/26/2023 200 0 m
GLM Put - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Pay 2.100% 05/15/2023 100 0 0
GLM Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR Pay 1.270% 11/02/2022 4,600 9 (105)
GLM Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.018% 10/20/2023 100 U] m
GLM Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.225% 10/23/2023 100 m (1
GLM Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2.973% 10/25/2023 100 m m
GLM Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2.841% 10/27/2023 100 (1) (1)
GLM Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.750% 11/17/2023 100 0 0
GLM Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.850% 11/20/2023 100 0 0
GLM Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2.897% 04/02/2024 200 n m
GLM Put - OTC 7-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.070% 08/18/2022 200 m m
GLM Put - OTC 7-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.100% 09/07/2022 100 m m

Sterling Overnight Interbank Average

JPM Call - OTC 1-Year Interest Rate Swap Rate Receive 0.820% 12/16/2024 400 3) (1)
MYC Call - OTC 5-Year Interest Rate Swap 6-Month EURIBOR Receive 0.150% 07/12/2022 200 (1 0
NGF Call - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Receive 0.550% 04/03/2023 400 M 0
NGF Call - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Receive 0.550% 04/04/2023 200 0 0
NGF Call - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Receive 0.550% 05/12/2023 100 0 0
NGF Call - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.020% 11/06/2023 100 m i}
NGF Call - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Receive 2.785% 04/08/2024 100 i} 1
NGF Call - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Receive 2.835% 04/08/2024 100 m n
NGF Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 2.550% 09/09/2022 100 (1) (1)
NGF Put - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Pay 2.100% 04/03/2023 400 (1) m
NGF Put - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Pay 2.100% 04/04/2023 200 0 n
NGF Put - OTC 1-Year Interest Rate Swap 3-Month EURIBOR Pay 2.100% 05/12/2023 100 0 0
NGF Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.020% 11/06/2023 100 m m
NGF Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2.785% 04/08/2024 100 m m
NGF Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2.835% 04/08/2024 100 m m
NGF Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.150% 09/08/2022 100 1] (1
$ (74) $ (191

Exercise Expiration Notional Premiums Market

Counterparty Floating Rate Index Rate Date Amount” i Value
MYC Call - OTC 1-Year Interest Rate Floor 1-Month USD-LIBOR 0.000% 10/07/2022 70§ m s 0
MYC Call - OTC 1-Year Interest Rate Floor 1-Month USD-LIBOR 0.000% 10/08/2022 500 0 0
$ m s 0

Buy/Sell Exercise  Expiration Notional Premiums Market

Counterparty  Description Protection Rate Date Amount" i Value
BOA Put - iTraxx Europe Series 36 Index Sell 1.200% 07/20/2022 200 $ n $ m
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Buy/Sell Exercise  Expiration Notional Premiums Market
Counterparty  Description Protection Rate Date Amount" (Received) Value
BOA Put - iTraxx Europe Series 37 Index Sell 1.400% 08/17/2022 200 $ m $ M
BPS Put - CDX.IG-37 Index Sell 1.200% 07/20/2022 200 0 0
BRC Put - iTraxx Europe Series 36 Index Sell 1.200% 07/20/2022 200 m 0
JPM Put - iTraxx Europe Series 36 Index Sell 1.100% 07/20/2022 100 0 0
MYC Put - CDX.IG-38 Index Sell 1.350% 08/17/2022 100 0 0
$ [ (2)
Total Written Options $ (78) § (193)
Implied Credit Unrealized
Fixed Deal ~ Maturity Spread at Notional Premiums pp Swap Ag at Value
Counterparty Refi Entity (Pay) Rate Date June 30, 2022 Amount®  Paid|(Received) (Depreciation) Asset Liability
BPS Korea International Bond (1.000%)  06/20/2023 0.319% $ 400 $ (10) $ 7 % 0 $ (3l
BRC China Government International Bond (1.000%)  06/20/2023 0.285% 200 (4 0 2)
BRC Korea International Bond (1.000%)  06/20/2023 0.319% 300 (8) 6 0 2)
GST China Government International Bond (1.000%)  06/20/2023 0.285% 400 8) 5 0 (3)
HUS Korea International Bond (1.000%)  06/20/2023 0.319% 200 (5) 4 0 il
JPM Korea International Bond (1.000%)  06/20/2023 0.319% 200 (5) 3 0 (2)
$ (40) $ 27 % 0 $ 13)
Implied Credit Unrealized
Fixed Deal  Maturity Spread at Notional Premiums Appreci Swap Agl at Value
Counterparty Refi Entity Receive Rate Date June 30, 2022 Amount®  Paidl(Received) (Dep! Asset Liability
CBK Republic of Italy 1.000%  06/20/2025 0.894% $ 100 $ (3] $ 38 0 $ 0
Notional Notional
Amount of Amount of Unrealized
Maturity Currency Currency Premiums Appreciation| __Swap Agreements, at Value
Counterparty Receive Pay Date® Received” i ™ Paid|(Received) (Depreciation)  Asset Liability
AZD Floating rate equal to 3- Floating rate equal to 3-Month
Month Australian Bank USD-LIBOR based on the
Bill plus 0.290% based notional amount of currency
on the notional amount received"”
of currency delivered® 01/04/2031 $ 301 AUD 400§ 2 $ 3 3 0 $ (1
CBK Floating rate equal to 3- Floating rate equal to 3-Month
Month Australian Bank USD-LIBOR based on the
Bill plus 0.420% based notional amount of currency
on the notional amount received"”
of currency delivered® 07/31/2029 278 400 0 0 0 0
GLM Floating rate equal to 3- Floating rate equal to 3-Month
Month Australian Bank USD-LIBOR based on the
Bill plus 0.423% based notional amount of currency
on the notional amount received"”
of currency delivered® 08/01/2029 207 300 (1 1 0 0
MYC Floating rate equal to 3- Floating rate equal to 3-Month
Month Australian Bank USD-LIBOR based on the
Bill plus 0.298% based notional amount of currency
on the notional amount received"”
of currency delivered® 10/14/2030 72 100 0 [0} 0 i}
$ 1 $ 3 ¢ 0 $ (2]
Unrealized
Pay|Receive Maturity Notional Premiums Appreciation/ __Swap Agreements, at Value
Counterparty Floating Rate  Floating Rate Index Fixed Rate Date Amount Paid|(Received) (Depreciation)  Asset Liability
BOA Pay 3-Month MYR-KLIBOR 4.000% 06/16/2027 MYR 200 % i} $ 1 $ 0 $ 0
BOA Receive 3-Month MYR-KLIBOR 3.250% 03/16/2032 1,300 4 16 2 0
BOA Pay 6-Month Thailand Fixing Rate 2.750% 06/15/2032 THB 8,200 (3) 0 0 (3l
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Unrealized
Pay|Receive Maturity Notional Premiums Appreciation/__Swap Agreements, at Value
Counterparty Floating Rate  Floating Rate Index Fixed Rate Date Amount Paid|(Received) (Depreciation)  Asset Liability
CBK Receive 3-Month MYR-KLIBOR 3.500% 03/16/2032  MYR 100 $ 0 $ 1 $ 1 $ 0
GLM Pay 3-Month MYR-KLIBOR 4.000% 06/16/2027 800 (1) 3 2 0
NGF Receive 3-Month MYR-KLIBOR 3.500% 03/16/2032 100 0 1 1 0
NGF Pay Financial Benchmarks India Overnight
Mumbai Interbank Outright Rate 6.750% 06/15/2027 INR 7,110 0 0 0 0
SCX Receive 3-Month MYR-KLIBOR 3.500% 03/16/2032  MYR 100 0 1 1 0
$ 1] $ 23 3 25 $ (3l
Pay/Receive
Total Return Unrealized
on Reference # of Shares Notional Maturity Premiums pp Swap Agl at Value
Counterparty Entity Reference Entity or Units _ Floating Rate" Amount Date Paid|(Received) (Depreciation) Asset Liability
BPS Receive iBoxx USD Liquid
Investment Grade
Index N/A 3-Month USD-LIBOR $ 1,500 09/20/2022 % 0 3 250 $ 20§ 0
GST Receive iBoxx USD Liquid
Investment Grade Secured Overnight Financing Rate
Index N/A Index 1,300 12/20/2022 2 3 5 0
$ 2 % 253 $ 256 % 0
Total Swap Agreements $ (41) $ 303 $ 280 % (18)

The following is a summary by counterparty of the market value of OTC financial derivative instruments and collateral pledged/(received) as of June 30, 2022:

Cash of $260 has been pledged as collateral for financial derivative instruments as governed by International Swaps and Derivatives Association, Inc. master
agreements as of June 30, 2022.

Financial Derivative Assets

Financial Derivative Liabilities

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 Exposure'"?
AZD $ 1 $ 0 $ 0 $ 1 $ M $ 0 $ n $ 2 $ 1l $ 0 $ U]
BOA 149 12 20 181 (28) (17 (3l (48) 133 0 133
BPS 108 35 250 393 (246) (36) (3) (285) 108 (280 (172)
BRC 10 0 0 10 9) 0 (4) (13) (3) 0 (3)
CBK yal 0 1 22 1 3) 0 (14) 8 0 8
DUB 18 0 0 18 7 (5) 0 (12) 6 0 6
GLM 14 0 2 16 (5] (121 0 (126 (110) 0 (110)
GST 0 0 5 5 0 0 (3) (3) 2 (100 8]
HUS 3 0 0 3 (1) 0 (1 2 1 0 1
IND 6 0 0 6 0 0 0 0 6 0 6
JPM 32 0 0 32 (54) U 2 (57) (28) 0 (25)
MBC 30 0 0 30 (78) 0 0 (78] (48) 0 (48)
MYC 0 0 0 0 0 0 M 1 U] 0 (1
MYl 65 0 0 65 (4) 0 0 (4) 61 0 61
NGF 0 0 1 1 0 (10 0 (100 9 0 9
RBC 0 0 0 0 [l 0 0 Wl U] 0 (1
SCX 45 0 1 46 (273 0 0 (273 (227 0 (227)
S0G 136 0 0 136 (159) 0 0 (159) (23) 0 (23)
$SB 0 0 0 0 ] 0 0 1 m 0 (1
TOR 64 0 0 64 (330 0 0 (330) (266) 260 6]
UAG 10 0 0 10 2) 0 0 (2) 8 0 8
Total Over the Counter _ $ 712 $ & $ 280 $ 1,039 $ (1,210 $ (193 $ _(18) $ (1.421)

" Notional amount represents the number of contracts.
" If the Fund is a buyer of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) receive from the seller of protection an amount equal to the notional amount of the swap

and deliver the referenced obligation or underlying securities comprising the referenced index or (ii) receive a net settlement amount in the form of cash or securities equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.
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" If the Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund 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 obligation or underlying securities comprising the referenced index or (i) pay a net settlement amount in the form of cash or securities equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

" Implied credit spreads, represented in absolute terms, utilized in determining the market value of credit default swap agreements on corporate issues, U.S. Municipal issues or sovereign issues as of period end serve as indicators of the
current status of the payment/performance risk and represent the likelihood or risk of default for the credit derivative. The implied credit spread of a particular referenced entity reflects the cost of buying/selling protection and may include
upfront payments required to be made to enter into the agreement. Wider credit spreads represent a deterioration of the referenced entity's credit soundness and a greater likelihood or risk of default or other credit event occurring as
defined under the terms of the agreement.

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

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

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

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

Floating rate is based upon predetermined notional amounts, which may be a multiple of the number of shares or units disclosed.

Net exposure represents the net receivable/(payable) that would be due from/to the counterparty in the event of default. Exposure from OTC financial derivative instruments can only be netted across transactions governed under the same

master agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

[FAIR VALUE OF FINANCIAL DERIVATIVE INSTRUMEN

The following is a 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 Liabilities as of June 30, 2022:
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
Purchased Options $ 0 $ 0 $ 0 $ 0 $ 0 $ 0
Futures 0 0 0 0 145 145
Swap Agreements 0 13 0 0 1 254
$ 0 $ 13 $ 0 $ 0 $ 386 $ 399
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 72 $ 0 $ 712
Purchased Options 0 0 0 0 47 47
Swap Agreements 0 0 0 0 280 280
$ 0 $ 0 $ 0 $ 12 $ 327 $ 1,039
$ 0 $ 13 $ 0 $ 712 $ 713 $ 1,438
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Written Options $ 0 $ 0 $ 0 $ 0 $ 2) $ 2)
Futures 0 0 0 0 (80) (80)
Swap Agreements 0 (11) 0 0 (173) (184)
$ 0 $ (11 $ 0 $ 0 $ (256) $ (266)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (1,210) $ 0 $ (1,210
Written Options 0 2 0 0 (181) (193)
Swap Agreements 0 (13) 0 2) (3 (18)
$ 0 $ (16) $ 0 $ (1,212) $ (194) $ (1,421)
$ 0 $ (26) $ 0 $ 1,212) $ (449) $ (1,687)
The Effect of Financial Derivative on the of Op for the period ended June 30, 2022:
Derivatives not d 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 Options $ 0 $ 0 $ 0 $ 0 $ (4) $ (4)
Written Options 0 0 0 0 5 5
Futures 0 0 0 0 (1,292) (1,292)
Swap Agreements 0 (30) 0 0 (504) (6534)
$ 0 $ (30) $ 0 $ 0 $ (1,786 $ (1,825
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not d 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
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (1,867 $ 0 $ (1,867
Purchased Options 0 0 0 2) (24) (26)
Written Options 0 28 0 5 107 140
Swap Agreements 0 3 0 (62) 124 75
$ 0 $ 3 $ 0 $ (1,916) $ 207 $ (1,678)
$ 0 $ 1 $ 0 $ (1,916 $ (1,588 $ (3,503)
Net Change in Unrealized Appreciation (Depreciation) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ (203) $ (203)
Swap Agreements 0 100 0 0 (316) (216)
$ 0 $ 100 $ 0 $ 0 $ (519) $ 419)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (391) $ 0 $ (391)
Purchased Options 0 0 0 0 45 45
Written Options 0 (3) 0 1 (159) (161)
Swap Agreements 0 2) 0 (48) 400 350
$ 0 $ (5) $ 0 $ (438) $ 286 $ (157)
$ 0 $ 95 $ 0 $ (438) $ (233 $ (676)

[FAIR VALUE MEASUREMENTS

The following is a summary of the fair valuations according to the inputs used as of June 30, 2022 in valuing the Fund's assets and liabilities:

Fair Value at Fair Value at
Category and Sub-category Level 1 Level 2 Level 3 06/30/2022 Category and Sub-category Level 1 Level 2 Level 3 06/30/2022
Investments in Securities, at Value Investments in Securities, at Value
Australia Malaysia
Mortgage-Backed Securities $ 0§ 82 ¢ 0 82 Sovereign Issues $ 0 21 % 0§ 291
Sovereign Issues 0 790 0 790 Netherlands
Canada Corporate Bonds & Notes 0 346 0 346
Corporate Bonds & Notes 0 362 0 352 Mortgage-Backed Securities 0 100 0 100
Mortgage-Backed Securities 0 110 0 110 Norway
Sovereign Issues 0 102 0 102 Sovereign Issues 0 62 0 62
Cayman Islands Peru
Asset-Backed Securities 0 2,167 0 2,167 Sovereign Issues 0 382 0 382
Corporate Bonds & Notes 0 147 0 147 Portugal
Mortgage-Backed Securities 0 91 0 91 Corporate Bonds & Notes 0 55 0 55
China Romania
Sovereign Issues 0 31 0 31 Sovereign Issues 0 12 0 121
Denmark Serbia
Corporate Bonds & Notes 0 1,339 0 1,339 Sovereign Issues 0 76 0 76
France Singapore
Corporate Bonds & Notes 0 604 0 604 Sovereign Issues 0 780 0 780
Sovereign Issues 0 1,229 0 1,229 Spain
Germany Sovereign Issues 0 1,629 0 1,629
Corporate Bonds & Notes 0 1,04 0 1,04 Switzerland
Ireland Corporate Bonds & Notes 0 439 0 439
Asset-Backed Securities 0 1,092 0 1,092 United Kingdom
Israel Corporate Bonds & Notes 0 1,262 0 1,262
Sovereign Issues 0 626 0 626 Mortgage-Backed Securities 0 2,180 0 2,180
Italy Sovereign Issues 0 893 0 893
Corporate Bonds & Notes 0 204 0 204 United States
Sovereign Issues 0 84 0 84 Asset-Backed Securities 0 813 0 813
Japan Bank Loan Obligations 0 208 0 208
Corporate Bonds & Notes 0 887 0 887 Corporate Bonds & Notes 0 2,077 0 2,077
Sovereign Issues 0 812 0 812 Mortgage-Backed Securities 0 4,451 0 4,451
Luxembourg U.S. Government Agencies 0 6,196 0 6,196
Corporate Bonds & Notes 0 365 0 365 U.S. Treasury Obligations 0 3,100 0 3,100
Mortgage-Backed Securities 0 85 0 85
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Fair Value at
Category and Sub-category Level 1 Level 2 Level 3 06/30/2022
Investments in Securities, at Value
Short-Term Instruments $ 0 $ 5568 § 0 5,568
Total | $ 0§ 43268 ¢ 0§ 43269
Short Sales, at value $ 0§ (7103 ¢ 0§ (7103
Financial Derivative Instruments - Assets
Exchange-traded or centrally
cleared 57 342 0 399
Over the counter 0 1,039 0 1,039
$ 57 ¢ 1381 ¢ 0§ 1438
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally
cleared (60) (208) 0 (2661
Over the counter 0 (1,421) 0 (1,421)
$ 60) $ (1.627) § 0§ (1,687)
Totals $ (3) $ 35920 ¢ 0§ 35917

There were no significant transfers into or out of Level 3 during the period ended June 30, 2022.
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