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RALLAS 53 B & 39, 588, 569 29,609, 115 29,546,948 29,6217, 359 29, 388, 245 21,938, 891
RALRAI 4 352, 845 5,853, 005 1,351,931 511,001 473,566 2,021,977
HRADE FEHE 6,372, 561 5, 286, 473 4,764, 238 5, 331, 605 4,641, 652 4,797, 860
HRELFIE 377 264 279 268 266 296
Z Ot AL E 156, 212 329, 161 496,531 674, 686 807,709 956, 461
(C)MiEE#E(A—B) 3,840, 198, 456 2,868, 609, 711 2,874, 401,220 2,931, 485,928 2,849,096, 275 2,891, 871,593
JoAR 6, 598, 094, 842 4,934, 852, 566 4,924,491, 468 4,937,893, 260 4,898, 040, 935 4,875, 309, 322
RS & N2,757,896,386 | A2,066,242,855 | A2,050,090,248 | A2,006,407,332 | A2,048,944,660 | Al, 983,437,729
(D) 2&HEHR O 6,598,094,8420 | 4,934,852,56600 | 4,924,491,46800 | 4,937,893,26001 | 4,898,040,93500 | 4,875,309,32200

1A% Y £Eff4E(C/D)

5,820

5 813

5,837

5,937

5 817H

5,932M

<VEFLHOIE GERAWMSEEERIEICTEAERT) >

(Befix A BIER)
TR & TCAEH

F84~8IH B INER E T

AR

84~ 8IHI P — I ARA LA
() SYERHIROME EERENP T L TEl-> TR Y | £ D4, 983,437, 7291 T,

6,599, 217, 676[1
367, 121, 4521
2,091, 029, 8064
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OERmDIKR

5841 5851 #8610 T 881 5891

I H 20234F 2 A 18 H ~ [20234F 3 H 18 A ~|20234F 4 A 18 H ~ 20234 5 H 18 A~ [20234F 6 H20 A ~|20234F 7 A19H ~
202343 A17H 20234E 4 A17H 202345 A17H 202346 A19H 20234 7 A 18H 202348 A17H

(A) Be & UNEE 27,694, 840 20,534,978 20,579, 355 20, 324, 957H 20,337, 4349 20,071,530
BRI 27,703,599 20, 561, 020 20, 585, 457 20, 333, 806 20, 343, 067 20,077, 146
KHFILE A 8,75 | A 2,042 | A 6,12 | A 8,849 | A 5633 | A 5,616
(B) AififE %5t B84k A 302,983,941 11,191, 400 25,635,988 63,399,584 | A 44,775 644 62,557,320
FEELE 463,917 55,935, 398 25,909, 158 63,979, 172 101, 708 63, 063, 882
FEER A 303,447,858 | A 44,743,998 | A 23,170 | A 579,588 | A 44,877,352 | A 506, 562
(C) EEHmENE A 6,528,713 A 5459422 | A 4,931,608 | A 5509760 | A 4714675 | A 4,946,612
(D) H4HAEEES£ (A+B+C) | A 281,817,874 26, 266, 956 41,283,735 18,214,781 A 29,212,885 17,682,238
(E) piifigiasnss A1,569,217,767 | A1,398,329, 118 | A1,387,238, 713 | A1,356,713,292 | A1,283,843,283 | A1,326,248,143
(F)EBmETEEES A 867,272,176 | A 664,571,578 | A 674,588,322 | A 698,281,462 | A 706,500,247 | A 712,932,933
(B 20 2 %8) (3,394,346,558) |( 2,548,861,202) |( 2,540,864,001) |( 2,572,177,755) |( 2,560,366,054) [( 2,554,593, 173)
GEEBIEAM YA  |(A4,261,618,734) |(A3,213,432,780) [(A3,225,452,323) [(A\3,270,459,217) |(A\3, 266,866,301) |(A3, 267, 526, 106)
(G)st(D+E+F) A2,718,307,817 | A2,036,633,740 | A2020543,300 | A1,976,779,973 | A2,019,55, 415 | A1, 961,498,838
(H) IREBEHEE A 39,588,569 | A 29,609,115 | A 29,546,948 | A 29,627,359 | A 29,388,245 | A 21,938 891
REAEIEIBIE S (GHH) | A2,757,896,386 | A2 066,242,855 | A2050,090,248 | A2 006,407,332 | A2 048 944,660 | AT,983 437,729
EIMETEAEEESE | & 867,212,176 | A 664,571,578 | A 674,588,322 | A 698,281,462 | A 706,500,247 | A 712,932,933
(B4 25 FH 24 %7) (3,394,346,558) [( 2,548,861,202) |( 2,550,864,001) |( 2,572,177,755) |( 2,560,366,054) [ 2,554,593, 173)
(GBS NLEE)  |(A4,261,618,734) |(A3,213,432,780) |(A\3,225,452,323) [(A\3,270,459,217) [(A\3,266,866,301) |(A3, 267,526, 106)
SrBL (R A N4 1,223,843, 665 892, 561,931 872, 207, 865 849, 653, 792 820, 056, 283 807,093, 604
b TV S ANy A3, 114,467,875 | A\2,294,233,208 | A2,247,709,791 | A2 157,779,662 | /A\2,162,500,696 | /\2,077,598,400

(1) #HEEOWRRO T B) FMEEHFTEBRMIITHROFTHRZIC LD bDEEHL LT,

(FE2) BRI T ) EFEIREF (I LEFEHIN R T D HBEBISHYEE ED TERLTVET,

(£ 3) HIEORIO P T F)BMESEERRE L HDHOIT, FFEOBINZE DR, BINEEZ LIl DInA%E 2 LW EZF S 00N ET,

(E4) HSAMIFIFHIIRRICI T 2 2 FTERRZ OB Y SINEE (21, 166, 067H) | PR OAFEAZHELEE (0 M), ERERakIHE 4 2 I
Hedr (3,394, 346, 558[1) 3 KL OVBCHEIRFEST 4 (1, 242, 266, 167M) X Y 3Bt BRINAE 134, 657, 778, 79211 (10,000 147= 0 7, 059[) T

R

5 539, 588, 569F9 (10,000 147-9 60M)) Z/EIAFEHE LTBY £4,

(£ 5) HSSHAFHFHIIMRICI T 2 2 YRR OB Y SINEE (17, 001, 094H) | e FIFERR: DA FEAZHELEE (0 M), BRERaRICHE S 2 I
el (2,548, 861, 20219) I3 L OBl (i FE L4 (905, 169, 952M9) & W ZyElct SN AR 1E3, 471, 032, 2481 (10, 000147-0 7, 033[9) TH v |
9 529,609, 115/ (10, 000147= W 6019) Z/EIAEFEE LBV £,
(£ 6) HS6HAFHFHIIMRICI T 2 2 FTERR OB Y SEINEE (18, 383, 310M) . HIFERR% DA FEAZHELEE (0 M) BRERaRITHIE S 2 I
B (2,550, 864, 00119) 33 L OV Ed HEfiffE T4 (883, 371, 503M) & ¥ At G 4f 143, 452, 618, 814H (10, 0001%47-0 7,01119) TH Y |
5 129, 546, 948 (10, 000147= W 60[9) Z/EIAFEE L TRV £,
(7)) HSTHAGHFE MRS 2 2 YRR OB Y SEINEE (18,987, 187TH) . HIFERRL DA FEAZHELEE (0 M) | ERERakICHIE S 2 I
Bl (2,572, 177, 7551) 3 X OB FE L4 (860, 293, 9641) & ¥ Zylct G AR 143, 451, 458, 9061 (10, 000147- 0 6, 989F9) TH v |
9 529, 627, 359F (10, 000147= W 60[) Z/EIEFEE LBV £,
(£ 8) HSSHAFIFIIMIRICI T 2 2 YRR OBL Y SEINEE (15, 562, T5OM) . e FIFERR% DA FEAZHELEE (0 M), ERERakICHE 2 I
B (2,560, 366, 05419) I3 L OV ELHEfiFE T4 (833, 881, 769M) & ¥ Ayt G4k 143, 409, 810, 5821 (10, 0001470 6,96119) TH v |
9 529, 388, 245[ (10, 000147= W 60[) Z/EIEHEE LRV £,
(£ 9) HSOMIFHFIIMIRICI T 2 2 YRR OB Y SEINEE (18, 869, 998H) . FIFERR DA AL LEE (0 M), ERERRICHIE S 2 IS
B (2,554, 593, 17319) 3 X OBl i fE T4 (810, 162, 497H) X v Z3filxt SN 4f 133, 383, 625, 6681 (10, 000147- 10 6,940f9) TH v |
9 521,938,891 (10,0001%47= 0 45[1) Z/HEIEHEE LCEBY £,
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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~ DORE L, WMEFEREED1I0% % EIRE LE T (CoColE%E DEaffall X 5 Hufs % Ik
E7eBEE IR EESC DN
VTV ME (BUF R OBUTHEB N RIT T 2 E5%) UADR—OFRITIR~OERE X, MEE
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
20234 8 H1THEEAT LTV DS (2022426 A30H) ORI T,

(1) #BRstEE (202246 A308)
(AT T F)

Pha NIz2—4% X)L Bha RNIa—F B4
X2V T4 =X T7RFMN  EF2VT4—X 77 RC

BN -
ZHRLE OEBERRE ) 3,024 5
AR 3, 024 5
#H
BT 1 0
LA 1 0
BEEHIFI2E (FRR) 3,023 5
FEHHFIE GER)
BB 2R D EBHIRIRE GER) GMEBUZERRE ™) 551 (1)
B 7 7 o RICkT AR I FR 2 BRI GHE) 0 3,342
7%**7J/\T47H>z§lmi¢9%ﬁ”*1¢éfﬁr%7)/\747% (34) 0
\ZFR D EBIMAIE (R
FxrT U T ¢ TEE IR D EHMAZE RK) 6, 161 (4, 958)
SEEEE S| AR D FEEMFIE G 249 (11)
PB4 (R 6,927 (1, 628)
REHRM (F8) 2R O ENEAE
PEEIT4R D R EHREN GB) 28 OAZE AR (17,049) 0
BEIR DR LB GR) % O A B AE (ONERERE *) — —
B 7 7 v Rl 2 B IR AR EBLHE () RO ME T E 0 (7, 864)
BT UNT ¢ THSIE G RRER R T Y AT 4 TS| 766 0
(2R D R EIRHI (1) oA S
*ﬁﬁﬂ AT 4 TRBIER D R FEHEHN ) OME T (479) (75)
SMEREFE R OAE ORTIR D R EBRHE (48) RO MEE A 57 (2
REBLN (F8) 18 O TER (16, 705) (7,941)
FFIE GRR) (9,778) (9, 569)
TEIC X DG PE OIS %E (8, 755) (9, 564)
% SMERRBL 4 0
%ﬁ#O&%EéﬂTbéE@i i?mA@%m#ﬁALtﬁ% T RIVRi & Rtz b DEEHRET,
ez <3 ~§( FY XL X2 UT =X TN M) L, 8Lz RN3a—4 FxEX)L ¥Xa2)T74—X 772 FCJ) OFE

FRERNG T 7 R TT,
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(2) REARMAEZFHME (20224 6 A308)

S =

ElLd /N a2—

i

PRIFCIPAL
AMDUNT

Erste Group Bank AG

A.000% il (0 EUR ang 25
27 il nn 390
124 alibi ann 816

Total Austria 1.446

{Cost $1,666)

CANADA 1.5%

Bank of Nova Scotia

JE254 due TVZT/2081 faiif| $ ] 151

Scotiahank Capital Trust

52504 due 1 58 CAD il 611

Total Canada 162

{Cost $948)

DENMARK 0.8%

Nykredit Realkredit AjS

A128% due 041152025 failh}  EUR 400 363

Total Denmark 383

{Cost $482)

FRANCE121% = :

AXA S.A.

4.250% due 031102043 200 148

BNP Paribas $.A.

A.525% due 011472027 {ailh} ¥ 1,700 1412

BPCE S.A. [al

1.500% due U 113 200 TED

2.024% due 1 20} 4b2

Credit Agricole Assurances S.A.

1.LD0% due 1062031 300 237

Credit Agricole 5.4, (al(h)

0004 due 12173202 200 i

LLD0% due 0 GRP 1200 1421

Groupe des Assurances du Credit Mutuel SADIR

1.850% due 04/212042 ElIR 300 242

Societe Generale 5.A.

G.2714 due 0674 4 LN LE]

B000% due (BIU2025 )ik} 1,300 1,224

Total France 6,072

{Cost $7,115)

Commerzbank AG

10005

E.EO0Y due 10/09/2022 ‘aiibl  EUR 400
Deutsche Bank AG
400
i il
52254 due 051972031 3o
B0 due T0307202Y allb} 00
Mueneh . gs-Gesellschatt AG in
Muenchen
BT due U5/Z3/2042 4 200

Lz NIa—4 Iy L EXa2VT74—X 778K M) i, a3 RIa—F Fx XL X2 T7—X 77 RCJ) OF

FERENRT 7 R T,

WALUE
(000s!

INVESTMENTS IN SECURITIES 98,
AUSTRIA

GERMANY 4.1%

320

327
646
34
167

02

FrESIL X2 T—X T7UFR

PRINCIPAL
ANOUNT WALUE
0005} {000s!
Total Germany $ 2,036

(Cost $2,763)
D

AIB Group PLC

6.250% due UZ4252020 1allbl - EUR 400 30N
Bank of Ireland Group PLE ial(b)

020 due 007202 0 192
ol due (020 G0 32
Permanent TSA Group Holdings PLC
21385 dus D526 A0 NG

Total Ireland
{Cost 51.796)

1,618

Atlantia SpA

1.879% duc 02122028 200 162
Banca Monts dei Paschi di Siena SpA

10.800% due 077232025 200 148
Intesa Sanpaoalo Spa {aj(h)

5.878% duz 0201/2001 250 204
6.375% duz i) 200 177
T7.750% duz 01112027 1,500 1,592
UniCredit SpA

7.520% duz QU302 Tou Ll
Total ltaly 2,960
(Cost $3,590)

JJERSEY, CHANMNEL ISLANDS 2.7%

HSBC Bank Capital Funding Sterling 1 P
R MG due 11060000 bl GBP 200 b

HSRC Capital Funding Dullar 1 LP

A2 ATAY due ABA02030 00 H a0n 1,088
Total Jersey. Channel

Islands 1.367
{Cost $1,393)

EXIC U7 i e e |

Banco Mercantil del Norte S.A. {allb)

50785 duz 01:242027 bl iLiis
6.6755 duz 01242022 palll] 164
Total Mexico 330
{Gust $400)

[NETHERLANDS 11.8%

Ahbertis Infraestructuras Finance BY

2.075% due 014262037 ib] EUR 400 an3
Athora Netherlands NV

T.000% dug 02102025 rallbl 400 35
Cooperatieve Rabohank UA {a){h)

3.120% due 02282028 400 315
4.875% due A0 a7
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(M)

PRINCIPAL
AMOUNT YALUE
1000s} i000s;
ING Graap NV ta)(b)

3.875% due 03; § 00 § 437
4.B75% due 03 700 574
5.752% duc 1 500 453
B.502%) duc D4; 450 473
EUR pali 204

200 181

Al 200

3.825

SHARES

Stichting AK Rabobanlc Certificaten

B4 1y 2081 2089
Total Netherlands 5,314
(Cost $7.132)
PRINCIFAL
AMDUNT
000s)
PORTUGAL 0.4%
00 81
500 82
Total Fortugal 183
(Cost $1.263}
ST E e
Nova Ljubljanska Banka dd
3404, {1 gl 278
Total Slovenia 276
(Cost $330)
SPAIN 10.7'
Ahanca Corp. Bancaria S.A.
6.007% due 01/20/2026 [alih1 pall 174
Banco Bilbao Vizcaya Argentaria S.A. (a}{h}
5.875% due 0924/2022 ano 806
1{1E/2026 200 191
Bancn Santander S.A. {a)ib)
4.125% due 117122027 paul 157
4.375% due 01714/2028 2,000 1,763
Bankinter 8.A.
65.252% due 0171712026 [alibi i 200
GaixaBank S.A. (a)ib)
3.62E% duc 09714/ 400 289
5.252% duc 037 1400 1,249
B.O7EY duc 10 00 filix)
Total 8pain 5,388
{Cost $6,735}
SWITZERLAND 4.3% T T
Credit Suisse Group AG ia}ib}
B.5 /5% due DE217207D § 800 flis]
paill 18
d 470 il
07529 due DRZRA007 (il fild



PRINCIPAL PRINCIPAL

AMDUNT VALUE ANQUNT VALUE
|000st 10005} (000s) {000s!
UBS Group AG [SHORT-TERM INSTRUMENTS 12.4%
4.875% due 02012/2027 ‘aiih} kS 300§ 252
Total Switzerland 2,168 Anstralia and New Zaaland Banking Group Ltd.
{Cost $2,440) 0.250% duz 0740172022 ALD 1% 1
1.0B0% duz 074012022 8 21 a3
UNITED KINGDOW 20 Bank of Nova Scotia
1.0B0% duz 074012022 a2 a2
Barclays PLG Gal{b)
A3F0% due 03707078 400 i CHF 1 1
BZ6% due 131412020 60 4% 10.790%] duz 0 EUR g N
FAEN e 03415/7073 REP 0D T 505 dus 0707 ek i
BUPA Finange PLC 10605 duz D701 H 1 1
AQD0% due 05547031 daiih} 200 155 Citibank N.A.
HSBC Haldings PLC {aiib) T.0ED% duz 07012022 M M
A6 dug 00419023 FIR 100 98 pps BankLnd
BN i 0H98/207 an W7 b dus D010 m 1
Legal & General Group PLC HSBC Bank PLC
BAFRY e 03742031 dalili - GBP an 6 10.780%] dus D701 79052 EUR 14 15
Llnyds Banking Group PLC (a)b) (13705 due 07013022 GEP LN 35
AZATY due OG/ZT2025 EUR 00 3% JPMorgan Chase Bank LA
s A GBP 1100 1323 Dbl due U022 s i
Nationwide Building Society Royal Bank of Canada
5.750% due 0B/20,2027 ialihi a0 ] e " "
NMW"’“ Graup an {afh) Sumitomo Mitsui Banking Corp.
LAl (Il gl e s D2 W &
o AL di S 9 &l 22 bl d UFO1E2022 s 117
E.O00% due 12 o 619
. Sumitomo Mitsui Trust Bank Ltd.
ik 07808 due U7301/2022 wn 4 4
Z.250% due 11/03/2033 it} anh (120 dua U7014022 5BP B 5
Santander UK Group Huldings PLG 10604 due 074072027 § badll &l
B.750% due 06/24/2024 {aiibi  GBP ann 234 1,107
Standard Chartered PLC
4.750% due 01014/2031 saiib} 4 900 GE0 due 0711202022 id) 2100
Virgin Maney UK PLC D
A.000% due 08/75,2025 GBP 400 470 07675 dug 07145057 1el 401
8.449 0LA22% due 07:26i2022 tel B0
SHARES 1.0255% du DBZ2022 0] 1,100
Nationwide Building Society
U205 B 2O 1t s 10:2000022 bl ] 9%
Total United Kingdom 10,491
(Cost $12,412) Total Short-Term 6.200
(Cost $6.201)
Sl Total Investments in Securities 96.0%  § 48623
AMDUNT
i {Cost $57.916}
UNITED STATES Financial Derivative
Instruments {ghh) 1.7% 458
AT&T, Inc. {Cost or Premiums, net $(104)}
F.RFU% due 03077070 <hi HIR an 4ih Other Assets and Liabilities. net 1.4% 541
Deutsche Posthank Funding Trust Il Net Assets 100.0% § 50,162
50814 due OR07/7073 dh 1an B3
Liberty Mutual Group. Inc.
22208 due (732008 400 3t
Textron Financial Corp.
240 due 021202042 $ 400 2oh
Total United States 1,031
{Cost $1,249)
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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.

{b) Perpetual maturity; date shown, if p next call date.
{c) Security is in default.
{d} Coupon represents a weighted average yield to maturity.
{e) Coupon represents a yield to maturity.
Market Value

Maturity Acquisition Market as Percentage of
Issuer Coupon Date Date Cost Value Net Assets
Hank of Mova Sculia ] 107212031 08287051 s om H 141 0.30%

[BORROWINGS AND OTHER FINANCING TRANSACTIONS

The averags amount of horrowings eutstanding during the period ended June 30, 2022 was $74 a1 & weighted averaga interest rate of {1.100%I. Averaga horrowings may include sale-buyback transevdons and revarse repurchass agreements,

i held during the period.

o) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

Unrealizad
Expiration #aof Appreciation! Variation Margin
Type preciati Asset Liability
Eura Bund 10 Year Bond Sapamber Futums Lang 7 El il § PL u
Eura Buxl 50 Year Bond Soptornber Futuras Shart 2 13 1] 1181
Euro-0AT 10-Vzar Band September Futures Shart 24 L] 1] 16B1
1.5, Treasury 2-vear Mote Septembsr Futures Lang 13 o ) 1]
1.5, Treasury b-Year Mate Septembar Futures Lang B3 & i 1]
1.5, Treasury 1U-Year Note September [utures Lang 28 9 bk 1]
1.5, Treasury Ultra 30-Year Bond Septamber Tuturss Lang 2 L] 2 0
Total Futures Cuntracts $ 53 13 92 % 81
Unrealized
Fixed Deal Maturity Notional Market Appreciation! Variation Margin
IndexiTranches Receive Rate Date Amount™ Value® {Depreciation] Asset Liability
iTrawy Curope Series 37 Index. 1.200% 03202057 CUR 1,600 H 114 § (54 H 1] H [EY
Unrealized

Pay[Receive Maturity Notional Markst Appraciationf Variation Margin
Floating Rate™ Floating Rata Index Fixed Rate Date Amount Valua {Depreciation) Assat Liability
Receive B Menth EURIBOR 10.520%) EUR 4,200 § 185 4 83 § o0 s 1221
Receive B Memih EURIBOR 10.250%] 2,400 | 7 i 1321
Roceive B Menth EURIBOR: C.B00% [£10] 204 177 i 121
Pay Starling Qvernight Interbank

Auzrage Fate .00 08202024 GBP 100 L1} al [ 0
Receive Starling (warnight Interbank

Avaragz late D500 XN B 104 19 1] i}
Receive Starling Uvarnight Interhank

Duerage Fate D /h0Y (22180037 1,300 padi] 1 1} 124)
Recyive Starfing Dvarnight Interhank

fwarage FAle 0.760% (AR 1,260 alg Jil 0 1N

3 1622 § 13 § G s 60

Total Swap Agreements § 1,508 § 634 $ 6§ (154}
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The follnwing i5 a sunimary of the maikel value and warialion margin of Exchange-Traded o Cantrally Claared Francial Darwatier nstruments as of June 30, 3052

Cash of $726 has been pledged as collateral for exchange-traded and centrally cleared financial derivative instruments ag of June 30, 2022, See Note 8,
Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

Financial D Assats Financial Derivative Liahilitias
Variation Margin Variation Margin
Market Vialue Asset Market Value ity
Purchased Swap Written Swap
Options Futures Agreements Total Dptions Futures Agreements Total
Total Exchange-Traded or Centrally Cleared § 0§ 92 $ 6§ 98 3§ [ K] 81) 3§ 154) § (235)

withgr G0 eyt burgeee ut - wtegtion wn znowit g, ol b nutigral e of
e farinf ash anszowities eqeal in the eotioral a=ount of the suwas less the ren

oy Fund i sl ot e s st et osors, u Aebned onder the wes of thet e ivdar sep 2 st e g o o it
teke delivey 0l the refersnced bl gatinn on un derlyic SseLrtiss comar sieg the ieferenced inces o il pary lrment ameunt
referenced bligation or unrlerkir g szc.rtizs comprisivy the referenced index,

e e =il 2l B Fnd con b e pag as s sell ol s poee i or e as s byl 2
The rices =nd resulting walues for o Nt SEws of T°B gayment;
i st al s g i vl Inreasing wiarkz L bl 5 iz b notivee] smome b e s
ssundness ard a greater li<zlihood o- risk of default or o it event occaming as defined uncer the terms of thz =g-eeme-

Thiz instrunent bias o forvear: storiy effecte dote, Seu Mew 2, Seouitics Tronsactions and Ineestnzng Ingeme, n the Nos to Finnciol Stat: ments for urthe: info mation,

(h) FINANGIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

it proteetian il s eivil et sezns s delined e (e (s ol al e ssep s
rioriance risl and represznt the ‘oad of an xzected liacil prati for the
iyratinn ol the

st i e

Settlement Currency to Currency to Unrealized A ltDepreciation)

Counterparty Month be Delivered be Received Asset Liability

E0A 07072 GBP 2,568 H 0871 § A77 5 0

E0A $ 138 EUR 129 0 1M

BOA 13 CAR 106 1 12}

BrS EUR EG7 H ] 1 0

BrS § 18,748 EUR 18,086 0 127

BPS cap 256 1 14

BPS EUR $ 17,348 06 0

BRC § GBP 1247 { 13

CBK EUR $ 7 § 0

COK § EUR kil { 1

WEC CAD $ 442 g i

WEBC R G AU0 194 i

WEC H wn B ( 10

MEC GBP 0 i

MHC HUIR $ 607 38 0

[kl H CAD 3 d U

Ryl GEP 19 ( d

SCX A5G 0 18

S06 EUR H 18788 HE] 0

TOR CAD 790 1 0

TOR H CAD £ i 1}

TOR CAD H 418 1 n

TOR GBM EREll] i 18}

Total Forward Foreign Currency Contracts $ 1.312 $ (198}

Implied Credit Unrealized
Fixed Deal ~ Maturity Spread at Notional Piemiums Appreciation| ___ Swap Agreements, at Value
ty ce Entity Receive Rate  Date June 30, 20227 Amount®  Paidj(Received) iati Asset Liahility

BOA Deutsche Bank &G 1.000% 3868% EUR 100 § 12 3 eI 0 H i
BPS Unicradit SpA 1.000% 4 369% 70 102} 1al 1 H07
Total Swap Agreaments $ {104) § 4 % 0 $ (118
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The follawing is  summary by cuunterpaity of the marke ! ales of OTC Foansial derisalive instruments and callteral pladgedisaseised  as 4f June 0, 2053

Financial Derivative Assets Financial Derivative Lial

Forward Forward

Foreign Total Foreign Total Net Market  Collateral

Currency Purchased Swap Over the Currency Written Swap Overthe  Valueof OTC  Pledged/ Net
Counterparty Contracts Options  Agreements  Counter Contracts Options _ Agreements  Counter Derivatives _ iReceived)  Expasure
(il § 4 U § J 4 $ [ 4 a & EEEIE]] s 4 § 1240 § 11
BPS 13 C ] 124 1137 a 123t 11141 1] [N
HRC 1 C ] ] 18 a ] il a (1
CRE f 0 J b 1 a o i 4 n 1
WEC 1 n ] m ! n N m m 1] am
WYl 0 G n n n n N n n n 1)
SC8 0 1 J 0 16 a B 0l il I 165}
L0 [k 1 ] 15 n n M ] k] 13R0; 183
TOR 2 I ] 7 n; n N im 18l 0 19
Total Over the Counter _ § 1,312 § 0 $ [ § 1312 § (199) § 1] § (s ¥ @310

"

 the Fund is a sell=r of puntecticn and a redit event occors, as defned nder the tems of that periicular swap
ke delivey of the referznced c bl gation or underking seeurtics comarsiryg the referenced inzex o< 1l pav a r et selsment amzunt in
selnrenceal =bligation i nderlic g 52602 comprisicg (e elnced inde
melied credi- spreads, represented in absolute =mns, wiilized n dzte'm nirg the mart vale of credi default s on 5. es as of period end sev as ndicatars of the
Vel thes e armz e s e e the Gk el sk ol el o e el ety e eost ol Digingfsul ing iz aed ey il g
upfront peymerts rezuired 1 be made 1o =ntzr ints the aqreeent. VWider eredit spieads represent a cezriziatizn af the -eerenczd entity's credi sourdnzss avd a greater | czlihonz or risk of default ar ather crzdit event oeewrring as
defined wnder the terrs of th sgreere,

The masimum cotential sma..nt e Fund cou d bz e
Het expzsure represess e net receiichlzdpay
et il the same Lagal enliry, 5

FAIR VALUE OF FINANCIAL DERIVATIVE INSTRUMENTS

The Tollowing is a sunvnary of the Tair valuation of the Fund's daiivativa ingtrumants categarized by risk axposurz. See Note 7, Principal and Dther Risks, in the Motes to Financial Statements an risis of the Fund.

either il pay to the of p-atection an zmaint eq.al tn the niotia 1al amount of the anl
& form of tash or szcurities eqLal to the rotioral amount of the swao less the reccyery value 27 the

ae issues, U5,
Ther i enali, sl 1w 9t

agleent.
serned uncer the sumz

e, asier Nelliag Aeangemer.s, in the Noles 10 Hoancial $1aiements lamzee inlormation egarding masier neuling aiangem enls.

Fair Values of Financial Derivative Instruments on the Statements of Assets and Liabilities as of Juna 30, 2022:

not d for as hedging instruments
Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Financial Derivative Instruments - Assets
[Cxcnange-traded or centrally clearsd
Futures & U § i} § i 4 U 4 2 § 9
Swap Agreements 0 1l 0 0 4 i
$ a § n § 0 4 q 4 ] § [
Dvar the crunler
Furesard Foreign Gurmancy Gonlravls 4 0 § [ § I § 1,97 § I § 1317
$ (0 § 1 5 Nl $ 12 § o § 1417
Financial Derivative Instruments - Li
Exchange traded cr eentrally eleared
Fures § 0 § 0 § 0 § 7 4 iB11 8 140
Swap Agrzements ) 14 0 N 1150 1]
$ 0 3§ 141 bl 0 § z 4 1231 bl 12351
Ovzr the countar
Forward Forgign Currency Contracts & { 4 il B 1] § 4 0 4 1201
Swap Agrasments ¢ 1141 0 M 0 118l
$ ¢ § 114 8 u ] 198 $ I ] 14171
] 0 4 179 5 ] 5 i145) 4 1231 3 Jul1
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The Effect of Financial Derivative Instruments on the Statements of Operations for the period ended June 30, 2022:

Deri not 1 fur as hedging instruments
Foreign Interest
Commuodity Credit Equity Currency Rate
Contracts Contracts Tutal
Net Realized Gain {Loss) an Financial Derivative Instruments
Excnange rraded cr centrally cleared
Futures § 0 4§ 0 i 0 § z 4 13081 8 19081
Swap Agrooments g 19 0 z 083 074
$ 0 k3 1] 5 0 § z i 123] 8 134
Ovzr the countar
Forweard Foreign Currsncy Contracts ¥ { $ i B 1] ¥ B,160 4 0 E] (A L]
Swap Agrasnents U 1 I N i} 1
¥ ¢ § 1 8 ] ] B, 160 4 I ] 6,167
$ U $ 131 8 U § b, 160 § ] 3 6,127
Net Change in
Fephanpe-raded orcentrally clearsd
Finlures H 0 § § 1 L o 3 2 8 Bl
Swap Sgrasmenls 0 I N phild i
§ fl § 5 0 § - 3§ 00 5 gl
Dvar the counter
Forward Fereign Currency Contracts § g 4 0 8 0 § HEE 4 0 3 14251
Swap Agraoments i 4l 0 C 0 114
4 g b 4] i 0 § 46E] ke 0 8 14791
$ U § il bl 0 L] 48 ks o0 bl 207

FAIR VALUE MEASUREMENTS

The tollowing is @ summany cf the tair veluatians acenrding 1o the inputs used as of June 20, 2022 invaluing the Tund’s assets and liabilities:

Fair Valus at Fair Value at
Category and Sub-category Level 1 Level 2 Level 3 06/30/2022  Catenury and Sub-category Level 1 Level 2 Level 3 06/30/2022
Investments in Securities, at Yalue Investments in Securities, at Value
Austia United §lates
Corporate Bonds & Natas § 0§ 1445 % [ R ] Corparalz Bomls & Micles H (LI S I o5 1
[anada Short-Teim listuniants I 2200 n 6,200
Carporate Honds & Mates ] g i 52 Tatal | 3 0 ¢ 4ERZ3 4 n ¢ 4861
1gnmark Financial Derivative Instruments - Assets
Carporate Bonds & Moles 1 sa2 n R Exchangz wraded or cantrally
Frame cleared 26 72 i) 96
Corpurate Bunds & Moles n 6,077 n 6,072 Ovor the counter 1 1312 0 1,012
Gerrany $ 2% 1364 8 0 s 1410
Corporate Bands & Nates 0 2,06 0 2,036 Financial Derivative Instruments - Liahilities
Ireland [xchangz-traded or cantrally
Corporate Bands & Notes ] 1,618 0 1,618 cleared Eall R i]
Iraky Uver the counter u [E1EA 1]
Corporate Bonds & Matcs i 2960 1] 2,980 § [ 1471 4 0 s
Jerscy, Channel lslands Totals 5 |55 § 49536 & 05 23,481
Corporate Bonds & Motes 1] 1,567 1] 1327
Mexize Therst war oo significant transfers intu or aul uf Level 3 during the perod ended June 20, 2027
Corporate Bonds & Motos a a3 ] 30
Netherlands
Corporate Bonds & Mates i} 3,825 i} 3,875
Preterred Sacurities i} 2,084 i} 2089
Portugal
Carporate Honds & Mates 1] 182 ] 183
Slevania
Carporate Bunds & Moles 1] 778 n 70
Spein
Corporate Bunds & Moles n b330 n 4,388
Swilzerland
Corparate Bands & Noles i} 2,166 0 2168
United Kingdnin
Corporate Bonds & Mates i} 5440 0 3,449
Frelerred Securitics i} 2047 0 2042



ELad NIa—4% F¥ERIL X2 F4—X T72KC

FRINCIPAL
AMDUNT VALUE
1000 [000st

INVESTMENTS IN SECURITIES
[SHORT-TERM INSTRUMENTS

Australia and Mew Zealand Banking Group Ltd.

1060% e 0701/7072 $ 8 % 9
Banlc of Nova Scotia
1060% e 0017077 12 12
Citibank N.A.
1060% due 07002022 Ll 19
DBS Banl Ltd.
1060% due 07072022 A 41
JPMargan Chase Bank N.A.
1060% e 070177077 | 94
Royal Bank of Canada
1060% e 07072020 a f
Sumitomn Mitsui Banking Gorp.
1.060% due 0 022 N M
Sumitomno Mitsui Trust Bank Lid.
1060% due 07072022 a3 93
351
4o 400
8l 48
40 A
1547
Total Short-Term Instruments 1,843
{Cost $1,948)
Total in iti 1,943
{Cost $1,948)

UNITS
1000si

INVESTMENTS IN AFFILIATES 95
OTHER INVESTMENT COMPARIES 95.1%

PIMCO Bermuda Capital Securities Fund (M}

{Cost $34.474) 2,255 33,528
Total Investments in Affiliates 33.628
{Cost $34.474)
Total Investments 100.5% $ 15576
{Cost $36,422)
Financial Derivative

Instruments (b) (2.2%) [780)
{Cost or Premiums, net ${483))

Other Assets and Lial ies, net 1.6% 470
Net Assets 100.0% § 15366

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

Strile Expiration Notional Premiums Market
G ty Description Price Date Amount” Received) Value
GLM Call OTCU.S. dollar versus Japanese yen ¥ 130380 070142723 4,700 § na; s 1354
WEC Call OTCU.S. dollar versus Japanase yan 124.350 7 370 127 1113
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Strile Expiration Notional Premiums Market
& ty  Description Price Date Amount? R i Value
%k} Gall - OTC LS. dlullar wersus Jay jenl ¥ 131 (7082027 & 5 11271
[2M} Call - OTC LS. dollar versus Japanase yan 124.800 022 1136]
Total Written Dptions L] § [ek])]
The following is @ summary by counterparty of the market valuz ot UTC financial derivative instruments and collateral pledged:ireceived | as af June 3U, 2022,
Cash of $570 has been pledged as collateral for finangial derivative instruments as governed by International Swaps and Derivatives Assagiation, Inc. master
agreaments as of June 30, 2022,
Financial Assats Financial Liahilitias
Forward Forward
Foreign Total Foreign Total Net Market  Collateral
Currency  Purehased Swap Over the CGurrency Written Swap Ouerthe  Valugof QTG Pledged/ Net
Counterparty Contract Options  Agreements  Counter Contracts A Counter Derivati {Received)  Expusure®
LM 4 0 4 i $ 3 § i § i 4 EEE] 53 40 § M
WEC n ] n n n o (IRE 1Mzl 0 na
Wil I £ 0 0 I [ 12731 1273 120 143}
Total Qver the Counter _ § 0 3 0 § [ $ )] § 0 $ 0 ¥ (7800
" The J IC-LISDi Class held the foreig~ cnency aptiors as of June 30, 2022
" Mot onal omeunt epeser 3 the number of comtrac
" bl mouzsinR epaese s (P nel rexes A szl e die rconglo e counlzazarky i e e al delau . bxpnsane hiem D1 linzncial des i insCumznls can anky benelled aocss -anseelinss sourned uncer Ihe sams

mzstEr azrezment with the same |z hate &, Raster Netivg Arangemers, in the Notes to fimancial $tatements for mzne information resarding mast=r netting a-rangerr ents.

FAIR VALLE OF FINANCIAL DERIVATIVE INSTRUMENTS

The following is @ summary of the fair valuation of the Tund's derivativa instrumants categarizad by riskc 2xposurz, See Note 7, Principal and Other Risks, in the Nites 10 Financial Statements on risks

Fair Values of Financial Derivative Instruments on the Statements of Assets and Liabilities as of June 30, 2022:

of tha fund.

Derivatives not accounted for as hedging instruments

Foreign Interest
Commodity Credit Enuity Currency Rate
Total
Financial Derivative Instruments - Liahilities
Ouar the cuunien
WiriLlen Oplicns § 0 § 0 § 0 § 780 4§ 0 5 17801

The Effect of Financial Derivative Instruments on the Statements of Operations for the period ended June 30, 2022:

Derivatives nat accounted far as hedging instruments

Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Net Realized Gain (Loss) on Financial Derivative Instruments
Dyar the counter
Forward Fereign Cumency Contracts $ 0 § 1] § I H 3140 4 1] § 19,3191
Wiritten Options { 1] ] 4,361 1] 4,361
5 { § 1l 5 ] 5 1, 0ak 4 1l 5 14,0081
HNet Change in ion) on Financial
Duar the counien
Forweand Fereign Cunency Contracts § { B 0 5 0 § Z kS 0 H 2
Wiritten Opticns g 0 0 1771 0 1771
§ N $ 0 5 0 § 1781 $ i 5 751
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FAIR VALUE MEASUREMENTS

The: folling i a surnmary cf tha fair valuatang aceording (o the inpucs usad as of Jung 20, 2027 inwaluing ta Fund's anil lahifities:

Fair Value at

Category and Sub-category Level 1 Level 2 Level 3 06[30/2022
Investments in Securities, at Value
Shart-Tam Insleurmenls § n & 10 3§ o s 198

Investments in Affiliates, at Value

menl Companies [ n
1131 § LR # L5
Financial Derivative Instruments - Liahilities
(ver the cuntel § 0§ Ao 4 o8 17800
Totals $ 33628 ¢ 1,168 3§ 0§ 34,796

There were na significant transfers into or ut of Leval 3 during tha periad ended June 30, 2022
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T 1 502, 802 (B)% H1 #8 2 2 ( A )| A 4634183
A+ £ gl £ 20, 367 n _ -
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