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o T T %
Eha wfvy Ja=rv TIVEAS )RR’y Auph T70F JPY 2,512 2,407 30, 785, 616 47.9
¥ha FAvy Ja—0 M AVvhh 77V JPY 3,706 3, 605 32, 390, 676 50. 4
& it 6,219 6,012 63, 176, 293 98. 4
() HRIZE LT A - A B NFEA BRI T 7 KOG EREEICKT T 2 R,
OB EBIETHEDIERK (20254 1 B15EB7E)
o A _ _ H25THAR _
iF il il . #
M %
e S Y i - i A 63, 176, 293 98.0
a—)L - m— U ZF0f 1, 304, 485 2.0
BB S FEM PR 64, 480, 778 100. 0




ELd N -AVALBARERI 7V K

OBE. 8. TARUEEMEEDI;

15047 Y REME(C/D)

8,675M

8, 4418

8, 858M

9,153M

9,061

= H Fi252HK 253K 254K 525581 H25611K H25THIR
- 20244F 8 F 15 H BUfE [20244F 9 F 17 H BUE [20244F-10 A 15 H BUE [20244F11 A 15 H BUE [2024412 7 16 H BUE [20254F 1 A 15 H BUfE
A A A A A A
A &E 62, 740, 559, 330 60, 885, 737, 308 63, 655, 630, 760 65,531, 843, 804 64,491,883, 935 64,480,778, 198
gL . m— 193,763, 671 170, 852, 387 176, 704, 684 1,233, 396, 649 1,037, 167, 576 1,304, 477, 320
BB(EFC% 8R0S GRAGAR) | 62,386,794, 528 60,524, 883, 931 63, 308, 925, 040 63, 965, 539, 941 62, 980, 310, 273 63, 176, 293, 263
ERION 160, 000, 000 190, 000, 000 170, 000, 000 332, 900, 000 474, 400, 000 -
ERIEHINSS 1,131 990 1,036 7,214 6, 086 7,615
B) A& 243,740, 443 243,563, 809 233,930, 986 264,941, 685 243,182,634 271,944,152
FRIN e Ao 144, 076, 698 143, 683, 743 143,192, 485 142, 620, 525 141,977, 965 141,213, 521
RN O 23,988,918 19, 294, 806 22,107,705 43,981,345 23,130,343 54, 205, 435
ARANE FE A 75,431, 136 80, 325, 757 68,409, 789 78, 087, 544 77,822,909 76, 278, 764
T DAL 243, 691 259,503 221,007 259,271 251,417 246, 432
(C) #EEMRIE(A—B) 62,496,818, 887 60, 642,173,499 63,421,699, 774 65, 266,902, 119 64,248,701, 301 64,208, 834, 046
JLAR 72,038, 349, 296 71,841,871, 505 71,596, 242, 512 71,310, 262, 719 70, 988, 982, 670 70, 606, 760, 791
W S 4 A 9,541,530,409 | Al1,199,698,006 | A 8,174,542,738 | A 6,043,360,600 | A 6,740,281,369 | A 6,397,926, 745
(D) ZIEHLOK 72,038, 349,296 0 71,841,871,5050 71,596, 242, 5120 71,310,262, 71190 70,988,982, 67000 70, 606, 760, 79100

9, 094M
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OEEDIK;
#2524 52534 52543 52553 52563 #2574
H H 20244E 7 1T H ~ [20244F 8 A 16 F ~ [20244F 9 H 18 F ~ [20244E10 H 16 F ~ [20244E11 H 16 F ~ [20244E12 A 17TH ~
20244E 8 H16H  [20244E 9 H1TH  [20244F10H15H  [20244E11 015 H  [20244E12 16 H  [20254F 1 A 150
A A A A A A
(VI EE I E: 279,035, 292 266, 364, 773 262,594, 332 267,990,173 271,618, 962 282, 480,763
B2 e X4 4 279,011,991 266, 333, 386 26, 567, 656 267, 854, 511 271, 404, 274 282, 262, 026
Z B 23,301 31,387 26,676 135, 662 214,688 218,737
(B) HifiiE#5TEERLE A 3871715160 | A 1,726, 741,453 2,935, 145, 148 2,047,828,859 | A 776,229,483 240,183, 426
FEE L 14,596, 493 1,736,189 2,941,473, 453 2, 054, 460, 941 5,915,731 343, 859, 744
JeE R A 3,886,311,653 | A 1,728,477,642 | A 6,328,305 | A 6,632,082 | A 782,145,214 | A 103,676,318
C) 1EFEHmENE A 7567487 | A 80585260 | A 68,630,796 | A 78,339,815 | A 78074326 | A  765%519%
D) L4HBEFEE£(A+B+C) A 3,668,354,695 | A 1,540, 961,940 3,129,108, 684 2,237,479.217 | A 582,684,847 446,138,993
(B) wT#iteniasss 6,563, 953, 249 2,742,502, 226 1,054,060, 187 4,015,904, 056 6,079, 898, 607 5,324,177, 334
F) EBmEEzEas A12,293,062,265 | A12,257,554,549 | A12,214,519,124 | A12,154,123,348 | A12,095,517,164 | A12,027,029,551
(B 24 S 40 24 48) (1,870,751,011) | ( 1,870,823,254) | ( 1,869,441,699) | ( 1,877,098,358) | ( 1,873,448,126) | ( 1,867,533,634)
(Ona=¢iEAYiEE T ) (A\14,163,803,276) | (A14,128,377,803) | (A14,083,960,823) | (A14,031,221,706) | (A13,968,965,290) | (A13,894,563, 185)
@) FH(D+E+F) A 9,397,453, 711 A11,056,014,263 | A 8,031,350,253 | A 50900,740,075 | A 6,598,303,404 | A 6,256,713 224
H) IR#EHFER A 144076698 | A 143,683,743 | A 143,192,485 | A 142620525 | A 141,077,965 | A 141,213,521
REBBBEEE (G+H) A 9,541,530,409 | A11,199,698,006 | A 174,542,738 | A 6,043,360,600 | A 6,740,281,369 | A 6,397,926, 745
SENME FE R AR 4 A12,293,052,265 | Al12,257,554,549 | A12,214,519,124 | Al12,154,123,348 | Al12,095,517,164 | A12,027,029,551
(B 24 540 24 48) (- 1,870,751,011) | ( 1,870,823,254) | ( 1,869,441,699) | ( 1,877,098,358) | ( 1,873,448,126) | ( 1,867,533,634)
(FE B AR 2 %8) (A\14,163,803,276) | (A14,128,377,803) | (A14,083,960,823) | (A14,031,221,706) | (A13,968,965,290) | (A13,894,563, 185)
Sy e e FE L A 6,623, 237,016 6,642, 737,977 6,729, 398, 203 6,804, 928, 074 6,822, 013, 131 6,882, 065, 916
AR R A A 3,871,715,160 | A 5584,881,434 | A 2,689,421,817 | A 694,165,326 | A 1,466,777,336 | A 1,252,963, 110
(1) (B) AfliEE#FTEB/BIIFMKOMHRZICLD bOEELET,
(18) () SFEIRENE I IE 7T A3~ D R BISEMR YA Z GO TR R L TVET,
(1) P BMERAEZB/BE L HL0E. FLOBNREDEE, BMREL LI b iR % 2 LW EZH s 2 VW ET,
<FFEBHE>
OfEpE @IERBIAR) oA 72,529, 169, 912
VERII B INER E TEAEE 409, 998, 285

VERI bR e AR 2, 332, 407, 4069
7o, 1 Rz MEERIL, ERUTIR0. 9094 T,

QB ERFANTTAR R Tl TRV | ZOZEHIL6, 397,926, 745 TH,

@it s D FFE B

H H

202447 A1TH~
202448 H15H

202448 H16H~
202449 A17H

202449 H18H~
20244£10H 15H

2024410 16 H ~
2024411 H15H

20244 11H 16 H~
2024412/ 16 H

2024412 1TH~
202541 H15H

2 e R ORC Y FIN 4R A

203, 360, 465

185,779, 513M

256, 959, 744

258, 926, 2561

193, 544, 6361

241, 118, 895H]

BERG - BER e BER AN —H —H —H —H —H —H
[T Eegt ] 1,870,751, 01111, 870, 823, 25411 | 1, 869, 441, 6991 | 1, 877, 098, 358 | 1, 873, 448, 1261 | 1, 867, 533, 634
Sy B (s FE N A AR 6, 563, 953, 2497 | 6, 600, 642, 207 | 6, 615, 630, 9447 | 6, 688, 622, 34317 | 6, 770, 446, 460[1 | 6, 782, 160, 542
BT 7 v ROSERGINASKE |8, 638,064, 725/ | 8, 657, 244, 9741 | 8, 742, 032, 387 | 8, 824, 646, 9571 | 8, 837, 439, 22211 | 8, 890, 813, 071H
1 5 A 272 0 IES Syt S48 1,199 1,205 1,221 1,237 1, 2441 1,259
175 A% 7= 4yt a4 20 20 20 20 20 20
US4 5y Bl 4 % 144,076,698 | 143,683, T43H) | 143,192,485/ | 142,620,525 | 141,977,965H | 141, 213,521H

OEFEMEDOEN ORISR D RO M ETIT—HE LT 72O ET 28 M & LT, EFEMEDME ERFEIT R LEEL0, 00055 D50LL
NORZEF U THIEE BTN O T AL L TBY £,




ELd N -AVALBARERI 7V K

ORBEEDHEMLE

#0524 #2534 #2541 #2551 52561 2574
17 A7 5ldd: (BliaAd) 20H 20H 20H 20H 20H4 20H4
SYMRARIE, AT O REYETAE & H £ OZAEH OMBITTA L OFEC L D BB L 72D [EEAA) L. FERBIH D [T ES

(atff%u M4 | 1T E T,
SYBR % O EEUEAAR AR EA & FAEE 7213 LI 2854 13, AR EEEA L 720 £9°, 4L OB EMAAAMER A 2 FE 234121
T2 #5455 DA AL RS (BRI EL4) L f; 0. B0 OEANENES L0 £

c EAIARE (Rl o) 25AE L7HaE, Dies BRI« DR OMBITTARN b Y uALREe (Frlahie) o HER L4
W, ZOBROME 2 OB ORBITA L 72D £7,

¥ ZHEUF J 7y by VA P TRHAGEEOENY 7 7 & FICBT 2 MEORREITo T 256080 7, #EL<IE. Bk
WRFESHICBWE W72y, MR — A= (https://www. am. mufg. jp/) & ZEL &0,

WRGIES B A O 05 | RER O AEARIZ P HAKRGIRER] o %Z FUVE L7z, 2EAIE. 4tbA— 22— (https://www. am. mufg. jp/) 7
LY T 7 RX—VOHMmAEL ZELZEN,
(20244£11H 5 H)




ELT 743y J0-1R) N4 4AVAL T7UR JPY/ELT 543y 50—nL THYEAE ZH9R-SxnRy 4 Vhk T7UK JPY

<BES>HRETLIREERAFELIUVTOME

27 Y E&

ELad 547> 88— INf A 2hL
J7o K JPY

ELad 4T Fa—nNJL PHYHAL k
IHR- v AVHL T70K JPY

A A &

RNUFI—I THAICE BofA FHEEHE/NA -
A4A—I)ILK-aYA LAY KFiEH (BB—B.
AR—X) #LEASEBERREHSLET,

RNRUFI—=VTHDITIN—LN—5 - FO—
NILERE (BRAKRL., FEERKRL) 1>
TYIR (AR—X) ZLEAZHEFRREZD
SLET,

FEEAXNR

HREEOHIEF

HREEOEE. BAKEE. #HE. T4
—Cit%H(MBS)., BEEHERI%H(ABS)
£

FHEAAGR

- EE. 77 FD80%LI EEBBB—148
LRBOEMTZRB LTS LHEICE
BLET,

- BETHAEBEFERRE L TRERFIZE L
TB—#HELLLEOBMITERELTLS
3LDICRYET,

- RETAHAHBEOFHEAITIE, R—FT
+UAEERTRAELTB—HEHULEIC
HELET,

cAR— b7 VFADOEHTIL—2 3 VI,
FAELTRUFI—I £ 2FEDHEETH
BLET,

s R—DORITELSRITT DHB~DFRELLER
(&, BBFICHEWNTHEERLIED 3 %LUNR
ELFET (BEVCHREEBEEZREE
T ) o

FIX—U U TEADERERITLWERE A,
-FAIE LT, BBAYDIETVWERA,

- BETHAEBEFERRE L TRERICEL
TBBB— LU LDHFTEREBLT
WBEHEDIZRY ET,
FRETHLHBEOESEMAFFIE, R—F
T+ )FAEARTRAELTAA—HBELHL
LICHBFLET,

cAR— b7 VADEHTL— a3 UIE,
REIELTRUFY—H £ 2 E0EFETH
BLET,

- R—ORITAENREITT SHEA~NDRE LR
&, BBIFICHE N THEEREED 3%UN
ELFET (BECERAMEGEEEREE
o) o

IV —UVTBEADEREFTOLER A
AL LT, BBAYPIEITOLERA,

FRIELTEBE2A28H

RAIE LTEBAREERROMNFRESIVRERLYDBRETIAHTY, =EL. BIE
BABRKEZHTFT HOICBLBEEROONDGEEEF. PREEZNLICRELEEA,
BE. HERENAVEDSEIF. DEETHLLEVEABHYFES,




ELT 7430 JR=N)L N AVAL I7YR/ELT 4D GA=NL TIVFA N THR D9y A VAL T7UF

BREE MEELTHHEES. REFMIEZEFHMRILPIMCO Cayman Trust Annual Report
February 29, 2024fRM 53 L TERLTLWET . HAH. ATRBERICOEELTE. 7=aT7ILLKR—

RIS ITISABFERTNENEOIELT F4TY FO—NL

N A2hL TFUKR]

ETELa 4%y JO—NI)L FOUHFA S ITHOR-DO¥NNY AVhL 772 K] TH

BLTLWEY,

(1) ERHEE
(20234 3 A 1 B~20244 2 A29H)

ELa 74>
ga—N\)L A
AhL 7R

ELa 42>
g a—s\IL
FIITA

IR Dy

AN J72F

FREL FREIL
BRERA :
SZWMAE SNERIEERE *) 25, 956 7,158
LN 184 336
IRAAE 26, 140 7,494
BH
FIFIR 288 39
BRAE 288 39
BEMINA 25, 852 7,455
ERMAE (BL
BEFMIS (15, 437) (1,073)
TARARA—T7 UK 0 0
BB, hRBESRMIRERESR 2,192 (2,484)
JEEEERLIRAE S (388) 5,231
NE (204) (165)
KEMFIE (BK) (13, 837) (4, 491)
FRERFME FEE) OMZEE .
BEHMES 37,263 5,733
TRA—T7 UK 0 0
AT, hRBESFIRERER 34 4,002
JEEASRLIR A S 44 197
NEREESLUVEBEDBEICERDINE 72 (183)
REBIME FHEE) DOHEE 37,720 9,749
AR (8%) 23,883 5,258
BRICKDMEEDME (B & 49,735 12,713
* SV EFR 18 0

(¥) BHRTAFLAIEAOREHNZBELTCVET,
(F) BEEELICFRFLRBEIEBEALTHYET,



ELT 543 0= N AL T7VR/ELT 743y 50—NL FHVEA N THR Vv 41 VhL 77UR

(2) MEEEDHAS
(202343 A 1 B ~2024%4 2 A29H)

ELa 543>
ELa 7432 g a—nJL
ga—nL ng TV
AVhL T7UR IHR - Sxy
AVhL T7UR
EXTI FREL
SEEDEM GEL) -
EH
BEMRA (BA) 25, 852 7,455
EEMFN (B%) (13,837) (4, 491)
RERFEE GHEE) OMES 37,720 9,749
EAIC L AMEEDME () %8 49,735 12,713
S
JPY (31,775) 9, 117)
JPY Hedged (116) (1)
HESEA (31,891) (9,118)
27y Raz=y FELE :
J7URazy FIRBICk BEBEOME (B) 3B (29, 229) (8, 131)
WEEDE (B) #EaE (11, 385) (4, 536)
HEE
] 423,089 219, 731
B 411,704 215, 195

(F) BHRTAFLAIELOREHANZBHELTVET,
(E) BEEIELICFRFLRBEIEBEALTHYET,



ELa 4%V

(3) BEFMEI#AME (the Schedule of Investments)

(A ELa H4a4<y Fa—n)b N4 AVhLA

(20245 2 A298 {R#E)

BEEE B
(BfL: F) (B4 F)
INVESTMENTS IN SECURITIES 10

BONDS & NOTES 0.2%

ams-0SRAM AG

2125% due 110372027 fa) EUR 00 § 125

CORPORATE BONDS & NOTES 0.3%

ams-0SRAM AG

10.500% due 03730/2029 500 547

12.250% due 03/30/2028 $ o0 n
1,258

Tatal Austria 1,983

[Cost $2,028)

BELGIUM 0.3%

CORPORATE BONDS & NOTES 0.3%

Ontex Group NV

3.500% due 07152076 EUR 1,000 1,057

Total Belgium 1,057

[Cost $1,023)

[BERMUDA 0.8%

CORPORATE BONDS & NOTES 0.8%

NCL Corp. Ltd.

5B75% due 02N572027 $ 100 ]

B.125% due 0111572029 1,200 1,263

B.375% due 0200172028 300 s

Seadrill Finance Ltd.

B.375% due D8/01/2030 575 58

Valaris Ltd.

B.375% due D4F30Z030 1,125 1,185

Total Bermuda 3413

(Cost $3,308)

CANADA 4.9%

BANK LOAN OBLIGATIONS 0.3%

Garda World Security Corp.

9.625% due 02101/2029 985 987

CORPORATE BONDS & NOTES 4.6%

Air Canada

3.875% due 08N 572026 4,400 417

Bausch + Lomb Corp.

B.375% due 1000172028 1,25 1,262

Bombardier, Inc.

7.500% due 0200172029 1,200 1218

T875% due 04N 572027 435 436

Garda Werld Security Corp.

1.750% due 021572078 100 2

GFL Environmental, Inc.

B.750% duwe 0111572031 1,150 1,178

goeasy Ltd.

7.625% due 07101/2029 625 625

9:250% due 120172078 1,400 1,467

Intelligent Packaging Ltd. Finca, Inc.

G.000% due 091572028 700 652

New Red Finance, Inc.

3.875% due 0111572028 4,400 4,108

Northriver Midstream Finance LP

5.625% due 021572078 3,000 294

BEEEHE B
(B4 F) (B F)

Parkland Corp.

4.625% due 050172030 § 500 % 823
19,027

Total Canada 20,014

(Cost $20,432)

CAYMAN ISLANDS 0.5%

ARdvantage Loyality IP Ltd.

ga—nNIL N AThLA

BEEE B
(B4 F) (B F)

GERMANY 5.1%
K LOAN DBLIGATIONS 0.8%

10.325% due 04/2002028 M6 0
Diamand Foreign Asset Co.
8.500% due 100172030 100 102
Hawaiian Brand Intellectual Property Ltd.
5.750% due 0172062026 300 284
Seagate HDD Cayman
4.750% due 01/0172025 25 in
Spirit Loyalty Cayman Ltd.
8.000% due 0972012025 1.275 9
1,630

Total Cayman Islands 1.890
(Cost $1.874)
CZECH REPUBLIC 0.4%
CORPORATE BONDS & NOTES 0.4%
EP Infrastructure AS
1.816% due 03022031 EUR 1,800 153
Total Czech Republic 1,535
(Cost $1.461)
FINLAND 0.1% ]
CORPORATE BONDS & NOTES 0.1%
SBE Treasury 0YJ
0.750% due 121472028 400 270
1.125% due 1172602029 100 67
Total Finland 37
(Cost $348)
FRANCE 4.8%

ORPORATE BONDS & NOTES 4.8%
Altice France S.A.
2.125% due 021572025 1400 1,468
5.125% due 01/15/2029 $ 2500 219%
11.500% due 020172027 (el EUR 2,700 247
BNP Paribas S.A.
7.760% due 08/16/2029 fal (b} $ 1,100 1.m
CAB SELAS
3.375% due 02001/2028 EUR 1,500 1478
Cerba Healthcare SACA
3.500% due 0573172028 2,500 2,364
Electricite de France S.A.
9.125% due 03152033 (b} $ 4800 5,338
Eramet S.A.
7.000% due D5/22/2028 EUR 1,000 1,078
Vallourec SACA
B.500% due 063072026 2,300 2502
Total France 19861
(Cost $19,365)

BK LC Lux SPV Sarl
6.905% due 04728/2028 EUR 1,000 $ 1,081
CTEC Il GmbH
7.452% due D3MG/2029 1,000 1,068
Nidda Healthcare Holding GmbH
7.446% due 087212026 woo__ 0
____3.2%6
ORPORATE BONDS & NOTES 4.3%
Bayer AG
7.000% due 09/25/2083 3,000 3,266
Cheplapharm Arzneimittel GmbH
3500% due 021172027 2,600 2,938
7.500% due 051572030 00 34
CT Investment GmbH
5.500% due 04/15/2026 1,200 1,296
Deutsche Bank AG
4.000% due 062472032 500 a9
6.750% due 1073072028 (allb} i 199
IHO GmbH fc)
3.750% due 09/15/2026 00 N3
8.750% due 051572028 1,400 1,648
Nidda Healthcare Holding GmbH
7.500% due 0872172026 3.243 3637
Schaeffler AG
3.375% due 10/12/2028 1,400 1458
4.500% due 081472026 100 109
4.750% due 0811412028 i 28
TUIAG
5.875% due 03/15/2029 500 537
ZF Finance GmbH
3.750% due 09/721/2028 B00 B3l
17.623
Total Germany 20,849
(Cost $20,749)
LOAN OBLIGATIONS 0.3%
Al Silk Midco Ltd,
8.932% due 02720/2031 1,200 1,265
Total Guernsey 1.265
(Cost $1,221)
IRELAND 0.0% -
CORPORATE BONDS & NOTES 0.0%
Jazz Securities DAC
4.375% due 01/15/2029 ¥ 200 184
Total Ireland 184
(Cost $185)

ORPORATE BONDS & NOTES 5.8%

Banca Monte dei Paschi di Siena SpA

2.625% due 0472812025 EUR 2300 2326
6.750% due 03/02/2026 500 892
Cerved Group SpA

6.000% due 021572029 400 B30
FIS Fabbrica Italiana Sintetici SpA

5.625% due D8/01/2027 500 82

J7U bk



BEEEE Bl
(B F) (Bfr: F)

Inter Media & Communication SpA

B.750% due 020972027 EUR 1,000 § 1,057
Intesa Sanpaalo SpA

4.190% due DEAN/2032 $ 2,450 2m
7.700% due 0911772075 (akib) 500 456
1.750% due 011172027 takbl  EUR 250 278
Italmatch Chemicals SpA

9.393% due 0210672078 BOD 869
10.000% due 02/0672028 100 114
Mundys SpA

4.750% due 0172472029 1,600 1,748
Nexi SpA

1.625% due D430/2026 733 751
2.125% due 041302029 lg) 4,000 3838
Telecom Italia SpA

1.625% due 011872029 1,200 1122
B6.875% due 02N5/2078 2,500 333
7.875% due 0713172028 500 547
UniCredit SpA

5.375% due 0411672034 00 219
5.459% due DBE0ZN35 § 2400 220
1:296% due DANZ72034 200 M
Tatal Italy 24,012
[Cost $23,434)

CORPORATE BONDS & NOTES 0.1%

Rakuten Group, Inc.

11.250% due 02152027 500 532
Total Japan 532
(Cost $488)

JERSEY, CHANNEL ISLANDS 1.4%

CORPORATE BONDS & NOTES 1.4%

Adient Global Holdings Ltd.

7.000% duwe 0411572028 100 102
B.250% due 0411572031 Ig) 500 527
6 City Europe Ltd.

4.250% due 0911172025 EUR 00 306
Kennedy Wilson Europe Real Estate Ltd.

3.250% due 111272025 Ig) 4,700 4,765
Total Jersey, Channel

Islands 5,700
[Cost $5,586)

LIBERIA 1.3%

CORPORATE BONDS & NOTES 1.3%

Royal Caribbean Cruises Ltd.

5.500% due D8/31/2026 $ 5200 5,146
Total Liberia 5,146
[Cost $4,700}

LUXEMBOURG 5.1%

BANK LOAN OBLIGATIONS 0.1%

Albion Financing 3 Sarl

9.208% due D81 772026 550 505

CORPORATE BONDS & NOTES 5.0%

Albion Financing 1 SARL
B.125% due 101572016 400 386

ELa 4%V

HEEHE Bl
(BAL: F) (B F)
Albion Financing 2 Sarl

8.750% due 0411572027 $ 600 4 603

Altice Financing 5.A.

2.250% due D1N5/2025 EUR B50 a4

3.000% due 011572028 1,200 1,148

5.750% due 081152029 $ 550 474

Camelot Finance 5.A.

4.500% due 11/01/2026 750 n

Cidron Aida Finco Sarl

5.000% due 040172028 EUR 2600 212

6.260% due 040172028 GAP 100 12

Cirsa Finance International Sarl

4.500% due 03152027 EUR 2400 2543

6.500% due 03152029 0 0

B.412% due 0773172028 150 166

CPI Property Group S.A.

1.750% due 01/14/2030 200 15

Cullinan Holdeo Scsp

4 575% due 1011572026 1,200 1,162

Ephios Subco 3 Sarl

1.875% due 01/31/2031 100 803

Intelsat Jackson Holdings S.A.

6.500% due 0371572030 & 10E0 a9

Loarre Investments Sarl

6.500% due 051572029 EUR 2300 2452

Logicer Financing Sarl

0.625% due 11/17/2025 2300 231

2.260% due 051132025 1,900 2,004

Summer BC Holdco B SARL

5.750% due 1073172026 400 4
20,372

Total Luxembourg 20,967

(Cost $20,447)

CORPORATE BONDS & NOTES 1.4%

American Airlines, Inc.

5.500% due 0472002026 4 B56 651

5.750% due 0472012029 3,500 4%

Ardagh Packaging Finance PLC

2.175% due 081572026 EUR 700 5]

4.175% due D8/15/2026 § 1,150 1,185

Total Multinational 5917

(Cost $6,298)

CORPORATE BONDS & NOTES 4.6%

AerCap Holdings NV

5.875% due 101102079 1,750 1218

Ashland Services BV

2.000% due 0173072028 EUR 1,700 1,664

Axalta Coating Systems Dutch Holding B BY

7.260% due 021152031 $ 1400 1,454

Boels Topholding BV

6.250% due 02/15/2029 EUR 100 13

Citycon Treasury BV

6.500% due 0A/DE2029 (d) 0 218

Dufry One BV

2.000% due 0211502027 2500 2827

ga—nNIL N AThLA

BEEEE Bl
(B F) (Bfr:F)

Energizer Gamma Acquisition BV

3.500% due 0673012029 EUR 600 § i
GTCR W-2 Merger Sub LLC

8.500% due 01/15/2031 GBP 200 m
LeasePlan Corp. NV

7.375% due 0572002024 ()bl EUR 1,000 1,084
01 European Group BV

6.250% due 05/15/2028 00 75
0-Park Holding | BV

3.500% due 02/0172025 1,100 1,164
Sunrise HoldCo IV BV

3.875% due 061572029 600 627
Teva P Finance nev

1.875% due 0373172027 00 198
4,375% due 08/09/2030 1,000 1,026
7.375% due 0911572029 00 B2
United Group BV

3.125% due 02/15/2026 1,200 1,262
4,000% due 111572027 1,000 1,036
Wintershall Dea Finance 2 BV

2.409% due 042002026 Ib) 1,600 1,597
ZF Europe Finance BV

6.125% due 031372029 1,200 1,365
Ziggo BV

4,875% due 011572030 $ 5 m
Total Netherlands 18,995
(Cost $18,452)

ORPORATE BONDS & NOTES 0.1%

Variable Energi ASA

7.862% due 11/15/2083 EUR 300 32
Total Norway 342
(Cost $321)
PANAMA D.7%

ORPORATE BONDS & NOTES 0.7%
Carnival Corp.
4.000% due 08/01/72028 § 300 2,954
Total Panama 2,954
(Cost $3,098)

ORPORATE BONDS & NOTES 3.2%
Aedas Homes Dpeo SL
4.000% due 08/15/2026 EUR 3,200 3,398
Grifols S.A.
3.200% due 05/0172025 1,200 1,263
Grupo Antolin-lrausa S.A.
3.375% due 0473012026 300 296
3.500% due D4/30/20268 1,100 918
Lorca Telecom Bondeo S.A.
4,000% due 0971872027 4,400 4,676
Via Celere Desarrollos Inmobiliarios S.A.
5.250% due D4/01/2026 2400 2,565
Total Spain 13,106
(Cost $13,533)

J7U bk
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PEELE B
(Bfd - F) (BT F)
K LOAN OBLIGATIONS 1.7%

BK LC Lux SPV Sarl

Castellum AB

3.125% due 12002/2076 (b) EUR 2500 § 2408

Samhallshyggnadsholaget i Norden AB

2.250% due DBN 22027 W__ M

Total Sweden 2629

[Cost $2,486)

CORPORATE BONDS & NOTES 0.0%

UBS Group AG

8.250% due 1111372028 lakib) § w___

Total Switzerland 107

[Cost $100)

BANK LOAN OBLIGATIONS 0.3%

BCP V Modular Services Holdings IV Ltd.

B.350% due 1211572028 100 106

Market Bideo Ltd.

BUGS1% due 11/04/2027 1,000 1,059

1,165

CORPORATE BONDS & NOTES 4.5%

BCP V Modular Services Finance Il PLC

4.750% due 1173072028 EUR 1,300 1383

Bellis Acquisition Co. PLC

3:250% due 02N E2026 GBP 1,650 1,860

Deuce Finco PLC

5.500% due D61 52027 1,000 1181

Heathrow Finance PLC

J875% due 030172027 400 478

4.125% due 090172029 1,000 1,187

INEDS Finance PLC

B.375% due 0411572029 EUR 400 4313

7.600% due 0411572029 $ 1,200 1,193

INEOS Quattro Finance 2 PLC

B.500% due 0311572029 EUR 200 m

9625% due 03152029 § BOD 43

Market Bidco Finco PLC

5.500% due 11/04/2027 (11:14 400 452

Marks & Spencer PLC

3.750% due D51 W/2026 100 122

Pinnacle Bidco PLC

B:250% due 101172078 EUR 1,200 1,362

10.000% due 1071172028 Gar B00 1,065

Thames Water Kemble Finance PLC

4.625% due 051972026 400 187

Virgin Media Secured Finance PLC

5.000% due D4NEZ027 1,000 1235

Vmed 02 UK Financing | PLC

3.250% due 13172031 EUR 1,800 1,136

4.000% due 0173172029 GBF 1,700 147

4.250% due 0173172031 § 1,500 1214

Zenith Finco PLC

B.500% due DEF0Z0ZT {114 400 3%
18.458

Total United Kingdam 19,623

[Cost $19,829)

B.827% due 04/28/2028 § 350 4 351

Boost Newco Borrower LLC

8.376% due 017317201 300 n

Caesars Entertainment, Inc.

B.040% due D2/06/2031 1,500 180

Carnival Corp.

T.605% due DE3N2025 EUR %65 1,048

Cotiviti Holdings, Inc.

1.750% due 0272172031 $ 400 402

B.571% due 02721/2031 100 698

DIRECTV Fi ing LLC

10.630% due 0B/02/2029 %2 352

Discovery Energy Corp.

9.083% due 017302031 400 33

Embecta Corp.

B.37% due 0373072029 a 4

LifePoint Health, Inc.

11.087% due 11162028 00 200

Mauser Packaging Solutions Holding Co.

9.378% due 0811472026 9 100

Polaris Newco LLC

9.574% due 060212028 9% %

TransDigm, Inc.

B.558% due 02722/2027 566 568

Triton Water Holdings, Inc.

9.320% due 0373172028 100 %

United AirLines, Inc.

8.076% due 021152031 400 400
6.983

CORPORATE BONDS & NOTES 45.7%

AAR Escrow Issuer LLC

6.750% due 03152029 (d) 300 303

ADT Security Corp.

4.175% due 080172029 2000 1,808

Albertsons Cos., Inc.

4,625% due 011572027 400 38

5.875% due 02152028 GO0 562

Allegiant Travel Co.

7.260% due 08152027 1,400 1,365

Alliant Holdings Intermediate LLC

7.000% due 011152031 125 73

Amer Sports Co.

6.750% due 02/16/2031 325 i

AmWINS Group, lInc.

6.375% due 02152029 25 a6

Antero Midstream Partners LP

5.750% due 030172027 100 685

AT&T, Inc.

2.875% due 0A/0212025 (b} EUR 1,000 1,083

Beacon Roofing Supply, Inc.

6.500% due 080172030 $ 5 8

Berry Global, Inc.

4.500% due 0211502026 B2 868

Block, Inc.

2.750% due 060172026 %00 an

ga—nNIL N AThLA

BEEEE Bl
(B F) (Bfr:F)

Blue Racer Midstream LLC

7.625% due 1211572025 $ 650 § 656
Booz Allen Hamilton, Inc.

4.000% due 07/01/2029 00 185
Brandywine Operating Partnership LP

7.800% due 0311572028 75 i
Buckeye Partners LP

4.500% due 030172028 1,100 1,024
Builders FirstSource, Inc.

4.250% due 02/0172032 575 506
6.375% due 03/01 72034 125 126
[Burford Capital Global Finance LLC

6.250% due D4/15/2028 400 385
9.250% due 07/01/2031 B25 BG7
Cable One, Inc.

4,000% due 111152030 1600 1,362
Caesars Entertainment, Inc.

6.500% due 02/15/2032 B00 BO7
Calpine Corp.

3.750% due 030172031 2,900 2,489
4625% due 02/01/2029 300 216
Cantor Fitzgerald LP

7.200% due 1211212028 300 08
Capstone Borrower, Inc.

8.000% due 061572030 a0 414
Cargo Aircraft Management, Inc.

4.750% due 02/01/2028 1,300 1,151
Catalent Pharma Solutions, Inc.

2.375% due 03/01 72028 EUR 1850 1,828
CCO Holdings LLC

4.250% due 0270172031 $ 150 1,208
4.500% due 0871572030 2,000 1,661
4.750% due 03/01/2030 600 Bl
5.125% due 0/01/2027 500 B52
5,375% due 0B/ 12029 1,000 %05
CD&R Smokey Buyer, Inc.

6.750% due 071572025 n 199
Central Parent LLC

8.000% due D6/15/2029 500 513
Champions Financing, Inc.

8.750% due 021572029 100 102
Chesapeake Energy Corp.

5.500% due 02/01/2026 100 99
5.875% due 02/01/2029 100 ]
6.750% due 0471572029 2,100 3
Churchill Downs, Inc.

6.750% due 050172031 1,000 1,002
Cinemark USA, Inc.

5.875% due 03/15/2026 600 592
CITGO Petroleum Corp.

8.375% due 011572029 575 604
Civitas Resources, Inc.

8.750% due O7/01/2031 326 B
Clarivate Science Holdings Corp.

3.875% due 07/0172028 300 74
Clearway Energy Operating LLC

3.750% due 01152032 600 503
Cloud Software Group, Inc.

6.500% due 0373172029 2175 07
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Clydesdale Acquisition Holdings, Inc.

6.625% due 0411572029 § 00 § 199
CNX Resources Corp.

1:250% due 0300172032 35 kil
Coherent Corp.

5.000% due 1211572029 200 187
Community Health Systems, Inc.

4.750% due 021572031 1,000 162
5625% due 03NE2027 1,625 1,469
B.000% due 0111572079 350 n
B.000% due 031572026 pai] mn
Credit Acceptance Corp.

8:250% due 12152078 5 238
CSC Holdings LLC

11.750% due 0173172029 400 418
Cushman & Wakefield U.S. Borrower LLC

B.875% due D9/0172031 250 261
DaVita, Inc.

3.750% due 0211572031 1675 1317
Delek Logistics Partners LP

B.625% duwe 03152029 (di 200 200
Directv Financing LLC

5.875% due DBN52027 00 850
DISH DBS Corp.

5.250% due 120172026 1,500 1,201
5.750% due 1210172028 1,400 amn
Embecta Corp.

5.000% due 0211572030 (g) 1,200 958
EMRLD Borrower LP

B.625% due 121152030 815 479
EnLink Midstream LLC

6.500% due 090172030 1,200 1,231
EQOM Midstream Partners LP

4.500% duwe 011572029 1,250 1173
4.750% due 01152031 2560 2314
B.500% due 070172027 B0 606
B.500% due 07/15/2048 100 102
Fiesta Purchaser, Inc.

T.875% due 0300172031 5 32
First Student Bidca, Inc.

4.000% due 0773172029 2,000 1,143
Fortrea Holdings, Inc.

1.500% duwe 07/01/2030 200 205
Fortress & I LLC
B.500% due 10/01/2025 573 574
Freedom Mortgage Corp.

12.000% due 10/0172026 1,525 1,654
Frontier Communications Holdings LLC

6.000% due 011162030 750 642
Gap, Inc.

3.625% due 10/01/2029 1,700 1,438
3875% due 100172031 300 22
Genesis Energy LP

1.750% due 0210172028 400 400
GN Bondeo LLC

9.500% due 1011572031 950 942
Graphic Packaging International LLC

3.750% due 0210172030 2,500 i)

ELa 4%V

BEEEE Bl
(B F) (Bfr: F)

Gray Television, Inc.

7.000% due 05152027 ¥ 100 $ U]
Greystar Real Estate Partners LLC

1.750% due 09/01/2030 175 182
GTCR W-2 Merger Sub LLC

7.500% due 011152031 700 73
GYP Holdings Il Carp.

4.625% due 05/01/2029 400 n
HAT Holdings | LLC

3.375% due 06152026 650 609
3.750% due 091572030 700 817
B.000% due D6/15/2027 2026 2,105
HealthEquity, Inc.

4.500% due 10/01/2029 300 216
Hertz Corp.

A675% due 120172026 300 268
Hileorp Energy | LP

5.750% due 020112029 175 169
6.000% due 020172031 100 L1
6.250% due 1170172028 300 248
6.260% due 0411502032 500 484
B.375% due 11/01/2033 275 296

Hilton Grand Vacations Borrower Escrow LLC

5.000% due 060172029 1,400 1,258
Howard Hughes Corp.

4.175% due 02/01/2029 0D 53
4.375% due 020112031 540 451
Howard Midstream Energy Partners LLC

B.875% due 0771572028 B50 87
HUB International Ltd.

7.250% due 06N 52030 GO0 1
Hudson Pacific Properties LP

5.950% due 02152028 100 50
lcahn Enterprises LP

5.260% due 05152027 100 vl
6.260% due 05152026 500 488
Imola Merger Corp.

4.750% due 05/15/2029 2675 2481
Jefferson Capital Holdings LLC

9.500% due 021572029 300 i
Kinetik Holdings LP

6.625% due 121572028 600 608
Kodiak Gas Services LLC

7.250% due 02152029 300 3068
Kronos International, Inc.

3.750% due 0971572025 EUR pol} 05
9.500% due 03/15/2029 1,13 1962
LABL, Inc.

5.875% due 11/01/2028 § 1,725 1,548
Ladder Capital Finance Holdings LLLP

4,750% due 06152029 2,700 2477
Las Vegas Sands Corp.

3.900% due D8/06/2029 3,000 2715
Legacy LifePoint Health LLC

4.375% due 021502027 525 488
LFS Topca LLC

5.875% due 10152026 100 <]
Life Time, Inc.

5.750% due 01152026 25 7.}

23 —
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HEEHE Bl
(BAL: F) (B F)
LifePoint Health, Inc.

11.000% due 1011572030 $ 01104 1.2
Light & Wonder International, Inc.

7.500% due 08/01/2031 s M
Lindblad Expeditions Holdings, Inc.

9.000% due 0571572028 650 66
Lindblad Expeditions LLC

6.750% due 02/15/2027 500 502
Live Nation Entertainment, Inc.

3.750% due 011572028 n 185
Match Group Holdings Il LLC

5.000% due 12/15/2027 100 95
Medline Borrower LP

3875% due 040172029 3,500 341
Merlin Entertainments Group U.5. Holdings, Inc.

7.375% due 021157201 00 101
Midcap Financial Issuer Trust

5.625% due 01/15/2030 200 17
6.500% due 05/0172028 400 307
Maoag, Inc.

4.250% due 121152027 100 9
MPH Acquisition Holdings LLC

5.500% due 09/01/2028 2)000 1,747
Murphy il USA, Ine.

3.750% due 021572031 100 LL]
Nabors Industries, Inc.

9.125% due 0173172030 200 05
Nationstar Mortgage Holdings, Inc.

7.125% due 02012032 1,500 1477
Navient Corp.

5,000% due 0311572027 125 18
MNCR Atleos Corp.

9.500% due 04/0172029 1725 1,826
Neptune Bidco U.S., Inc.

9.250% due 04/15/2029 100 (i)
MNew Fortress Energy, Inc.

6.500% due 0973072026 40 37
6.750% due 0911572025 n 199
Newell Brands, Inc.

6.375% due D4/01/2036 150 132
Newfold Digital Holdings Group, Inc.

11.750% due 101572028 1.275 1,386
Newmark Group, Inc.

7.500% due 011212029 1,400 1425
MNextEra Energy Operating Partners LP

3875% due 10152026 50 a7
4.500% due 0871572027 50 67
7.250% due 0111572029 900 916
NGL Energy Operating LLC

8.175% due 02N5/2029 400 404
MNoble Finance Il LLC

8.000% due 0471572030 1,100 1,132
Novelis Corp.

3.250% due 11/15/2026 1,100 1,021
NSG Haoldings LLC

7.750% due 121572025 L4 82



BEEEE Bl
(B F) (Bfr: F)

Dlympus Water U.5. Holding Corp.

3.675% due 1000172028 EUR 2500 § 263
4.250% due 100172028 § 350 kL]
7.125% due 100172027 400 328
OneMain Finance Corp.

3.500% due 011572027 3525 1249
Organon & Co.

2.875% due 0430078 EUR 4,700 420
5.125% due D4F307031 (g) § 200 m
Owens-Brockway Glass Container, Inc.

7.250% due 05152031 450 457
Oxford Finance LLC

B6.375% due 0200172027 410 366
Pactiv Evergreen Group Issuer LLC

A.375% due 101572028 600 557
PBF Holding Co. LLC

T.875% due 091572030 00 103
PDC Energy, Inc.

5.750% due 051572076 1,000 959
PennyMac Financial Services, Inc.

4.250% due 02N52079 2,600 234
5.750% due 091572031 800 828
Permian Resources Operating LLC

7.000% due 011152032 1,300 133
7.750% due 021572026 50 51
PetSmart, Inc.

4.750% due 0211572078 60D 563
Post Holdings, Inc.

4.625% due 041572030 2,400 2,186
PRA Groug, Inc.

1.375% due 0910172025 3,000 2997
B.375% due 020172028 850 Exl)
Prime Healthcare Services, Inc.

1:250% due 110172025 100 100
Prime Security Services Borrower LLC

3.375% due DBRI027 2,000 1833
PTC, Inc.

4.000% due 021572028 300 260
Raising Cane's Restaurants LLC

9.375% due 050172029 125 13
Rand Parent LLC

B.500% due 0211572030 (g) 1,500 1,459
Range Resources Corp.

4.750% due 0211572030 00 93
Resorts World Las Vegas LLC

B.A50% due 0772772030 00 3
Ritchie Bros Holdings, Inc.

7.750% due 031152031 500 526
RLJ Lodging Trust LP

3.750% due 0710172076 300 28
ROBLOX Corp.

3.875% due 050172030 300 263
Rockeliff Energy Il LLC

5.500% due 101572029 200 164
Rocket Mortgage LLC

3.625% due 030172029 70 622
Sabre GLBL, Inc.

BU625% due D601/2027 1,685 1,485

ELa 4%V

BEEEE Bl
(B F) (Bfr: F)

SCILIVLLE

9.500% due 07/15/2028 (g} EUR 325 4 33
Sealed Air Corp.

6.125% due 02/01/2028 § BOD 788
Sirius XM Radio, Inc.

3.875% due 090172031 o5 186
4.000% due 07/15/2028 1,000 902
5.000% due D8/01/2027 GO0 512
Southwestern Energy Co.

4,750% due 0270172032 00 182
5.375% due 020172029 B45 aur
Spirit AeroSystems, Inc.

9.750% due 1111502030 1,425 15278
Standard Industries, Inc.

2.250% due 1172172026 EUR 1900 1827
4,375% due 07152030 § 1.375 1257
Star Parent, Inc.

9.000% due 10/01/2030 B00 845
Starwood Property Trust, Inc.

J.625% due 07152026 50 b
Station Casinos LLC

4.625% due 12/01/2031 300 267
Tallgrass Energy Partners LP

6.000% due 127312030 B0 45
7.375% due 021152029 1,600 1,508
Tapestry, Inc.

1.700% due 1172712030 625 663
TEGNA, Inc.

5.000% due 09152029 750 661
TerraForm Power Operating LLC

4.750% due 01152030 500 453
TopBuild Corp.

4.125% due 02152032 400 3
TransDigm, Inc.

A 625% due 01152029 1,100 1,010
6.375% due 030172029 400 402
6.625% due 040172032 500 504
1.125% due 12/01/2031 325 Iu
Travel + Leisure Co.

4.500% due 1270172029 fgh 2,150 2501
TriNet Group, Inc.

7.125% due 081152031 600 12
Triumph Group, Inc.

9.000% due 031152028 500 533
U.5. Acute Care Solutions LLC

6.375% due 040172026 1,375 1,246
5. Foods, Inc.

4.625% due DE01/2030 GO0 550
4.750% due 02/15/2029 60D 564
Uber Technalogies, Inc.

4.500% due 0871572029 4,575 429
UG International LLC

2.500% due 12/01/2029 EUR 1,600 1,545
UKG, Inc.

6.875% due 020112031 $ 100 1213
United Airlines, Inc.

4625% due 041152029 2,500 2,308
Univision Communications, Inc.

B.000% due 08/15/2028 1675 1,688

ga—nNIL N AThLA

BEEEE Bl
(B F) (Bfr:F)

Venture Global Calcasieu Pass LLC
3.875% due 081572029 $ 500 § 449
3.875% due 11/01/2033 1,800 151
4.175% due 08152031 350 ki
Venture Global LNG, Inc.
8.175% due 06/ 72028 1,200 1,220
8.375% due 0B/D1/2031 1,300 1,316
9.500% due 02/01/2029 500 533
9.875% due 02/0172032 350 369
Viavi Solutions, Inc.
3.750% due 10/0172029 75 m
Vistra Operations Co. LLC
7.750% due 10/15/2031 500 832
Wand NewCo 3, Inc.
7.625% due 0173012032 700 20
WESCO Distribution, Inc. (d)
6.375% due 03/15/2029 600 B01
6.625% due 031572032 550 551
Williams Scotsman, Inc.
7.375% due 1000172091 900 a34
Wynn Las Vegas LLC
5.250% due 05/15/2027 1,000 880
Wynn Resaorts Finance LLC
7.125% due 0211572031 650 72
XPO, Inc.
1.125% due DG/01/2031 400 409
F North America Capital, Inc.
6.875% due 041472028 250 255
7.125% due 041412030 50 1
ZipRecruiter, Inc.
5.000% due 01/15/2030 400 353

188.371

.S. TREASURY OBLIGATIONS 5.5%
1.5, Treasury Notes
2.250% due 11/15/2024 [ 23,000 22514
Total United States 217,888
(Cost $224,195)
\EPURCHASE AGREEMENTS (f) 1.5%
5,100
E DEPOSITS 0.3%

Bank of Nova Scatia
4.0B0% due 0370172024 CAD 1 0
4,830% due 0370172024 ] bl n
BNP Paribas Bank
4.400% due 0370172024 GBP 3 4
Brown Brothers Harriman & Co.
(0.420% due 03012024 ¥ 1 ]
0.5720% due 0370172024 CHF 1 1
4.400% due 03/01/2024 GBP 1 1
4.830% due 0310172024 § 2 2
Citibank N.A.
4,830% due 0370172024 98 9%
DBS Bank Ltd.
4,830% due 0370172024 51 51
HSEBC Bank PLC
3.070% due 030172024 EUR M3 263
4.400% due 0370172024 GBP 1 14
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JPMorgan Chase Bank N.A.
4.830% due 030172024 § 56 § 58
MUFG Bank Ltd.
10.420%) due 0370172024 ¥ b 0
Royal Bank of Canada
3.070% due 030172024 EUR 1 1
Sumitomo Mitsui Banking Corp.
10.420%) due 0310172024 ¥ 196 1
J070% due 030172024 EUR 12 13
4.A00% due 030172024 Ger kl 4
4.830% due 030172024 § 3 3
Sumitomo Mitsui Trust Bank Ltd.
10.A20%) due 030172024 ¥ ] 1]
3070% due 030172024 EUR 175 189
4.400% due 030172024 (i1 kLl 40
4.830% due 030172024 $ 376 376
1,348

Total Short-Term Instruments 74439
(Cost $7.449)
Total Investments in Securities 101.5%  § 417,865
[Cost $422,412)
Financial Derivative

Instruments (hifj) (0.0%) 145)
[Cost or Premiums, net $(15])
Other Assets and Liabilities, net (1.5%) 16.116)
Net Assets 100.0% 411,704

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 next call date.
(e} Payment in-kind security.

(d) When-Issued security.

el RESTRICTED SECURITIES:

iR -k Bme RiEa EP St i X
Ahice France S.A. 11.500% o227 1272072023 § 234 $ 248 0.59%

BORROWINGS AND OTHER FINANCING TRANSACTIONS
(fl REPURCHASE AGREEMENTS:

B4R . LRZHD
IWEIHEF HHEF REH WA AEESEE 848 2 M LR fiE SO
SAL 5.330% 022024 0300024 §  BI0D LS. Treasury Notes 0.875% due D9/30/2026 § 62481 ¢ 6100 & 6,101
Total Repurchase Agreements ¥ 6.249) % 6,100 % 6,101

REVERSE REPURCHASE AGREEMENTS:

YN—=R LR
mEIHEF EAEF RFER wmHE BALEE? D3
BOS 5.300% 020272024 032212024 § fgss % 11,907)
BOS 5.100% Q2022024 Daza204 15891 15321
BOS 5.050% 020272024 03222024 1408} an
BOS 4.750% Q222024 3222024 11,1591 11,163
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JREVERSE REPURCHASE AGREEMENTS (Cont.):

YN—R LK
HBIHEF i A S5 @ RFB bi1=! BALEE? D3
BOS 4.750% Q2n4r2024 DA0G2024 § 642§ 16430
BRC 2500% 092272023 TBO0* EUR 1507 1555
BRC 2.500% 24 T80 1436) L]
JML 2.750% 082472023 TBO® 15381 16571
JML 2.250% 142023 T80 (2] 1195
JML 1.000% 030172024 T80 1275 24n
MYl 2.750% 0B/R/2023 TBO™ 13331 [366)
Total Reverse Repurchase Agreements $ (7,255)
HHE TORFHMM
F—"—F 4 +EE| 308K 31-908 0HE ait
Reverse Repurchase Agreements
Non - U8, Corporate Debt $ ] § 14071 § 0 $ 11,8601 § 12,287
1.5, Corporate Debt 14,3081 13661 46711
Total Reverse Repurchase Agreements 4 3 .z s $ 12,246) 958)
Total Borrowings 4 $ mnn % 4 12,246) 958)
Payable for Reverse Repurchase Agreements™ 958)
The following is @ sumenary by counterpaety of the market vale of Borrowings and Other Financing ions and collateral ived] as of February 29, 2004:
() sziczn:hﬁn with an aggregate market value of $8,390 have been pledged as collateral under the terms of the following master agreements as of February
LREH YIR—R LR ST ER EEYD BEHEA BERED FYRTIR
HEIHEF DFE D3 5| D3 Xth ZOMMEFEIRE|  (RE)/EAh  HK—Dvr—06
GlobakMaster Repurchase Agreement
BOS § 0 % wna % 0% 03 wna s 6072 % 1,360
BAC 0 11,0281 0 0 11,0281 1,055 o
JML [] 11,148 0 0 11,748 i 451)
MYl L} 13681 0 ] 13681 363 17
SAL B.101 0 0 0 6,101 16,243 11481
Tatal B ings and Other Financing T i $ G101 ¢ (7.255) % 0% 0
™ Inchudes acenand nterest,
© The average amoun of bomowings cetstanding during the pericd ended Febeury 29, 2004 was 38,425 at 8 weighted average interest rate of 2 S00%. Aversge z cluds sale-buy i d reverse repurchase
ageeaments, if heid during the period.
" Open manurity repurchase agreement.
L agreaments latility of $1207) g at period end.
Mot xposure represents thi nes blelpayablel that weuld be due i in the gvesn of default. Expasure from b firaneng ondy b newed dee the
same master agreement with the same legal entity. See Note B, Master Netting Arrangements, in the Notes to Financial Statements for more isformati iy netsing

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

REBREFE 1314

#1A i 13] RA ES L (18) &

Euro-Bobl 5-Year Note March Futures Shon 032024 86 § il $ [ [iE]
Euro-Bund 10-Year Bond June Futures Shot 062024 0 19 0 19
Euro-Bued 30-Year Bond March Futures Shart 0372024 1 13 0 [¥]
Euro-Schatz 2-Year Note June Futures Shon DB/2024 i [] ] 0
Euro-Schatz 2-Year Note March Futures Shert 032024 4 138 0 1221
115, Treasury -Year Note June Futures Lang 06202 95 il 5 ]
U5, Treasury 5-Year Note June Futues Long 062024 53 i 15 ]
LS. Treasury 10-Year Note June Futures Long 0672024 28 10 4 ]

27

.
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UTURES CONTRACTS (Cont.):

REBREFT _ S
#14A 135 BRA 2HI% (& # 8
1.5, Treasury Ultra 10-Year Note June Futures Long 062024 n H ] 3 % ]
1.5, Treasury Ultra 30-Year Bond June Futures Long 062024 B 3 8 ]
United Kingdom Treasury 10-Year Gilt June Futunes Shon 062024 1 (1] 1] i
Total Futures Contracts $ 448 § /% 148)

[SWAP AGREEMENTS:

20244 2 A29BERD . EEEHE
_ AVT74F LUyt _ KRBT y

YIFLVR-IVUTATA BEEZREd HHE ATy k@ BETEAY T HE (8)# "k aff
Cellnex Tedecom S.A. 5.000% 1272072030 1T6% EUR 3600 % 796 3 ] $ 1| 5 0
Jaguar Land Rover Automotive FLL 5.000% 062072028 2.256% 300 38 N 1] m
Newell Brands, Inc. 1.000% DBM202028 0.000% § 300 1271 17 ] 0

$ 807 § 263 § 19 LIl
AVTFIIR/ RS EEZIEF ﬁﬂ BEXAO i ik Al
COXHY-41 Index 5.000% § 1425 3 545
EHEF EHRF REBFE _ ZWhEEE
X/ AVTIIR EEEF wmHE BETE Gikifiics (8 & AE aiff
Rece 6-Month EURIBOR 3.500% 037202026 EUR 500 [ 161 § 1] 3 () []
Pay Sexured Ovesnight Financing Rate 1.750% 062172025 § 4,700 mal muo 1] [}
Pay Secured Overnight Finanting Rate 4250% 1202012025 4500 1401 52) 1 0
Pay Sexured Overnight Finanting Rate 3.250% 062172028 2,000 1921 Ll 1 0
Pay Secured Overnight Financing Rate 1.750% 06452052 500 nisi 1591 3 0
Pay™ Sterling Overnight Interbank Average

Rate 5.500% 0202026 Gae 2,600 57 ? ¥ 0

% 13781 4 13001 3 74 [1]

Total Swap Agreements § 974 ] 76 $ 38 ¢ in

INANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The following i @ summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Dervative Instruments as of Febeuary 29, J024:

Securities with an aggregate market value of 54,889 and cash of $1,032 have been pledged as

traded and

y cleared

for
financial derivative instruments as of February 29, 2024. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more

information regarding master netting arrangements.

BRRERE AR £ BT 7 2 B4
i i LIS HE ik i} EEEENS G
B0ATYay birt)) A0y T &t FYATvay birk ) RAIvT &t
Tatal Exchange-Traded or Centrally Cleared_$ 0 3% 35 % a8 3 73 8 0 3% 146 $ (LK 147)

58

1 ahe F seller of protection ocous, a3 ded

der the terms of r_iwlpauh swap agreesment, the Fusd wil alhe Inlmwlhmduuw & amownt equal to the notonal ameunt of the swap and

mmnnnmmmmmmm iti i ,Iha il pay & net

Imphied credit spreads, represented in atmlmamulmed nwunmﬂnnmermmm detaslt wap age

LS M

1o the notional amount of the wap less the recovery value of the

sovereign issues as of period end senve & indicators of the

of

current status of the the kehood or risk of dafault for g Thmhdmir

referancad entity reflects the cast of buyingisaing protection and may ciude

upirent payenents reguired 1 be made 10 eater imo the sgreemens. Wader crexdit speeads represent 2 devenioration of the referenced eeity's credit soundness and a greaser Bkelibood or nak of default er othes credit event peowring 23

defined under the terms of the agreament.
The: manmum petentsal amoust the Fund could be requined 1 pay a3  seller of credn prosestion or recesve a3 a buyer of

thet terms of that pareslar swap agreement

ting valies o credit default s indicators o the current siztus o the

for profit) for nmmmmm

of the ke of values, in abschute terms
soundness and a geeater Boelihood or sk of default or other credit event ocourring as defined ender the terms of the agreement.

of e swap, f the 0's credt

Thes instrument bas a forward starting eflective date. Ses Note 2, Securities Transactions and Isvestment Income, in the Nates 1o Firancial Statements for Further information.
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il FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
-ORWARD FOREIGN CURRENCY CONTRACTS:

KRERFIH (B

HEIBF RER ZELBE ZHEE HE &
BOA 0372024 $ 986 EUR 915 $ [] $ ]
BPS 032024 [EUR o9 § 495 [} 1o
BPS 03024 GBP 1,663 2m 1 0
BPS. 03024 $ 3581 EUR 3303 0 ]
BPS 032024 499 Py 75,000 2 ]
BPS 024 2am £ 1,663 0 (1]
CBK 0372024 GBP L1 § i 0 0
(8K 032024 $ 316 EUR 9 2 0
ous 032024 36,248 33,390 0 sl
oug 042024 EUR 33390 $ 36,292 15 0
MBC 0372024 .91 41,064 [} [161
MBC 0372024 3 3,601 CAD 5,102 [] 39
MEC 032024 1,064 EUR 988 5 0
MBC 032024 3540 G8p 2,790 0 o
MYl 0304 CAD 5,103 § 3,087 0 151
MYl 0372024 § 67 JPY 40,000 0 0
MYl 0472024 3,751 CAD 5101 5 0
TOR 032024 GEP 458 $ 585 3 ]
UAG 03024 [ 487 $ 618 3 0
$ 146 $ 12081

SHE (18) 3

HBIHEF RFEA 2 LBE ZHEE HE afE

BOA 0372024 EUR " § 12 § 0 $ ]
B0A 0472024 $ 0 EUR 28 0 ]
BPS 032024 EUR 9495 § 1,080 3 ]
BFS 032024 GaP m 148 1 ]
BPS 032024 $ ] EUR 7 0 0
BPS 032024 148 GBP 1 L] (1]
BFS 0472024 Gep 116 ) 147 0 ]
8K 03024 1 1 0 0
CBK 0372024 § 9 I 1303 1] [11]
FAR 03z 1,085 EUR ) 0 ]
FAR 032024 18 J 48,206 0 161
FAR 042024 EUR ) $ 1,086 4 ]
GLM 032024 CAD 4 3 0 0
GLM 0372024 § 1 GBP 1 0 0
MYl 0372024 CAD 53 § 40 1 0
MYl 032024 Y 31,597 157 [} no
Ml 032024 $ 4 CAD 57 0 ]
MYl 032024 b EUR 20 [} 0
MYl 032024 5 GEP 4 [] ]
MYl 032024 1425 Jr e e 0 1241
Ml 0412024 CAD 51 $ 4 0 0
MYl 0472024 § 1507 Je 726,048 0 ]
RBC 032024 "y 2183 $ 15 0 0
RBC 472024 § 15 ey 2173 0 0
SCX 03024 w» 74,873 § 1,502 0 0
SCX 032024 $ 1418 oy 06,328 0 1401
SCX 04 1,502 23850 0 0
TOR 03004 » 226,066 $ 1,506 0 (5]
TOR 03024 § 148 Jm 7815 0 1281
TOR 0412024 1,506 25,033 5 0
$ il 3 1181
Total Forward Foreign Currency Contracts $ 170 § (328)




CREDIT DEFAULT SWAPS ON CORPORATE, SOVEREIGN, AND U.S. MUNICIPAL ISSUES - SELL PROTECTION"

20244 2 ROEF L B 27y T
AHEIPREE0. Jusya smmpm— Y Z0@E
BEIEF  UIFLVR-IVTFAT4 EEZREF HHE ATy f BETAY i/ (FR)  (R)# AE fAfi
GsT EP Infrastructure A/S 5.000%  DB20/2028 2204% EUR 700 15 T | - T ] $ 0
Total Swap Agreements 0s) & w2 § 8 $ 0
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(20245 2 A298 {#E)

) B
(B4 - F) (B4 F)
INVESTMENTS IN SECURITIES 115.0%

AUSTRALIA 4.1%
CORPORATE BONDS & NOTES 1.4%

GAIF Bond Issuer Pty Ltd.

1.900% due 12114/2028 AUD 1,300 % 126

Lendlease Finance Ltd.

3.700% due 03/31/2031 500 269

Macquarie Bank Ltd.

6.788% due 01/18/2033 2 § 400 422

Pacific National Finance Pty Ltd.

4.750% due 0312212028 00 854

Volkswagen Financial Services Australia Pty Ltd.

1.200% due D4/08/2024 AUD 500 325

WSO Finance Pty Ltd.

4.500% due 0313172027 600 386
2,982

ORTGAGE-BACKED SECURITIES 1.5%

Bluestone Prime Trust

5.044% due 0612112053 188 122

Bluestone Sapphire XXV

5.344% due 09/21/2053 m 143

Firstmac Mortgage Funding Trust No.4

5.025% due 09/24/2052 665 430

5.008% due 02119/2053 174 13

La Trobe Financial Capital Markets Trust

5.005% due 01/14/2053 4% o

Liberty PRIME

4.995% due 01/26/2053 644 48

National RMBS Trust

5.568% due 12/20/2047 178 16

Pepper |-Prime Trust

4.995% due 071152053 257 167

Pepper Residential Securities Trust No.29

5.125% due 10/14/2062 il 146

Pepper Residential Securities Trust No.30

5.005% due 01/15/2063 62 170

RedZed Trust

5.105% due 06/09/2053 167 109

Resimac Bastille Trust

5.152% due 09/07/2052 122 a0

RESIMAC Premier

4.972% due 0211372053 655 424

5.602% due 02107/2052 k]l 0

6.132% due 0711012052 § 174 174

Westpac Securitisation Trust

5.046% due 07/Z2/2048 AUD wu 226
3,179

Australia Government Bond

0.250% due 1172172025 1,000 613

3.250% due 0412112029 1,600 1,143

South Financing

1.750% due 05/24/2032 400 210

Treasury Corp. of Victoria

4.250% due 1212012032 1,100 693
2,659

Total Australia 8,820

(Cost $10,447)

BEEEE Bl
(B F) (B F)

ORPORATE BONDS & NOTES 0.2%

Bacardi Lud.

4.700% due 051572028 § 400 § 389
Total Bermuda 389
[Cost $395)

CANADA 0.8%

SOVEREIGN ISSUES 0.8%
Province of Quebec

6.000% due 10/01/2029 CAD 1,000 B2
7.295% due 07222026 $ 900 94
Total Canada 1,756
(Cost $2,129)
CAYMAN ISLANDS 1.4%

SSET-BACKED SECURITIES 0.5%
Magnetite VI Ld.
6.556% due 04/15/2031 979 929
Nassau Ltd.
6.726% due 101572029 %_ 02009

.02

ORPORATE BONDS & NOTES 0.9%
Gaci First Investment Co.
5.000% due 01/28/2028 600 789
5.250% due 01/28/2034 400 ki
Mizuho Financial Group Cayman 3 Ltd.
4.600% due 032772024 (a) 700 (99

1881

Total Cayman Islands 2,903
(Cost $2,912)

ORPORATE BONDS & NOTES 1.9%
Jyske Realkredit A/S
1.000% due 10/01/2050 OKK 130 4
1.500% due 10/01/2037 120 16
1.500% due 10/01/2053 575 66
2.000% due 10/01/2050 13 14
Nordea Kredit Realkreditaktieselskab
1.000% due 10/01/2050 172 19
1.500% due 100172053 B76 97
2.000% due 10/0172050 28 30
Nykredit Realkredit AlS
1.000% due 100172050 50 6
1.000% due 100172053 285 £l
1.500% due 100172052 3,486 kL
2.000% due 100172050 980 19
2.500% due 1V0172047 k. ]
4,000% due V0172056 17,300 2452
5.000% due 10/01/2053 3,883 584
Realkredit Danmark AlS
1.000% due 100172050 1 0
1.000% due 100172053 L] 10
1.500% due 100172053 757 8
2.000% due 10/0172053 ] "
2.500% due D401/2036 62 9
2.500% due D401/2047 16 2
5.000% due 01/01/2038 38 5
Total Denmark 4,019
(Cost $4,291)

BEEEE BF{f
(BB F)  (BfL: F)

FRANCE 1.8% :

CORPORATE BONDS & NOTES 0.6%

BNP Paribas S.A.

5.198% due 0111072030 $ 900 § 4

5.497% due 0572012030 300 299

7.000% due 08/16/2028 allb) 200 194
1,384

ISOVEREIGN ISSUES 1.2%

France Government Bond

0.750% due 05/25/2052 EUR 200 mnr

1.500% due 05/25/2050 400 it}

3.260% due 05/26/2045 1920 2,079
2,495

Total France 3,879

(Cost $4,719)

GERMANY 0.9%

CORPORATE BONDS & NOTES 0.9%

Deutsche Bank AG

1.750% due 11/19/2030 500 466

3.035% due 0572812032 (gl $ 500 414

3.547% due 091872031 300 260

Kreditanstalt fuer Wiederaufbau

1.125% due 05/09/2033 EUR 900 840

Total Germany 1,982

(Cost $2,474)

GUERNSEY 0.2%

CORPORATE BONDS & NOTES 0.2%

Amdocs Ltd.

2.538% due 06/15/2030 § 600 510

Total Guernsey 510

(Cost $600)

IRELAND 2.9%

ISSET-BACKED SECURITIES 2.4%

Accunia European CLO | DAC

4.692% due 0771572030 EUR 359 389

Agueduct European CLO DAC

4.610% due 0772012030 383 413

Aurium CLD IV DAC

4.672% due 011162031 598 644

BlueMountain Fuji EUR CLO Il DAC

4.592% due 071512030 175 188

Cairn CLO IV DAC

4.487% due 0473012031 244 262

Contego CLO IV DAC

4.508% due 0172372030 598 642

Harvest CLO XVI DAC

4.502% due 101572031 1,252 1,348

Harvest CLD XXII DAC

4.792% due 011572032 o0 752

Man GLG Euro CLO Il DAC

A.622% due 1011572030 420 455

OCP Euro CLO DAC

4.650% due 0972212034 100 07
5,201

CORPORATE BONDS & NOTES 0.5%
AerCap Ireland Capital DAC
2.450% due 107292026 § 50 451
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BEEEE Bl
(B F) (B F)

HEEE B
(BGL: F)  (BfL:F)

4,650% due DB/1612030 $ 6w 53 (Cost$1577) DREQRATE BONDS & NOTESI.S%
999 UBS Group AG
DATAR 0.2% 3.869% due 011212029 § 508 an
Total Ireland 6,200
(Cost §6,345) CORPORATE BONDS & NOTES 0.1% 4.194% due 04/01/2031 500 460
Datar Energy
ISRAEL 0.1% 3.125% due 071272041 s 00 74 4932% due DING2026 ER 200 218
SOVEREIGN ISSUES 0.1% 3.300% due 071212051 100 69 Total Switzerland 1,148
Israel Government International Bond p— (Cost $1,222)
[SOVEREIGN ISSUES 0.1%
4.125% due 01/17/2048 W0_____ 157 ew— e um|1£n KINGDOM 7.0%
Total Israel 157 r Government ORPORATE BONDS & NOTES 1
[Cost $204) 4.400% due D4/16/2050 20 175 i e L
Totsl Dater 318 Barclays PLC
EED {Cost $431) ——— 5745% due 0RID9/2033 § 50 496
SOVEREIGN ISSUES 1.7% HSBC Haldings PLC
Cassa Depositi e Prestiti SpA SAUDI ARABIA 0.3% 5.719% due 030472035 fc) 400 399
5760% due DS/O52026 450 5 CORPORATE BONDS & NOTES 0.1% Lloyds Banking Group PLC
Italy Buoni Poliennali del Tesora Saudi Arabian Oil Ca. Bi871% e D36/2020 L 808
2,800% due 03012067 R 600 an 3.250% due 11/24/2050 M0_____ 133 Mationwide Building Society
4,350% due 110172033 2,400 2,718 ISOVEREIGN ISSUES 0.2% 3.960% due 07/1872030 200 183
Total ltaly 3636 o ; —— 6.557% due 10182027 600 614
(Cost $3,624) 4.625% due 10/04/2047 300 255 NatWest Group PLC
4.875% due 07/18/2033 200 196 4.892% due DSMB/2028 600 585
JAPAN 1.5% T a5t 5.076% due 0172772030 800 782
ORPORATE BONDS & NOTES 1.5% Total Saudi Arabia 584 3.867
Mitsubishi UFJ Financial Group, Inc. (Cost $758) E— ORTGAGE-BACKED SECURITIES 2.9%
2,852% due 0171972033 $ 00 580 Canada Square Funding PLC
3,195% due 07/1B/2029 800 8 SINGAPORE 0.4% 6.164% due 0G/17/2058 GBP 408 517
Mizuho Financial Group, Inc. CORPORATE BONDS & NOTES 0.2% Finshury Square PLC
2.591% due 05/2572031 500 426 DBS Bank Ltd. B.021% due 12/16/2071 135 m
Nissan Motor Co. Ltd. 3.209% due 08192026 EUR 500 599 Great Hall Mortgages No.1 PLC
3.201% due DW/1 772026 FUR 100 104 [SOVEREIGN ISSUES 0.2% 5.745% due OG/18/2039 § 5 5
4.810% due DY/1 772030 § 400 369 e Y —————
Nomura Haldings, Inc. 2.250% due 08/01/2036 SG0 600 407 0.000% due 10152072 GBP 400 507
2.710% due 01/2272029 300 265 Total Singapora 946 Lanebrask M — ion PLC
Sumitomo Mitsui Financial Group, Inc. (Cost $955) 5.871% due 07/20/2058 215 m
:.aaal'f; due 0410272024 () 700 - 15::1 L i o
‘otal Japan , 2
e oa,'qsai IR VEREIGN ISSUES 1.8% 5.990% due 12/15/2043 1,666 2,081
Spain Government Bond Mewpats ooty PLE
METHERLANDS 0.2% 1.450% due 10/31/2071 £UR 0 ot 4.525% due 12152050 EUR 3 k! ]
ORPORATE BONDS & NOTES 0.1% 3.250% due 04/30/2034 600 547 Paragon Mortgages No.12 PLC
ING Groep NV 3.450% due 07/30/2043 700 727 5.789% due 11152038 $ 18 18
4,875% due D5/16/2028 falb) bl 168 3;5“ due 07/30/2085 60 68 Pierpont BTL PLC
ORTGAGE.BACKED SECURITIES 0.1% — :o:‘;ﬂ: 04106/2029 GBP 1.?00_;% 6.021% due 12/22/2053 GBP 376 475
. pain Polaris PLC
Dutch Property Finance BV —
A575% e DITA2050 R 1% e (Cost $4,659) 5.990% due 12/23/2056 178 25
ot e e
(Cost $428) 0 II‘IE BONDS & ITE 0.1% A o -
NORWAY 0.7% f&g’::::;;;;’ """"";E';' T 45 Stratton Mortgage Funding PLC
ORPORATE BONDS & NOTES 0.5% T | ’ 1 6.16% due 0301212052 29 290
SR-Boligkreditt AJS “;; $304) — Towd Point Mortgage Funding Granited PLC
3.125% due 02/19/2032 1,000 1,080 £.365% due 1072012051 209 265
[SOVEREIGN ISSUES 0.2% Tower Bridge Funding PLC
Norway Government Bond 6.001% due 11/20/2063 1 215
1.750% due 03/13/2025 NOK 4,100 an Trinity Square PLC
£.071% due 07/15/2059 587 43

BEEEH Bl
(B F) (B F)
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BEEE il
(BfE - F) (BT F)
Twin Bridges PLC
6.066% due 031212055 GBP 268 § 340
6,194
[SOVEREIGN ISSUES 2.3%
United Kingdom Gilt
0.625% due 07/31/2035 1,150 989
1.125% due 01/31/2039 600 490
3.250% due 011223044 00 138
3.500% due 011223045 1,30 1437
3.750% due 01/29/2038 600 nz2
4.260% due 03/07/2036 250 37
4.260% due 12/07/2040 il n
4.500% due 09/07/2034 100 13
5,086
Total United Kingdom 15,147

(Cost $17,996)

UNITED STATES 59.1%
SSET-BACKED SECURITIES 0.6%

Navient Private Education Refi Loan Trust

2.120% due 01/15/2069 § 376 45

VMC Finance LLC

7.224% due 02118/2039 1,000 976
1.3

CORPORATE BONDS & NOTES 8.8%

AbbVie, Inc.

3.200% due 1172112029 600 548

3.850% due 0615/2024 200 199

American Airlines 2019.1 Class AA Pass-Through Trust

3.150% due 0211572032 B2 857

American Tower Corp.

4.000% due 06/01/2025 200 196

ATET, Inc.

3.550% due 09/15/2055 608 LiL]

Bank of America Corp.

3.419% due 1202072028 1,158 1,082

3.974% due 0200772030 1,000 840

BAT Capital Corp.

4.540% due 0811512047 0 150

Black Hills Corp.

2.500% due 0615/2030 600 500

Boeing Co.

3.625% due 0210172031 300 269

Broadcom, Inc.

2.450% due 0215/2031 320 267

4.300% due 11/15/2032 300 278

Charter Communications Operating LLC

3.850% due 04/01/2061 150 a7

3.900% due 06/01/2052 180 13

3.950% due 06/30/2062 200 18

4.400% due 12/01/2061 100 64

Citigroup, Inc.

3.785% due 0311772033 (gl 400 I

4.658% due 0572412028 1,200 1,179

Comcast Corp.

2.937% due 110172056 piil] 18

Crown Castle, Inc.

2.250% due 011572031 600 491

3.700% due 06/15/2026 bl 193

HEEHE
(B F)

CVS Health Corp.
5.875% due DB01/2063 $ 100 $
Energy Transfer LP
4.950% due 05152028 300
5.150% due 03/15/2045 100
EPR Properties
4.500% due DB01/2027 100
Enquinix, Inc.
2.150% due 07/152030 300
3.000% due 0711572050 250
Essential Utilities, Inc.
3.351% due D4/1572050 200
Goldman Sachs Group, Inc.
3.615% due 03152028 800
3.814% due D4/232029 600
HCA, Inc.
4.125% due DBN52029 00
JPMorgan Chase & Co.
2.522% due D4/22/2031 700
2.580% due D4/22/2032 900
2.739% due 10/15/2030 350
4.457% due 111372031 EUR 350
Morgan Stanley
5.173% due D1/16/2030 $ B0
Oracle Corp. [g)
3.950% due 03/26/2051 100
4.100% due 03/26/2061 200
Pacific Gas & Electric Co.
3.500% due DB/O1/2050 400
3.750% due DB/152042 600
Sabine Pass Liquefaction LLC
4.500% due 051572030 300
5.000% due 03/15/2027 700
5,750% due D5/1572024 m
Southern California Edison Co.
3.600% due 020172045 300
Starbucks Corp.
3.500% due 11/15/2050 300
Stryker Corp.
1.950% due DBN15/2030 600
T-Mobile USA, Inc.
2.550% due 0211572031 300
3.600% due 11/15/2060 200
5.150% due D4/15/2034 400
VMware LLC
4.700% due 05152030 200
Wells Fargo & Co.
3.526% due 03/24/2028 00
4.150% due 01/24/2029 1,000
4.476% due D4/04/2031 600

Rir Brake Corp.
3.200% due DBN52025 500

T \E.B!

Adjustable Rate Mortgage Trust
4.816% due D8/2672035

Alternative Loan Trust
5.835% due DB25/2037
B.581% due 11/25/2035
7.121% due 112572035

B
(B4 F)

100
96
]
9%

249
163

567

659

75
307

75
147

mn

B8E

G670

53
139

958
571

21,054

2%

F2a=

2

RE

BESEE B
(BfE: F) (B4 : F)
Amortizing Residential Collateral Trust
6.135% due 10/26/2031 $ 2% 2
Asset-Backed Securities Corporation Home Equity Loan

Trust

5.515% due 05/25/2037 2% 18
Banc of America Funding Trust
5.724% due 0212012036 ] 5
Bear Stearns Adjustable Rate Mortgage Trust
4.000% due 05/25/2034 16 13
5.562% due 05/25/2034 44 40
5.504% due 0272512034 4 1
5.664% due 10/25/2033 14 13
Bear Stearns Alternative-A Trust
4.267% due 08/25/2036 12 B
4.431% due 0412512035 4 3
4.537% due 11/25/2035 0 7
4.872% due 08/25/2035 a2 50
Bear Stearns Structured Products, Inc. Trust
5.011% due 01/26/2036 m 178
Citigroup Mortgage Loan Trust
5.319% due 08/25/2035 3 3
5.495% due 07/25/2045 243 m
1.780% due 10/25/2035 ] ]
Citigroup Mortgage Loan Trust, Inc.
5.937% due 08/25/2035 4 k]
6.440% due 09/26/2035 2 1
Countrywide Home Loan Mortgage Pass-Through Trust
A.117% due 09/20/2036 18 m
AT11% due 11/25/2034 ] 62
5.895% due 05/25/2035 318 mn
6.015% due 04/25/2035 14 12
6.075% due 03/25/2035 i 7
6.095% due 02/25/2035 4 4
6.195% due 09/25/2034 15 13
S First Boston Mortgage Securities Corp.
6.500% due 0412512033 1 1
CS First Boston Mortgage-Backed Pass-Through
Certificates
4.739% due 0772572033 1 1
First Horizon Mortgage Pass-Through Trust
5.463% due 08/25/2035 2% 18
First NLC Trust
5.505% due 08/25/2037 70 36
Freddie Mac Multifamily Structured Pass-Through
Certificates
3.600% due 01/25/2029 900 854
Freddie Mac Structured Pass-Through l:urlil'imos
5.716% due 09/25/2031 72
B6.281% due 10/25/2044 'IEI 146
6.281% due 0212512045 150 130
GreenPoint Mortgage Funding Trust
5.795% due 01/25/2037 2058 179
(Greenpoint Mortgage Pass-Through Certificates
5.921% due 1002612033 3 2
GSR Mortgage Loan Trust
5.076% due 09/25/2035 4 42
6.780% due 03/25/2033 ] ]
HarborView Mortgage Loan Trust
4.738% due 0711972035 4 7
5.814% due 031912036 18 16
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BEEEE Bl
(BAL: F) (B F)
Home Equity Asset Trust
6.035% due 11/25/2032 § 1% 1
IndyMac INDX Mortgage Loan Trust
4.693% due 12/25/2034 x| ¥l
JP Morgan Chase Commercial Mortgage Securities Trust
2.812% due 01/16/2037 600 §15
JP Morgan Mortgage Trust
4.765% due 11/25/2033 25 bk}
JPMCC Commercial Mortgage Securities Trust
3.723% due 03/15/2050 1,000 940
JPMDB Commercial Mortgage Securities Trust
3.694% due 03/115/2050 1,000 935
Long Beach Mortgage Loan Trust
5.005% due 10/25/2034 a0 380
Mellon Residential Funding Corporation Mortgage Pass-
Through Trust
5.872% due 12152030 15 14
Merrill Lynch Mortgage Investors Trust
5.585% due 09/25/2037 2 ]
5.675% due 02/25/2037 9
5.857% due D2/Z5/2033 ¥l il
Morgan Stanley Bank of America Merrill Lynch Trust
3.102% due 11/15/2049 500 465
Morgan Stanley Capital | Trust
3.530% due 06/15/2050 400 i
Morgan Stanley IXIS Real Estate Capital Trust
5.485% due 11/25/2036 2 7
Nomura Asset Accep Corporation Al ive Loan
Trust
4.610% due 10/25/2035 144 m
Reperforming Loan REMIC Trust
5.775% due 06/256/2035 4 B
Residential Accredit Loans, Inc. Trust
5.795% due 06/25/2046 9 3
5.855% due (4/25/2046 1439 394
Residential Asset Mortgage Products Trust
8.500% due 10/25/2031 07 106
Residential Funding Mortgage Securities | Trust
5.121% due 09/25/2035 9% ]
Securitized Asset-Backed Receivables LLC Trust
5.565% due 05/26/2037 n ¥l
Sequoia Mortgage Trust
6.134% due 10192026 9 ]
Soundview Home Loan Trust
5.555% due 11/25/2036 Kk 10
Structured Adjustable Rate Mortgage i.nn ‘rnm
B.717% due DA/Z5/2034 n
6.912% due 021252034 ZE 2%
Structured Asset Mortgage Investments Il Trust
5.815% due 06/25/2036 n 36
5.875% due 05/25/2036 1,187 924
5.875% due 09/25/2047 L il
5.605% due 05/25/2045 78 ]
5.934% due 07/19/2035 29 285
6.014% due 07/19/2034 1 1
6.094% due 10/19/2034 105 a7
6.134% due 03119/2034 4 4
5 Asset Securities C Mortgage Loan
Trust
6.943% due 04/25/2035 4 42

BEEE B

(BfL: F) (8L F)
Thornburg Mortgage Securities Trust
5,466% due 102572043 $ 744 ]
WaMu Mortgage Pass-Through Certificates Trust
4.376% due 0272772034 3 3
4.390% due 1272572046 856 710
4.830% due DB2572033 17 16
5,236% due DB2572034 115 108
5.676% due 032572034 G5
B.015% due 1072572045 a7 o
6.055% due 01/26/2045 1 kil
6.281% due 11/26/2042 ] 8
6.481% due DB/26/2042 2 1
6.481% due DB/26/2042 Ell P

10,169
Macoupin, lllinois, Pasadena Public Financing Authority
Revenue Bonds, Series 2010

7.146% due 030172043 1,140 1,349
Fannie Mae
2.500% due 020172043 1,264 1,017
2.500% due 01/01/2051 87 n
2.500% due 03/01/2051 606 499
2.500% due 10/01/2051 200 165
2.500% due 04/01/2052 1,89 1,560
2.500% due 07/01/2053 fN 5
3.000% due D2/01/2046 57 50
3.000% due V0172046 611 537
3.000% due 01/01/2052 4720 4,046
3.500% due D401/2048 1,146 1,039
3.500% due DB/1/2048 831 753
3.500% due 02/01/2050 425 384
4.000% due 01/01/2041 2 2
4.000% due 100172041 57 5
4.000% due 030172048 916 B3
4.000% due DB/D172048 47 a5
4.000% due DAD1/2048 569 513
4.000% due V0172048 38 6
4.000% due D4/0172049 172 160
4.000% due 10/01/2052 1,955 1,600
4.000% due DA/01/2053 o L]
5,000% due 050172053 983 964
5.000% due 07/01/2063 983 955
5,036% due 1V01/2035 1 1
5.221% due 05/26/2035 15 15
5.347% due 07/26/2037 3 i
5.414% due 032672036 2 2
5.579% due 03/26/2034 4 4
5,620% due 120172034 14 14
5,736% due 01012036 8 i
5.786% due 08/26/2042 (] b
5.786% due 032572044 13 13
5.836% due DB/25/2029 3 3
6.000% due 04/2572043 4 4
6.000% due 0272572044 k1] B
6.000% due 11/01/2053 10,707 10,758
6.029% due 07/0172035 1 1
6.030% due 11/01/2035 6 6
6.256% due 07/01/2044 87 ]
B.2568% due 1001/2044 4 4
6.386% due 11/01/2034 &0 fic]
6.500% due DB/26/2044 k]l k]l
6.500% due 12/01/2053 2819 2,870

EEEE B
(Bfr: F) (Bfi: F)

Fannie Mae, TBA [c)
3.500% due 04/01/2054 $ 28008 2,315
4.000% due 04/01/2054 4,000 3,662
4.500% due 04/01/2054 13,200 12,500
5.000% due 05/01/2042 1,900 1,843
5.500% due 03/01/2054 12,900 12,762
Freddie Mac
2.500% due 09/01/2050 64 52
2.500% due 01/01/2052 617 507
3.000% due 10/01/2052 488 417
4.000% due 09/01/2039 52 50
4.000% due 09/01/2048 150 141
4.000% due 12/01/2048 191 179
4.000% due 12/01/2051 602 556
4.000% due 06/01/2052 » 2
4.000% due 09/01/2052 4 2
5.000% due 04/01/2053 967 939
5.000% due 07/01/2053 a2 W4
5.000% due 09/01/2053 1,093 1,063
5.560% due 06/01/2035 12 12
5.881% due 08/01/2035 9 ]
6.000% due 04/15/2036 12 12
6.000% due 02/01/2053 489 492
6.000% due 11/01/2053 1,941 1,950
6.021% due 09/01/2035 2 2
6.350% due 01/01/2034 19 20
Ginnie Mae
3.000% due 117202046 359 319
3.000% due 0412012047 80 n
3.500% due 1212002047 1,102 1,009
3.750% due 1172002030 2 2
5.500% due 0812012035 536 542
‘Small Business Administration
4.625% due 0210112025 2 2
4.760% due 09/01/2025 2 8
5.090% due 100012025 9

72,708
Treasury Inflation Protected Securities (d)
0.375% due 07N5/2027 {j) 1,003 954
0.625% due 07/15/2032 633 513
1.000% due 02152048 44 192
1.125% due 01/15/2033 1,545 1,446
1.625% due 101572027 4245 4,208
U.S. Treasury Bonds
1.625% due 11/15/2050 3,050 1,714
1.875% due 0215/2041 5,900 4,068
2.000% due 111512041 4,300 2,978
2.500% due 021512045 2,600 1,886
2.875% due 08/15/2045 1,600 1,236
3.125% due 08/15/2044 400 kil
4.375% due 05152041 100_ 1088

20,670
Total United States 127,269
(Cost $140,082)

SHORT-TERM INSTRUMENTS 27.2%
COMMERCIAL PAPER 2.8%

Alimentation Couche-Tard, Inc.

5.534% due 03/08/2024 (e) 600 599
American Electric Power Co., Inc.

5.579% due 03/21/2024 (e) 400 309
Campbell Soup Co.

5.621% due 03/25/2024 (e) 400 308
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BESEE B
(Ef: F) (B4 : F)
Constellation Brands, Inc.

5.589% due 030472024 (e} $ 0% 250
Constellation Energy Generation LLC
5.548% due 031272024 (e} 700 689
CVS Health Corp.
5.620% due 04/01/2024 (e) 400 308
Dominion Energy, Inc.
5.545% due 03082024 (e} 300 300
Entergy Corp.
5.640% due DJUB2024 (e} 600 589
Equifax, Inc
5.574% due 031172024 (e} 300 209
Intercontinental Exchange, Inc.
5.547% due 03052024 (e} 400 400
Keurig Dr Pepper, Inc.
5.656% due 03/28/2024 (e} 600 587
L3Harris Technologies, Inc. e}
5.621% due 03/11/2024 300 289
5.679% due 032672024 300 89
VW Credit, Inc.
5.5768% due DJ0G/2024 (e} 500 500
6,037
REPURCHASE AGREEMENTS (h) 10.3%
22,100
SHORT-TERM NOTES 0.3%
Toyota Motor Credit Corp.
5.905% due DB/22/2024 (e} 700 n
ME DEPOSITS 0.5%
Australia and New Zealand Banking Group Ltd.
3.350% due 03012024 AUD 128 ]
Bank of Nova Scotia
4.080% due 030172024 CAD 385 262
4,830% due 030172024 $ i 1
BNP Paribas Bank
10.420%) due 03/01/2024 ¥ 1 0
2.810% due 030172024 SG0 57 42
3.250% due 030172024 HKD 05 k]
3.350% due 030172024 AUD B2 53
3.500% due 030172024 NZD L] 15
4.400% due 030172024 GBP 5 (]
Brown Brothers Harriman & Co.
10.420%) due 03/01/2024 ¥ 43 0
0.520% due 030172024 CHF 9 10
3.570% due 030172024 NOK 495 47
4.400% due 030172024 GBP 1 1
4.830% due 03012024 $ 1 1
Citibank N.A.
4.830% due 030172024 B 1
DBS Bank Ltd.
4.830% due 030172024 17 17
DnB Bank ASA
2.950% due D30172024 SEK m a7
3,350% due 030172024 AUD 59 £
HSBC Bank
2.810% due 030172024 SG0 2 17
3.260% due 030172024 HKD 2 3
HSBC Bank PLC
4.400% due 030172024 GBP 18 il

BESEE il
(B F) (L F)
JPMorgan Chase Bank N.A.
4.830% due 03/01/2024 § n0s 0
MUFG Bank Ltd.
10.420%] due DH01/2024 ¥ 180 12
Sumitomo Mitsui Banking Corp.
10.420%] due D301/2024 14,778 ]
4.400% due 0310112024 GHP [ 7
4.830% due 03/01/2024 § 1 1
Sumitomo Mitsui Trust Bank Ltd.
10.420%) due 03/01/2024 ¥ BO6 5
4.400% due 03/01/2024 GBP 8 67
4.630% due 03/01/2024 § 128 128
1,136
APAN TREASURY BILLS 13.3%
10:245%) due D3/04/2024 e) ¥ 1,130,000 7,550
10.228%) due 04/15/2024 (e} 1,560,000 10,558
10.203%] due D4/22/2024 (1) 1,560,000 10,558
28,666
Total Short-Term Instruments 58,640
(Cost $58,124)
Total Investments in Securities 115.0%  § 247,372
(Cost $269,675)
Financial Derivative
Instruments (ilk) 0.3% 647
(Cost or Premiums, net $(16])
Other Assets and Liabilities, net (15.3%) (32,824
Net Assets 100.0% § 215,185
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NOTES TD 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) When-lssued security.

(d) Principal amount of
(e) Coupon represents a yield m matnrlly

()  Coupon rep aweig| ge yield to ¥

RESTRICTED SECURITIES:

fitisl -y A mi5H aZ b 5 ik o 8 FE L

Citigroup, Inc. 1.785% 031772033 o320 § 45 § 3 0.16%
Deutsche Bank AG 1035% D5262032 03017201 446 44 0.19%
Oracke Carp. 1.950% 032572051 030172001 1 75 0.04%
Oracke Corp. 4.100% 0372572061 0ans202 212 147 0.07%
Total Restricted Securities 4 1174 4 990 0.46%

BORROWINGS AND OTHER FINANCING TRANSACTIONS
(h) REPURCHASE AGREEMENTS:

8% ) LKz
B 5148 & EH pit A=) sEESE8 S i LR{HiflE ZHE]
SAL ~5.300% m'm om0z % 600 LS. Treasury Notes 0.750% due 047302076 $ 614§ GO0 % &0
SAL 5.330% 22024 030172024 21,500 1.5, Treasury Notes 5.000% due D30V2025 (22,3840 21,500 21,503
Total Repurchase Agreements $ 23,008) $ 22,100 % 22,103
S
m3EF FAL H—ky A HESE it TN
JPS Fannie Mae, TBA 3.000% 042054 % 1,900 00,6400 % 1,627
MSC Fannie Mae, TBA 3.000% 040172054 1,900 (1,619 11,6270
SAL Fannie Mae, TBA 2.000% 0472054 7,000 15,451) 15,5100
Total Short Sales (4.1%) $ _B.7100 % 18.764)

[BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The following & a summary by counterparty of the market value of Borrowings and Other Financing Transactions and collateral pledged/ireceived) as of February 29, 2024:

LKRZHO YN—=RLHKD FEHERREIO EFEYD EEHEA HBREO (FW)/ v hIVZR
B3IHEF FH B3 2N E2/ Z DR EAN R r ="
GlobalMaster Repurchase Agreement
SAL ¥ i § 0 4 0 % 0% i 23008 # 1905
Master Securities Forward Transactions Agreement
JPS 0 0 0 11,6271 11,627 0 (16271
MSC 0 0 0 11,627 11,6271 0 (16271
SAL 0 0 0 15,5100 15,510 0 15,5100
Total Borrowings and Other Financing T i $ 22103 % 0% 0% 18.764)
" Includes acensed intesest.
' Net emposiee represents the net recenvablel|paysbie) that would be due fomitn the counterparty in the event of default. Expasure from bormowings and other financing transactions can only 1055 ransacions g the

Same master agreement with the: same legal entity. See Note B, Master Netting Arangements, in the Notes to Financial Statements for mare infrmation regarding master netting arangements,

The average amount of borrowings outstanding during the period ended February 79, 2024 was $30 at a weighted average interast rate of |2.562%]. Average borrowi inchude sale b d purchass
agreements, if heid during the period.
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i) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
UTURES CONTRACTS:

REBET EEHGEHLE

fi2) w5 BRA LRI (8) % & i

3-Month EURIBOR Interest Rate March Futures Lang 0372024 B2 § (181 H [/ ]
3-Month EURIBOR Interest Rate March Futures Lang 0372025 a2 1851 ] ]
3-Month EURIBOR Interest Rate September Futures Short 0972024 164 151 0 14
3-Month S0FR December Futures Short 0372025 12 144 0 3
3-Month SOFR June Futures Lang 0972024 28 1261 1 ]
3-Month SOFR June Futures Long 0972025 b1} 133 1 ]
3-Month SOFR March Futures Long 062024 n 131 1 ]
3-Month SOFR March Futures Short 0612025 120 38 0 15)
3-Month SOFR September Futures Long 1212024 17 151 0 0
3Month SOFR September Futures Long 1212025 B8 42 3 0
Australia Government 3-Year Bond March Futures Short 0312024 68 181 0 13
Australia Government 10-Year Bond March Futures Shart 0372024 53 1 2 0
Canada Government 10-Year Bond June Futures Lang 0672024 66 9 9 0
Euro-Bobl 5-Year Note March Futures Long 032024 18 1261 3 0
Eurg-BTP 10-Year Bond March Futures Long 032024 3 13 9 0
Euro-Bund 10-Year Bond June Futures Short 062024 B 151 0 ]
Euro-0AT 10-Year Bond June Futures Shart 06/2024 3 U] 0 12
Euro-Schatz 2-Year Note March Futures Short 0312024 17 &7 ] 12
Japan Government 10-Year Bond March Futures Short 0372024 10 n i 0
1.8, Treasury 2-Year Note June Futures Short 062024 7 14 0 [§]
1.8, Treasury 5-Year Note June Futures Short 0672024 7 il 0 [§]
U.S. Treasury 10-Year Note June Futures Lang 062024 43 14 ] 0
U.S. Treasuey 20-Year Bond June Futures Shart 06/2024 k] 1561 0 e
1.8, Treasury Ultra 10-Year Note June Futures Short 062024 B8 1151 0 125)
U.S. Treasury Ultra 30-Year Bond June Futures Shart 062024 A 161 0 0
United Kingdom Treasury 10-Year Gilt June Futures Short 062024 40 1371 0 1291
Total Futures Contracts $ k1l 4 449 3 199)

[SWAP AGREEMENTS:

04452 BNABED -
1Y734F Loy b RERETHH ___ EWEEE

UIFLYR - IVT AT EESREH  #He ATy f@ HETKO Bt Gz HE &afE
British Telecommunications PLC 1.000% 1272002028 0663%  EUR 0 [ B 1 $ 0 5 0
General Electric Co. 1.000% 0612012026 0.223% § 500 9 1 0

$ 13 $ 2 § 0§ 0

EBEAE

1YFyoR/FSUvx EEEBEF  AMB BETK O WHER O REREEGR S AR B
COX.IG-35 Index 1.000% 1720030 § 100 § 1 B [] § 0 § 0
COX.IG-36 Index 1.000% 062012031 00 5 1 0 0
COX.IG-38 Index 1.000% 06202032 100 2 1 0 0
COX.IG-41 Index 1.000% 1272002028 13,500 305 L] 6 0

$ 313 $ 42 $ 65 0
ZheHO _ EBEE
ih/ 2R EHRFA LT VO R EERF ELE) BETK i SRR (8) i aE
Pay 3 Manth Canadian Bank 6ill 0.500% 031072024 CAD 4,200 § 170) $ 150 ] [BE) 0
Pay® 3Month EURIBOR 2000% 03192026 EUR 11,300 174) 142) 1 0
Pay 3Manth FRA New Zealand Bank Bill 0.528% 031712024 NZD 700 14 n 0 0
Pay 3Manth FRA New Zealand Bank Bill 1.000% 06/14/2024 7,300 1361 n ] 0
Pay 3Manth FRA New Zealand Bank Bill 1.250% 1215/2024 12,600 1325) 146) 0 0
Receive 3Month FRA New Zealand Bank Bill 0.500% 12/16/2025 600 2 2 0 3
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EBHEFD B ZEEHLE
Xih/ 2 EBHEFATYIR EEEF WA BETA 5 i KRR (18) & AE afE
Pay 3-Month FRA New Zealand Bank Bill 3.750% 06152027 NZD %00 $ nn § ] § i 0
Pay™ “FMonth FRA New Zeatand Bank Bill 4.250% (3182030 7,800 15 27 i 1]
Receive B:-Month Australian Bari Bill 3.500% 061772025 ALD 200 2 0 0 0
Pay B-Month Australian Bank Bill 2131% 011172082 400 1871 4 1 0
Pay B-Month Australian Bank Bill 2.100% 0171872032 1,800 (186) 10 2 0
Pay®™ B-Month Australian Banik Bill 4.250% 08/1572032 E00 151 3 0 0
Pay®™ B-Month Australian Bank Bill 4.500% 09152032 11,100 1 38 2 0
Pay B-Month Australian Bank Bill 4.000% 06/21/2033 7200 135 4 3 0
Pay®™ B-Manth Australian Bank Bill 4.750% 122012033 14,600 15 45 H 0
Pay B-Month EURIBOR 0.550% 08102024 EUR 500 I 3 0 0
Receive™ B-Manth EURIBOR 3.500% 03/20/2026 100 0 1 0 0
Pay B-Month EURIBOR 3415% 121872028 1,900 52 nn 4 1]
Pay® B-Month EURIBOR 3.260% 0312002029 32400 749 (288 58 0
Pay B-Month EURIBOR 2.547% 03082033 1020 19 5 5 0
Receive™ B-Manth EURIBOR 3.000% 03152033 2,640 149 114 0 (0]
Pay B-Month EURIBOR 10.175%) 031772033 2,600 (706) 148) 15 0
Pay™ 6-Manth EURIBOR 2.760% 030472034 200 1 1 1 0
Pay™ B-Month EURIBOR 3.000% 0312002034 14,800 389 145} 20 0
Receive B-Month EURIBOR 0.000% 0311712063 900 502 5 0 115
Receive™ B-Month EURIBOR 2.750% 0312002054 3,500 12511 140 0 1661
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.000% 120472024 ¥ 930,000 [ 2 0 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.100% 05252025 810,000 4 2 0 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.143% 292031 300,000 B1 2 1 ]
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.850% DW22033 360,000 19 14 4 0
Pay™ Bank of Japan Uncollateralized

Overnight Call Rate 1.000% 032112034 30,000 bl n 0 41
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.350% 031772051 70,000 124 i 2 ]
Receive Bank of Japan Uncollateralized

(Overnight Call Rate 0.450% OB/16/2051 10,000 16 0 i 0
Pay Bank of Japan Uncollateralized

Overnight Call Rate 0.400% 12152051 179,000 12081 0 0 151
Receive Bank of Japan Uncollateralized

(Overnight Call Rate 0.800% D06/152052 40,000 1] 12) 4 i
Pay Canadian Overnight Repo Rate

Mverage 4.550% 031472024 CAD 2600 151 13 0 i
Pay™ Canadian Overnight Repa Rate

Average 3.500% 05102025 30,900 (23 140 7 0
Pay™ Canadian Overnight Repa Rate

Mverage 5.000% 1000472025 11,100 67 121 1 i
Pay™ Canatian Overnight Repo Rate

Average 3.500% 12182025 2,000 161 14 0 0
Pay Canadian Overnight Repo Rate

Average 3.250% 122002028 100 12 mn 0 i
Pay Canadian Overnight Repo Rate

Average 1.900% 121182029 1,300 84 13 5 0
Receive™ Canatian Overnight Repa Rate

Average 3.500% D06/01/2032 4,200 13 15 0 1]
Pay Canadsan Overnight Repo Rate

Average 2.200% 121182049 1,200 (189 7 9 0
Pay Canadian Overnight Repo Rate

Average 3.300% D6/28/2053 100 n 0 1 0
Pay Euro Shart-Term Rate 2.750% D6/21/2024 EUR 10,900 129 68} 3 0
Receive™ Secured Overnight Financing Rate 3.500% 1211872025 § 1,600 10 ] 0 0
Receive Secured Overnight Financing Rate 4.250% 1202002025 11,900 103 107 0 1]
Receive™ Secured Overnight Financing Rate 4.000% DB/122026 7,400 4 I 0 1]
Receive Secured Ovemight Financing Rate 3.196% 022802027 2,850 B4 N 0 41
Receive Secured Overnight Financing Rate 1.750% D6/152027 9,400 940 n 0 175
Receive Secured Ovemight Financing Rate 3.600% 03102028 4,300 104 96 0 1]
Pay Secured Overnight Financing Rate 1.665% 01122029 4,300 1515) 154) 2 0
Pay Secured Overnight Financing Rate 3.500% 1202002030 8,100 (2300 (108) 9 0
Pay Secured Overnight Financing Rate 1.655% 05042032 500 iorl} 118} 1 0
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EHEFO _ EmEE
Xih/2W EWRFA VT VIR EERF A BETA i it REREFIE () 35 RE Bl
Pay Secured Overnight Financing Rate 2.600% DB/26/2032 $ &0 $ 712 § 116} § 7% 1]
Pay Secured Overnight Financing Rate 2.750% 092112032 &0 (561 nz 1 ]
Pay Secured Overnight Financing Rate 3.650% 072033 a0 19 16b 1 ]
Pay Secured Overnight Financing Rate 3.750% 0722033 o 161 16b 1 ]
Pay Secured Overnight Financing Rate 4.393% 10V26/2033 1,300 50 nmn 3 ]
Pay Secured Overnight Financing Rate 4.450% 103172033 o 0 18 2 ]
Pay Secured Overnight Financing Rate 4.435% 1110172033 100 4 imn 1] ]
Pay Secured Overnight Financing Rate 4.450% 1110172033 2,800 Ll 136} i ]
Pay Secured Overnight Financing Rate 3.500% 122002033 6,050 (2031 173 13 ]
Pay Secured Overnight Financing Rate 3.620% 0173172034 100 121 120 1] 1]
Pay Secured Overnight Financing Rate 3.725% 0772034 i} 13 13 ] ]
Pay Secured Overnight Financing Rate 3.B60% 22172034 100 [} 1] 1] ]
Receive™ Secured Dvernight Financing Rate 3.750% D0B/Z0VZ034 4,300 n 28 0 o)
Feceive Secured Overnight Financing Rate 1.842% 09182053 2,800 939 2 1] 1
Feceive Secured Overnight Financing Rate 3.250% 1212002053 1,100 B 1] ] 181
Receive™ Secured Overnight Financing Rate 3.500% DB/20/2054 1,600 % 18 1] 1
Receive™ Singapore Overnight Index Average 3.000% DNB2026 360 7,600 161 ] 1 ]
Receive™ Singapore Overnight Index Average 2.750% 3202029 3300 5 ¥ ] m
Pay Sterling Dvernight Inteshank
HAverage Rate 4.160% 121872028 GBP 3,900 15 1781 0 ]
Pay™ Sterling Overnight Intesbank
Average Rae 5.000% 030029 7,000 3 nan 0 ]
Py™ Sterling Overnight Intesbank
Average Rae 4.500% /02034 5,100 3 188} 3 ]
Pay®™ Sterling Overnight Interbank
HAverage Rae 4.250% 3202054 400 k] imn B ]
Py™ Swiss Dvernight Rate Average 1.750% 03/20i2034 CHE 800 a5 7 5 0
3 1,485 § 1506) $ 38 (244)
Total Swap Agreements $ 1,811 4 (462) $ 387 5 (244

ANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The fallowing is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Dervative Instruments as of February 20, 2024:

(1] Securities with an aggregate market value of $5,037 and cash of $756 have been as for traded and y cleared
derivative instruments as of February 29, 2024. See Note 8, Master Netting Arrangements, in the Notes to Financial Si for more inf
regarding master netting arrangements.

SRR R A SRORER S AN
LS LIS
P S - S M afi
)
£7v3y s 2997 B # 70y %0 2997 it
Total Exchange-Traded or y Cleared_$ 0§ 4 § 387 ¢ 436§ 0 s 199) ¢ 1244) § 1343)
" nm&mna:uanlpmmmamaaemmmammmmnmmnmrmanmmer-»mmmmpammememmw' equal to ional amount of the swap and
ke delivery of the refe ‘“E... i wmwl!luuenmmewrmnwanﬂmrmamuntmh!umuluﬂmwnwmﬂ1nlhenuwdwnmlulﬂewleuﬂ!mwmahhe
referenced obligation or underhying ing the reh d inde
- huadusﬂu[spreads.repnmmdmawummwmmmmmmmwmﬂumwl D age . LS. Municip or soversgn issues as of perod end sen as indicators of the
current status of the isk and regresent muofmmuneueunmm mmumwnlamwuewmmmmmnmmmpmmmmm
wpiront payments required to be made o enter into the agreement. Wider credit a ion of the referenced entity’s credit soundness and a greater likelihood or risk of defzult or other credit event ocowmng as

defined under the terms of the agreement,
. TielnanmnmmmlarmmlmF\ndmddhumutsdwmasasalernlmprnmmwrmasahnernlm\hpmmmufaaﬂlmmmmmmmm‘mmmmmqm
The prices and resulteg values for credit detauh swap agreements serve as mdicators of the current status of the risk and represent of an expected liability for prof) for the credin dervative should the
notional amount of the swap agresment be of the period end. Increas values, in absolute terms when compared to i of the swep, represent ioration of the referenced underbying's credit
soundness and a greater likeihood or risk of default or other credit event ocourring & defined under the 1erms of the agreement.
® Thi wstrument has a borwaed starting effectve date. See Nete 2, Securities Transactites and Investment Income, in the Notes to Financial Statements for further infomation.

E
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k) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
-ORWARD FOREIGN CURRENCY CONTRACTS:

KB () 2
m3laE #HA B LA BIGER 3 R
D 3028 TAD 176 5 [ 5 T 5 0
AZD 032024 NZD m 443 0 0
AZD 132024 § M ALD 452 0 @
AZD 0412024 AUD 452 § 03 2 0
AZD 0412024 § 443 NZD m 0 0
BOA 032024 1,462 KK 10,075 0 0
BO0A 132024 53 NOK 5600 0 @
BOA 132024 769 SEK 8,035 8 0
BO0A 0412024 Dk 10,060 § 1,462 0 0
BO0A 0412024 EUR b 37 0 0
8PS 132024 AUD 867 53 0 ]
8PS 132024 CHF 473 537 0 n
8PS 132024 EUR 810 864 0 ]
8PS 132024 G8P 119 1,520 7 0
8PS 132024 JPY 68569 3862 [ 0
8PS 132024 NOK 5852 557 5 0
8PS 132024 SEK 5861 562 0 )
8PS 132024 WD 4518 148 1 0
8PS 132024 $ 319 EUR 25 0 0
8PS 132024 1,545 G8P 1217 0 15
8PS 132024 166 Py 25004 1 0
8P5 132024 316 WD 9,760 0 i
8PS 0412024 AUD an § 12 0 0
8PS 0412024 G8P 1217 1,585 5 0
8PS 062024 WD 2,483 891 7 0
8PS 062024 $ 45 WD 1,369 0 i
BPS 072024 16 PLN 2] 0 0
BRC 032024 S B4 § 149 b 0
BRC 132024 NOK kE El 0 0
BRC 132024 WD 14,978 47 1 0
BRC 132024 § 474 WD 14870 0 il
BRC 0412024 3 NOK m 0 0
08K 132024 CHF 867 § B4 0 il
08K 132024 EUR 455 490 0 )
(8K 13024 G8P i 144 0 []
(8K 132024 § 48 GBP 197 1 0
[8K 132024 597 JpY 89,700 2 0
08K 132024 540 NZD 887 0 0
08K 132024 81 WD 14,970 0 m
08K 0412024 43 CHF 382 0 0
B 132024 EUR 42,255 § 45812 145 0
DB 132024 JPY 90,632 516 11 0
DB 0412024 $ 145,808 EUR 12,25 0 1146)
GLM 132024 50 NOK 520 0 il
JPM 132024 CAD 7,738 § 5132 7 0
JPM 132024 WD 19,937 541 11 0
JPM 132024 § 191 6D 54 0 @
JPM 132024 820 WO 25,53 0 13
JPM 0412024 5132 CAD 174 0 @
JPM 12024 WD 5,2 $ 820 16 0
MBC 132024 AUD 4434 292 3 0
MBC 132024 EUR 1,384 1,486 0 i
MBC 132024 WD 453 15 0 0
MBC 132024 $ 5,870 CAD 7,880 0 611
MBC 132024 47549 EUR 44,004 1 0
MBC 0412024 Y 1,580,000 $ 10,808 166 0
MBC 072024 § 551 PIN 2207 1 0
Ml 13024 AUD 0 $ 17 ? 0
Ml 032024 CHF 3 a9 1 0
MYl 132024 DKK 9210 1,348 ? 0
Myl 132024 G8P 104 12 1 0
Myl 13024 JPY 89,598 595 0 i
Ml 132024 SEK 211 m 1 0
Ml 132024 6D % ] 0 0
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ORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

KRBT (1) 4

REIH8F REA i AR SEER HE aff
Myl 0ar2024 $ n CAD i $ 0 § 0
Myl 032024 B16 EUR 566 0 k]
Ml 032024 4 JPY 13623 0 {7
Ml 0ar2024 267 40,004 0 0
Ml 03r2024 kil NOK 342 0 (6l
Ml 0412024 AUD biil $ 17 0 0
Ml 0412024 EUR 130 1 0 0
Ml 0412024 JPY 1,560,000 1,024 385 0
Ml 0412024 NZD a2 pii 0 0
Ml 0412024 $ 50 DK 6 0 0
Ml 0412024 15 GBP 12 0 0
Ml 0412024 595 JPY 89,190 4 0
Ml 0412024 m SEK 21 0 m
NGF 3024 WD 5,560 § 1w 1 0
RBC 0412024 OKK 1,400 175 0 0
SCX 032024 5,51 B 2 0
SCX 032024 NZD 160 9% 1 0
SCX 032024 $ 1,604 CHF 1318 0 139
SCX 032024 1,677 OKK 12,884 0 1]
SCX 0412024 OKK 12,865 § 1817 ] 0
S06 032024 WD 4842 157 1 0
T0R 032024 NOK 3,360 ng 2 0
T0R 32024 $ 3,060 AUD 4673 0 1
T0R 032024 m JPY 116,895 2 0
T0R 0412024 AUD 4573 § 3,063 17 0
T0R 0412024 JPY 116,361 1 0 131
T0R 0412024 $ ng NOK 3,358 0 vl
UAG (03/2024 OKK 9318 § 1357 4 0

$ 1,047 § 1403)

PY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

REBEE GB) 2

R3IEF R A B LER FIER (3 iR

ATD 0372024 AUD 118 B 78 5 1 5 0
ATD 032024 $ 31 JPY 907 0 161
AD 032024 10 NZD 16 0 0
ATD 0412024 NZD 16 $ 10 0 0
BOA 032024 EUR 14 15 0 0
BOA 0312024 SEK 247 ] 0 0
BOA 032024 $ § DKK n 0 0
BOA 0472024 DKK R § 5 0 0
BFS 032024 CHF 2 2 0 0
BPS 0372024 EUR 1,147 1,244 3 0
BFS 03r2024 GEP 09 265 1 0
BPS 03/2024 $ 2% AlD 3 0 0
BFS 03r2024 42 EUR kL 0 0
BFS 032024 244 GEP 193 0 1]
BFS 032024 16 SG60 n 0 0
BFS 0472024 AUD k) § % 0 0
BPS 0472024 & i 3 1 0
BPS 0412024 560 2 16 0 0
BALC 0312024 0 0 0 0
CBK 032024 CAD 3 2 0 0
CBK 03/2024 [ 2 3 0 0
CBK 0312024 JrY 4,751 kS| 1 0
(8K 0312024 $ '] CHF K] 0 0
CBK 0312024 51 Sy 7,691 0 0
CBK 0412024 CHF 2 $ ] 0 0
FAR 0312024 § 1319 EUR 1215 0 )
FAR 0412024 FUR 1215 $ 1401 4 0
GLM 03r2024 CAD L] 13 0 0
GLM 0312024 E 1 CAD 2 0 0
GLM 03/2024 Fe] [ 18 0 0
Ml 0312024 AUD 9 $ 6 0 0
MYl 0312024 CAD 70 164 2 0
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PY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

REBEHE (18)

WEETF RER 2% LBK BIEK RE B
Myl 032024 EUR M $ 102 § 0 § 0
Myl 032024 JPY 34,10 1,558 0 1
MYl 032024 SG0 pil 16 0 0
Myl 032024 § 175 CAD 38 0 0
Myl 032024 b EUR M 0 0
Myl 032024 ] GBP ] 0 0
Myl 03r2024 1413 JPY 207,837 0 (24
Ml 032024 pii SEK 66 0 0
MYl 0412024 CAD m $ 164 0 0
Ml 04/2024 SEK 265 2 0 0
Myl 04r2024 § 1,462 JPY ng.z7 10 0
RBC 032024 JPY 303 § 154 0 0
RBC 032024 § 1 DKK 4 0 0
RBC 04/2024 DKK 4 § 1 0 0
RBC 0412024 § 1M JPY n94 0 0
RYL 032024 SG0 1 § 0 0 0
SCX 032024 CHF pi] 2 1 0
SCX 032024 DKK 76 n 0 0
SCX 032024 JBY 217,503 1,454 0 0
SCX 032024 NZD 16 10 0 0
SCX 032024 § ] DKK 1 0 0
SCX 032024 1,458 JPY 212,150 0 1
SCX 04r2024 DKK a0 § (] 0 0
SCX 0412024 § 1,454 JPY 216,593 0 0
T0R 032024 JPY 210,572 § 1,403 0 L]
T0R 032024 SEK 19 2 0 0
T0R 032024 § 58 AUD 1] 0 0
T0R 032024 1,388 JPY 204,316 0 1281
T0R 04/2024 AUD i § 58 0 0
T0R 04/2024 § 1403 JPY 09,610 ] 0

il $ (1181
Total Forward Foreign Currency Contracts § 1,076 ¥ [521)

RITTEN OPTIONS:

ZHEF Xth/ B HERIFTE
m3EF 2 ATIHR EHEF L— b HESE BEns" FLSTL (BR) _mipiiE
BPS Call - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Receive 2420% 030172024 200 § m s 0
BPS Call - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Receive 2490% 030772024 200 n 0
BPS Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay 2750% 03012024 200 n 0
BPS Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay 2810% 030772024 200 n 0
CBK Call - OTC 5-Year Interest Aate Swap 6-Month EURIBOR Receive 2540% 03122024 100 0 0
[1:14 Put - OTC 5-Year Interest Rate Swap 6-Month EURIBOR Pay 2890% 03272024 100 0 0
GLM Call - OTC 5Year Interest Rate Swap £-Month EURIBOR Receive 2450% 03082024 300 0 0
GLM Put - OTC 5-Year Interest Rate Swap 6-Month EURIBOR Pay 2600% 03052024 300 0 i}
§ [T i}
m314eF i RESLITTMLR FEHE HERAY TUITL (BR)  mBiE
[ Put - OTC U_S. dolar versus Tawan Dollar WD 31.000 030172024 1,000 $ (I 0
Total Written Options § 16 % 1]

™ Notional amount represents the numiber of contracts.



