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¥ha vy Jo=th THRY pR 908y (Vb 7708 [PYagY 6 56, 000 8 73, 000

W [¥aa rfvy Ja—r ™M {vhh 7708 JPY~yY 9 59, 716 11 73, 000
& it 15 115,716 19 146, 000

(GE) SHETZMENRL,

OFERMFZEANEDEEIIRRE (20244 1 H168 ~20244 7 H168)

BUEHIZSWET A,

[FIFBMEA L 1, BB R ORE AT 2 B LI IECHE Sh A RIERIBA CT.

O AEEDHEH (20244 7 A16 B IRFE)
. I7UE-17 - 77 VABEAREBERT 7Y FOBME
# i 52408 K 246 1K
* M % 5 % I . ES
o o T
Yha vy Ja=nA TPVFAN 2)A99”y AVhh T7/8 [PYAyY 69 67 604, 294 48.7
Yha FA<xy Ja=rn N AUhh TruR JPYAyY 97 95 627, 702 50.6
A &t 167 163 1, 231, 997 99. 2
(GF) HRIIE AT A - LoD DEANII T 72 R (B~ UFE) OMIGIEREIC ST 5 3,
OB EBEEMEDIER (20244 7 A16BHE)
o 5 Ho461K
B G2 ill %A e B
M %
BB EFE AR 1,231,997 98.9
a—L s m— B Zof 13, 960 1.1
BeE (5t PERR AR 1, 245, 957 100. 0




EL N -AVALBAREREI 7Y

F (BEAY DHFE)

OBE. 8. TARUEEMEEDI;

1 A0S Y REMEE(C/ D)

6,900

6, 908F

6, 846

6, 854M

6,878M

= H EEIES 524211 K F24341K 244K Si245815R 246K
- 20244 2 F 15 H BUfE [20244F 3 F 15 H BUfE [20244F 4 F 15 H BUE |20244F 5 F 15 H BUE [20244F 6 F 17 H BUE [20244F 7 F 16 H BUfE
A A A A A A
A &E 1, 346, 854, 050 1,351, 472,962 1,314,786, 265 1,210, 846, 130 1,261,675, 193 1,245,957, 401
gL . m— 12,263,417 14,852, 714 10,633, 163 12,978, 957 13,989, 025 13,960, 112
BB 55 AR 5 GHAMAR) 1, 325, 590, 633 1, 336, 620, 248 1,289, 153, 084 1,257, 867, 151 1,247, 686, 144 1,231,997, 265
RN 9, 000, 000 - 15, 000, 000 - - -
ERIEHINSS - - 18 22 2 2
B) A& 4,900, 335 2,510, 484 2,689, 774 3,663, 241 2,795, 066 4,449, 378
ARADIL LS 5 B 4 1,944, 768 976, 311 958, 317 924, 398 915, 205 898, 878
RILEA 4 1,368, 146 2,715 107,729 1,224,553 241, 363 2,125,035
RALME TN 1,582, 321 1,526, 534 1,618,509 1,509, 424 1,633,231 1,420, 884
ﬂmm - 1 - - - -
T DAL 5,100 4,923 5,219 4,866 5, 267 4,581
) fEEMRE(A—B) 1,341,953, 715 1,348, 962, 478 1,312,096, 491 1,267,182, 889 1,258, 880, 127 1,241,508, 023
A 1,944, 768, 581 1,952, 622, 462 1,916, 634, 141 1,848, 796, 558 1,830, 410, 616 1,797, 756, 286
TR A5 4 A 602,814,866 | A 603,659,984 | A 604,537,650 | A 581,613,669 | A 571,530,489 | A 556,248, 263
(D) ZIEHRAK 1,944,768, 5810 1,952, 622, 46200 1,916,634, 1410 1,848,796, 558 0 1,830, 410, 61600 1,797,756, 2860

6,906/




ELI NS - AVHLBRASER I 7V F (BBAY ORE)

OEEDIK;
H241 40 24240 24340 24440 24540 #2465
H H 20244E 1 H 16 [ ~ [20244F 2 A 16 [ ~ [20244F 3 A 16 [ ~ [20244F 4 A 16 [ ~ [20244E 5 H 16 [ ~ [20244E 6 A 18 A ~
20244 2 16 H  [20244E 3 H15H  [20244E 4 H15H  [20244E 5 H15H  [20244E 6 H17TH  [20244F 7 A16H
& & & & & &
(A) ERHZEIE 623, 661 121,231 614,228 788, 645 487,101 478,700
2 Hc 4 4 623, 752 727, 294 613,478 787, 781 486, 427 477,994
ZHUFE 6 - 752 864 674 706
IR A 97 A 57 A 2 - — -
(B) FiEEHTEER A 13,222,743 3,292,768 A 10,103,818 3,047,098 6,324, 245 6,867,514
TEE A 124, 982 3,306, 216 50, 379 3,600, 987 6, 379, 509 6,903, 326
FEEH A 13,347,725 A 13, 448 A 10,154,197 A 553,889 A 55, 264 A 35, 812
©) ExHENE A 1,587,421 A 1,531,457 A 1,623,728 A 1,514,290 A 1,638,498 A 1,425,465
(D) HHEHEE(A+B+C) A 14,186, 503 2,488, 548 A 11,113,318 2,321,453 5,172, 848 5,920, 749
(E) RIffRHERE A260, 665, 907 A273, 505, 300 A266, 481,104 A268, 356, 541 A263, 748,421 A254, 656,519
(F) EBmEEEEES A326,017, 688 A331, 666, 921 A325,984, 911 A314, 654,183 A312,039, 705 A306, 613,615
(Ficd 24 S 4H 24 %8) (1 47,433,978) | ( 48,059,649) | (  47,215,825) | ( 45,563,322) | (  45,156,821) | (  44,363,779)
5E RIS FR 2 A5) (A373,451,666) | (A379,726,570) | (A373,200,736) | (A360,217,505) | (A357,196,526) | (A350,977,394)
@) §F(D+E+F) A600, 870, 098 A602, 683,673 A603,579, 333 Ab580, 689, 271 Ab570, 615, 284 Abbb, 349, 385
H IEEHEE A 1,944,768 A 976,311 A 958,317 A 924,398 A 915, 205 A 898,878
RERHERE (G+H) A602, 814, 866 A603, 659, 984 A604,537, 650 Ab81,613, 669 A5T1,530, 489 Abb6, 248, 263
ENNEFEEHEIE A 326,017, 688 A\331, 666, 921 325,984, 911 A314, 654, 183 A312,039, 705 A306, 613, 615
(Ficd 24 S 4H 24 %8) (1 47,433,978) | ( 48,059,649) | (  47,215,825) | ( 45,563,322) | (  45,156,821) | (  44,363,779)
5 RIS HR 2 A5 (A373,451,666) | (A379,726,570) | (A373,200,736) | (A360,217,505) | (A357,196,526) | (A350,977,394)
Sy Fl (i R N 4 27, 490, 914 26, 685, 297 25, 265, 111 24,037, 145 23, 245, 278 22, 370,010
MREHAE 4 A304, 288, 092 298,678, 360 A303,817, 850 A290, 996, 631 A\282, 736, 062 A272, 004, 658
(1) B) FHBEEHFT BB ITA RO AL L2 bDEEHRET,
() C)EFEIMENE I E eIt T D BB YA EZ ZO TR R L TVET,
(1) PBMEAEZB/BE L HL0E. FLOBNREDEE, BMREL LI b iK% 2 LW EZH N, 2 VW ET,
<FFEBHE>
OfEpE @IERBIAR) A% 1,831,732, 131H
VERH B INER E SEAEE 183, 274, 7069
YRR — bR e AR 217, 250, 551
Fiz. 1 HY 0 RIEFERIL, TERHIA0. 6906 T,
OME RN TTARE L FH - TRV, ZDAEKEIL556, 248, 263 T,
Qo O
F H 20244E 1 H 16 F ~ [ 20244F 2 A 16 [ ~ [ 20244F 3 H 16 [ ~ [ 20244F 4 F 16 [ ~ [ 20244E 5 F 16 F ~ [ 20244E 6 A 18 F ~
- 20244E 2 A15H  [20244E 3 A15H  |20244E 4 A15H  |20244E 5 A15H  |20244E 6 A17TH  |20244E 7 A16H
e R % OO Bd 24 S5 Y 250 —H 450, 196 —-H 477, 307H] 369, 948 385, 760
BERG - RERReNAROR BER AN —H —H —H —H —H —H
US4 A A 47,433,978 | 48,059,649 | 47,215,825/ |  45,563,322M | 45,156,821 | 44, 363, 779H
Sy B (s RN A AE 29, 435, 6821 27,211, 412 26, 223, 4281 24, 484, 2361 23, 790, 5351 22, 883, 12814
M7 7 ROS RIS EE 76,869, 6601 | 75,721,257 | 73,439,253 | 70,524,865 | 69,317,304/9| 67,632,667
1 5 1272 0 ILES Syl S48 395 387 383 381 378H 376H
1 a4 7=0 rld 4% 10M 5M 5M 5M 5M 5H
S8 S il 4 4 A 1,944, 7681 976, 3111 958, 317H 924, 3981 915, 205 898, 8781

OEFEMEDOEN ORI AR D RO M ETIZ—HME LT 72O ET 28 & LT, (EFEMEDME ERFEIT R LEEL0, 00055 D50LL
NORZEF U THIEHE BTN O T 2L R L TBY £,




ELI NS - AVHLBRASER I 7V F (BBAY ORE)

ORBEEDHEMLE

#2414

2424

2434

#2444

2451

2464

175 4720 nlicd: (BliAA)

10M

5H]

5H]

5H]

5H]

5H]

) VAR

(4%55'] SHLAE) | S IVET,

5y Ft%e O HEUEATRE & A 2 D%

WHOMEBITTA L DALY BRI E 22D [HEE

Syl o FEVEMERMERITEA & A & 713 LM 5 5413

Tl %5y OFEAS TEAREL R4 (R 5
- AR (RER 5y

YA & 7%? UR

H
ReNEs

THLA) MFEA LT

MW, ZOBROFE A DZEHROMBTTAR L 720 £,

kZFEUF J 7Y hwRX T AV M TIRAREEROIENIC
LARNbS{LIAE W SR ARV b/ E/EN

WRTER

Bt —

Sy B 4 6 AE L

EFFa gl

RN RA L 72D ET,

?EO DR E WA E R FT,
M & DZIEF OB TR B 2

BT 5 EREORREIT> TODSHARH Y £7,
L— (https://www. am. mufg. jp/) Z < 7E &V,

TN N A VI

oyliddr) & BRI L e D AL RS
Syl o FEEMERMERI T A 2 TRl 23541213

YELA) A PERR U 7B

FELSIE WYk




ELT 743V JA=1 N AVHL T7UR JPYAYY /ELT 54y JA=RL THVFAR ZHRVvRY AVUhL T7UR JPYAYY

<BE>RETIREEHAAFESIVETOME

27 Y F8 | ELa vbA47y A= NS A2VHL | ELO 43y Ja—nNIL FTUHA +
IJ7VER JPYAYD IHR TNy A2hh Z72FK JPY
Ny D
E A A # | RVFI—THAICE BofA E£HEENA - | RVFIX—ITHHTIL—LN—Y - JO—
A—ILE-a2R LA RIEH (BB—B. | /VL#E (BARAKRC., HEERKRL) 1>
Ay SAR—R) #LEIZHBERREHEL | TY IR (ANYIR—X) ZLEDEHEER
F9, BHEHILET,
TEERAMNE | HRARZEOHES HALEOEE. BFKEE. &, 45
—VitHE (MBS)., EEBRIESH (ABS)
%
ELMAGE | -BE. 77 FD80%ULEAEBBB -4 | - HETHAHEILREAIE L TREBRHIZEL
LRBEORMITZERBLTL A AR EICE TBBB— 4L LEDEMITERBLT
BLET, WBEHEDIZRY ET,
BB LAMBEFRAE L TIREHIZHEL | - BEITIAMBEOTEHKRMSIFIE, K-+
TB—HELULOERMFITERBLTWNS T+ UASEKRTRAELTAA—BEHL
LOIZRY FT, LICHEFLET,
- BETLOAMBEOFEHEMFIE, R—bT | - R—bITAHVFOFEHT2L— 3 VI,
+ UAEETRAE LTB—HBHELLUEIC FHIE L TRUFR—H 2 2EDEHETHA
HMEFELES, BLET,
s AR— R I VADFEHTL— 3 VI, s R—ORITAENREITT HRA~NDTRELLE
FAIE LTARUFIR—U 2 EQOHEBETH . MBRFICE W THEEREIED 3 %UN
BLET, ELFET (BECBFAHEEELREE
- R—DORITARNFEITT SRR~ DIRELLE T ) o
I, MERFICEVWTHEEREND3WBLUA | - IXN—V VT EADEREFIITVELA,
ELFET (BECHAEEESZKREE -FAIELT, AR LTEBEAY OETL
T ) o F9,
IRV VT EADREXTVEE A
-RAIE LT, AR LTAEBAY DETV
F9,
r K B | Rl LTEE2H28H
S B A & | FRIE L TEARBERZOFFRESLUFZERLIYNEETIAHMTY, L. #EE
BREKEEHIZFTI-OITRELEOONEGEIE. PEREZCNALICRELERA,
BE. PEERENVEDIGEIE. PERETHLEV ENHY FT,




ELa #43Y 50—nN) N AVAL T7UR/ELT 5430 50-—nNL THVFAN THR - OvRy A VDL T7 VR

BERHEE MEELHHESE. HEFMIESHHEMKIKXPINCO Cayman Trust Annual Report
February 28, 2023kah SiR# L THERLTWET, BH. FARBERICOEELTE. 7= F7ILLKR—

MY T T O SAAFERTORNESIELT #4RY FO—/N0L

N AYAL 7R

ETELD Ha4<>y JO—NIL FOVFAL L TH9R-TvwRy AVhLh 272 K] T8

BLTLWEYS,

(1) EREHEE
(202243 A 1 B~20234 2 A28H)

ELa 42>
g a—N)L g
AhL 270K

ELa 743>
ga—n)L
TIVTA

IR TwRYy

Ahl T7UK

FEEL FEEL
BEIRA :
ZEFIR (5 EBEEERE ) 22,692 4,231
HIRA 21 0
IRA&E 22,713 4,231
A
HHIFIE 90 44
MWER 0 0
BRSH 90 44
HEHIRA 22,623 4,187
REMFIE (1BK) :
BEAMIS (27, 088) (12,812)
TARA—T7U KR 0 0
ARG, PREELBIREES (2, 692) (8, 858)
EESRIRERS 192) 451
o5 (249) (558)
EHRMAE (B%) (30, 221) @1,777)
RERFMAE (FHMEER) OMMZES :
BAAMIE (22, 832) (19, 663)
RARA—T7U K 0 0
ARG PRAEESRIRERD 132 (887)
EESRIRERS A41) 774
NERBESLVAROREICRINE an 181
RERFME GHEE) OMED (22,912) (19, 595)
AR (A%) (53,133) (41,372)
ERICKPMEEDHE (B % (30, 510) (37, 185)
* SAEB 9 0

GE) BRRTAFLBIELOREHNAEHBHELTLET,
GE) BEBILIZFRFLRBEIEEAALTHYET,



ELa #43Y 50—nN) N AVAL T7UR/ELT 5430 50-—nNL THVFAN THR - OvRy A VDL T7 VR

(2) MEEZHHESE

(2022 3 A 1 B~2023% 2 A28H)

ELa 743>
ga—/N)L A
Aohlh 272K

ELa 43>
ga—n)L
FIVGTA

IRy

ANl T7U R

FREL FREL

smEEDEM (ED) -
EA -
BESIRA (B 22,623 4,187
EEMHE (BE) (30, 221) Q1,771
REBER GHER) OMED (22,912) (19, 595)
EBRICLAMEEDME (5) B8 (30, 510) (37, 185)
SER

JPY (30, 608) (7, 638)

JPY Hedged (300) (83)
SNEEBmAT (30, 908) . 721)
J7rRkaz=y FERE| :

J7YRazy FREIC &L AMAEDME () % (28, 657) (7,763)
mEEDE (B) FEast (90, 075) (52, 669)
FEE -
e 513, 164 272, 400
[TES 423,089 219, 731

GE) BRRTAFLBIELOREHMAEHBEHLTLET,
GE) BEBILIZFRFLRBEIMMEAALTHYET,



° - s -
ELa 43> JO0—N)L N4 AYhL T7UFR
(3) #{EHMEIFHAAMER (the Schedule of Investments)
o -~ > > -~ -~ »
(A ELT 43y JO0—nNIb N AVhL TF7UFR
(20234 2 A28HIR7E)
EEEE B EEEE B BEEE Bl
(B : F) (B F) (B F) (B : F) (BfL . F) (B F)
INVESTMENTS IN SECURITIES 107.2% Electricite de France S.A. (a) Italmatch Chemicals SpA
BERMUDA 0.1% 5.625% due 01/22/2024 § 17008 1656 8.040% due 02/06/2028 R 100% 103
L ! : 6.000% due 01/29/2026 GBP 2,000 2,234 10.000% due 02/06/2028 100 109
NCL Corp. Ltd. Faurecia SE Nexi SpA
5.875% due 02/15/2027 § 1008 9 2.750% due 02/15/2027 ELR 800 749 1.625% due 04/30/2026 1,233 1172
8.375% due 02/01/2028 300 305 . . .
| lliad Holding SASU Telecom Italia SpA
Total Bermuda 398 G.500% due 10/15/2026 § 3175 2970 1.625% due 01/18/2029 1,200 965
(Cost $400) Renault S.A. 6.875% due 02/15/2028 2,900 3,118
2.500% due 04/01/2028 EUR 1,900 1,739 Total ltaly 22336
IK L LIGA 2 Vallourec S.A. (Cost $24,487)
Garda World Security Corp. ol e s, CHANNEL ISLANDS 0.3%
8.813% due 02/01/2029 995 991 Total France 28,193 ATE S & <
ATE BON PR ST Adient Global Holdings Ltd. (c
Air Canada GERMENY4.8% 7.000% due 04/15/2028 s 100
3.875% due 08/15/2026 4,400 3,968 A )AN OBLIGATIO 8.250% due 04/15/2031 500 500
Bombardier, Inc. BK LC Lux SPV Sarl Kennedy Wilson Europe Real Estate Ltd.
7.500% due 02/01/2029 2,800 2,141 5.482% due 04/28/2028 1,000 1,042 3.250% due 11/12/2025 EUR 700 638
7.875% due 04/15/20.27 500 497 e Total Jersey, Channel
Garda World Security Corp. 6.448% due 03/16/2029 1.000 1,025 Islands 1,238
7.750% due 02/15/2028 100 98 : ' ’ (Cost $1,241)
. Nidda Healthcare Holding GmbH
NowjAad Finance, Ine 6.182% due 08/21/2026 1,000 (TN (2Ein 1.1%
3.875% due 01/15/2028 4,400 3919 T 3081 T -
Northriver Midstream Finance LP S 4.0° Royal Caribbean Cruises Ltd 1
o . . il i .
‘:EZ:I/“ d::[]ZHSI?DZﬁ e 4oy Cheplapharm Arzneimittel GmbH 5.500% due 08/31/2026 $ 5,200 4,783
arkland Gorp. 3.500% due 02/11/2027 2,800 2,642 ho
4.625% due 05/01/2030 S0 750 4375% due 01/15/2028 2,400 2,265 (T:m Likeria —
14,308 ost $4,531)
CT Investment GmbH
fotalCansda 15798 5500% due 04/15/2026 1,200 (AN U XENIBOURG 3.6%
{Cost£17.092) Deutsche Bank AG ABUEENE L
— 4.000% due 06/24/2032 900 861 Albion Financing 3 Sarl
o
WAL 6.750% due 10/30/2028 (ol 20 193 7.643% due 0B/17/2026 560 574
AhdvantagoLovalityIBLUL ;hs‘:]du?'/nun::tl]hac/m;;ém ot 3,743 3,008 : :
9.558% due 04/20/2028 300 308 ; £ ‘ Albion Financing 1 SARL
Schaeffler AG 6.126% due 10/15/2026 400 358
Total Cayman Islands 308
(Cost $310) = — 3.375% due 10/12/2028 1,400 1,320 Altice Financing S.A.
Techem Verwaltungsgesellschaft 675 mbH 2.250% due 01/15/2025 EUR 850 841
(CZECH REPUBLIC 0.8% 2.000% due 07/15/2025 3,150 3,088 3.000% due 01/15/2028 1,200 1,017
Ji : BOND S 0.8¢ 2F Finance GmbH 5.750% due 08/15/2029 $ 550 450
EP Infrastructure A/S 3.750% due 09/21/2028 1,700 1,608 BK LC Lux Finco1 Sarl
1.659% due 04/26/2024 EUR 3,500 3441 ___ 1102 5.250% due 04/30/2029 EUR 200 190
Total Czech Republic 3,441 Total Germany 20,093 Camelot Finance S.A.
(Cost $3,314) (Cost $22,297) 4.500% due 11/01/2026 $ 750 689
Cirsa Finance International Sarl
FRANCE 6.7% ITALY5.3% 4.500% due 03/15/2027 EUR 100 94
3 L = 3 & 4.750% due 05/22/2025 1,000 1,039
Accor S.A. Atlantia SpA Lincoln Financing SARL
2.375% due 11/29/2028 500 467 1.875% due 0711312027 400 375 3625% due 04/01/2024 744 788
2.625% due 01/30/2025 la) 3,300 3,191 Banca Monts dei Paschi di Siena SpA S ——
Altice France S.A. 2.625% due 04/28/2025 7,600 7493 6.500% due 05/15/2029 2,300 2,283
2.125% due 02/15/2025 4,700 4,558 6.750% due 03/02/2026 (c) 4,300 4,585
Matterhorn Telecom S.A.
BNP Paribas S.A. FIS Fabbrica Italiana Sintetici SpA 3.125% due 09/15/2026 2,750 2,659
7.750% due 08/16/2029 (al(b) $ 2,200 2,247 5.625% due 08/01/2027 900 838 i’ -
) . Signa Development Finance SCS
CGG S.A. Inter Media & Communication SpA 5.500% due 07/23/2026 2,200 1,617
750 5l A
7.750% due 04/01/2027 (h) EUR 3,800 3,586 6.750% due 02/09/2027 2,100 2m Summer BC Holdco B SARL
Chrome Bidco SASU Intesa Sanpaolo SpA (a)(b) 5.750% due 10/31/2026 2,600 24571
3.500% due 05/31/2028 2,700 2339 7.700% due 09/17/2025 $ 1,000 %0 a4z
7.750% due 01/11/2027 EUR 500 527 —



EEEE B
(BfL: F) (BfL: F)

ELa 4%

BEEHE B
(BfL . F) (BfL: F)

Cellnex Telecom S.A.

Total Luxembourg $ 15,056

(Cost $16,987)

MULTINATIONAL 2.5%

Allied Universal Holdco LLC

3.625% due 06/01/2028 2,300 1,998

4.875% due 06/01/2028 GBP 1,000 986

American Airlines, Inc.

5.500% due 04/20/2026 $ 875 852

5.750% due 04/20/2029 5,200 4,951

Ardagh Packaging Finance PLC

4.125% due 08/15/2026 1,250 1,139

Clarios Global LP

4.375% due 05/15/2026 EUR 500 502

Total Multinational 10,428

(Cost $12,052)

NETHERLANDS 3.0%

WP/AP Telecom Holdings IV BV

6.202% due 03/30/2029 1,000 1,052

AerCap Holdings NV

5.876% due 10/10/2079 $ 1,260 1,194

Dufry One BV

2.000% due 02/15/2027 EUR 2,600 2317

LeasePlan Corp. NV

7.375% due 06/29/2024 (a)(b) 2,100 2217

Sensata Technologies BV

5.000% due 10/01/2025 $ 1,000 974

Summer BidCo BV

9.000% due 11/15/2025 (d)th) ~ EUR 2,538 2121

Teva Ph ical Finance nev

1.875% due 03/31/2027 200 178

4.375% due 05/09/2030 1,000 892

TMNL Holding BV

3.750% due 01/15/2029 800 730

United Group BV

3.125% due 02/15/2026 1,200 1,088
11,717

Total Netherlands 12,769

(Cost $13,801)

PANAMA 0.4% _

Carnival Corp.

4.000% due 08/01/2028 $ 2100 1,778

Total Panama 1,778

(Cost $2,100)

ISPAIN 3.2%

Aedas Homes Opco SLU

4.000% due 08/15/2026 EUR 3,200 3,074

CaixaBank S.A.

6.750% due 06/13/2024 (a)(b) 200 210

Cellnex Finance Co. S.A.

1.500% due 06/08/2028 300 267

2.000% due 09/15/2032 800 642

1.750% due 10/23/2030 EUR 400 § 331

Grifols Escrow Issuer S.A.

3.875% due 10/15/2028 1,200 1,083

Lorca Telecom Bondco S.A.

4.000% due 09/18/2027 3,400 3,259

Neinor Homes S.A.

4.500% due 10/15/2026 2,500 2,459

Via Celere Desarrollos Inmobiliarios S.A.

5.250% due 04/01/2026 2,400 2,408

Total Spain 13,731

(Cost $15,978)

SWEDEN 0.5%

Akelius Property AB

2.243% due 05/17/2081 2,400 2,159

Total Sweden 2,159

(Cost $2,156)

UNITED KINGDOM 7.3%

BCP V Modular Services Holdings IV Ltd.

6.702% due 12/15/2028 100 102

Lorca Holdco Ltd.

3.750% due 09/17/2027 2,000 2,083

Market Bidco Ltd.

7.357% due 11/04/2027 647 582

7.357% due 07/31/2028 353 318
3,085

Barclays PLC (a)(b)

7.250% due 03/15/2023 GBP 1,200 1,455

7.750% due 09/15/2023 $ 800 798

BCP V Modular Services Finance Il PLC

4.750% due 11/30/2028 EUR 1,300 1191

Bellis Acquisition Co. PLC

3.250% due 02/16/2026 GBP 3,000 3,023

EnQuest PLC

11.625% due 11/01/2027 $ 900 879

Harbour Energy PLC

5.500% due 10/15/2026 2,800 2,503

Heathrow Finance PLC

3.875% due 03/01/2027 GBP 400 428

4.125% due 09/01/2029 2,438 2,499

Jaguar Land Rover Automotive PLC

6.875% due 11/15/2026 (h) EUR 4,000 4,041

Market Bidco Finco PLC

4.750% due 11/04/2027 1,400 1176

Victoria PLC

3.750% due 03/15/2028 (h) 2,400 2,018

Virgin Media Secured Finance PLC

5.000% due 04/15/2027 GBP 1,000 1,128

Vmed 02 UK Financing | PLC

3.250% due 01/31/2031 EUR 1,800 1,608

4.000% due 01/31/2029 GBP 1,000 992

4.250% due 01/31/2031 $ 1,500 1,206

Vodafone Group PLC

6.250% due 10/03/2078 2,700 2,630

g a—/N\)L

N AYhL T7UFR

HEEH B
(Bfr . F) (BfL: F)

Zenith Finco PLC

6.500% due 06/30/2027 GBP 400 § 384
21,945

Total United Kingdom 31,030

(Cost $33,224)

UNITED STATES 46.7% .

BK LC Lux SPV Sarl

8.064% due 04/28/2028 $ 887 882

Carnival Corp.

6.179% due 06/30/2025 EUR 975 1,022

7.635% due 06/30/2025 $ 1070 1,153

Diamond Sports Group LLC

12.775% due 05/25/2026 404 380

Embecta Corp.

7.791% due 03/30/2029 82 81

Instant Brands Holdings, Inc.

9.953% due 04/12/2028 799 446

LifePoint Health, Inc.

8.575% due 11/16/2025 2,849 2,132

Mauser Packaging Solutions Holding Co.

8.561% due 08/14/2026 100 9

Polaris Newco LLC

8.730% due 06/02/2028 99 92

Team Health Holdings, Inc.

7.385% due 02/06/2024 1,469 1,360

TransDigm, Inc.

7.830% due 02/22/2027 3,400 3,402
11,648

ADT Security Corp.

4.125% due 08/01/2029 2,000 1,723

Albertsons Cos., Inc.

6.500% due 02/15/2028 1,060 1,045

AMC Networks, Inc.

4.250% due 02/15/2029 3,200 2,354

5.000% due 04/01/2024 596 596

Avantor Funding, Inc.

4.625% due 07/15/2028 1,600 1,474

Berry Global, Inc.

4.500% due 02/15/2026 892 856

Block, Inc.

2.750% due 06/01/2026 900 804

Booz Allen Hamilton, Inc.

4.000% due 07/01/2029 200 178

Builders FirstSource, Inc.

4.250% due 02/01/2032 575 483

Burford Capital Global Finance LLC

6.250% due 04/15/2028 400 349

Caesars Entertainment, Inc.

7.000% due 02/15/2030 3,000 3,026

Calpine Corp.

3.760% due 03/01/2031 2,900 2,367



BEEHE B
(BfL: F) (BfL: F)

CCO Holdings LLC

4.250% due 02/01/2031 $ 2000%
4.500% due 08/15/2030 2,600
4.500% due 06/01/2033 1,060
4.750% due 03/01/2030 1,000
5.375% due 06/01/2029 1,000
Chesapeake Energy Corp.

5.500% due 02/01/2026 100
5.875% due 02/01/2029 100
6.750% due 04/15/2029 2,700
Cinemark USA, Inc.

5.250% due 07/15/2028 1,600
Clarivate Science Holdings Corp.

3.875% due 07/01/2028 300
Clearway Energy Operating LLC

3.750% due 01/15/2032 900
Cloud Software Group Holdings, Inc.
6.500% due 03/31/2029 2,175
Clydesdale Acquisition Holdings, Inc.
6.625% due 04/15/2029 200
Coherent Corp.

5.000% due 12/15/2029 200
Community Health Systems, Inc.

4.750% due 02/15/2031 3,600
Coty, Inc.

3.875% due 04/15/2026 EUR 1,400
Crestwood Midstream Partners LP

6.000% due 02/01/2029 $ 600
7.375% due 02/01/2031 1,400
CrownRock LP

5.000% due 05/01/2029 100
5.626% due 10/15/2025 2,150
DaVita, Inc.

3.750% due 02/15/2031 1,675
Diamond Sports Group LLC

5.376% due 08/15/2026 (e) 2,275
Directv Financing LLC

5.876% due 08/15/2027 1,400
DISH DBS Corp.

5.250% due 12/01/2026 3,000
5.750% due 12/01/2028 1,400
DISH Network Corp.

11.750% due 11/15/2027 1,500
Energizer Holdings, Inc.

6.500% due 12/31/2027 2975
EQM Midstream Partners LP

4.750% due 01/15/2031 2,350
First Student Bidco, Inc.

4.000% due 07/31/2029 2,000
Ford Motor Co.

6.100% due 08/19/2032 300
Ford Motor Credit Co. LLC

2.386% due 02/17/2026 EUR 5,000
3.625% due 06/17/2031 $ 5000
Fortress Transportation & Infrastructure Investors Ll
5.500% due 05/01/2028 2,500
6.500% due 10/01/2025 573
Freedom Mortgage Corp.

6.625% due 01/15/2027 3,000

1,607
214
818
842
893

98
94
2618

1,346

259

4

1,886

191

175

2,785

1,415

546
1,365

9
2,077

1,267

258

1,253

2518
1121

1,622

2,859

1912

1,712

280

4,894

3,967

LC
2,235
560

2,447
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(BfL . F) (BfL: F)

Frontier Communications Holdings LLC

6.000% due 01/15/2030 $ 750 $
Genesis Energy LP

7.750% due 02/01/2028 2,200
Graphic Packaging International LLC
3.750% due 02/01/2030 5175
GYP Holdings Il Corp.

4.625% due 05/01/2029 400
HealthEquity, Inc.

4.500% due 10/01/2029 300
Hilton Grand Vacations Borrower Escrow LLC
5.000% due 06/01/2029 1,400
Howard Hughes Corp.

4.125% due 02/01/2029 600
4.375% due 02/01/2031 540
Imola Merger Corp.

4.750% due 06/15/2029 2,650
Kronos International, Inc.

3.750% due 09/15/2025 EUR 700
LABL, Inc.

5.876% due 11/01/2028 $ 200
Ladder Capital Finance Holdings LLLP
4.750% due 06/15/2029 2,700
Las Vegas Sands Corp.

3.900% due 08/08/2029 2,400
Legacy LifePoint Health LLC

4.375% due 02/15/2027 500
LFS Topco LLC

5.875% due 10/15/2026 100
Lindblad Expeditions LLC

6.750% due 02/15/2027 100
Live Nation Entertainment, Inc.

3.750% due 01/15/2028 200
Lumen Technologies, Inc.

4.000% due 02/15/2027 100
Medline Borrower LP

3.875% due 04/01/2029 2,000
Midcap Financial Issuer Trust

5.625% due 01/15/2030 200
6.500% due 05/01/2028 400
MPH Acquisition Holdings LLC

5.500% due 09/01/2028 3,375
Neptune Bidco U.S., Inc.

9.290% due 04/15/2029 450
Novelis Corp.

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

7.750% due 12/15/2025 462
Occidental Petroleum Corp.

6.625% due 09/01/2030 600
8.875% due 07/15/2030 3,200
Olympus Water U.S. Holding Corp.

3.875% due 10/01/2028 EUR 1,400
OneMain Finance Corp.

3.500% due 01/15/2027 $ 4625
Organon & Co.

2.875% due 04/30/2028 EUR 4,200
5.125% due 04/30/2031 $ 900

600

2,108

4,404

343

263

1,230

503
440

2,256

676

174

2199

2,095

422

86

95

174

7

1,669

157
346

2,561

426

971

456

617
3,639

1,219

3,689

3,839
765

g a—/N\)L

HEEH
(B - F)
Owens & Minor, Inc.
6.625% due 04/01/2030 $ 500 $
Oxford Finance LLC
6.375% due 02/01/2027 410
Pactiv Evergreen Group Issuer LLC
4.375% due 10/15/2028 600
PDC Energy, Inc.
5.750% due 05/15/2026 1,000
PennyMac Financial Services, Inc.
4.250% due 02/15/2029 2,600
5.750% due 09/15/2031 900
PetSmart, Inc.
4.750% due 02/15/2028 600
PGT Innovations, Inc.
4.375% due 10/01/2029 3,900
Post Holdings, Inc.
4.625% due 04/15/2030 2,400
5.750% due 03/01/2027 842
PRA Group, Inc.
7.375% due 09/01/2025 3,000
8.375% due 02/01/2028 850
Prime Healthcare Services, Inc.
7.250% due 11/01/2025 100
Prime Security Services Borrower LLC
3.376% due 08/31/2027 2,000
Rand Parent LLC
8.500% due 02/15/2030 1,500
Range Resources Corp.
4.750% due 02/15/2030 100
RLJ Lodging Trust LP
3.750% due 07/01/2026 300
ROBLOX Corp.
3.876% due 05/01/2030 300
Rockeliff Energy Il LLC
5.500% due 10/15/2029 200
Sabre GLBL, Inc.
7.375% due 09/01/2025 1,800
9.250% due 04/15/2025 700
Sealed Air Corp.
6.125% due 02/01/2028 800
Southwestern Energy Co.
4.750% due 02/01/2032 200
5.376% due 02/01/2029 3,320
Stagwell Global LLC
5.626% due 08/15/2029 2,125
Standard Industries, Inc.
2.250% due 11/21/2026 EUR 1,900
4.375% due 07/15/2030 $ 1305
Starwood Property Trust, Inc.
3.750% due 12/31/2024 500
Station Casinos LLC
4.625% due 12/01/2031 300
Tallgrass Energy Partners LP
6.000% due 12/31/2030 800
TEGNA, Inc.
5.000% due 09/15/2029 750
Tenet Healthcare Corp.
4.875% due 01/01/2026 7,100

N AYhL T7UFR
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387

515

956

2,037
718

547

3,278

2,083
821

2,993
858

9

1,732

1,442
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m

247

184

1,687
690

789

172
3,109

2,348

1,765
1,146
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245

691

666

6,769
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(BfL: F) (BfL: F) (BfL . F) (BfL: F)
TerraForm Power Operating LLC S. TREASURY BILLS 2.34
4.750% due 01/15/2030 $ 500 433 4.531% due 03/28/2023 (f) $ 10,000 $ 9,966
TopBuild Corp. Total Short-Term 72,457
4.126% due 02/15/2032 400 329 (Cost $72,457)
Travel + Leisure Co. Total Investments in Securities 107.2%  §¢ 453,696
4.500% due 12/01/2029 2,750 2,312 (Cost $495,506)
Triumph Group, Inc. Financial Derivative
9.000% due 03/15/2028 (c) 500 500 Instruments (i)(k) (0.0%) (75)
U.S. Acute Care Solutions LLC {Gost; Riouiune et $0)
6.375% due 03/01/2026 1,376 1221 Other Assets and Liabilities, net (7.2%) (30,532)
Uber Technologies, Inc. Net Assets 100.0% § 423089
4.500% due 08/15/2029 4,575 4,053
United Airlines, Inc.
4.625% due 04/15/2029 2,500 2,219
Venture Global Calcasieu Pass LLC
3.875% due 08/15/2029 400 345
3.876% due 11/01/2033 1,800 1,470
4.125% due 08/15/2031 300 258
Viasat, Inc.
5.625% due 09/15/2025 750 695
5.625% due 04/15/2027 500 457
Viavi Solutions, Inc.
3.750% due 10/01/2029 200 167
WMG Acquisition Corp.
3.000% due 02/15/2031 2,400 1,887
Wynn Las Vegas LLC
5.250% due 05/15/2027 1,000 932
5.500% due 03/01/2025 1,500 1,457
ZipRecruiter, Inc.
5.000% due 01/15/2030 400 336
164,048
U.S. Treasury Notes
2.250% due 11/15/2024 (j) 23,000 22,002
Total United States 197,699
(Cost $222,489)
SHORT-TERM INSTRUMENTS 17.1%
S 61,700
Bank of Nova Scotia
3.580% due 03/01/2023 CAD 6 4
BNP Paribas Bank
0.150% due 03/01/2023 CHF 1 1
HSBC Bank PLC
1.630% due 03/01/2023 EUR 640 679
MUFG Bank Ltd.
(0.520%) due 03/01/2023 ¥ 2 0
Sumitomo Mitsui Banking Corp.
1.630% due 03/01/2023 EUR 81 86
3.170% due 03/01/2023 GBP 4 5
Sumitomo Mitsui Trust Bank Ltd.
1.630% due 03/01/2023 EUR 12 13
3.170% due 03/01/2023 GBP 3 3
791
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NOTES TO SCHEDULE OF INVESTMENTS:

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

(a) Perpetual maturity; date shown, if i pi next call date.
(b) Contingent convertible security.

(c) When-Issued security.

(d) Payment in-kind security.

(e) Security is in default.

(f)  Coupon represents a yield to maturity.

[BORROWINGS AND OTHER FINANCING TRANSACTIONS

B4R LRZ#HD
WEIEF HHEH RER bt 1= ] BEEEE R SZHTi{E L i fiE =3
DEU 4.540% 02/28/2023 03/01/2023 32,700 U.S. Treasury Notes 4.625% due 02/28/2025 $ (33,621) § 32,700 § 32,704
DEU 4.540% 03/01/2023 03/02/2023 29,000 U.S. Treasury Notes 2.375% due 05/15/2029 (29,742 29,000 29,004
Total Repurchase Agreements $ (63,263)  $ 61,700  $ 61,708

YN—=Z LK
WE|HBF EAEHO REH bt L] BALEO D3h
JML 0.000% 11/16/2022 T8D? EUR (1,604) $ (1,696)
JML 1.250% 03/01/2023 03/08/2023 (1,647) (1,746
JML 1.500% 03/01/2023 80% (3,892) (4,128)
JML 1.600% 03/01/2023 TBD? (1,828) (1,939
Total Reverse Repurchase Agreements $ (9,509)
AR
A—R—FA b/
HEAE 30832 31-90H 0HLE &t

Reverse Repurchase Agreements
Non - U.S. Corporate Debt $ 0 $ 0 $ 0 $ (1,696) $ (1,696)
Total Reverse Repurchase Agreements $ 0 $ 0 $ 0 $ (1,696) $ (1,696)
Total Borrowings $ 0 $ 0 $ 0 $ (1,696) $ (1,696)
Payable for Reverse Repurchase Agreements $ (1,696)
The following is a summary by counterparty of the market value of Borrowings and Other Financing Tr ions and collateral pl d) as of February 28, 2023:

(h) Securities with an aggregate market value of $1,765 have been pledged as collateral under the terms of the following master agreements as of February

28, 2023.
LRZ2H YNR—=R LR SEER ERYD AEHEA HED Iy hkTHR
EES DEEY (05N 5D X ZOMEFMENE| (RE)/EAN R—Dr—06
Global/Master Repurchase Agreement
DEU $ 61,708 $ 0 $ 0 $ 0 $ 61,708 $ (63,263) $ (1,585)
JML 0 (9,509) 0 0 19,509) 1,765% (7,744)
Total Borrowings and Other Financing i $ 61,708  § (9,509) § 0§ 0

Collateral of $7,674 is unsettled as of February 28, 2023.

Includes accrued interest.

Open maturity repurchase agreement

The average amount of borrowings outstanding during the period ended February 28, 2023 was $2,052 at a weighted average interest rate of 0.739%. Average borrowings may include sale-buyback transactions and reverse repurchase
agreements, if held during the period

Unsettled reverse repurchase agreements liability of $(7,813] is outstanding at period end.

Net exposure represents the net receivable/(payable] that would be due from/to the counterparty in the event of default. Exposure from borrowings and other financing transactions can only be netted across transactions governed under the
same master agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.
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(i) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
[FUTURES CONTRACTS:

REBEHE SEHGEMLE

fidi] 1B BRA %ﬂ (JE) ﬁ ¥

Euro-Bobl 5-Year Note March Futures Short 03/2023 s 0
Euro-Bund 10-Year Bond June Futures Short 06/2023 G lll 0 (1}
Euro-Buxl 30-Year Bond March Futures Short 03/2023 2 56 8 0
Euro-Schatz 2-Year Note June Futures Short 06/2023 89 2) 0 2
Euro-Schatz 2-Year Note March Futures Short 03/2023 614 (16) 0 2)
U.S. Treasury 2-Year Note June Futures Long 06/2023 147 (62) 0 0
U.S. Treasury 5-Year Note June Futures Long 06/2023 291 (64) 9 0
U.S. Treasury 10-Year Note June Futures Long 06/2023 97 (4) 6 0
U.S. Treasury 20-Year Bond June Futures Long 06/2023 7 2 0 (2)
U.S. Treasury Ultra 10-Year Note June Futures Long 06/2023 30 14 7 0
U.S. Treasury Ultra 30-Year Bond June Futures Long 06/2023 13 18 7 0
United Kingdom Treasury 10-Year Gilt June Futures Long 06/2023 4 (3) 0 3
Total Futures Contracts $ 121 $ 8 (10)

e Zme Faulz] e ) i1k ©
CBX.HY-39 Index 5.000% 122012027 $ 45,900 $ 1123
EHLFD LEHEF _ RE|IME  _ EBENE
Xih/ZE AYTIIR EEEF mYE BETK 5 i (8) & BE faff
Receive” 6-Month EURIBOR 1.500% 03/15/2025 EUR 900 $ y $ 15 $ 2% 0
Receive” 6-Month EURIBOR 1.500% 03/15/2028 900 80 30 4 0
Receive 6-Month EURIBOR 1.750% 03/15/2033 300 40 15 3 0
Pay! Secured Overnight Financing Rate 3.750% 06/21/2025 $ 4,700 (83) (74) 0 2
Pay Secured Overnight Financing Rate 3.250% 06/21/2028 2,000 (54) (39) 0 0
Pay Secured Overnight Financing Rate 1.7650% 06/15/2052 500 (141) (22) 2 0
Pay"! Sterling Overnight Interbank Average
Rate 2.250% 03/15/2028 GBP 400 (39) (14) 0 i}
$ (156) $ (89) $ 1m s (31
Total Swap Agreements $ 967 $ 62 $ 1§ 47

FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of February 28, 2023:

(1)} Securities with an aggregate market value of $2,910 and cash of $3,119 have been pledged as for traded and cleared
financial derivative instruments as of February 28, 2023. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more
information regarding master netting arrangements.

IR A 7 SEIREEREE
_ it FDEHMSEE i S 5 o4 L S
BEhAdvay bt/ RAOvT &t TYFTvay bt/ A0y T &it
Total Exchange-Traded or Centrally Cleared _$ 0 3 71§ 13 82 $ 0 s (10) $ @7 $ (57)

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

take delivery of the referenced obligation or underlying securities comprising the referenced index or (iil pay a net settlement amount in the form of cash or securities equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

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

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

This instrument has a forward starting effective date. See Note 2, Securities Transactions and Investment Income, in the Notes to Financial Statements for further information.
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(k) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
[FORWARD FOREIGN CURRENCY CONTRACTS:

18) #

WEIEF RFEA ZiELBE ZHER faff
BOA 05/2023 EUR 3,652 $ 3,901 $ $ 0
BOA 05/2023 $ 522 EUR 483 8
BPS 05/2023 EUR 29,540 $ 31,707 0
BRC 05/2023 $ 8,854 EUR 8,306 (6)
BRC 05/2023 4,489 GBP 3715 0
CBK 05/2023 GBP 2,302 $ 2,775 (15)
CBK 05/2023 $ 3,741 CAD 4,991 (71)
CBK 05/2023 1,823 EUR 1,696 (17
MBC 05/2023 1,391 1,301 (5)
Myl 03/2023 147 JPY 20,000 0
RBC 04/2023 147 19,882 0
RBC 05/2023 340 EUR 315 (5)
UAG 052023 GBP 24 $ 2,593 2)

$ $ (129)

FE

m5I18F RER 2 LB H R K AE
BOA 03/2023 CAD 64 $ 48 $ 1 0
BOA 03/2023 EUR 1,248 1,357 34 0
BOA 03/2023 GBP 7 9 0 0
BOA 03/2023 JPY 45,480 336 2 0
BOA 03/2023 $ 17 EUR 16 0 0
BOA 03/2023 553 JPY 71,623 0 27)
BOA 04/2023 29 39,991 0 0
BPS 03/2023 GBP 128 $ 159 4 0
BPS 03/2023 JPY 3981 3 2 0
BPS 03/2023 $ 1,195 JPY 154,878 0 (58)
BRC 03/2023 7N EUR 20 0 0
BRC 03/2023 200 JPY 25,801 0 (10)
CBK 03/2023 17 2,314 0 0
MYl 03/2023 JPY 8,370 $ 61 0 0
Myl 03/2023 $ 1,309 EUR 1,241 6 0
Myl 03/2023 7 GBP 5 0 0
MYl 04/2023 EUR 1,212 $ 1,281 0 n
NGF 03/2023 JPY 212,594 1,573 12 0
NGF 04/2023 $ 1,673 JPY 211,610 0 (12)
RBC 03/2023 JPY 241,361 $ 1,772 0 0
RBC 03/2023 $ 1,894 JpY 245417 0 (93)
RBC 04/2023 1772 240,248 1 0
SCX 03/2023 JPY 241,361 $ 1,172 0 0
SCX 03/2023 $ 1,894 JPY 245,417 0 (93)
SCX 04/2023 1,172 240,248 0 0
TOR 03/2023 47 CAD 64 0 0
TOR 03/2023 162 GBP 135 1 0
TOR 04/2023 CAD 64 $ 47 0 0
TOR 04/2023 GBP 135 162 0 [}

$ 63 $ (301)
Total Forward Foreign Currency Contracts $ 330 $ (430)
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(20234 2 A28A{RT)
B B
(B F) (B F)
INVESTMENTS IN SECURITIES 114.5%
AUSTRALIA 5.3%
Pepper SPARKZ Trust No.3
4.355% due 08/17/2028 AUD 261% 176
GAIF Bond Issuer Pty Ltd.
1.900% due 12/14/2028 1,300 715
Lendlease Finance Ltd.
3.700% due 03/31/2031 500 267
Pacific National Finance Pty Ltd.
4.750% due 03/22/2028 $ 900 829
Volkswagen Financial Services Australia Pty Ltd.
1.200% due 04/08/2024 AUD 500 326
WSO Finance Pty Ltd.
4.500% due 03/31/2027 600 396
2,532
Bluestone Prime Trust
4.072% due 06/21/2053 331 o
Bluestone Sapphire XXV
4.372% due 09/21/2053 612 an
Firstmac Mortgage Funding Trust No.4
4.060% due 10/24/2052 992 661
4.110% due 02/19/2053 287 189
La Trobe Financial Capital Markets Trust
4.065% due 01/14/2053 832 556
Liberty PRIME
4.059% due 01/25/2053 989 662
National RMBS Trust
4.580% due 12/20/2047 21 153
Pepper I-Prime Trust
3.975% due 07/15/2063 560 375
Pepper Residential Securities Trust No.23
5.541% due 08/18/2060 $ 34 34
Pepper Residential Securities Trust No.29
4.095% due 10/14/2062 AUD 342 228
Pepper Residential Securities Trust No.30
4.075% due 01/15/2063 503 336
Progress Trust
4.110% due 07/20/2046 335 226
RedZed Trust
4.060% due 06/09/2053 336 225
Resimac Bastille Trust
4.095% due 09/07/2052 248 166
RESIMAC Premier
3.932% due 02/13/2063 1,063 709
4.545% due 02/07/2052 146 98
5.275% due 07/10/2052 $ 370 367
Securitised Australian Mortgage Trust
4.090% due 02/20/2046 AUD 344 232
Westpac Securitisation Trust
4.080% due 07/22/2046 438 294
6,143
Australia Government Bond
0.250% due 11/21/2025 1,000 617
3.250% due 04/21/2029 1,800 1,183

HEEHE B
(Bfr: F) (BfE:F)

Total Denmark $ 5,721

(Cost $8,199)

FRANCE 1.5%

BNP Paribas S.A.

5.198% due 01/10/2030 $ 900 875

7.000% due 08/16/2028 (al(b) 200 193
1,068

France Government Bond

AmeE BT
(B F) (B F)
South Australian Government Financing Authority
1.750% due 05/24/2032 AUD 400 $ 204
Treasury Corp. of Victoria
4.250% due 12/20/2032 1,100 725
273

Total Australia 11,590
(Cost $13,518)
BERMUDA 0.2%
Bacardi Ltd.
4.700% due 05/15/2028 $ 400 388
Total Bermuda 388
(Cost $393)
CANADA 0.8%
Province of Quebec
6.000% due 10/01/2029 CAD 1,000 822
7.295% due 07/22/2026 $ 900 962
Total Canada 1,784
(Cost $2,167)
CAYMAN ISLANDS 1.2%
Magnetite VIl Ltd.
5.772% due 04/15/2031 1,085 1,076
Nassau Ltd.
5.942% due 10/15/2029 870 867

1,943
Mizuho Financial Group Cayman 3 Ltd.
4.600% due 03/27/2024 (a) 700 690
Total Cayman Islands 2,633
(Cost $2,673)
DENMARK 2.6% :
Jyske Realkredit A/S
1.000% due 10/01/2050 DKK 24,439 2,533
1.500% due 10/01/2037 128 16
1.500% due 10/01/2053 586 62
2.000% due 10/01/2050 114 13
Nordea Kredit Realkreditaktieselskab
1.000% due 10/01/2050 175 18
1.500% due 10/01/2063 887 93
2.000% due 10/01/2050 248 28
Nykredit Realkredit A|S
1.000% due 10/01/2050 16,571 1,714
1.000% due 10/01/2063 291 29
1.500% due 10/01/2053 6,720 718
2.000% due 10/01/2050 985 13
2.500% due 10/01/2047 36 4
Realkredit Danmark AlS
1.000% due 10/01/2050 2,012 208
1.000% due 10/01/2053 97 10
1.500% due 10/01/2063 776 83
2.000% due 10/01/2053 100 "
2.500% due 04/01/2036 67 9
2.500% due 04/01/2047 16 2
2.990% due 01/01/2038 381 57

0.750% due 05/25/2052 EUR 200 m

1.500% due 05/25/2050 400 283

3.250% due 05/25/2045 1,820 1,879
2,273

Total France 3,341

(Cost $4,353)

Deutsche Bank AG

1.750% due 11/19/2030 500 422

3.035% due 05/28/2032 (i) $ 200 158

3.547% due 09/18/2031 300 251

Kreditanstalt fuer Wiederaufbau

1.125% due 05/09/2033 EUR 900 786

Total Germany 1,617

(Cost $2,246)

GUERNSEY 0.2%

Amdocs Ltd.

2.538% due 06/15/2030 $ 600 436

Total Y 496

(Cost $600)

Accunia European CLO | DAC

3.238% due 07/15/2030 EUR 547 574

Aqueduct European CLO DAC

2.982% due 07/20/2030 693 724

Aurium CLO IV DAC

3.018% due 01/16/2031 599 627

BlueMountain Fuji EUR CLO Il DAC

2.938% due 07/15/2030 368 384

Cairn CLO IV DAC

3.068% due 04/30/2031 296 308

Contego CLO IV DAC

3.033% due 01/23/2030 599 624

Harvest CLO XVI DAC

2.928% due 10/15/2031 1,300 1,345

Harvest CLO XXII DAC

3.138% due 01/15/2032 700 725

Man GLG Euro CLO Ill DAC

2.968% due 10/15/2030 846 881

OCP Euro CLO DAC

3.273% due 09/22/2034 100 104
6,296
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A B
(BT F)  (Bf1: F)
AerCap Ireland Capital DAC
2.450% due 10/29/2026 $ 500 $ 4
Perrigo Finance Unlimited Co.
4.400% due 06/15/2030 600 516
957
Total Ireland 7,253
(Cost $8,307)
Israel Government International Bond
4.125% due 01/17/2048 200 170
Total Israel 170
(Cost $204)
AMCO-Asset Management Co. SpA
1.500% due 07/17/2023 EUR 17 123
Italy Buoni Poliennali del Tesoro
2.800% due 03/01/2067 600 428
Total Italy 551
(Cost $727)
Mitsubishi UFJ Financial Group, Inc.
3.195% due 07/18/2029 $ 800 703
Mizuho Financial Group, Inc.
2.591% due 05/25/2031 500 410
Nissan Motor Co. Ltd.
3.201% due 09/17/2028 EUR 200 189
4.810% due 09/17/2030 $ 400 347
Nomura Holdings, Inc.
2.172% due 07/14/2028 300 250
2.329% due 01/22/2027 200 171
2.710% due 01/22/2028 300 255
Sumitomo Mitsui Financial Group, Inc.
4.436% due 04/02/2024 (a) 700 6390
Total Japan 3,021
(Cost $3,511)
LUXEMBOURG 0.1%
Aroundtown S.A.
5.375% due 03/21/2029 400 32
Total Luxembourg 321
(Cost $398)
INETHERLANDS 1.3%
ING Groep NV
4.550% due 10/02/2028 1,000 956
4.875% due 05/16/2029 (a(b) 200 166
1,122
Dutch Property Finance BV
3.118% due 07/28/2058 EUR 223 235

BEEEHE B
(BfI - F)  (Bf1: F)

Nederlandse Waterschapshank NV

0.125% due 01/17/2024 EUR 1,400 ¢ 1,443

Total Netherlands 2,800

(Cost $3,091)

NORWAY 0.2% .

Norway Government Bond

1.750% due 03/13/2025 NOK 4,100 382

Total Norway 382

(Cost $503)

0ATAR 0.1% .

Qatar Energy

3.125% due 07/12/2041 $ 100 76

3.300% due 07/12/2051 100 73
149

Qatar Government International Bond

4.400% due 04/16/2050 200 180
Total Oatar 329
(Cost $432)

SAUDI ARABIA 0.3% _

Saudi Arabian 0il Co.

3.250% due 11/24/2050 200 137

Saudi Government International Bond

4.625% due 10/04/2047 300 263

4.875% due 07/18/2033 200 197
460

Total Saudi Arabia 597

(Cost $755)

ISOUTH KOREA 0.2%

Hyundai Capital Services, Inc.

0.750% due 09/15/2023 400 389

Total South Korea 389

(Cost $400)

Spain Government Bond

1.450% due 10/31/2071 EUR 400 194

3.450% due 07/30/2043 700 684

3.450% due 07/30/2086 900 837

5.250% due 04/06/2029 GBP 1,200 1,480

Total Spain 3,195

(Cost $4,476)

Sveriges Sakerstallda Obligationer AB

2.000% due 06/17/2026 SEK 3,000 272

Total Sweden 272

(Cost $345)

AmeE BT

(Bfy  F)  (Bf7: F)
Credit Suisse AG
6.500% due 08/08/2023 (a) $ 22008 2,156
Credit Suisse Group AG
3.869% due 01/12/2029 500 am
4.194% due 04/01/2031 500 397
Total Switzerland 2,964
(Cost $3,299)
UNITED KINGDOM 7.8% .
Barclays PLC
3.650% due 03/16/2025 200 192
5.746% due 08/09/2033 500 482
7.125% due 06/15/2025 (allb] ~ GBP 300 350
HSBC Holdings PLC
6.000% due 09/29/2023 (allb) ~ EUR 1,200 1,272
Lloyds Banking Group PLC
5.871% due 03/06/2029 (c) $ 800 801
Nationwide Building Society
3.960% due 07/18/2030 200 179
NatWest Group PLC
4.800% due 04/05/2026 200 195
4.892% due 05/18/2029 600 574
5.076% due 01/27/2030 800 767

4,812
Canada Square Funding PLC
4.502% due 06/17/2068 GBP 526 633
Eurosail-UK PLC
3.850% due 03/13/2045 5 6
Finsbury Square PLC
4.404% due 12/16/2071 463 555
Great Hall Mortgages No.1 PLC
4.868% due 06/18/2039 $ 10 10
Lanebrook Mortgage Transaction PLC
4.484% due 07/20/2068 GBP 262 313
Mansard Mortgages PLC
4.362% due 12/15/2049 2,219 2,617
Newgate Funding PLC
2.646% due 12/15/2060 EUR M 42
Paragon Mortgages No.12 PLC
5.084% due 11/15/2038 $ 24 2
Pierpont BTL PLC
4.460% due 12/22/2063 GBP 463 555
Polaris PLC
4.723% due 12/23/2058 332 399
Mortgage A C i il
No.1PLC

3.833% due 06/12/2044 31 36
Stratton Mortgage Funding PLC
4.398% due 03/12/2052 27 329
Towd Point Mortgage Funding Granite4 PLC
4.978% due 10/20/2051 369
Tower Bridge Funding PLC
4.726% due 11/20/2063 316 380
Trinity Square PLC
4.663% due 07/15/2069 740 895
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A B
(B F)  (Bf1: F)
Twin Bridges PLC
4.348% due 03/12/2055 GBP 353 330
7,552
United Kingdom Gilt
0.625% due 07/31/2035 1,150 942
1.125% due 01/31/2039 600 474
3.250% due 01/22/2044 500 528
3.500% due 01/22/2045 1,320 1,443
3.750% due 01/29/2038 600 698
4.250% due 03/07/2036 250 3n
4.250% due 12/07/2040 220 210
4.500% due 09/07/2034 100 128
4,794
Total United Kingdom 17,158
(Cost $20,962)
UNITED STATES 43.8%
Navient Private Education Refi Loan Trust
2.120% due 01/15/2069 $ 468 423
VMC Finance LLC
6.334% due 02/18/2039 1,000 71
1,400
AbbVie, Inc.
3.200% due 11/21/2029 600 531
3.850% due 06/15/2024 200 196
American Airlines 2019-1 Class AA Pass-Through Trust
3.150% due 02/15/2032 670 585
American Tower Corp.
4.000% due 06/01/2025 200 194
ATRT, Inc.
3.550% due 09/15/2055 608 412
Bank of America Corp.
3.419% due 12/20/2028 1,158 1,054
3.974% due 02/07/2030 1,000 916
BAT Capital Corp.
4.540% due 08/15/2047 200 144
Black Hills Corp.
2.500% due 06/15/2030 600 489
Boeing Co.
3.625% due 02/01/2031 300 263
Broadcom, Inc.
2.450% due 02/15/2031 320 254
3.469% due 04/15/2034 200 158
4.300% due 11/15/2032 300 266
Charter Communications Operating LLC
3.850% due 04/01/2061 150 89
3.900% due 06/01/2052 180 14
3.950% due 06/30/2062 200 120
4.400% due 12/01/2061 100 65
Citigroup, Inc.
3.785% due 03/17/2033 i) 400 348
Comcast Corp.
2.937% due 11/01/2056 294 185
Crown Castle, Inc.
2.250% due 01/15/2031 600 480
3.700% due 06/15/2026 200 189

AmeE
(I F)
Dell International LLC
5.450% due 06/15/2023 $ 400 $
Energy Transfer LP
4.950% due 05/15/2028 300
5.150% due 03/15/2045 100
EPR Properties
4.500% due 06/01/2027 100
Equinix, Inc.
2.150% due 07/15/2030 300
3.000% due 07/15/2050 250
Essential Utilities, Inc.
3.351% due 04/15/2050 200
Goldman Sachs Group, Inc.
3.468% due 04/30/2024 EUR 500
3.615% due 03/15/2028 $ 800
3.814% due 04/23/2029 600
HCA, Inc.
4.126% due 06/15/2029 700
Hyundai Capital America
0.800% due 04/03/2023 400
JPMorgan Chase & Co.
2.522% due 04/22/2031 700
2.580% due 04/22/2032 900
2.739% due 10/15/2030 700
4.080% due 04/26/2026 500
Nissan Motor Acceptance Co. LLC
2.750% due 03/09/2028 200
Oracle Corp. (i)
3.950% due 03/25/2051 100
4.100% due 03/25/2061 200
Pacific Gas & Electric Co.
3.500% due 08/01/2050 400
3.750% due 08/15/2042 600
Sabine Pass Liquefaction LLC
4.500% due 05/15/2030 300
5.000% due 03/15/2027 700
5.750% due 05/15/2024 300
Southern California Edison Co.
3.600% due 02/01/2045 300
Starbucks Corp.
3.500% due 11/15/2050 300
Stryker Corp.
1.950% due 06/15/2030 800
T-Mobile USA, Inc.
2.560% due 02/15/2031 300
3.600% due 11/15/2060 200
Toyota Motor Credit Corp.
5.300% due 12/11/2023 600
VMware, Inc.
4.700% due 05/15/2030 200
Wells Fargo & Co.
3.526% due 03/24/2028 700
4.150% due 01/24/2029 1,000
4.478% due 04/04/2031 600
Westi Air Brake T ies Corp.
3.200% due 06/15/2025 500

20,889

Adjustable Rate Mortgage Trust
3.360% due 09/25/2035 (d) 28

B
(AL - F)

400

289
84

89

240
160

140

531
743
551

638

398

579
730
591
486

165

72
139

252
418

281
684
300

279

278

651

245
133

602

187

649
937
565

47

2%

BEEEHE B
(B F) (B F)

Alternative Loan Trust

4.293% due 11/25/2035 $ 83¢ n
4.833% due 11/26/2035 83 73
5.017% due 06/25/2037 12 10
6.250% due 08/25/2037 (d) 158 86
Amortizing Residential Collateral Trust

5.317% due 10/25/2031 2 2
Asset-Backed Funding Certificates Trust

5.317% due 06/25/2034 857 811

Asset-Backed Securities Corporation Home Equity Loan
Trust

4.697% due 05/25/2037 21 19
Banc of America Funding Trust

4.160% due 02/20/2036 6 6
Bear Stearns Adjustable Rate Mortgage Trust

3.167% due 05/25/2034 31 2
3.560% due 05/26/2034 47 44
3.837% due 10/25/2033 18 17
4.239% due 02/25/2034 4 4
Bear Stearns Alternative-A Trust

3.459% due 04/25/2035 5 5
3.842% due 08/25/2036 (d) 13 7
3.884% due 11/25/2035 (d) 14 n
3.914% due 09/25/2035 (d) 469 294
Bear Stearns Structured Products, Inc. Trust

3.814% due 01/26/2036 (d) 326 254
Citigroup Mortgage Loan Trust

3.906% due 08/25/2035 3 3
4.677% due 07/25/2045 263 189
5.410% due 10/25/2035 1 6
Citigroup Mortgage Loan Trust, Inc.

3.440% due 09/25/2035 2 2
3.790% due 09/25/2035 52 51
Countrywide Home Loan Mortgage Pass-Through Trust
3.532% due 09/20/2036 (d) 139 119
3.792% due 11/25/2034 80 72
5.077% due 05/25/2035 360 293
5.197% due 04/25/2035 15 13
5.257% due 03/25/2035 142 115
5.277% due 02/25/2035 51 46
5.377% due 09/25/2034 19 18
CS First Boston Mortgage Securities Corp.

6.500% due 04/25/2033 1 1

CS First Boston Mortgage-Backed Pass-Through
Certificates

3.365% due 07/25/2033 3 3
First Horizon Mortgage Pass-Through Trust

3.876% due 08/25/2035 (d) 21 19
First NLC Trust

4.687% due 08/25/2037 73 39

Freddie Mac Multifamily Structured Pass-Through
Certificates

3.600% due 01/26/2029 900 848
Freddie Mac Structured Pass-Through Certificates
3.422% due 02/26/2045 169 169
3.993% due 10/26/2044 184 174
4.897% due 09/25/2031 88 88
GreenPoint Mortgage Funding Trust

4.977% due 01/25/2037 226 192
5.157% due 11/25/2045 29 21
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EEEHE B {fi BEEE Bl k3 5
(B F) (L F) (BT F) @ F) <§E : %) (sla@w%)
Greenpoint Mortgage Pass-Through Certificates Structured Asset Mortgage Investments Il Trust 6.1 17:/" due 04/25/2024 $ % 1
3.921% due 10/25/2033 $ 34 3 4.837% due 0912512047 $ %3 o by i at
GSR Mortgage Loan Trust 4.997:& due 06/25/2036 40 38 Fannie Mae, TBA (c)
R0 T 10 5.057% due 05/25/2036 1261 95 2.500% due 0401/2083 3600 3,085
A 5 s 5077% due 05/25/2045 8 71 3.000% due 04/01/2053 8,700 8,545
e 5.098% due 07/19/2035 390 372 3.500% due 04/01/2053 6,300 5,739
3-‘;’05:; dm“é7 I"g"z%;ge Loan Trust (d) 5.178% due 07/19/2034 2 1 4.000% due 04/01/2053 10,500 9,863
e g % 18 5.258% due 101912034 115 107 4.500% due 04/01/2053 9,300 8,961
5.078% due 03/19/2036 19 17 5.298% due 03/19/2034 5 4 e b
:‘;T‘;’WE;““LA;ES“ Trust Structured Asset Mortgage Investments Trust 3.563% due 06/01/2035 13 13
-217% due 11/25/2032 1 1 5.258% due 09/19/2032 2 20 3.981% due 08/01/2035 10 10
;ﬂggg‘;na; |:‘1|]27227;£2399 Loan Trust . . Structured Asset Securities Corporation Mortgage Loan 2838:;" :ue ggﬁ g}ggig 122 123
- u Trust -0 e
JP Morgan Chase Commercial Mortgage Securities Trust 6.066% due 04/25/2035 67 66 s e 201700 o g
2.812% due 01/16/2037 600 54 - AR : 9
Thornburg Mortgage Securities Trust 4.350% due 01/01/2034 29 2
P Morgan Mortgage Trust 3.926% due 10/25/2043 81 B 5.000% due 04/15/2036 14 14
3.113% due 11/25/2.033 y 2 % WaMnu Mortgage Pass-Through Certificates Trust Ginnie Mae
JPM(ﬂ:C Commercial Mortgage Securities Trust 3~233n/" due 06/26/2033 18 18 2.750% due 11/20/2030 3 3
3.723% due 03/15/2050 1,000 935 32330/" due 12/25/2046 944 830 3.000% due 11/20/2046 399 362
JPMDB Commercial Mortgage Securities Trust gg;?n/n U 221120, 4 4 3.000% due 04/20/2047 88 80
3.694% due 03/15/2050 1,000 935 : VA’ due 08/25/2034 129 120 3.500% due 12/20/2047 1,231 1,150
3.934% due 03/25/2034 7 13 5.500% due 08/20/2035 612 614
Long Beach Mortgage Loan Trust 3.947% due 03/25/2033 114 107 i -
5.177% due 10/25/2034 407 376 3.993% due 11/25/2042 133 122 Smal: Business Administration
OXE Toust 4.103% us 061252042 : | A% e 0201025 4 4
5.638% due 10/15/2038 173 163 4193% due 08/25/2042 il i IR ol #
o ) 5.197% due 10/25/2045 115 7] plsbantedilizte [ S—
M::,I:.::,::s';l::::lal Funding Corporation Mortgage Pass- 5.937% due 01/25/2045 36 34 45,954
5.028% due 12/15/2030 2 2 — 2315 - ; :
; reasury Inflation Protected Securities (e)
Merrill Lynch Mortgage Investors Trust
R, e Macoupin, llinois, Pasadena Public Financing Authority Do e DTz 2 i
.957% due 02/25/2033 % u 1.000% dus 02/15/2040 7
y Revenue Bonds, Series 2010 A Gl 12 407
LT L . ) 1.625% due 10/16/2027 4,108 4,108
4.857% due 02/25/2037 g 3 7.148% due 03/01/2043 1140 1,365 1 y
5.277% due 06/25/2028 3 3 I U.S. Treasury Bonds
y
Morgan Stanley Bank of America Merrill Lynch Trust Fannie Mae 13?2;: gﬂz a;ﬂgggi? gggg ;g;g
3.102% due 11/15/2049 500 460 2.500% due 02001/2043 L 1202 000% due 171502041 4300 3110
y . : i
Morgan Stanley Capital | Trust gggg;ﬂ :UE ?Sﬁgj‘ggjg Egg 5[513 2.500% due 02/15/2045 2,600 1,988
3.530% due 06/15/2050 400 370 3‘038“/: dﬁg 10/01/2035 8 7 2.875% due 08/15/2045 1,600 1,306
Morgan Stanley IXIS Real Estate Capital Trust 3.264% due 05/25/2035 1 3.125% due 08/15/2044 400 342
P 4 18 4 375% due 0571512041 1,100 1149
4.667% due 11/25/2036 2 8 3.500% due 04/01/2048 1,261 1,167 i ' !
Nomura Asset A Corporati ivoiloan 3.500% due 06/01/2048 898 830 U.S. Treasury Notes
Trust 3500% due 02/01/2050 187 @0 3125% due 08/31/2027 5,200 4,962
3.519% due 10/25/2035 154 93 gggg:f gue ?S%gﬁ 92 9 u.s. Treasury Strips
Reperforming Loan REMIC Trust 3'5310/: dﬁ: e i 1; 0.000% due 05/15/2026 (f) 4,300 3,736
4.957% due 06/25/2035 (d) 52 9 3798 dus 01/01/2036 8 8 —— LI
Residential Accredit Loans, Inc. Trust 3.996% due 07/01/2035 12 i  [LetalUnied Setes 10,1263
4.977% due 06/25/2046 99 23 4.000% due 01/01/2041 2 2 (Cost$122,558)
5.037% due 04/25/2046 1439 42 4.000% due 10/01/2041 8 B e .
Residential Asset Mortgage Products Trust 4'[]0[]:/“ due 03/01/2048 1,069 1021 St
8.500% due 10/25/2031 119 121 :ggg; ‘;“e gg;g;ggjg ;‘3‘; ;g;
A o due
Residential Funding Mortgage Securities | Trust 4.000% due 10/01/2048 369 353 Federﬁal Home:LuanBank (g]
3.940% due 09/25/2035 (d) 101 63 4.000% due 04/01/2049 176 167 jggj‘;ﬂ SEZ ggﬁggggg iggg iggg
i o a g
Securitized Asset-Backed Receivables LLC Trust 4.030% due 11/01/2035 6 6 4.506% due 05/18/2023 2,300 2300
4.747% due 05/25/2037 (d) 4 3 4.356% due 03/25/2036 2 2 s
4.359% due 07/26/2037 3 3 — 2200
Sequoia Mortgage Trust o Lele T
5.298% due 10/19/2026 1 T % < 21,600
i 4.737% due 03/25/2034 5 5 p— 0
Soundview Home Loan Trust 4.856% due 09/25/2042 7 7
4.7379 11/25/2
UL o Ll 4'957:/“ due 03/25/2044 16 16 Australia and New Zealand Banking Group Ltd.
Structured Adjustable Rate Mortgage Loan Trust 5.017% due 06/25/2029 5 5 2.240% due 03/01/2023 AUD 193 130
4.384% due 04/25/2034 3 a7| G000 idue 047262043 o S 4.070% due 0310172023 § 2 2
5.194% due 02/25/2034 40 3 B.000% due 02/25/2044 a 3
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A B
(B F)  (Bf1: F)
Bank of Nova Scotia

3.580% due 03/01/2023 CAD 115 § 85
4.070% due 03/01/2023 $ " 1
BNP Paribas Bank
0.150% due 03/01/2023 CHF 105 12
0.540% due 03/01/2023 HKD 150 19
2.240% due 03/01/2023 AUD 62 42
2.450% due 03/01/2023 SGD 44 32
3.100% due 03/01/2023 NZD 2 18
Brown Brothers Harriman & Co.
1.260% due 03/01/2023 DKK 3 0
1.850% due 03/01/2023 NOK 415 40
Citibank N.A.
4.070% due 03/01/2023 $ m m
DBS Bank Ltd.
4.070% due 03/01/2023 37 37
DnB Bank ASA
2.010% due 03/01/2023 SEK 53 b
HSBC Bank PLC
1.630% due 03/01/2023 EUR 168 178
JPMorgan Chase Bank N.A.
4.070% due 03/01/2023 $ am am
Sumitomo Mitsui Banking Corp.
1.630% due 03/01/2023 EUR il 2
3.170% due 03/01/2023 GBP 31 38
4.070% due 03/01/2023 $ 1 1
Sumitomo Mitsui Trust Bank Ltd.
1.630% due 03/01/2023 EUR 3 &l
3.170% due 03/01/2023 GBP 18 2
4.070% due 03/01/2023 $ 796 796
The Hongkong and Shanghai Banking Corp. Ltd.
0.540% due 03/01/2023 HKD 167 2
2.450% due 03/01/2023 SGD 18 13
2,150
(0.190%) due 03/27/2023 (h) ¥ 630,000 4,626
(0.170%) due 04/24/2023 (h) 700,000 5,140
(0.163%) due 05/29/2023 (h) 620,000 4,563
(0.133%) due 04/04/2023 (g} 650,000 4773
(0.125%) due 04/10/2023 (h] 1,680,000 11,601

30,693

4.531% due 03/28/2023 (g) $ 11,500 11,461

—0
Total Short-Term | 75,104
(Cost $75,802)

Total Investments in Securities 114.5%  $ 251,502
(Cost $279,919)

Financial Derivative

Instruments (k)(1) 0.0% 55
(Cost or Premiums, net $(64))
Other Assets and Liabilities, net (14.5%) (31,826)
Net Assets 100.0% $ 219,731

s

v
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NOTES TO SCHEDULE OF INVESTMENTS:

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

(a)
(b)

Contingent convertible security.

When-Issued security.

Security is in default.

Principal amount of security is adjusted for inflation.
Security is an Interest Only (“10”) or 10 Strip.
Coupon represents a yield to maturity.

Coupon rep a weig| ge yield to

$#4R =Ry

bzt 1=

Perpetual maturity; date shown, if applicable, represents next contractual call date.

Bi5H

=P 0 E L

3.785%
3.035%
3.950%
4.100%

Citigroup, Inc.

Deutsche Bank AG

Oracle Corp.

Oracle Corp.

Total Restricted Securities

03/17/2033
05/28/2032
03/25/201
03/25/2061

03/17/2022
09/01/2021
09/01/2021
04/15/2021

i35 it
$ 405 $ 348
206 168
m 72
212 139

0.16%
0.07%
0.03%
0.07%

$ 934 LY 0.33%

[BORROWINGS AND OTHER FINANCING TRANSACTIONS

R LRZHD
H5|HEF HHEF RFB bkl HESE ER ZETifiE L i ZE
DEU 4.540% 02/28/2023 03/01/2023 ¢ 21,800 U.S. Treasury Notes 2.875% due 05/15/2032 $ (22,215 % 21600 3 21,603
Total Repurchase Agreements $ (22,215  § 21,600  $ 21,603

Ya— bz
BEIF #H y—Ky ) EEEH IR £ H%H Y
BPS Japan Government International Bond 0.200% 09/20/2032 ¥ 640,000 $ 4992 $ (4,114)
BPS Japan Government International Bond 0.200% 06/20/2032 526,800 (3,858) (3,824)
BRC Japan Government International Bond 0.200% 06/20/2032 113,200 (829) (822)
MSC Fannie Mae, TBA 2.000% 04/01/2063 $ 7,000 (5,712) (5,711)
Total Short Sales (5.9%) $ (15391) $  (15,071)
The following is a summary by counterparty of the market value of Borrowings and Other Financing Ti and collateral pledge as of February 28, 2023:
LRZED YNR—ZLKRO  FERAERREO EFEYD EEEA BRO (Z])/ ko2

mEIMF 2 X B3N h Z D ERERE| EAh D i
Global/Master Repurchase Agreement
DEU $ 21,603 0 s 0 0 s 21603 (22215 % (612)
Master Securities Forward Transactions Agreement
BPS 0 0 0 (4,714) (4,714) 0 (4,7114)
BRC 0 0 0 (4,646) (4,646) 0 (4,646)
msC 0 0 0 (5,711) (5,711) 0 (5,711)
Total Borrowings and Other Financing Ti i $ 21,603 $ 0 $ 0 $  (15,071)

™" Includes accrued interest.
" Includes $7 of interest payable on short sales.

@

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

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

The average amount of borrowings outstanding during the period ended February 28, 2023 was $142 at a weighted average interest rate of (0.231%). Average borrowings may include sale-buyback transactions and reverse repurchase

agreements, if held during the period.
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(k) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
[FUTURES CONTRACTS:

RERETHH ] BEF LS

jidii) bi %1 _BA R G & K

3-Month SOFR December Futures Short 03/2024 81 $ 165 $ 0 3 il}
Australia Government 3-Year Bond March Futures Short 03/2023 66 63 4 0
Australia Government 10-Year Bond March Futures Short 03/2023 2 6 0 0
Canada Government 10-Year Bond June Futures Long 06/2023 38 0 6 0
Euro-Bobl 5-Year Note March Futures Long 03/2023 2 m 0 m
Euro-BTP 10-Year Bond March Futures Long 03/2023 27 (123) 0 8
Euro-Bund 10-Year Bond June Futures Short 06/2023 39 7 0 Ul
Euro-Buxl 30-Year Bond March Futures Short 03/2023 1 13 4 0
Eura-0AT 10-Year Bond March Futures Long 03/2023 19 (176) 0 (20)
Euro-Schatz 2-Year Note June Futures Long 06/2023 82 2 2 0
Euro-Schatz 2-Year Note March Futures Long 03/2023 3 (6) 0 (16)
U.S. Treasury 2-Year Note June Futures Long 06/2023 4 3) 0 0
U.S. Treasury 5-Year Note June Futures Short 06/2023 40 5 0 m
U.S. Treasury 10-Year Note June Futures Long 06/2023 215 2 14 0
U.S. Treasury 20-Year Bond June Futures Short 06/2023 32 8) 0 (4)
U.S. Treasury Ultra 10-Year Note June Futures Short 06/2023 49 (23) 0 1)
U.S. Treasury Ultra 30-Year Bond June Futures Short 06/2023 4 (6) 0 2
United Kingdom Treasury 10-Year Gilt June Futures Short 06/2023 4 2 1 0
Total Futures Contracts $ (105) $ 38 (71)

SWAP AGREEMENTS:

N2E2 BBEHAD -
Y734 JLovh REBEFE G
SRES B 2 R 1] bt 1= RTby R HETAS i35 it (18) & HE faff
Boeing Co. 1.000% 12/20/2023 0.546% $ 100 $ 1 $ 0 [ 0
British Telecommunications PLC 1.000% 12/20/2028 1.359% EUR 200 (3) 0 0 m
General Electric Co. 1.000% 06/20/2026 0.633% $ 500 6 3 0 0
$ 4 $ 3 $ 08
B (k) i _ rwEme
SRR )] WA BETA O inflitE @ RERME (8) & HE afE
CDX.IG-35 Index 1.000% 12/2002030  § 100 $ 1 $ 0 $ 0 $ 0
CDX.IG-36 Index 1.000% 06/20/2031 300 0 (3) 0 0
CDX.IG-38 Index 1.000% 06/20/2032 100 1] 1 1 0
$ 0 $ (2 $ 1 $ 0
ZHETIO . _ zmmme
Xih/ %W EHERAOTVIR EEEF A BETER ik REHEE (18) 2 HE aif
Receive® 3-Month Australian Bank Bill 3.750% 03/15/2024 AUD 17,600 $ 53 $ 20 $ 5 § 0
Pay 3-Month Canadian Bank Bill 0.900% 03/10/2024 CAD 4,200 (178) (179) 0 0
Pay 3-Month Canadian Bank Rill 1.900% 121182029 1,300 (112) (164) 0 (3)
Pay 3-Month Canadian Bank Bill 2.200% 12/18/2049 1,800 (354) (393) 6 0
Pay 3-Month FRA New Zealand Bank Bill 0.528% 03/17/2024 NZD 700 (25) (26) 0 0
Pay® 3-Month FRA New Zealand Bank Bill 4.000% 06/14/2024 7,300 (68) (58) 0 0
Pay 3-Month FRA New Zealand Bank Bill 1.250% 12/15/2024 12,600 (604) (673) 2 0
Receive 3-Month FRA New Zealand Bank Bill 0.500% 12/16/2025 600 48 50 0 0
Pay 3-Month FRA New Zealand Bank Bill 3.750% 06/15/2027 900 (26) (20) 0 0
Receive 3-Month SEK-STIBOR 0.750% 03/21/2023 SEK 800 0 0 0 0
Pay 3-Month USD-LIBOR 1.270% 11/04/2023 $ 29,000 (776) (775 0 m
Pay 3-Month USD-LIBOR 1.665% 01/12/2029 4,300 (570) (570) 0 2
Receive 6-Month Australian Bank Bill 3.500% 06/17/2025 AUD 200 3 16 0 0
Pay 6-Month Australian Bank Bill 2.131% 01/11/2032 900 (103) (103) 0 2
Pay 6-Month Australian Bank Bill 2.100% 01/18/2032 1,900 (221) (221) 0 3
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THEFD ~ EBEILE
X3/ ZE EHEHA TR EE&F mie BETEK TG g SREBEHE (18) 2 B £
Pay® 6-Month Australian Bank Bill 4.250% 09/15/2032 AUD 800 $ 8 $ i} $ 0 s m
Pay® 6-Month Australian Bank Bill 4.500% 09/15/2032 13,500 (85) (40) 0 9
Pay 6-Month EURIBOR 0.550% 08/10/2024 EUR 500 (23] (23) 0 1)
Pay® 6-Month EURIBOR 3.000% 03/19/2027 5,950 (14) (46) 0 12)
Pay®! 6-Month EURIBOR 1.500% 03/15/2028 20,600 (1,849) (1,006) 0 (106)
Pay®! 6-Month EURIBOR 1.750% 03/15/2033 10,000 (1,328) (223) 0 (65
Receive®! 6-Month EURIBOR 3.000% 03/15/2033 2,640 7 28 12 0
Receive® 6-Month EURIBOR 1.500% 03/15/2063 900 230 1 0 v}
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.000% 1211412024 ¥ 930,000 22 9 0 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.143% 02/19/2031 300,000 108 108 0 (2)
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.350% 03/17/2061 70,000 13 97 0 (5)
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.450% 06/16/2061 10,000 14 15 0 (U]
Pay Bank of Japan Uncollateralized

Overnight Call Rate 0.400% 12/15/2051 179,000 (262) (246) 12 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.800% 06/15/2052 90,000 64 69 0 (7
Pay®! Euro Short-Term Rate 2.750% 06/21/2024 EUR 10,900 (17 (118) 0 (10)
Receive Secured Overnight Financing Rate 1.320% 12/21/2023 $ 14,100 527 252 1 0
Receive Secured Overnight Financing Rate 3.196% 02/28/2027 2,850 107 107 1 0
Receive Secured Overnight Financing Rate 1.750% 06/15/2027 9,400 954 2716 0 m
Pay Secured Overnight Financing Rate 1.655% 05/04/2032 500 (82) (82) 1 0
Pay Secured Overnight Financing Rate 2.800% 08/26/2032 800 (68) (49) 1 0
Pay Secured Overnight Financing Rate 2.750% 09/21/2032 2,300 am (179) 3 0
Pay Singapore Overnight Index Average 2.750% 09/21/2027 SGD 1,200 (29) (6) 0 (5)
Pay® Sterling Overnight Interbank

Average Rate 2.250% 03/15/2028 GBP 1,700 (185) (60) 0 (5]
Pay® Sterling Overnight Interbank

Average Rate 2.000% 03/15/2033 1,700 (294) 34 0 (10)
Pay® Sterling Overnight Interbank

Average Rate 2.000% 03/15/2063 500 (167) (20) 0 (3)
Pay Swiss Overnight Rate Average (0.500%) 09/15/2026 CHF 2,900 (256) (225) 9 0

$ 15,670) $ (4,329) $ 53 § (267)

Total Swap Agreements $ __ (5,666) $ (4328 $ 54 §  (268)

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of February 28, 2023:

Cash of $3,450 has been pledged as collateral for traded and ly cleared it ivative instruments as of February 28, 2023. See
Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

SRREERAR
EEEHLE
g i kot itcg aff
EDY TY
+Ivay &t +Ivay pist/) e rr &t
Total Exchange-Traded or Centrally Cleared_$ 0 $ $ 85 3 0% (7) 3 (268) $ (339)

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

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

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

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

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

v
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[FORWARD FOREIGN CURRENCY CONTRACTS:

REBEE (8) &

mEIHF RER ZELER ZHER HE

AZD 03/2023 AUD 1,818 $ 1,292 $ 65 $ 0
BOA 03/2023 2,481 1,750 9N 0
BOA 03/2023 NOK 811 78 0 0
BOA 03/2023 NZD 625 388 1 0
BOA 03/2023 $ 2,549 DKK 17917 4 0
BOA 03/2023 46 NZD n 0 2)
BOA 04/2023 DKK 17,876 $ 2,548 0 (4
BOA 04/2023 $ 78 NOK 810 0 0
BOA 04/2023 388 NZD 625 0 U]
BOA 05/2023 EUR 333 $ 360 5 0
BOA 05/2023 $ 7,289 EUR 6,805 0 (41)
BPS 03/2023 AUD 750 $ 526 2 0
BPS 03/2023 CAD 148 109 1 0
BPS 03/2023 GBP 2,464 3,061 68 0
BPS 03/2023 $ 1,485 NOK 14,488 0 (65
BPS 04/2023 JPY 280,000 $ 2,148 82 0
BPS 05/2023 $ 40,334 EUR 37,571 0 (307)
BRC 03/2023 159 JPY 20973 0 (5)
BRC 05/2023 JPY 620,000 $ 4,670 59 0
CBK 03/2023 CAD 109 82 2 0
CBK 03/2023 DKK 1225 179 4 0
CBK 03/2023 WD 34,365 1,140 19 0
CBK 03/2023 $ 229 AUD 330 0 (6)
CBK 03/2023 43 CAD 57 0 m
CBK 03/2023 35 NOK 342 0 m
CBK 03/2023 1,130 TWD 34,086 0 (18)
CBK 04/2023 DKK 19,518 $ 2,174 0 (13)
CBK 052023 $ 813 SEK 8,345 0 (10)
ouB 03/2023 AUD 680 $ 482 23 0
DuB 03/2023 $ 1,489 AUD 2212 3 0
ouB 04/2023 AUD 2212 $ 1,491 0 (3)
GLM 03/2023 DKK 17,830 2616 75 0
JPM 03/2023 JPY 197,400 1,456 1 0
JPM 04/2023 290,000 2,224 85 0
MBC 03/2023 CAD 19 90 2 0
MBC 03/2023 GBP 67 81 0 0
MBC 03/2023 JPY 28,800 223 n 0
MBC 04/2023 $ 305 SGD 403 0 (5)
MBC 05/2023 EUR 1012 $ 1,082 4 0
Myl 03/2023 DKK 18,437 2,707 80 0
My 03/2023 GBP 563 694 12 0
Myl 03/2023 JPY 432,600 3191 4 0
MYl 03/2023 NOK 13,959 1,346 0 (3l
MYl 03/2023 NZD 123 80 3 0
My 03/2023 $ 910 AUD 1,355 4 0
MYl 03/2023 147 JPY 19,999 0 0
MY 03/2023 439 NZD 677 0 (20)
MYl 04/2023 AUD 1,365 $ m 0 (4
MYl 04/2023 CAD 64 47 0 0
Myl 04/2023 GBP 89 108 0 0
MYI 04/2023 JPY 85,988 656 yil 0
MYl 04/2023 1,580,000 12,156 490 0
MYl 04/2023 SGD 23 17 0 0
MYl 04/2023 $ 105 DKK 734 0 0
My 04/2023 1,346 NOK 13,935 3 0
MYl 04/2023 73 NZD 118 0 0
MY 05/2023 708 EUR 665 0 0
NGF 03/2023 51 JPY 6,861 0 0
NGF 04/2023 JPY 6,830 $ 51 0 0
RBC 04/2023 $ 140 JPY 18,921 0 0
SCX 03/2023 CAD 9,873 $ 1,262 0 0
SCX 03/2023 $ 7,623 CAD 10,169 0 (153)
SCX 04/2023 1,262 9,871 0 0
SCX 05/2023 1,399 CHF 121 0 (31
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

REFE (18) %

EEIHEF RFEA 2ELEE ZEEE BE
TOR 03/2023 AUD 348 $ 244 $§ 9 $ 0
TOR 03/2023 $ 3,719 GBP 3,094 21 0
TOR 04/2023 GBP 3,094 $ 3 0 (27)
UAG 03/2023 AUD 317 223 9 0
UAG 03/2023 $ 1,647 AUD 2,428 0 (10)
UAG 04/2023 AUD 2,428 $ 1,649 10 0
UAG 04/2023 JrY 700,000 5,502 324 0
UAG 04/2023 $ 293 SGD 389 0 (4)

$ 1,621 $ (734)

REIREFHT (18) &

HEIHEF RFEA 2iELER ZHER 3 afE
AZD 03/2023 AUD 4 $ 29 $ 1 $ 0
AZD 03/2023 $ 1 AUD 1 0 0
AZD 04/2023 AUD 1 $ 1 0 0
BOA 03/2023 n 50 3 0
BOA 03/2023 CAD 17 12 0 0
BOA 03/2023 EUR 16 17 0 0
BOA 03/2023 1,450 1,678 40 0
BOA 03/2023 GBP 7 8 0 0
BOA 03/2023 JPY 48,927 361 2 0
BOA 03/2023 NZD 2 2 0 0
BOA 03/2023 $ 8 DKK 54 0 0
BOA 03/2023 21 EUR 19 0 1)
BOA 03/2023 12 GBP 10 0 0
BOA 03/2023 284 JPY 36,808 0 (13)
BOA 03/2023 16 NZD 25 0 0
BOA 03/2023 1 SEK 16 0 0
BOA 04/2023 DKK 54 $ 8 0 0
BOA 04/2023 NZD 25 16 0 0
BOA 04/2023 SEK 16 1 0 0
BOA 04/2023 $ 17 EUR 16 0 0
BOA 04/2023 320 JPY 43,375 0 0
BPS 03/2023 AUD 25 $ 17 1 0
BPS 03/2023 GBP 236 292 7 0
BPS 03/2023 JPY 3975 31 2 0
BPS 03/2023 SGD 20 15 0 0
BPS 03/2023 $ 1,543 JPY 199,938 0 (75)
BPS 03/2023 17 SGD 2 0 0
BPS 04/2023 SGD 2 $ 17 0 0
BRC 03/2023 SEK 24 2 0 0
BRC 03/2023 SGD 3 2 0 0
BRC 03/2023 $ 143 JPY 18,425 0 (7)
CBK 03/2023 CHF 0 $ 0 0 0
CBK 03/2023 DKK 59 9 0 0
CBK 03/2023 NZD 0 0 0 0
CBK 03/2023 SEK 289 28 0 0
CBK 03/2023 $ 2 CAD 2 0 0
CBK 03/2023 8 DKK 59 0 0
CBK 03/2023 28 EUR 26 0 0
CBK 03/2023 51 JPY 6,604 0 (2)
CBK 03/2023 28 SFK 29 0 0
CBK 04/2023 DKK 59 $ 8 0 0
CBK 04/2023 SEK 290 28 0 0
GLM 03/2023 DKK 54 8 0 0
GLM 03/2023 $ 1 SEK 6 0 0
GLM 04/2023 SEK (i $ 1 0 0
MYI 03/2023 CHF 34 37 1 0
MYI 03/2023 JPY 16,393 120 0 0
Myl 03/2023 NZD 22 15 1 0
MYI 03/2023 $ 101 AUD 161 0 0
Myl 03/2023 n CAD 16 0 0
Myl 03/2023 36 CHF 34 0 0
Myl 03/2023 17 EUR 16 0 0
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PY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

REBREHE (8)

WEIHEF RFER ZiELER ZEGER B
MYl 03/2023 $ 1,501 EUR 1,423 $ 7 $ 0
MYI 03/2023 10 GBP 8 0 0
MYl 03/2023 1 JPY 133 0 0
MYl 04/2023 AUD 161 $ 101 0 0
MYl 04/2023 CHF 34 36 0 0
MYI 04/2023 EUR 1,408 1,486 0 (8)
NGF 03/2023 JPY 204,911 1,616 12 0
NGF 04/2023 $ 1,516 JPY 203,963 0 (i}
RBC 03/2023 CAD 139 $ 104 2 0
RBC 03/2023 JPY 232,112 1,708 0 0
RBC 03/2023 $ 1 CAD 2 0 0
RBC 03/2023 1,731 JPY 224,253 0 (85)
RBC 04/2023 1,708 231,638 0 0
SCX 03/2023 AUD 8 $ 6 0 0
SCX 03/2023 JPY 232,712 1,708 0 0
SCX 03/2023 $ 1,835 JPY 231,129 0 (90)
SCX 04/2023 1,708 231,638 0 0
TOR 03/2023 AUD 1 $ 8 0 0
TOR 03/2023 CAD 125 93 2 0
TOR 03/2023 $ 3 AUD 4 0 0
TOR 03/2023 203 CAD 2718 0 i}
TOR 03/2023 280 GBP 233 2 0
TOR 04/2023 AUD 4 $ 3 0 0
TOR 04/2023 CAD 275 203 1 0
TOR 04/2023 GBP 233 280 0 2

$ 84 $ (295)
Total Forward Foreign Currency Contracts $ 1,705 $ (1,029)

[PURCHASED OPTIONS:

EHEF X3/ RE HERITHE
mEIEF kil AVTIIR EHEF L— TTHERAR bbb EFSY Kk 4ili:]
BPS Put - OTC 30-Year Interest Rate Swap 6-Month EURIBOR Receive 0.000%  03/15/2023 600 $ 67 § 343
JPM Put - OTC 30-Year Interest Rate Swap 6-Month EURIBOR Receive 0.000%  03/15/2023 300 35 7
Total Purchased Options $ 102§ 514

WRITTEN OPTIONS:

EBHEF b/ ZH HERTIE PAZEYEN

WEIHEF AR AVTIIR EHEFH L—t TR BExAs (ZE) TS

BPS Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay (0.175%)  03/15/2023 1,900 $ (69) $ (580
GLM Call - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Receive 2.547%  03/07/2023 1,020 22) 0
GLM Call - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Receive 2.067%  06/09/2023 980 (12) [}
GLM Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay 2.547%  03/07/2023 1,020 22) (62)
GLM Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay 3.140%  06/09/2023 980 (14) (24)
JPM Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay (0.175%)  03/15/2023 700 27 (214)
Total Written Options $  (166) $ (881)

" Notional amount represents the number of contracts.



