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Eha wey Ja=nl TIVEL h290ry A7ph 7778 PIAgY 0. 3283 2,950 4 38, 100

M vha yAwy Ja=rv n Avhh 7778 JPYAyY 1 8, 384 5 38, 100

= &t 1 11,334 9 76, 200

(1) @I ERLE,
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(20254 1 A16H~20254 7 A158)
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O AEEDHEH (20254 7 A15BIRFE)
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. 5 52581
B P il % =9 B
TFH %
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OBE. 8. TARUVEEMEEDI;

15047 Y REME(C/D)

6, 962F

6,914M

6, 822M4

6, 896

6, 940

= H 253K Fi254 41K 255 11K 25611 K F25THIR 258K
- 20254 2 17 H BUE 20254 3 A 17 H BUE [20254F 4 F 15 H BUE (20254 5 A 15 H BUE 20254 6 F 16 H BUE [20254F 7 A 15 H BUfE
A A A A A A
A &E 1,074, 948, 250 1,058, 907, 410 1,025, 606, 020 1,020, 301, 458 1,020, 228, 989 1,009, 801,172
gL . m— 22,762, 244 18,917,459 16, 660, 430 21,551,189 25,195,591 17, 292, 687
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AR - - 5,200, 000 - - -
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OEHEnIk:
52534 52544 52554 525644 H257H 52581
H H 20254 1 A 16 H~ [20254F 2 A 18 H~ [20254F 3 A 18 H ~ | 20254 4 A 16 H ~ [20254E 5 F 16 H ~ [20254 6 A 17H ~
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BERHEE MEELHHEE. HEFMIESHHEMKRIKXPINCO Cayman Trust Annual Report
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(1) EREHEE
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ELa 42>
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A hL 270K

ELa 743
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TIVGTA
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ANl T7UR

FEREL FREL
BEIRA :
SZIAE NEFEEERE *) 25, 956 7,158
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A :
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REMFIZE (BR) (13, 837) (4, 491)
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TRB—T7 K 0 0
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FXREL FXKEL
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HEMIA (ER) 25, 852 7,455
RIRMAE (Bk) (13,837) (4, 491)
REREME (FEME) OMESH 37,720 9,749
EBRICKAMEEDMEE (F) %8 49, 735 12,713
2B :

JPY (31, 775) 9,117

JPY Hedged (116) (1)
HELEEEE (31, 891) 9,118)
727 Faz=y Bl :
TJ7o Ry FREICKAMEEDHEE GR) % (29, 229) (8,131)
HMEEOE (B) F#EEE (11, 385) (4, 536)
HEE
Hey 423,089 219, 731
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GE) BEBILIZFRFLRBEIDMEAALTHYET,
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(3) BEFMIIFEAME (the Schedule of Investments)

(A ELa 42y A=) N4 A HhL

(20245 2 A29B 1/R7H)

EEEE W
(BfL: F) (B F)
INVESTMENTS IN SECURITIES 101.5%

2125% due 110372027 fa) EUR 900 § 125

CORPORATE BONDS & NOTES 0.3%

ams-0SRAM AG

10.500% due 037302029 500 W

12.250% due 037302029 § 700 m
1,258

Tatal Austria 1,983

[Cost $2,028)

BELGIUM 0.3%

CORPORATE BONDS & NOTES 0.3%

Ontex Group NV

3.500% duwe 0711572025 EUR 1,000 1067

Total Belgium 1,057

[Cost $1,023)

[BERMUDA 0.8%

CORPORATE BONDS & NOTES 0.8%

NCL Corp. Ltd.

5.875% due 021572027 § 100 99

B.125% due 011572029 1,200 1,263

B.375% due 0200172028 300 s

Seadrill Finance Ltd.

B.375% due D8/01/2030 515 591

Valaris Ltd.

B.375% due DAR30Z030 1125 1,155

Total Bermuda 3423

[Cost $3,308)

CANADA 4.9%

BANK LOAN OBLIGATIONS 0.3%

Garda World Security Corp.

9.625% duwe 0200172029 985 %1

CORPORATE BONDS & NOTES 4.6%

Air Canada

3.875% due DBNE2026 4,400 4,172

Bausch + Lomb Corp.

B.375% due 10/01/2028 1225 1282

Bombardier, Inc.

1.500% duwe 020172029 1,200 1,218

T875% due DAN5Z027 435 436

Garda World Security Corp.

7.750% duwe 021152028 100 102

GFL Enviranmental, Inc.

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

goeasy Ltd.

T625% due 070172029 625 625

9.250% due 1200172028 1,400 1,487

Intelligent Packaging Ltd. Finca, Inc.

6.000% duwe D91572028 700 B52

New Red Finance, Inc.

J875% due 0111572028 4,400 4,108

Northriver Midstream Finance LP

5.626% due 02152026 3,000 7044

BEEE Bl
(BfL . F) (B F)

Parkland Corp.
4.625% due 05012030 § 900 % B3
18,027
Total Canada 20014
[Cost $20,432)
BANK LOAN OBLIGATIONS 0.1%
AAdventage Loyality IP Ltd,
10.329% due 047202028 255 260
CORPORATE BONDS & NOTES 0.4%
Diamond Foreign Asset Co.
B.500% due 1N01/2030 100 102
Hawaiian Brand Intellectual Property Ltd.
5.750% due 01/20/2026 300 bt}
Seagate HDD Cayman
4.750% due 010172025 Eri kel
Spirit Loyalty Cayman Ltd.
B.000% due 082072025 1,275 @3
1,630
Total Cayman Islands 1,830
[Cost $1,874)
CZECH REPUBLIC 0.4%
CORPORATE BONDS & NOTES 0.4%
EP Infrastructure AJS
1.816% due 030272031 EUR 1,800 1,535
Total Czech Republic 1,535
[Cost $1,461)
FINLAND 0.1%
DRPORATE BONDS & NOTES 0.1%
SBB Treasury OYJ
0.750% due 1211472028 400 mn
1.125% due 11/26/2029 100 67
Total Finland 331
[Cost $348)
FRANCE 4.8%
CORPORATE BONDS & NOTES 4.8%
Altice France S.A.
2.125% due 0211572025 1,400 1468
5.125% due 011152029 § 2900 219
11.500% due 020172027 (e} EUR 2,200 2426
BNP Paribas 5.A.
1.750% due DB/1672029 (a)ib] § 1,100 1
CAB SELAS
3.375% due 020172028 EUR 1,500 1,479
Cerba Healthcare SACA
3.500% due 053172028 2,500 2,364
Electricite de France S.A.
9.125% due 031572033 (b] § 4800 5,338
Eramet 5.A.
7.000% due 05/22/2028 EUR 1,000 1,078
Vallouree SACA
B.500% due 063072026 2,300 2502
Total Fra 19,961

(Cost $19,365)

Sga—nN)L N4 A2hHL

BEEE BHifi
(Efr: F) (Hf: F)

GERMANY 5.1%
BANK LOAN OBLIGATIONS 0.8%

BK LC Lux SPV Sarl

6.905% due 0477872028 EUR 1,000 ¢ 1,081

CTEC Il GmbH

7.457% due 03162029 1,000 1,068

Nidda Healthcare Holding GmbH

T.446% due DB/21/2026 1,000 1,077

3,226

CORPORATE BONDS & NOTES 4.3%

Bayer AG

7.000% due 097752083 3,000 3,266

Cheplapharm Arzneimittel GmbH

3.500% due 0211172027 2,800 258

7.500% due 05/1572030 300 4

CT Investment GmbH

5.500% due 04/15/2026 1,200 1,296

Deutsche Bank AG

4.000% due 0672472032 900 w9

B.750% due 1073072028 (allb] m 199

IHD Verwaltungs GmbH ic)

3.750% due 091572026 200 13

B.750% due 05/15/2028 1,400 1,648

Nidda Healthcare Holding GmbH

7.500% due 0872172026 34 3637

Schaeffler AG

3.375% due 101272028 1,400 1,458

4.500% due 081472026 100 109

4.750% due 0B/1472029 Mm 09

TUI AG

5.875% due 031572029 500 537

ZF Finance GmbH

3.750% due 0972172028 800 :¢]}
17.623

Total Germany 20,849

(Cast $20,749)

BANK LOAN OBLIGATIONS 0.3%

Al Silk Midea Ltd.

B.937% due 0272072031 1,200 1,265

Total Guernsey 1,265

(Cost $1,221)

CORPORATE BONDS & NOTES 0.0%

Jazz Securities DAC

4.375% due 011572029 $ 20 184

Total Ireland 184

[Cost $185)

ITALY 5.8%
CORPORATE BONDS & NOTES 5.8%

Banca Monte dei Paschi di Siena SpA

2.625% due 04/2872025 EUR 2200 236
6.750% due 030272026 900 92
Cerved Group SpA

B.000% due 02/15/2029 900 B0
FIS Fabbrica ltaliana Sintetici SpA

5.625% due 08/01/2027 900 82

27k



AAEEEE B

(BB F) (BfL: F)
Inter Media & Communication SpA
B.750% due (20972027 EUR 1,000 § 1,057
Intesa Sanpaolo SpA
4.1908% due DEA0N/2032 § 2480 2m
7.700% due 091772025 (alib) 500 436
1.750% due 011172027 laWbl  EUR 250 8
Ialmatch Chemicals SpA
9.393% due 0210672028 800 869
10.000% due 02062028 100 14
Mundys SpA
4.750% due 0172472029 1,600 1,748
Nexi SpA
1.625% due D430Z0Z6 733 151
2.125% due D402 Ig) 4,000 3.838
Telecom Italia SpA
1.625% due 01/18/2029 1,200 1122
G.875% due 021572028 2,900 337
T.875% duwe 07/3172028 500 587
UniCredit SpA
5.375% due 04N BZ034 200 19
5.450% due DB/A02035 $ 2400 120
1:296% due 0400272034 200 04
Tatal ltaly 24,012
[Cost $23,434)

APAN 0.1%

CORPORATE BONDS & NOTES 0.1%
Rakuten Group, Inc.
11.250% due 02152027 500 532
Tatal Japan 532
[Cost $488)

.IERSE\‘ CHANNEL ISLANDS 1.4%

Adient Global Holdings Ltd.

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

4:250% due D911/2025 ER 300 306

Kennedy Wilson Europe Real Estate Ltd.
3.250% due 1111272025 Ig)

Total Jersey, Channel
Islands
[Cost $5,586)

CORPORATE BONDS & NOTES 1.3%

Royal Carilibean Cruises Ltd.

4,700 4,765

5,700

5.500% due 083172026 § 5200 5,148
Total Liberia 518
[Cost $4,700)

BANK LOAN OBLIGATIONS 0.1%

Albian Financing 3 Sarl

9.206% due 0811772026 §60_ 595

CORPORATE BONDS & NOTES 5.0%

Albion Financing 1 SARL
6.125% due 101572026 400 396

0= N A2hLA
AEEHE il
(BB F) (BfL: F)

Energizer Gamma Acquisition BV

3.500% due 06/3072029 EUR 800 $ 0

GTCR W-2 Merger Sub LLC

B.500% due 0171572031 GBP 200 m

LeasePlan Corp. NV

7.375% due 05/29/2024 (allbl ~ EUR 1,000 1,084

01 European Group BV

B.250% due 05/15/2028 200 75

0-Park Holding | BV

3.500% due 02/01/2025 1,100 1,164

Sunrise HoldCo IV BV

3.875% due 0B/1572029 600 627

Teva F Finance eV

1.675% due 03/31/2027 200 198

4.375% due 05/08/2030 1,000 1,026

7.375% due 091572029 00 32

United Group BV

3.125% due 021572026 1,200 1,262

4.000% due 1111572027 1,000 1,036

Wintershall Dea Finance 2 BV

2.499% due 0472072026 (b) 1,600 1,597

2ZF Europe Finance BV

B.125% due 031372029 1,200 1,365

Ziggo BV

4.B75% due 011572030 $ 225 m

Total Netherlands 18,995

[Cost $18.452)

1%

ELa 4%
AEEEE Bl
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Albign Financing 2 Sarl

B.750% due 04152027 $ 600 % 603

Altice Financing 5.A.

2.750% due 0111572025 ELR 850 B34

3.000% due 011572028 1,200 1,148

5.750% due DB15/2029 § 560 474

Camelot Finance S.A.

4.500% due 11/01/2026 750 nr

Cidron Aida Finco Sarl

5.000% due 0400172028 EUR 2500 273

B.250% due 0410172028 GBP 100 122

Cirsa Finance International Sarl

4.500% due 031572027 EUR 2,400 2543

6.500% due 031572029 200 i}

BL412% due 0713172028 150 166

CP1 Property Group 5.A.

1.750% due 011472030 200 151

Cullinan Holdco Sesp

4.625% due 1N15/2026 1,200 1,162

Ephios Subco 3 Sarl

T.875% due 0173172031 700 B9

Intelsat Jackson Holdings 5.A.

6.500% due 031572030 § 1,050 a8

Loarre Investments Sarl

6.500% due 05152029 EUR 2,300 2492

Logicor Financing Sarl

0.625% due 1111772025 2,300 232

2.250% due 051372025 1,900 2004

Summer BC Holdco B SARL

5.750% due 10V31/2026 400 428
20,372

Total Luxembourg 20,967

[Cost $20,447)

MULTINATIONAL 1.4%
DRPORATE BONDS & NOTES 1.4%

American Airlines, Inc.

5.500% due 0472072026 § 656 B51
5.750% due 0472072029 3,500 3426
Ardagh Packaging Finance PLC

2125% due 08152026 EUR 70 635
4.125% due 0B/1572026 ¥ 1,250 1,155
Total Multinational 5817
[Cost $6,299)

CORPORATE BONDS & NOTES 4.6%

AerCap Holdings NV

5.675% due 1010/2079 1,250 1,238
Ashland Services BV

2.000% due 0173072028 ELUR 1,700 1,684
Axalta Coating Systems Dutch Holding B BV

7.260% due 021572031 § 1400 1454
Boels Tophalding BV

6.250% due 01572029 ELR 100 13
Citycon Treasury BV

B.500% due D3/062029 (d] 200 218
Dufry One BV

2.000% due 021572027 2,600 2827

Variable Energi ASA

7.862% due 111572083 EUR 300 M2
Total Norway 342
(Cost $321]

CORPORATE BONDS & NOTES 0.7%

Camival Corp.

4.000% due DB/01/2028 0 32m 2,954
Total Panama 2,954
(Cost $3,098)

CORPORATE BONDS & NOTES 3.2%

Aedas Homes Opco SL

4.000% due 0B/15/2026 EUR 3200 3,398
Grifols S.A.

3.700% due 05/0172025 1,200 1,253
Grupo Antolin-lrausa 5.A.

3.375% due 0473072026 300 6
3.500% due 04/3072028 1,100 98
Lorca Telecom Bondea 5.A.

4.000% due 0811872027 4,400 4,676
Via Celere Desarrollos Inmobiliarios S.A.

5.250% due 04/0172026 2400 2,565
Total Spain 13,106
(Cast $13,533)
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SWEDEN 0.5%
CORPORATE BONDS & NOTES 0.6%

Castellum AB

3.125% duwe 120027207 b EUR 2600 § 2,408

Samhallshyggnadsholaget i Norden AB

2:250% due DBN 272027 300 pril

Total Sweden 2,629

[Cost $2,486)

SWITZERLAND 0.0%

CORPORATE BONDS & NOTES 0.0%

UBS Group AG

9.250% due 1111372028 lalib) $ wo___ir

Tatal Switzerland 107

[Cost $100)

UNITED KINGDOM 4.8%

BANK LOAN DBLIGATIONS 0.3%

BCP V Modular Services Holdings IV Ltd.

B.350% due 1211572028 100 106

Market Bidco Lid.

BU651% due 110472027 1,000 1059

1,165

CORPORATE BONDS & NOTES 4.5%

BCP V Modular Services Finance Il PLC

4.750% dus 11/30/2028 EUR 1,300 1333

Bellis Acquisition Co. PLC

3.250% duwe 021672026 GBP 1,550 1,860

Deuce Finco PLC

5.500% due DG/15/2027 1,000 1191

Heathrow Finance PLC

3.875% due 030172027 400 A78

4.125% due 090172029 1,000 1,187

INEOS Finance PLC

6.375% due 04/1572029 EUR 400 433

1.500% duwe D4N572029 § 1,200 1,183

INEOS Quattro Finance 2 PLC

B.500% due 031572029 EUR 200 1

9.625% duwe 03152029 § 800 B43

Market Bidco Finco PLC

5.500% due 1110472027 GBP 400 462

Marks & Spencer PLC

3.750% due 051972026 100 122

Pinnacle Bidco PLC

B:250% duwe 101172028 EUR 1,200 1,362

10.000% due 10/11/2028 Gep 800 1085

Thames Water Kemble Finance PLC

4,625% due 051972026 400 187

Virgin Media Secured Finance PLC

5.000% duwe 041572027 1,000 1,236

Vmed 02 UK Financing | PLC

3:250% due 0173172031 EUR 1,800 1,736

4.000% due 0113172029 GBP 1,700 181

4.250% duwe 0173172031 § 1500 12714

Zenith Finco PLC

6.500% duwe DBANZ027 GBP 400 39
18,458

Total United Kingdom 19,623

[Cost $18,829)

ELa 4%

BEEE ]
(Bfs - F) (Bf: F)

UNITED STATES 52.9%
BANK LOAN OBLIGATIONS 1.7%

BK LC Lux SPV Sarl

B.627% due 0472872028 § 350 § 361

Boost Newco Barrower LLC

B.326% due 013172031 300 il

Caesars Entertainment, Inc.

B.040% due 020672031 1,900 1901

Carnival Corp.

7.605% due DB/A02025 EUR 965 1,048

Cotiviti Holdings, Inc.

7.750% due 0212172031 § 400 402

B.571% due 0272172031 700 B398

DIRECTV Financing LLC

10.830% due 08/02/2029 382 352

Discovery Energy Corp.

9.083% due 01/30/2031 400 3

Embecta Corp.

B.326% due 033072029 B1 "

LifePoint Health, Inc.

11.087% due 11162028 200 0

Mauser Packaging Selutions Holding Co.

9.326% due DB/14/2026 L) 100

Polaris Newco LLC

9.574% due DB02/2028 & 9%

TransDigm, Inc.

B.596% due 0212272027 566 568

Triton Water Holdings, Inc.

9.320% due 03/31/2028 100 ]

United AirLines, Inc.

BL076% due 021572031 400_ 400
___6am

CORPORATE BONDS & NOTES 45.7%

AAR Escrow Issuer LLC

6.750% due 03152029 (d] 300 03

ADT Security Corp.

4.125% due DB/01/2029 2,000 1,809

Albertsons Cos.. Inc.

4.625% due 01152027 40 6

5.875% due 021572026 600 547

Allegiant Travel Co.

7.750% due DBN52027 1,400 1,365

Alliant Holdings Intermediate LLC

7.000% due 011572031 125 brz]

Amer Sports Co.

B.750% due 021672031 3 34

AmWINS Group, Inc.

B.375% due 0211572029 875 26

Antero Midstream Partners LP

5.750% due 03/01/2027 700 635

AT&T, Inc.

2.875% due D3/02/2025 (b EUR 1,000 1,063

Beacon Roofing Supply, Inc.

6.500% due 0B/01/2030 § 215 bl

Berry Global, Inc.

4.500% due 041572026 8a2 B56

Block, Inc.

2.750% due 060172026 900 Bl

~

gO—N\)L N4 A2HL
AEEHE il
(BB F) (BfL: F)

Blue Racer Midstream LLC

7.625% due 121572025 $ 650 ¢ 656

Booz Allen Hamilton, Inc.

4.000% due 07/01/2029 200 185

Brandywine Operating Partnership LP

7.800% due 031572028 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 030172034 125 126

Burford Capital Global Finance LLC

B.250% due 04/15/2028 400 385

8.250% due 07/01/2031 825 BET

Cable One, Inc.

4.000% due 1171572030 1,800 1,362

Caesars Entertainment, Inc.

B.500% due 02/15/2032 800 BO7

Calpine Corp.

3.750% due 030172031 2,900 2488

4.625% due 02/0172029 300 276

Cantor Fitzgerald LP

7.200% due 121272028 L 08

Capstone Borrower, Inc.

B.000% due 0B/1572030 4 414

Cargo Aircraft Management, Inc.

4.750% due 02/01/2028 1,300 1,151

Catalent Pharma Solutions, Inc.

2.375% due 030172028 EUR 1,850 1,828

CCO Holdings LLC

4.250% due 020172031 § 1500 1,208

4.500% due 0B/1572030 2,000 1,661

4.750% due 030172030 800 681

5.125% due 06/01/2027 900 B52

5.375% due 06/01/2029 1,000 %05

CD&R Smokey Buyer, Inc.

B.750% due 0771572025 20 199

Central Parent LLC

B.000% due D6/15/2029 500 513

Champions Financing, Inc.

B.750% due 021572029 10 102

Chesapeake Energy Corp.

5.500% due 02/0172026 10 99

5.675% due 02/01/2029 100 99

B.750% due 0471572029 2,700 M3

Churchill Downs, Inc.

6.750% due 050172031 1,000 1,002

Cinemark USA, Inc.

5.875% due 031572026 600 592

CITGO Petraleum Corp.

B.375% due 011572029 575 B4

Civitas Resources, Inc.

B.750% due 07/01/2031 35 M6

Clarivate Science Holdings Corp.

3B75% due 07/0172028 3w 74

Clearway Energy Operating LLC

3.750% due 0111572032 600 503

Cloud Software Group, Inc.

B.500% due 03/31/2029 2175 07
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Clydesdale Acquisition Holdings, Inc.
6.625% due 0411572029 §

CNX Resources Corp.
1:250% duwe 030172032

Coherent Corp.
5.000% due 1211572029

Community Health Systems, Inc.
4.750% due 0211572031

5625% due 03N572027

B.000% due 01/15/2029

B.000% duwe 031572026

Credit Acceptance Corp.

9:250% duwe 1211572028

CSC Holdings LLC

11.750% due 0173172029

200 %

i

200

1,000
1,625
350
m

205

400

Cushman & Wakefield U.S. Borrower LLC

BB75% due 00172031 250
DaVita, Inc.

3.750% due 021572031 1,615
Delek Logistics Partners LP

B.625% duwe 031572029 (d) 200
Directv Financing LLC

5.875% due DRNE2027 900
DISH DBS Corp.

5.250% due 1200172026 1,500
5.750% due 1200172028 1,400
Embecta Corp.

5.000% de 021152030 ig) 1,200
EMRLD Borrower LP

B.625% due 1211572030 415
EnLink Midstream LLC

B.500% due 090172030 1,200
EQM Midstream Partners LP

4.500% duwe 01/162029 1,250
4.750% due 011572031 2550
6.500% due 0710172027 600
6.500% due 0711572048 100
Fiesta Purchaser, Inc.

T.875% due 030172031 pri)
First Student Bidco, Inc.

4.000% due 0713172029 2,000
Fortrea Holdings, Inc.

7.500% duwe 0770172030 200
Fortress & I
B.500% due 10/01/2025 573
Freedom Mortgage Corp.

12.000% due 100172028 1,525
Frontier Communications Holdings LLC
6.000% due 0111572030 750
Gap, Inc.

3.625% due 10/01/2029 1,700
3.875% due 100172031 300
Genesis Energy LP

1.750% due 0200172028 400
GN Bondeo LLC

8.500% due 10/1572031 950
Graphic Packaging International LLC
3.750% due 020172030 2500
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Gray Television, Inc.

7.000% due 051572027 4 00 %
Greystar Real Estate Partners LLC

1.750% due D01/2030 175
GTCR W-2 Merger Sub LLC

7.500% due 01152031 70
GYP Holdings Il Corp.

4.625% due 050172029 400
HAT Holdings | LLC

3.375% due DB15/2026 650
3.750% due DBN52030 700
B.000% due 6152027 2,025
HealthEquity, Inc.

4.500% due 10M01/2029 300
Hertz Corp.

4.625% due 120172026 30
Hileorp Energy | LP

5.750% due 0200172029 175
B.000% due D2/01/2031 100
B.250% due 1110172028 300
B.250% due 041572032 500
B.375% due 110172033 75
Hilton Grand Vacations Borrower Escrow LLC
5.000% due DB01/2029 1,400
Howard Hughes Corp.

4.125% due 0200172020 600
4.375% due 020172031 540
Howard Midstream Energy Partners LLC
BLB75% due 071572028 850
HUB International Ltd.

7.250% due D6/1572030 600
Hudson Pacific Properties LP

5.950% due 021572026 100
Icahn Enterprises LP

5.750% due DBN52027 100
B.250% due D515/2026 500
Imola Merger Corp.

4.750% due 01572020 2675
Jefferson Capital Holdings LLC

9.500% due 021572029 L
Kinetik Holdings LP

6.625% due 1211572028 600
Kodiak Gas Services LLC

T.250% due 021572029 300
Kronos International, Inc.

3.750% due DAN52025 EUR 264
9.500% due 03152029 1,113
LABL, Inc.

5.875% due 110172028 ¥ 1725
Ladder Capital Finance Holdings LLLP
4.750% due DBN5/2029 2,700
Las Vegas Sands Corp.

3.900% due 0B/08/2029 3,000
Legacy LifePoint Health LLC

4.375% due 021152027 525
LFS Topeo LLC

5.875% due 10V1572026 100
Life Time, Inc.

5.750% due 0111572026 Yl
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LifePaint Health, Inc.

11.000% due 10/15/2030 § 108
Light & Wonder International, Inc.

7.500% due 09/01/2031 kT
Lindblad Expeditions Holdings, Inc.

9.000% due 05/1572028 650
Lindblad Expeditions LLC

B.750% due 0211572027 500
Live Nation Entertainment, lnc.

3.750% due 011572028 20
Match Group Holdings I LLC

5.000% due 12152027 10
Medline Borrower LP

3.875% due 04/01/2029 3,500
Merlin Entertainments Group U.5. Holdings, Inc.
7.375% due 0211572031 m
Midcap Financial Issuer Trust

5.625% due 0171572030 200
B.500% due 050172028 400
Maog, Inc.

4.250% due 12152027 10
MPH Acquisition Holdings LLC

5.500% due 09/01/2028 2,000
Murphy il USA, Inc.

3.750% due 0211572031 100
Nabars Industries, Inc.

9.125% due 0173172030 200
Nationstar Martgage Holdings, Inc.

7.125% due 02/0172032 1,500
Navient Corp.

5.000% due 0315/2027 125
NCR Atleas Corp.

9.500% due 04/0172029 1,125
Neptune Bideo U.S., Inc.

9.790% due 04/15/2029 100
New Fortress Energy, Inc.

6.500% due 0973072026 40
B.750% due 09/1572025 0
Newell Brands, Inc.

B.375% due 04/01/2036 150
Newfold Digital Holdings Group, Inc.
11.750% due 1011572028 1,275
Newmark Group, Inc.

7.500% due 0111272029 1,400
NextEra Energy Operating Partners LP
3.875% due 101572026 50
4.500% due 081572027 650
7.250% due 011572029 900
NGL Energy Operating LLC

B.125% due 0211572029 400
Noble Finance Il LLC

B.000% due 0471572030 1,100
Novelis Corp.

3.250% due 1111572026 1,100
NSG Holdings LLC

1.750% due 12152025 B2
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Olympus Water U.S. Holding Corp.
3.875% due 1000172028 EUR
4.250% due 100172028 § 350
1.125% duwe 100172027 400

OneMain Finance Corp.

3.500% due 011572027 152
Drganon & Co.

2875% due 04/3072028 EUR 4,200
5.126% duwe D43IZ031 Ig) § 900

Owens-Brockway Glass Container, Inc.
7.250% due 051572031 450
Dxford Finance LLC

B6.375% duwe 020172027 410

Pactiv Evergreen Group Issuer LLC
4.375% duez 10/1572028

PBF Holding Co. LLC
7.875% due 03152030 100

PDC Energy, Inc.
5.750% due D5/1572026 1,000
PennyMac Financial Services, Inc.

4.250% duwe 0211572029 2,600
5.750% due 091572031 900
Permian Resources Dperating LLC

7.000% due 011572032 1,300
1.750% due 021152026 50
PetSmart, Inc.

4.750% duwe 0211572028 600
Past Holdings, Inc.

4,625% due 04N 572030 2,400
PRA Group, Inc.

7.375% due D301/2025 3,000
B.375% due 0200172028 850
Prime Healthcare Services, Inc.

1:250% duwe 110172025 100
Prime Security Services Borrower LLC
3.375% due DBA1027 2,000
PTC, Inc.

4,000% duwe 021152028 300
Raising Cane's Restaurants LLC

9.375% due 0501/2029 125
Rand Parent LLC

B.500% duwe 0211572030 Ig) 1,500
Range Resources Corp.

4.750% due 021572030 100
Resorts World Las Vegas LLC
B.A50% due 0712772030

Ritchie Bros Holdings, Inc.
7.750% duwe 0311572031

RLJ Lodging Trust LP

3.750% duwe 0710172025
ROBLOX Corp.

3.875% due 050172030
Rockeliff Energy Il LLC
5.500% due 101572029

Rocket Mortgage LLC

3.625% due 030172029

Sabre GLEL, Inc.
B.625% due DG01/2027

B 2 8 8 8 8 8
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SCILIVLLE
9.500% due 0711572028 i) EUR

Sealed Air Corp.
6.125% due 0200172028 §

Sirius XM Radio, Inc.
3.875% due DB01/2031
4.000% due 071572026
5.000% due 080172027

Southwestern Energy Co.

4.750% due 020172032

5.375% due 020172029

Spirit AeroSystems, Inc.

9.750% due 111572030

Standard Industries, Inc.

2.250% due 1112172026 EUR
4.375% due 07152030 §
Star Parent, Inc.

9.000% due 10/01/2030

Starwood Property Trust, Inc.
3.626% due 0711572026

Station Casinos LLC

4.626% due 1200172031

Tallgrass Energy Partners LP
B.000% due 1213172030
7.375% due 0211572029

Tapestry, Inc.

1.700% due 1172772030
TEGNA, Inc.

5.000% due DAN52029

TerraForm Power Operating LLC
4.750% due 011572030

TopBuild Corp.

4.125% due 021152032
TransDigm, Ine.

4.625% due 011572029

6.375% due 030172029

6.625% due 030172032

7.125% due 1200172031

Travel + Leisure Co.

4.500% due 12/01/2029 Il
TriNet Group, Inc.

7.125% due DBNS2031

Triumph Group, Inc.

9.000% due 031572028

U.5. Acute Care Solutions LLC
6.375% due 030172026

U.S. Foods, Inc.
4.625% due 06012030
4.750% due 021572029

Uber Technologies, Inc.
4.500% due DBN5/2029

UGI International LLC

2.500% due 1200172020 EUR
UKG, Inc.

B.B75% due 020172031 $
United Airlines, Inc.

4.625% due 04/1572020

Univision Communications, Inc.
B.000% due DB/1572028

i

1455

1900
1,475

800

250

300

800
1,600

625

40

1,100
400

kFid

2750

4575

1600

1,200

1,675

383

798

186
€z
572

182
B17

1,528

1927
27

B4

Fit]

ol

745
1598

A

1,010
407

2521

612

523

1,246

429

1,645

1,213

2,308

1,685

~
gO—N\)L N4 A2HL
AEEHE il
(BB F) (BfL: F)
Venture Global Calcasieu Pass LLC
3.875% due 0B/1572029 $ 500 § 449
3.875% due 11/01/2033 1,800 s
4.125% due DB/15/2031 350 307
Venture Global LNG, Inc.
B.126% due 0B/0172028 1,200 1,220
8.375% due 06012031 1,300 1,316
9.500% due 02/01/2029 500 533
9.675% due 02/0172032 350 369
Viavi Solutions, Inc.
3.750% due 10/0172029 275 9
Vistra Operations Co. LLC
1.750% due 101572031 900 832
Wand NewCa 3, Inc.
7.625% due 0173072032 00 720
WESCO Distribution, Inc. (d)
B.375% due 031572029 600 B01
B.625% due 031572032 550 551
Williams Scotsman, Inc.
7.375% due 10/01/2031 400 34
Wynn Las Vegas LLC
5.250% due 0611572027 1,000 880
Wynn Resorts Finance LLC
T.125% due 0211572031 650 672
XPO, Inc.
7.125% due 06/01/2031 400 409
ZF North America Capital, Inc.
B.B75% due 0471472028 250 55
7.126% due 0471472030 250 il
ZipRecruiter, Inc.
5.000% due 011152030 4m 353
188.371
5. TREASURY OBLIGATIONS 5.5%
U.5. Treasury Notes
2.250% due 1111572024 (i 23,000 22514
Total United States 217,888
(Cost $224,195)
REPURCHASE AGREEMENTS (f) 1.5%
6,100
DEPOSITS 0.3%
Bank of Nova Scotia
4.060% due 030172024 CAD 1 ]
4.830% due 030172024 $ aN 0
BNP Paribas Bank
4.400% due 0370172024 GEP 3 4
Brown Brothers Harriman & Co.
10.470%) due 03/01/2024 ¥ 1 ]
0.520% due 030172024 CHF 1 1
4.400% due 030172024 GBP 1 1
4.830% due 03/01/2024 $ 2 2
Citibank N.A.
4.630% due 030172024 88 98
DBS Bank Ltd.
4.830% due 030172024 51 51
HSBC Bank PLC
3.070% due 030172024 EUR pLx) 63
4.400% due 0301/2024 GBP n 14

27k



ELa S4<> 00— N4 A2hHL T72F

BEEE B
(Bfr - F) (B F)

JPMorgan Chase Bank N.A.
A.830% due 030172024 $ 58 § 58
MUFG Bank Ltd.
10.420%) due 030172024 ¥ il ]
Royal Bank of Canada
J070% due 030172024 EUR 1 1
Sumitomo Mitsui Banking Corp.
10.420%) duwe 030172024 ¥ 196 1
J.070% duwe 030172024 EUR 12 13
4.400% due 030172024 GBp k| 4
A.830% due 030172024 $ 213 n3
Sumitomo Mitsui Trust Bank Ltd.
10.420%) due 030172024 ¥ 9 []
J.070% duwe 030172024 EUR 175 188
4.400% due 030172024 1 t] 40
4.830% due 030172024 $ 76 376
1,349

Total Short-Term Instruments 7.449
[Cost $7,443)
Total Investments in Securities 101.5% & 417,865
[Cost $422,412)
Financial Desivative

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

INOTES TO SCHEDULE OF INVESTMENTS:

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

{a) Contingent convertible security.

(b) Perpetual maturity; date shown, if next call date.
(c) Payment in-kind security.

(d) When-lssued security.

el RESTRICTED SECURITIES:

AR H—Ry k] miGH =S il 0 E L R
Altice France 5.A. 11.500% nzmz027 127202023 $ 1w § 240 0.59%

BORROWINGS AND OTHER FINANCING TRANSACTIONS

B4R ) LREHD
HWEIHEF HHEF RFB mYE  EESE B S Hy i fiE LR {fifiE 3
SAL 5.330% 02292024 03012024 5 B00  U.S. Treasury Notes 0.675% dus D/30/2026 $ 6249 § G100 § 6,101
Total Repurchase Agreements ¥ 6,249  § 6,100 % 6,101

YN—=R LK
HE1HAF EAEF @ RFA bt 1=] EAZEE? D3t
BOS 5.300% 02212024 D322z § ngsa % 11,9071
BOS 5.100% 22024 0222024 15891 1552
BOS 5.050% 020212024 037222024 (4061 1407}
BOS 4.750% 02022024 D322 11,158 11,1631
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REVERSE REPURCHASE AGREEMENTS (Cont.J:

YN—=R LK
pGiLiES BAEF®  RFEA bt 1=l EAZEE? ’ D3 *
BOS 4.750% 0211472024 (3062024 ¥ 642 % 16431
BRC 2500% 09222003 TaO™ EUR 1507 1555
BAC 2.500% 24 Teo™ (4361 14731
JML 2.750% 82412023 TAOY 1538) 1657
JML 2.250% a3 T80% 79 11881
ML 1.000% 3o TaO™ 12781 12071
MYl 2.750% am0ms TRO™ 1333) 13681
Total Reverse Repurchase Agreements $ [7.255]
A FE TOBRFHM
A—1\—F 4 FEEI 30BN 31-90H 908 A&t
Reverse Repurchase Agreements
Non - 1.8, Corpoeate Debt ¥ ] § aon § ] § 11,8800 ¥ 12,267
LI.5. Corporate Debt ] 14,3061 1] 13661 14,6711
Total Reverse Repurchase Agreements $ ] $ .712) $ ] $ (2,246) 4 16,958)
Total Borrowings $ 0 $ wnza s 0 $ (2,248) 4 16.958)
Payable for Reverse Repurchase Agreements™ $ 16.958)
The following is a summary by coumterparty of the mearket value of Borrowings and Other Firancing Tr ions and coltateral pledged/irecenved) as of February 20, 2024:
(a) g;e;&n with an aggregate market value of $8,330 have been pledged as collateral under the terms of the following master agreements as of February
L2 UN—RLR ST ER FEYD EEEA BERD YT IR
b GiLiES DZE DIh |33 DihEERERE|  (RH) /% =D r—06
Globs¥Master Repurchase Agreement
BOS § 0% wna % o s 1] § wnun % 6,072 § 1,360
BRC 1] 11,028 0 1] 11,026 1,085 n
JML 0 11,149 0 0 11,1481 658 1451)
MYl 0 (3661 0 [ 13661 33 17
SaL 6101 0 0 0 G101 16,243) (1481
Total Borrowings and Other Financing i $ 6101 % [7.255) % 0% []
™ Inchudes accrued interest.
' The average amoun of borrwings outstandng deng the pesicd ended Fabruaey 29, 2024 was $8.425 at 2 wesghted average imerest eane of 2.920%. nchud saie-buyback fpurthise
agreements, if held during the period.
 (ipen maturity repurchase agraement.
' Unsenled reverse repurchas agreemenns fabiiny of $(297) is ouwtstanding &1 peniod end.
“ Mat eposure represents the net that would be due fromo in the event of default. Exposuwre from borrowings and other Snancing ly be netted the
Same master agreement with the same legal emity, See Kote 8, Master Neting Amangements, in the Notes to Firancal f L iy netung

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

FUTURES CONTRACTS:

KRB EERE LS

4] b 43] RA B0k (18) 2 7

Euro-Bobl 5-Year Note March Futures Short 0372024 B6 § 261 § o % 1na
Euro-Bund 10-Year Bond June Fuures Shart 0872024 10 1] 0 L]
Euro-Buod 30-Year Bond March Futures Short 2024 1 K] 0 4]
Euro-Schatz 2-Year Note Jung Futures Shaort 062024 " 0 0 ]
Euro-Schatz 2-Year Note March Futures Short 0372024 244 139 1] 1221
LS. Treasury 2-Year Note June Futures Long Dé2024 ] il 5 ]
11.S. Treasury 5-Year Note June Futures Long 62024 53 1] 15 ]
U5, Treasury 10-Year Nate June Futures Long 062024 m 10 4 ]
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FUTURES CONTRACTS (Cont.):

E8 RA R (18) 2
US. Treasury Ultra 10-Year Note June Futues Long DE/2024 n § B § 1% 0
U.S. Treasury Ultra 30-Year Bond June Futues Long 62024 k] 3 L] ]
United Kingdom Treasury 10-Year Gilt June Futures Shart 0672024 1 1] 1] [11]
Total Futures Contracts ¥ 448 ¥ /8 148)

_ 202;5;2{ EZQEDE%G}J k _ REBEE y EBINE
YIFLYR - IUTATA EEZRER HHA 2TLy k@ BETEY 35 i (8) 4 HE S
Cellnex. Telecom 5.A. 5.000% 1272042030 1716%  EUR 3,600 § 196 ¥ ] § 18 ¥ ]
Jaguar Land Rover Autamotie PLC 5.000% DER02028 2.756% 300 36 k1) 0 1
Newell Brands, Inc. 1.000% D620/2028 0.000% § 300 i 17 0 0
3§ 7 ¥ 283 $ 19 10

AoFyoR/bSvT

COXHY-41 Index
LT LT _ REDEFE _ EWEEME
Xih/ZH 1SFIHR EELF ezil=] HETA i it G8) 3 AE 1
Receive™ B-Month EURIBOR 3.500% 03202076 EUR 900 § 161 5 L1} 5 [ [1]
Pay Secured Overnight Financing Rate 3.750% DA/23/2025 ¥ 4,700 ng mm 1] 0
Pay Secured Overmight Financing Rate 4.250% 120202025 4500 40 1521 1 0
Pay Seured Ovemnight Financing Rate 3.250% DE/2172028 2,000 1921 il 1 L]
Pay Setured Overmight Finanging Rata 1.750% D6/15/2052 500 1781 581 3 0
Pay™ Steding Dvesraght Interbank Average

ate 5.500% DUAVIE  GBP 2500 51 2 2 0

s ER T T s 0

Total Swap Agreements ¥ 874 ¥ 76 3 8 8 i

FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The followsng & & summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Desivative Instruments as of February 29, 2024

(i Securities with an aggregate market value of $4,889 and cash of $1,032 have been pledged as for traded and cleared
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.

SEIREEREE S ERIR A 7 &
Kk 1iil:) EEEFIS HE Kk 1iils) EEEraS A fE
BEWwAdvay pink/)] A9y T AEt EYrIvay pivi/)] Aoy T At

Tatal Exchange-Traded or Centrally Cleared $ (] 35 § 38§ 73 % (] 146) $ ms an
" If the Fund is a seller of ion and a credit oocurs, a5 the terms of icular swap agresment, the Fund wall either (3 pay 1o the buyer of protection an ameunt equal to the nabional amount of the swap and

mm-;nlwmlmonlmmnrmh-\nmmmmmmemmmmnrmlmanummnmnlhchmnrmnrmmmnnmnmmnlmmmmmwmum
- i, bsoluta terms, utitzed in dai ﬂnmuhuwhnnfnmmmwmsmwmmmmﬂs Muricipal issues or soversign issuss a5 of peried and senve a8 indicators of the

current status of the tisk of default for the credn deshatnve, T spredd of 3 parncular ref rediacs the cost of nolude

upfront payments requined to be made to emer int the agreement. Wider credd spraads represant 3 of the reh d ‘s credit a greater Woebhood or risk of detault or other credit event ocouring as

defed under the terms of the agresment,
 The masimum potensal amaunt the Fund could be requined ta pay as a seller of credit protection or receive 2 @ buyer of credit pratection if a credit event ocours & defined under the tems of that partcular swap agreement.
The peices and resuling vakess far credi default swap agreaments senve as idicators of the curment status of the paymentiperfarmanca nisk and reprasesn the Heelibood of an expacted labiity lor profin) der the credit dematve shodd the
| of the swap e closed/sld as of the period end. Increasing market values, in absolute terms when compaeed 10 the notienal amount of the swep, repeesent @ deteriortion of the referenced underlying's credit
soundness and a greater lkelaod o ik of datault or other credt event g 25 dafined under the tems of the ag
Thes instrument bas a forwand s1arong effective date. See Mote 2, Secenmies Transactions and Investmesn Income, in the Notes t2 Financal Starements for Further infoemation.

@
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i} FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

FORWARD FOREIGN CURRENCY CONTRACTS:
KRB (B &
ffit

HE1HEF RFEA RELAE ZEEE AE
BOA 0372024 ¥ 986 EUR 415 $ 4 § 0
BPS 0324 EUR 99 E 985 0 1
BPS. 032024 GBP 1,663 2m 7 o
BPS. 032024 § 3581 EUR 3303 0 m
BRS 03024 489 JPY 75,000 2 0
BPS 47024 am Gap 1,663 0 n
CBK 032024 GBP 181 ¥ 9 ] 0
B 032024 H 316 EUR 24 2 0
oug 037024 5,248 13,350 0 (L]
nug 0472024 EUR 3380 ¥ 629 115 0
MBC 032024 37,961 41,064 0 1161
MAC 032024 H 380 CAD 5102 0 133
MBC 032024 1,064 EUR 988 5 ]
MBC 037024 350 GEP 2,750 0 1
Myl 03024 CAD 4,103 § 3,757 0 151
MYl 032024 ¥ 267 JPY 40,000 1] 0
MYl 0472024 3,757 CAD 5101 1] 0
TOR 032024 GBP 459 ¥ 585 Kl 0
UAG 037024 GBP 4“7 ¥ 18 i 0
¥ 146 § 12081

PY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

RERFE (8) &

BEIEE REA FELAE FEEE BE afE
BOA 032024 R [ 5 P T 0
BOA 0412024 § 0 EUR 28 0 0
8RS 032024 EUR 95 $ 1,080 3 0
BPS 032024 [ " 148 1 0
8PS 037024 $ 8 EUR 7 0 0
BPS 032024 18 GEP n 0 m
BPS 0472024 53 116 $ 7 0 0
08K 032024 1 1 0 0
08K 032024 $ o SRy 13913 0 m
FAR 032024 1,085 FUR 9% 0 1]
FAR 032024 8 JPY 48,206 0 ]
FAR 042024 FUR 9% $ 1,086 4 0
GLM 032024 CAD 4 3 0 0
GLM 032024 3 1 GEP 1 0 0
Ml 032024 CAD 5 5 10 1 0
Ml 032024 JPY 231,507 1537 0 1
Ml 032024 $ 2 CAD 5 0 0
Wl 032024 2 FUR n 0 0
Wi 032024 5 GEP 4 0 0
i 032024 1425 JPY 209,602 0 241
Ml 042024 CAD 5 $ 2 0 0
Wl 042024 $ 1,507 JPY 22,048 10 0
ABC 032024 JPY 2183 $ 15 0 0
ABC 047024 $ 15 JY 2173 0 0
SCX 032024 JPY 224,873 § 1,502 0 0
SCX 032024 $ 1418 JRY 205,329 0 401
50X 042024 1,502 23,850 0 0
T0R 032024 JPY 226,066 $ 1,506 0 [C]
T0R 032024 5 1418 JY 207915 0 1261
TOR 042024 1,506 275,033 5 0

B [T [ED
Total g0 Currency s [ 1328)




SWAP AGREEMENTS:

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

WEIEF  UIFLVR-IVTATA

EEZMER HHE

GST EP Infrasinuciure A'S
Total Swap Agreements

S.000% 06702028

o fzﬁzsaﬁﬁo
LT mera

2.294% EUR 700

JUs7L  sEmmE 2 ZOME
SR Bk & A
[ T
I S VA S
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(20245 2 A29B 1/R7E)

BEEEE B
(B F) (B F)
SECURITIES 115.0%

INVESTMENTS

AUSTRALIA 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.

6.798% due 01/18/2033 la) § 400 422

Pacific National Finance Pty Ltd.

4.750% due 03/22/2028 00 854

Volkswagen Financial Services Australia Pty Ltd.

1.200% due DANDE/2024 AUD 500 325

W50 Finance Pty Ltd.

4.500% due 0313172027 600 386
2,982

ORTGAGE-BACKED SECURITIES 1.5%

Bluestone Prime Trust

5.044% due 06/21/2053 188 122

Bluestone Sapphire XXV

5.344% due 09/21/2053 el 143

Firstmac Mortgage Funding Trust No.4

5.025% due 09/24/2052 665 430

5.088% due 02119/2053 174 13

La Trobe Financial Capital Markets Trust

5.005% due 01/14/2053 494 kA

Liberty PRIME

4.995% due 01/26/2053 B44 418

National RMBS Trust

5.568% due 12/20/2047 178 16

Pepper |-Prime Trust

4.005% due 07/15/2053 %7 167

Pepper Residential Securities Trust No.29

5.125% due 10/14/2062 5 146

Pepper Residential Securities Trust No.30

5.005% due 01/15/2063 62 170

RedZed Trust

5.105% due 06/0%/2053 167 109

Resimac Bastille Trust

5.152% due 09/07/2052 122 80

RESIMAC Premier

4.972% due 0211312053 655 424

5.602% due 0207/2052 n 0

6.132% due 0711012052 $ 174 174

Westpac Securitisation Trust

5.046% due 07/22/2048 AUD u7 226
3,179

ISOVEREIGN ISSUES 1.2%

Australia Government Bond

0.250% due 1172172025 1,000 613

3.250% due 0412172029 1,800 1,143

South ian G: Financing A i

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 B
(HfL: F) (B F)

BERMUDA 0.2%
ORPORATE BONDS & NOTES 0.2%

Bacardi Ltd.
4.700% due 05152028 $ 400 5 389
Total Bermuda 388
(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 07/22/2026 $ 900 044
Total Canada 1,756
[Cost $2,129)
CAYMAN ISLANDS 1.4%
SSET-BACKED SECURITIES 0.5%
Magnetite VIl Ltd.
6.556% due 04/15/2031 a9 a9
Nassau Ltd.
6.726% due 10/152029 % w9
1028
ORPORATE BONDS & NOTES 0.9%
Gaci First Investment Co.
5.000% due 01/29/2029 800 789
5.250% due 01/29/2034 400 3
Mizuho Financial Group Cayman 3 Ltd.
4.600% due D27/2024 (a) 700 699
1.881
Total Cayman Islands 2,908
(Cost $2,912)
ORPORATE BONDS & NOTES 1.9%
Jyske Realkredit AIS
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 876 97
2.000% due 10/01/2050 248 0
Nykredit Realkredit AS
1.000% due 10/01/2050 50 [}
1.000% due 10/01/2053 285 k]|
1.500% due 10/01/2052 3,436 ki)
2.000% due 10/01/2050 960 19
2.500% due 100172047 k2 5
4.000% due 10/01/2056 17,300 2452
5.000% due 10/01/2053 3,983 564
Realkredit Danmark A/S
1.000% due 10/01/2050 1 0
1.000% due 10/01/2053 % 10
1.500% due 10/01/2053 757 8
2.000% due 10/01/2053 ] 1
2.500% due D401/2036 62 9
2.500% due D401/2047 16 2
5.000% due 01/01/2038 38 53
Total Denmark 4,018
(Cost $4,291)

EEEE B
(B4 F)  (Hf: F)

FRANCE 1.8%

CORPORATE BONDS & NOTES 0.6%

BNP Paribas S.A.

5.198% due 0111072030 $ 900 § L]

5.497% due 0572012030 300 209

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

ISOVEREIGN ISSUES 1.2%

France Government Bond

0.750% due 0572512052 EUR 200 nr

1.500% due 05/25/2050 400 299

3.250% due 0572512045 1,920 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 500 468

3.035% due 0572812032 (gl $ 500 414

3.547% due 091872031 300 260

Kreditanstalt fuer Wiederaufbau

1.125% due 05/09/2033 EUR 400 840

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%

SSET-BACKED SECURITIES 2.4%

Accunia European CLO | DAC

4.892% due 071512030 EUR 358 389

Agueduct European CLO DAC

4.610% due 0772012030 383 413

Aurium CLO IV DAC

4.672% due 01162031 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 1011572031 1,252 1,348

Harvest CLD XXII DAC

4.792% due /1572032 00 752

Man GLG Euro CLO Il DAC

A622% due 1001572030 420 455

OCP Euro CLO DAC

4.850% due 0972212034 100 o7
5,201

CORPORATE BONDS & NOTES 0.5%

AerCap Ireland Capital DAC
2.450% due 10/29/2026 $ 500 461
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BEEE B
(Bf . F)  (Bf:F)

Perrigo Finance Unlimited Co.

4.650% due DB5/2030 § 600 § 538
999

Total Ireland 6,200

(Cost $6,845)

ISRAEL 0.1%
SOVEREIGN ISSUES 0.1%

Israel Government International Bond

4.125% due 01/17/2048 200 157
Total Israel 157
[Cost $204)
SOVEREIGN ISSUES 1.7%
Cassa Depositi e Prestiti SpA
5.750% due 05052026 450 446
Italy Buoni Poliennali del Tesoro
2.800% due D3/01/2067 EUR 600 4n
4.350% due 11/01/2033 2,400 278
Total ltaly 1,636
(Cost $3,624)
(JAPAN 1.5%

ORPORATE BONDS & NOTES 1.5%
Mitsubishi UFJ Financial Group, Inc.
2.852% due 01/19/2033 $ 700 580
3.195% due D7N1B/2029 800 728
Mizuho Financial Group, Inc.
2.591% due D525/2031 500 426
Nissan Motor Co. Ltd.
3.201% due D37/2028 EUR 100 104
4.810% due D817/2030 $ 400 369
Nomura Holdings, Inc.
2.710% due 01/22/2029 300 265
Sumitomo Mitsui Financial Group, Inc.
4.436% due DADZ/2024 [a) 700 689
Total Japan 318
(Cost $3,453)
INETHERLANDS 0.2%

ORPORATE BONDS & NOTES 0.1%
ING Groep NV
4,875% due D5/16/2029 (aHb) 200 168

DRTGAGE-BACKED SECURITIES 0.1%

Dutch Property Finance BV
4.575% due 07/26/2058 EUR 196 212
Total Netherlands 380
(Cost $428)
INDRWAY 0.7%

ORPORATE BONDS & NOTES 0.5%
SR-Boligkreditt A/S
3.125% due 0211872032 1,000 1,080
SOVEREIGN ISSUES 0.2%
Norway Government Bond
1.750% due 0311372025 NOK 4,100 an

PEELE B
(B F) (B F)

EEEHE B
(Bf: F)

(BfL : F)
et L
(Cost $1,577) ORPORATE BONDS & NOTES 0.5%
UBS Group AG
OATAR 0.2% 3.869% due 011272028 ¥ 500 470
CORPORATE BONDS & NOTES 0.1% 4.194% due 0401/2031 500 460
Qatar Energy
e s 4 4932% due 01/1672026 BR 20 218
3.300% due 071212051 100 69 Total Switzerland 1,148
143 (Cost $1,222)
ISOVEREIGN ISSUES 0.1%
.400% due D41 20 75 ﬂﬂﬂllﬂ & NOTES 1.8%
ays
m m — 318 5 745% oue 0BI0912033 $ 60 49
HSEC Holdings PLC
SAUDI ARABIA 0.3% 5.719% due 030472035 (e} 400 388
CORPORATE BONDS & NOTES 0.1% Lloyds Banking Group PLC
Saudi Arabian 0il Co. 5.871% due D3/06/2029 800 806
3.250% due 11/24/2050 00 133 Nationwide Building Society
ISOVEREIGN ISSUES 0.2% 3.960% due 07/18/2030 200 183
Saudi Government International Bond A T 2 K
4.625% due 1000472047 300 255 NatWest Group PLC
4.875% due 07/18/2033 0 198 4.892% due 05/18/2029 600 585
— st 5.076% due 012772030 900 782
= =l 3.867
Total Saudi Arabia 584 —
(Cost $754) 1 ORTGAGE-BACKED SECURITIES 2.9%
Canada Square Funding PLC
SINGAPORE 0.4% B.164% due D6 7/2058 GEP 408 517
CORPORATE BONDS & NOTES 0.2% Finsbury Square PLC
DBS Bank Ltd. 6.021% due 121672071 135 m
3.200% due 08/19/2026 R 50 559 Great Hall Mortgages No.t PLC
ISOVEREIGN ISSUES 0.2% 5.745% due D6MB2039 $ ] 5
Singapore Government Bond Holmes Master Issuer PLC
2.250% due 04/01/2036 SG0 600 407 0.000% due 10152072 GBP 400 507
Total Singapore 946 Lanebrook Mortgage T ion PLC
(Cost $355) 5.871% due 0772072058 215 m
; Mansard Mortgages PLC
SPAIN 1.8%
ISOVEREIGN ISSUES 1.8% im* rlut: ]mm:fc Lt 2
- ewgate Funding
Spain Government Bond
1.450% due 10/31/2071 WA 40 T 8 &
3.250% due 04/30/2034 600 547 Paragon Mortgages No.12 PLC
3.450% due 07/30/2043 700 7 5.789% due 11/15/2038 H 19 18
3.450% due 07/30/2066 640 628 Pierpant BTL PLC
S.250% due 04/06/2029 GBP 1200 1551 G.021% due 12/22/2053 G 376 475
Total Spain 3,764 Polaris PLC
(Cost $4,659) 5.989% due 12/23/72058 178 225
SWEDEN 0.1% "I‘;“ PI-I:. Mortgage A Corporation Securiti
SR LN L T Y 5.490% due 0R/12/2044 7 4
Swveriges Sakerstallda Dbligationer AB o
Stratton Mortgage Funding PLC
LI ATE SEK SN0 B Gy oue 03122052 m 29
(Tc":: f;‘;‘;’" — 281 yyd Point Mortgage Funding Granited PLC
B.365% due 10/2002051 08 265
Tower Bridge Funding PLC
6.001% due 1172072063 170 25
Trinity Square PLC
6.071% due 07/15/2059 587 43




ELa 4= O0—NL ZIVEA S THR DNy A Vhh 70K

BEEE B

(B F)  (BfL: 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 01/31/2033 00 490
3.250% due 01/22/2044 00 138
3.500% due 01/22/2045 1320 1437
3.750% due 01/29/2038 00 n2
4.250% due 03/07/2036 250 7
4.260% due 12/07/2040 pril m
4.500% due 08/07/2034 100 131
5.086
Total United Kingdom 15,147

(Cost $17,998)

SSET-BACKED SECURITIES 0.6%

Navient Private Education Refi Loan Trust

2.120% due 01/15/2069 § 316 kLG

VMC Finance LLC

71.224% due 02118/2039 1000 916
i

CORPORATE BONDS & NOTES 8.8%

AbbVie, Inc.

3.200% due 11/21/2029 600 548

3.850% due 0615/2024 200 198

American Airlines 2019-1 Class AA Pass-Through Trust

3.150% due 02/15/2032 626 557

American Tower Corp.

4.000% due 06/01/2025 200 196

ATE&T, Inc.

3.550% due 0911512055 08 415

Bank of America Corp.

3.419% due 12/20/2028 1,158 1,082

3.974% due 0200772030 1,000 940

BAT Capital Corp.

4.500% due 08/15/2047 200 150

Black Hills Corp.

2.500% due 061152030 600 500

Boeing Co.

3.626% due 0200172031 300 268

Broadcom, Inc.

2.450% due 021152031 Evil] 267

4.300% due 11/15/2032 00 278

Charter Communications Dperating LLC

3.850% due 04/01/2061 150 a7

3.900% due 06/01/2052 180 13

3.950% due 06/30/2062 200 118

4.400% due 12/01/2061 100 64

Citigroup, Inc.

3.7685% due 03/17/2033 () 400 384

4.658% due 05/24/2028 1,200 1,178

Comcast Corp.

2.937% due 11/01/2056 il 181

Crown Castle, Inc.

2.250% due 011572031 600 491

3.700% due 0615/2026 200 193

HAEEE 4]

(Ef: F)  (BfL: F)
CVS Health Corp.
5,875% due DBD172053 $ 100 $ 100
Energy Transfer LP
4.950% due 051572028 300 206
5.150% due 031572045 100 8
EPR Properties
4.500% due DBO172027 100 9%
Enquinix, Inc.
2.150% due 0711572030 300 249
3.000% due 0711572050 250 163
Essential Utilities, Inc.
3.351% due D4/1572050 200 138
Goldman Sachs Group, Inc.
3615% due 031572028 B0 763
3.814% due D4/2372029 600 567
HCA, Inc.
4.125% due D6/1572029 700 659
JPMorgan Chase & Co.
2.527% due 04/22/2031 700 509
2.580% due 04/2272032 900 753
2.73%% due 1011572030 350 07
4.457% due 111372031 EUR 350 M
Morgan Stanley
5.173% due D1/16/2030 $ BOO 7%
Oracle Corp. [g)
3.950% due 032572051 100 7%
4.100% due 032572061 200 147
Pacific Gas & Electric Co.
3.500% due 0B/0172050 400 m
3.750% due 0B/1572042 600 439
Sabine Pass Liquefaction LLC
4.500% due 051572030 300 287
5.000% due 03152027 700 635
5.750% due 051572024 m m
Southern California Edison Co.
3.600% due 020172045 300 m
Starbucks Corp.
3.500% due 1171572050 300 i
Stryker Corp.
1.950% due 061572030 800 G670
T-Mohile USA, Inc.
2.550% due 0211572031 300 253
3.600% due 1111572060 200 139
5.150% due 04/1572034 400 ki
VMuware LLC
4.700% due 051572030 200 19
Wells Fargo & Co.
3.526% due 032472028 700 664
4.150% due 0172472029 1,000 958
4.478% due D4T472031 600 57
Westingh Air Brake Technologies Corp.
3.200% due D6/1572025 500 485

21,054
DRTGAGE-BACKED SECURITIES 4.7%

Adjustable Rate Mortgage Trust
4.816% due 02572035 % n
Alternative Loan Trust
5.835% due D6/26/2037 1 9
6.581% due 11/2572035 76 64
T121% due 117252035 76 65

Tk B
(B - F)  (BfL: F)
Amortizing Residential Collateral Trust
6.135% due 10/25/2031 ¥ 2% ?

Asset-Backed Securities Corporation Home Equity Loan
Trust

5.515% due 08/25/2037 2% 18
Banc of America Funding Trust
5.724% due 0212012036 5 5
Bear Stearns Adjustable Rate Mortgage Trust
4.000% due 05/25/2034 16 13
5.562% due 05/25/2034 4 40
5.504% due 0212512034 4 4
5.664% due 10/25/2033 14 13
Bear Stearns Alternative-A Trust
4.267% due 08/25/2036 12 ]
4.431% due 0472512035 4 3
4.537% due 11/25/2035 10 7
4.872% due 08/25/2035 429 250
Bear Stearns Structured Products, Inc. Trust
5.011% due 01/26/2036 7 179
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 40 0
6.440% due 09/25/2035 2 1
¥ Home Loan gage Pass-Through Trust
4.117% due 09/20/2036 18 0
A.T11% due 117252034 68 62
5.895% due 05/25/2035 318 270
6.015% due 04/25/2035 14 12
6.075% due 03/25/2035 7 7
6.095% due 02/25/2035 4 41
6.195% due 08/25/2034 15 13
S First Boston Mortgage Securities Corp.
6.500% due 04/25/2033 1 1

CS First Boston Mortgage-Backed Pass-Through
Certificates

4.739% due 07/25/2033 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 ] 36

Freddie Mac Multifamily Structured Pass-Through
Certificates

3.600% due 01/25/2029 900 854
Freddie Mac Structured Pass-Through Certificates
5.716% due 09/25/2031 n 2
6.281% due 10/25/2044 161 146
6.281% due 02/25/2045 150 138
GreenPoint Mortgage Funding Trust

5.795% due 01/25/2037 205 179
Greenpoint Mortgage Pass-Through Certificates

5.921% due 10/25/2033 kl 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 071912035 L] 17
5.914% due 0311912036 18 16
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BEEE B
(Bf . F) (Bf:F)

Home Equity Asset Trust

6.035% due 11/26/2032 § 1% 1

IndyMac INDX Mortgage Loan Trust

4.633% due 12/25/2034 ] il

JP Morgan Chase Commercial Mortgage Securities Trust

2.812% due 0111612037 600 515

JP Morgan Mortgage Trust

4.785% due 11/25/2033 2% x|

JPMCC Commercial Mortgage Securities Trust

3.723% due 0311572050 1,000 940

JPMDB Commercial Mortgage Securities Trust

3.684% due 0311572050 1,000 935

Long Beach Mortgage Loan Trust

5.006% due 10/25/2034 407 389

Mellon Residential Funding Corporation Mortgage Pass-
Through Trust

5.872% due 121152030 15 14

Merrill Lynch Mortgage Investors Trust

5.585% due 09/25/2037 2 i

5.675% due D2/25/2037 9 k]

5.857% due 02/25/2033 % 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 400 374

Maorgan Stanley IXIS Real Estate Capital Trust
5.485% due 11/25/2036 i

Nomura Asset A Ci ion Al ive Loan
Trust

4.610% due 10252035 144 m

Reperforming Loan REMIC Trust

5.775% due 06/25/2035 4 B

Residential Accredit Loans, Inc. Trust

5.795% due 6/25/2045 9 3

5.855% due (4/25/2045 1439 394

Residential Asset Mortgage Products Trust

8.500% due 10/25/2031 107 106

Residential Funding Mortgage Securities | Trust

5.121% due 09/25/2035 9 (i}

Securitized Asset-Backed Receivables LLC Trust

5.565% due 05/25/2037 kIl Fil

Sequoia Mortgage Trust

6.134% due 10192026 9 8

Soundview Home Loan Trust

5.555% due 11/25/2036 B 10

o d Adjustable Rate Mortgags Loan Trust

B.717% due 04/25/2034 n n

6.912% due 02/25/2034 8 2%

Structured Asset Mortgage Investments |l Trust

5.815% due 06/25/2036 7 36

5.875% due 05/25/2036 1,187 924

5.875% due 09252047 pL] 0

5.605% due 05/25/2045 78 it]

5.034% due 07/19/2035 29 285

6.014% due 07119/2034 1 1

6.004% due 1011972034 105 a7

6.134% due 03119/2034 4 4

Structured Asset Securities Corporation Mortgage Loan
Trust
6.843% due 041252035 L] 4

FEEE B
(B4 F) (B F)

Thornburg Mortgage Securities Trust
5.466% due 10/26/2043 $ ILE 65
WaMu Mortgage Pass-Through Certificates Trust
4.376% due 0212772034 3 3
4.390% due 127252046 856 7o
4.830% due D6/26/2033 17 16
5.238% due DB/26/2034 115 108
5.676% due 03/26/2034 65
6.015% due 10/26/2045 9 pie]
6.055% due 01/25/2045 1 k1l
6.281% due 11/26/2042 85 8
6.481% due DB/26/2042 2 1
6.481% due DB/26/2042 N pi
10,169

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

7.148% due 03012043 1,140 1,349
Fannie Mae

2.500% due 02012043 1,264 101
2.500% due 010172051 B7 n
2.500% due DAD1/2051 606 499
2.500% due 10V01/2051 200 165
2,500% due 040172052 1,835 1,560
2.500% due 07/01/2053 91 75
3.000% due 020172046 57 50
3.000% due 1V01/2046 611 537
3.000% due 01/01/2052 4,710 4046
3.500% due D4/01/2048 1,146 1,039
3.500% due DBD172048 831 753
3.500% due 020172050 425 364
4.000% due 01/01/2041 2 2
4.000% due 1070172041 57 51
4.000% due 030172048 916 863
4.000% due DBD172048 47 45
4,000% due DAD172048 569 513
4,000% due 10/0172048 8 5
4.000% due DAD0172049 172 160
4,000% due 10V01/2052 1,955 1,600
4,000% due DAD172053 7 74
5,000% due D5/0172053 983 964
5.000% due 07/01/2063 983 955
5,036% due 10172035 7 7
5.221% due 05/26/2035 15 15
5.347% due 07/26/2037 3 k|
5.414% due 032672035 2 2
5.579% due 03/26/2034 4 4
5,620% due 120172034 14 14
5.736% due 01/01/2035 8 8
5.786% due 08/26/2042 (] i
5.766% due 032572044 13 13
5.836% due D6/26/2029 i k|
6.000% due D4/26/2043 4 L)l
6.000% due 02/26/2044 1 k<]
6.000% due 11/01/2053 10,707 10,758
6.028% due 07/01/2035 T 7
6.030% due 11/01/2035 (] [
6.256% due 07/01/2044 B7 )
6.256% due 100172044 4 4
6.386% due 11/0172034 B0 u
6.500% due D6/26/2044 £ k1l
6.500% due 12/01/2053 2,819 2,870

PEELE Bl
(B F) (B F)

Fannie Mae, TBA [c)
3.500% due 04/01/2054 $ 28008 2315
4.000% due 04/01/2054 4,000 3682
4.500% due 04/01/2054 13,200 12,500
5.000% due 05/01/2042 1,900 1843
5.500% due 03/01/2054 12,900 12,762
Freddie Mac
2.500% due 09/01/2050 i} 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 19 178
4.000% due 1210112051 602 556
4.000% due 06/01/2052 2 it
4.000% due 09/01/2052 L] 2
5.000% due 0410112053 967 930
5.000% due 07/01/2053 a2 944
5.000% due 09/01/2053 1,093 1,063
5.560% due 06/01/2035 12 12
5.981% due 08/01/2035 9 9
6.000% due 0411512036 12 12
6.000% due 02/01/2053 480 432
6.000% due 11/01/2053 1941 1,950
6.021% due 09/01/2035 2 2
6.350% due 01/01/2034 1 il
Ginnie Mae
3.000% due 11/20/2046 359 319
3.000% due D4/20/2047 B0 n
3.500% due 1212012047 1,102 1,009
3.750% due 11/20/2030 2 2
5.500% due 08/20/2035 536 542
Small Business Administration
4.625% due 0210112025 2 2
4.760% due 09/01/2028 2 8
5.090% due 10/01/2025 8
12,706
Treasury Inflation Protected Securities (d)
0.375% due 07/15/2027 (i) 1,003 954
0.625% due 071512032 633 573
1.000% due 02/15/2048 244 182
1.125% due 01/15/2033 1,545 1,446
1.625% due 1011572027 [} 4,246 4,208
U.S. Treasury Bonds
1.625% due 11/15/2050 3,050 1,714
1.8755% due 02115/2041 5,900 4,068
2.000% due 11/15/2041 4,300 2978
2.500% due 0211512045 2,600 1,886
2.875% due 08/15/2045 1,600 1,236
3.125% due 08/15/2044 400 %
4.375% due 051512041 1,100 1,089
20,670
Total United States 127,269
(Cost $140,082)

HORT-TERM INSTRUMENTS 27.2%
COMMERCIAL PAPER 2.8%

Alimentation Couche-Tard, Inc.

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

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

5.621% due 03/25/2024 () 400

589

398

389
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AEEE Bl
(B F) (L F)
Constellation Brands, Inc.
5.589% due 030472024 (e} $ 250 % 250
Constellation Energy Generation LLC
5.548% due D312/2024 (e} 700 689
CVS Health Corp.
5.620% due D4/01/2024 (e} 400 308
Dominion Energy, Inc.
5.545% due 03/08/2024 (e} 300 300
Entergy Corp.
5.640% due DJDB2024 (e} 600 589
Equifax, Inc
5.574% due 031172024 (e} 300 29
Intercontinental Exchange, Inc.
5.547% due 03052024 (e) 400 400
Keurig Dr Pepper, Inc.
5.656% due D3/26/2024 (e} 600 597
L3Harris Technologies, Inc. e)
5.621% due 03/11/2024 300 209
5.679% due 032672024 300 209
VW Credit, Inc.
5.576% due D06/2024 (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 0301/2024 AUD 128 4]
Bank of Nova Scotia
4.080% due 030172024 CAD 385 262
4.830% due 030172024 $ 7 1
BNP Paribas Bank
10.420%) due 03/01/2024 ¥ 1 0
2.810% due 030172024 SGD 57 42
3.250% due 030172024 HKD 305 n
3.350% due 030172024 AUD 62 53
3.500% due 030172024 NZD 2 15
4.400% due 03012024 GBP ] (]
Brown Brothers Harriman & Co.
10.420%) due 03/01/2024 ¥ 43 0
0.520% due 03012024 CHF 9 10
3.570% due 03012024 NOK 495 41
4.400% due 030172024 GBP 1 1
4,830% due 030172024 $ 1 1
Citibank N.A.
4.830% due 030172024 1 1
DBS Bank Ltd.
4.830% due 030172024 17 17
DnB Bank ASA
2.950% due 03012024 SEK m ]
3.350% due 03012024 AUD 50 n
HSBEC Bank
2.810% due D301/2024 SG0 3 17
3.250% due D301/2024 HED 20 3
HSBC Bank PLC
4.400% due 030172024 GBP 18 il

EEEE B
(B F) (B F)

JPMorgan Chase Bank N.A.
4.630% due 0310172024 $ ms 0
MUFG Bank Ltd.
10.420%] due 030172024 ¥ 180 12
Sumitomo Mitsui Banking Corp.
10.420%] due 03/01/2024 14,778 9
4.400% due 0300172024 GEP (] 7
4.830% due 0300172024 § Ik} 1
Sumitomo Mitsui Trust Bank Ltd.
10.420%] due 03/01/2024 ¥ 606 5
4.400% due 03/01/2024 GBP 5 67
4.830% due 03/01/2024 $  __ 1
1,136
APAN TREASURY BILLS 13.3%
10.245% due 030472024 (e} ¥ 1,130,000 7,550
10.228%] due 0411572024 (e} 1,560,000 10,558
10.203%) due 0412272024 (i) 1,560,000 10,558
28,666
Total Short-Term i 58,640
(Cost $59,124)
Total Investments in Securities 115.0% § 247,312
(Cost $269,675)
Financial Derivative
Instruments (ilk) 0.3% 647
(Cost or Premiums, net $(16))
Other Assets and Liabilities, net (15.3%) 132,829)
Net Assets 100.0% $ 215,195

YN AVAL T7UR
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NOTES TD SCHEDULE OF INVESTMENTS:

*  Azero balance may reflect actual amounts rounding to less than one thousand.
(a) Contingent convertible security.

(b} Perpetual maturity; date shown, if P

{c) When-lssued security.

{d) Principal amount of security is adjusted for inflation.
{e) Coupon represents a yield to maturity.

() Coupon rep aweigl ge yield to Y

) RESTRICTED SECURITIES:

| call date.

next

4] H—HRy mE BigH =S ik i3 R LR

Citigroup, Inc. 1.785% 031772033 0372022 § A5 § 3 0.16%
Deutsche Bank AG 3035% D262032 08012021 446 a4 0.1%%
(Oracke Carp. 3.950% 03/25/2051 08012021 m 75 0.04%
(Oracke Carp. 4.100% 03/25/2061 04152021 22 147 0.07%
Total Restricted Securities § 1114 $ 880 0.46%

BORROWINGS AND OTHER FINANCING TRANSACTIONS
(h) REPURCHASE AGREEMENTS:

R LREZHD
WEIHEFE & REE IR [k B2 R LA FHRO
SAL 5.300% 0212912024 0301204 4 600 LS. Treasury Notes 0.750% due D4/30/2026 § 614§ 600§ 600
SAL 5.330% 0212912024 03mz0z4 20500 LS. Treasury Notes 5.000% due DS/30/2025 122,384 21,500 21,503
Total Repurchase Agreements $ 123,008) % 22,100 % 22,103
[SHORT SALES:

va—hIz

WEIHEF E4] - wHA HEEEEE g3 £ B3
JPS Fannie Mae, TBA 3.000% 0410112054 $ 1,900 § DB # 11,6271
M3C Fannie Mae, TBA 3.000% 0410112054 1,900 (16181 11,6271
SAL Fannie Mae, TBA 2.000% 0410112054 7,000 15,4511 15,5100
Total Short Sales {3.1%) $ B0 % 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!|received) as of February 29, 2024:

LRZHO UN—=ZALRO FRHERRSO EFEYD EEEA BREO (FW)/ Xy EIHZ
mEIHEF 2 X Xih Xth ZOfthEFERS| ZAN A
GlobalMaster Repurchase Agresment
SAL § 2008 % % 0§ 0§ 2008 % (23,0081 $ 19051
Master Securities Forward Transactions Agreement
JBS 0 0 0 11,6271 11,627} 0 11,6271
MSC 0 0 0 11,6271 11,627} 0 11,6271
SAL 0 0 0 15,5100 13,5101 0 15,5100
Total Borrowings and Other Financing T i $ 22,103 % 0§ 0 % 18.764)
" Includes accrued interest,
' Net exposue regeesants the net recenable/ipayable) that would be due fom/io the cousersety i the event of dafault. Expasure from bormowing: ither financing i only s ions g the

same master agreement with the same legal entity. See Note B, Master Netting Arrangements, in the Notes to Financial Statemens for mane information regarding master netting arrangements.

The average amount of bomowings outstanding during the period ended February 79, 2024 was $30 at a weighted average interest rate of (2.952%I. Average borrowings may include sale-buy tions and purch:
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i) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
URES CONTRACTS:

57 EEFEIS
B BRA Ry *%gugm & &
3-Month EURIBOR Interest Rate March Futures Long 032024 [ § [iE]] H 0% 0
3-Month EURIBOR Interest Rate March Futuwes Lang 0312025 82 1851 ] ]
3-Month EURIBOR Interest Rate September Futures Short 092024 164 151 ] [L1]
3-Month SOFR December Futures Short 032025 nz 144 0 (<]}
3-Month SOFR June Futures Lang 0972024 b1} 1261 1 ]
3-Month SOFR June Futures Long 0972025 b1} 133 1 ]
3-Month SOFR March Futures Lang 0612024 n 130 1 0
3-Month SOFR March Futures Short 0612025 120 38 1] 15
3-Month SOFR September Futures Long 122024 17 151 ] 1]
3-Month SOFR September Futures Long 127025 BE (42 3 0
Australia Government 3-Year Bond March Futures Short 0312024 68 L] 0 13
Australia Government 10-Year Bond March Futures Short 0372024 53 17 2 0
Canada Govemment 10-Year Bond June Futures Lang 062024 b6 9 ] 1]
Euro-Bobl 5-Year Note March Futures Long 032024 19 (261 3 1]
Eurg-BTP 10-Year Bond March Futures Lang 032024 i1 13 g 0
Eurg-Bund 10-Year Bond June Futures Short 062024 B 151 0 15
Eurg-DAT 10-Year Bond June Fulures Short 0672024 3 11 0 [¥]
Euro-Schatz 2-Year Note Manch Futures Short 03024 l a7 1] 12
Japan Government 10-Year Bond March Futures Shart 032024 10 n 14 0
1.8, Treasury 2-Year Note June Futures Short 062024 b 141 0 (1]
115, Treasury 5-Year Note June Futures Shont 062024 7 I ] i
W5, Treasury 10-Year Note June Futures Long 0672024 43 i B ]
WS, Treasury 20-Year Bond June Futures Shar 062024 36 1561 ] na
1S, Treasury Ultra 10-Year Note June Futures Shor 062024 BB (15 ] 125
1S, Treasury Ultra 30-Year Bond June Futures Shart D6/2024 7 161 ] ]
United Kingdom Treasury 10-Year Gilt June Futures Short 06/2024 4 1371 0 1291
Total Futures Contracts $ i $ 4 % 199}

[SWAP AGREEMENTS:

10452 ANEBED .
197348 9ISy RERIE ___ EWEEE

YIFLYR - IVTF AT 4 EESREH  HHA ATLyk® HEETAY 15 itk GR) 2 HE afit
British Telecommunications PLC 1.000% 1212012028 0663%  EUR W § [ % 1 § 0 5 0
General Electric Co. 1.000% 06/20/2026 0.223% § 500 9 1 0 0

§ 13 ] 7 § 0§ 0

EWERS

AVFYIR/FSUvT BEEMEH  HME BETH O W0 REREE ) RE Bl
COX.I6-35 Index 1.000% 1220200 § 100 § 1 B [1] $§ 0 & 0
COX.I6-36 Intex 1.000% DB/20/2031 300 5 1 0 0
COX.I6-38 Inex 1.000% 062012032 100 2 1 0 0
COX.IG-41 Index 1.000% 1272002028 13,500 305 a0 6 0

5 33 § 47 § [ § 0
EBHRFID LS
X3/ EHEHA VT IIR EEEF ptl=] BETA TS REHEFE (8) & Hik aE
Pay 3-Month Canadian Bank Bill 0.900% 03102024 CAD 4,200 § 170 § 1501 ] 0 s 0
Pay™ 3Month EURIBOR 2.000% WNY2026 EUR 11,300 4 1424 1 0
Pay 3Manth FRA New Zeatand Bank Bl 0.528% 031772024 NZD 700 14 i} 0 0
Pay 3Manth FRA New Zealand Bank Bill 4.000% 06/14/2024 7,300 1361 [} H 0
Pay 3-Manth FRA New Zealand Bank Bill 1.250% 121152024 12,600 1325) 146) 0 0
Receive 3-Month FRA New Zealand Bank Bill 0.500% 1211612025 600 2 H 0 131
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EBSRD __ FmEEE
X3/ EHEHAOTVIR BEE£FH mie BETER s REBE (18) & HE G
Pay 3-Maonth FRA New Zealand Bank Bill 3.750% 0652027 NZD 00 ¥ [nn § 15 § 3% 0
Pay™ F-Month FRA New Zeatand Bank Bill 4.250% (3182030 7,800 15 ¥ il 1]
Feceive B-Month Australian Bark Bill 3.500% 672025 AUD 200 2 ] [} 0
Pay B-Month Australian Bank Bill 2131% o2 400 87 4 1 1]
Pay B-Month Australian Bank Bill 2100% 182032 1,900 (188 0 2 ]
Pay™ B-Month Australian Bank Bill 4.250% 081572032 B0 151 3 1] ]
Pay®™ B-Month Australian Bank Bill 4.500% 0152032 11,100 I 38 2 ]
Pay B-Month Australian Bank Bill 4.000% D6/2172033 7,200 (135 40 3 ]
Pay™ B-Month Australian Bank Bill 4.750% 122002033 14,600 15 45 2 ]
Pay B-Month EURIBOR 0.550% DBV2024 EUR 500 m 3 ] ]
Receive™ B-Month EURIBOR 3.500% /02026 100 0 1 [} ]
Pay B-Month EURIBOR 3415% 12182028 1,900 52 nn 4 ]
Pay™ B-Month EURIBOR 3.250% /29 32,400 748 1285) 58 ]
Pay B-Manth EURIBOR 2.547% 30%2033 1,020 19 5 5 ]
Receive™ B-Manth EURIBOR 3.000% 3N52033 2840 (459 14 [} m

B-Manth EURIBOR 10.175%] an7z033 2600 (706 148} 15 ]
Pay™ B-Month EURIBOR 2.760% 0310412034 200 1 1 1 ]
Pay™ B-Month EURIBOR 3.000% 070034 14,800 369 145) an ]
Receive B-Manth EURIBOR 0.000% 03772053 400 502 § ] (15
Receive™ B-Manth EURIBOR 2.750% 702054 3,500 (251) 1400 ] (661
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.000% T2N47H024 ¥ 930,000 [ 2 ] ]
Receve Bank of Japan Uncollsteralized

Overnight Call Rate 0.100% 252025 910,000 4 2 ] ]
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.143% @Nwz203 300,000 B 2 1 ]
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.850% AN2033 360,000 19 14 4 ]
Pay™ Bank of Japan Uncollateralized

Overnight Call Rate 1.000% 322034 330,000 n n ] 14
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.350% 372061 70,000 124 in 2 ]
Receive Bank of Japan Uncollzteralized

Overnight Call Rate 0.450% DB6/2051 10,000 16 1] 1] ]
Pay Bank of Japan Uncollateralized

Overnight Call Rate 0.400% 121572061 179,000 (258 1] ] 151
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.800% 06152052 40,000 a2 120 4 ]
Pay Canadian Overnight Repo Rate

Average 4.550% 3472024 CAD 2,600 15 13 [} ]
Pay™ Canatian Overnight Repa Rate

Average 3.500% 05102025 30,900 [223) 1400 7 ]
Pay™ Canatian Overnight Repa Rate

Average 5.000% TNO4/2025 11,100 &7 121 1 ]
Pay™ Canatian Overnight Repa Rate

Average 3.500% 1282025 2,300 161 L1} ] ]
Pay Canadian Overnight Repo Rate

Average 3.250% 121202028 100 121 i ] ]
Pay Canadian Overnight Repo Rate

Average 1.900% 121872029 1,300 1841 13) H ]
Receive™ Canatian Overnight Repa Rate

Awerage 3.500% 06/01/2032 4,300 13 18 [} 161
Pay Canadsan Dvernight Repo Rate

Average 2.200% 12812049 1,200 (189 7 ] ]
Pay Canadian Overnight Repo Rate

Average 3.300% DB/26/2053 100 n ] 1 ]

Euro Short-Term Rate 2.750% DB/21/2024 EUR 10,400 1129 168} 3 ]
Receive™ Secured Overnight Financing Rate: 3.500% 1282025 $ 1,600 0 ] ] ]
Receive Secured Overnight Fnancing Rate 4.250% 1222025 11,800 03 107 ] m
Receive™ Secured Overnight Financing Rate 4.000% DBN2r2026 7,900 4 1 ] m
Receive Secured Overnight Financing Rate 3.106% 282027 2,850 B4 n ] L]
Receive Secured Overnight Fnancing Rate 1.750% DBN52027 9,400 940 m ] 1751
Receive Secured Overnight Fnancing Rate 3.600% 32028 4,300 104 96 ] 161
Pay Secured Overnight Financing Rate 1.665% Nz 4,300 1515) 154} 2 ]
Pay Secured Overnight Financing Rate 3.500% 1272002030 8,100 (2300 (oay 9 ]
Pay Secured Overnight Financing Rate 1.655% 05042032 500 1921 18 1 ]
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EBSRD __ EWEEME
X3/ EHEFNAVTIIR BT FotilE] BETER g liti] RERE (18) & B e
Pay Secured Overnight Financing Rate 2.600% DB/26/2032 $ &0 ¥ 712 § 116} § 7% 1]
Pay Secured Overnight Financing Rate 2.750% 092112032 &00 1561 nz 1 1]
Pay Secured Overnight Financing Rate 3.650% 072033 a0 19 16b 1 1]
Pay Secured Overnight Financing Rate 3.750% 0722033 0 161 16b 1 1]
Pay Secured Dvernight Financing Rate 4.393% 10V26/2033 1,300 50 nn 3 ]
Pay Secured Overnight Financing Rate 4.450% 10V31/2033 o 0 18 2 ]
Pay Secured Dvernight Financing Rate 4.435% 11101/2033 100 4 i ] ]
Pay Secured Overnight Fnancing Rate 4.450% 11101/2033 2,800 ikl 136} B ]
Pay Secured Overnight Fnancing Rate 3.500% 1212002033 6,050 (2031 173 13 ]
Pay Secured Overnight Fnancing Rate 3.620% 0173112034 100 121 120 ] ]
Pay Secured Overnight Fnancing Rate 3.725% 020712034 0 13 13 ] ]
Pay Secured Dvernight Financing Rate 3.660% 02112034 100 [} ] ] ]
Receive™ Secured Overnight Financing Rate 3.750% DB/202034 4,300 o 28 ] (4]
Receive Secured Overnight Fnancing Rate 1.842% 9192053 2,800 939 it} ] 1
Receive Secured Overnight Financing Rate 3.250% 1212002053 1,100 B ] ] 181
Receive™ Secored Overnight Financing Rate 3.500% DB/202054 1.500 26 18 ] 1
Receive™ Singapore Overnight Index Average 3.000% 82026 360 7600 161 ] 1 ]
Receive™ Singapore Overnight Index Average 2.750% 322029 3,200 25 4 ] I
Pay Sterling Overnight Interbank
Average Rate 4.160% 1282028 GBP 3,500 15 1781 0 ]
Pay™ Sterling Overnight Inteshank
Average Rate 5.000% /029 7,000 m nan 0 ]
Pay™ Sterling Overnight Inteshank
Average Rate 4.500% /034 5,100 354 189} 3 ]
Pay™ Sterling Overnight Inteshank
Average Rate 4.750% (37202054 400 ] i B ]
Pay™ Swiss Overnight Rate Average 1.750% (37202034 CHF #00 46 7 & 0
3 1,485 $ 1506) § 3B |244]
Total Swap Agreements s 181 $ @62 s 381 § (244)

INANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

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

[11] Securities with an aggregate market value of $5,037 and cash of $756 have been as coll | for traded and cleared fi ial
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.

SRR R EE SRR G A
LRI E LB E
kot iticg A 5 i af
ET TY
+7vay 0 2797 it 733> s 2797 att
Total Exchange-Traded or Centrally Cleared_$ 0 % 43 4 387 % 436 % 0 (89) # (244) % 1343)
™ H the Fund is a seller of protection and & cxedit event occurs, 3 defined under the terms of that particular swap agreement, the Fund will either (i pay to the buyer of i equal to the notional of the swap and

nake defivery of the referenced oblgation or underhying securities comgrising the referenced index or (s pay a net sertlement amount = the form of cash or securities equal 1o the notonal amount of the Swap less the recovery value of the
refersnced obligation or undzrhying securities comprising the referenced index.

= huieduedrtwmﬂs.lewwﬂedlnahwlummwhedmdemmwunwmwwuluemm sssues, U5, Municipal ssues or soversign issues as of period end serve as indicatrs of the
current status of the k and regeesent the kelihood or risk of detault foe the credit derivathve. TPelmiedusdrmmdnlaMuhlshfummnlvmm“nfbummrqnmwmuﬁmm
uponit payments required to bi made to enter inta the agroement. Wider cradit present a o 1h s trodit soundness and a greates likeihood o risk of default o oiher credil event otturing a5

defined under the terms of the agreement.
- llvemanmunwtmla!amml!ltheF\n!wddbelw\l'adwnavasawﬂauluemwuw:nnnnrrmasabwunluaﬂnnwvaumWaueilmlmuasdeﬁwdumrﬂmemsnlﬂmmmww
The prices and resulting values for credit defaull swap agreements serve as indicators of the current status of the k and represent the likefihood of an expected liabiity for prot) for the credit dervative should the:
netional amount of the swap agresment be of the period end. | ] values, in absolute terms when compared to the notional amount of the swap, represent a deteroration of the referencad underying's credit
soundhess and a greater ikelihood or risk of default or other credit event occurring as defined under the tems of the agreement.
This ingtrument 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
ORWARD FOREIGN CURRENCY CONTRACTS:

RETETIH (18) 2
AE

58T RFA ZELER ZEER

AID 32024 CAD 176 § m § 1 § 0
AZD ar2024 NZD i 443 0 0
AD 03r2024 § 30 AUD 462 0 vl
AID 0412024 AUD 462 § 03 2 0
AID 0412024 § 443 NZD b 0 0
BOA 03r2024 1,462 OKK 10,075 0 0
BOA 03r2024 538 NOK 5,600 0 1]
BOA 03r2024 769 SEK 8,035 8 0
BOA 0412024 OKK 10,060 § 1,462 0 0
BOA 042024 EUR 3 n 0 0
BPS 0312024 AUD B67 563 0 121
BPS 0312024 CHF 41 537 0 il
BPS 0312024 EUR 610 B68 0 18
BPS 0312024 GBP 1,195 1,520 7 0
BPS 0312024 Y 568,569 3,862 63 0
BFS 032024 NOK 5,852 557 5 0
BFS 032024 SEK 5,661 562 0 141
BFS 032024 WD 4,648 148 1 0
BFS 032024 § 319 EUR 0 0
BPS 0312024 1,545 GEP 1217 0 (51
BPS 032024 166 JFY 25,004 1 0
BPS 032024 316 WD 9,760 0 {71
BPS 0472024 AD an $ 242 0 0
BPS 0472024 GBP 1217 1,545 5 0
BPS 062024 WO 21,443 691 7 0
BPS 062024 § 45 WD 1,369 0 1]l
BPS 0712024 16 PN 64 0 0
BRC 0312024 JFY 661,431 $ 4492 7 0
BRC 032024 NOK i k)l 0 0
BRC 032024 WD 14978 474 1 0
BRC 0312024 $ 414 WD 14810 0 1l
BRC 0412024 3 NOK kiv) 0 0
CBK 032024 CHF B67 ¥ 984 0 il
CBK 032024 EUR 455 490 0 141
CBK 0372024 GEP 114 144 L} 0
CBK 032024 § 248 GBP 197 1 0
CBK 032024 547 JFY 69,700 2 0
CBK 037024 540 NZD 87 0 0
CBK 032024 481 WD 14,870 0 {71
CBK 0412024 436 CHF 32 0 0
ous 032024 EUR 42,255 $ 45,672 146 0
ous 032024 JPY 90,632 B16 n 0
ous 0472024 § 45,928 EUR 42,255 0 11461
GLM 032024 50 NOE 5 0 1]
JPM 032024 CAD 1.7 § 5,732 a 0
JPM 032024 WO 19,837 1 n 0
JPM 032024 § M S60 M 0 (31
JPM 032024 B2 WD 25,539 0 13
JPM 0472024 5732 CAD 114 0 1271
JPM 062024 WO %, $ 20 16 0
MBC 032024 AUD 444 254 a7 0
MBC 032024 EUR 1,384 1,486 0 (1]
MBC 032024 WO 463 15 0 0
MBC 032024 § 5,870 CAD 7,680 0 (611
MBC 032024 47,649 EUR 44044 14 0
MBC 0472024 JPY 1,560,000 § 10,608 166 0
MBC 0772024 § 551 PIN 2007 1 0
MYl 032024 AUD 07 $ 137 2 0
MYl /2024 CHF n 4 1 0
MYl 032024 KK 8,27 1,348 2 0
MYl 032024 GEP L] 132 1 0
MYl 032024 JRY B3,558 585 0 L]
MYl 0324 SEK FATE] m 1 0
MYl 03024 S60 L] mn 0 0
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ORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

RERFE (8) &

EEIHF RFEA 2iELENR SEGEE Vi i
MYl 032024 § n CAD n § 0 3 0
MYl 0324 G16 EUR 566 [] 13l
MYl 032024 459 JPY 13,683 [] [t
MYl 03r20z4 657 40,004 0 0
MYl 032024 i NOK 3424 [] 161
MYl 0402024 AUD il § 17 0 0
MYl 0472024 EUR 130 1Ll 0 0
MY 04/2024 JBY 1,580,000 11,024 395 0
MYl 04/2024 NED 42 i 0 0
MYl 04/2024 $ 50 [KE B 0 0
MYl 04r2024 15 GBP 12 0 0
MYl 04r2024 505 JEY B9,190 4 0
MYl 04r2024 m SEX 2m 0 !l
NGF 032024 TWD 5,550 H 1 1 0
RBC 0402024 DEK 1,700 175 0 0
SCX 0324 5,674 B 2 0
SCX 0324 NED 160 9 1 0
SCX 0324 § 1,604 CHF 1478 0 (33
SCX 032024 1,877 DKE 12,884 0 161
SCX 0402024 DEE 12,685 H 1877 [ 0
506 032024 TWD 4,042 157 1 0
TOR 032024 NOK 3,360 3y 2 0
TOR 032024 H 3,060 AUD 4673 0 nn
TOR 032024 19 JEY 116,895 2 0
TOR 0472024 AUD 4673 H 3,063 17 0
TOR 04r2024 JEY 116,361 1719 0 13
TOR 04r2024 ¥ g NOK 3,358 0 121
UAG 0372024 OKK 938 H 1357 4 0

4 1,047 § 14031

REREF (1) £

EBIHF RER 2iE LA R REGER BiE a&
ATD 032024 AUD 118 § 8 $ 1 § 0
ATD 03024 § ] JPY 43,07 0 161
ATD 0324 10 NZD 16 0 0
ATD 04r2024 NZD 16 § 10 0 0
BOA 0324 EUR L] 15 0 0
BOA 0324 SEK 7 M 0 0
BOA 0324 § 5 DKK 32 0 0
BOA 04r2024 DKK k) § 5 0 0
BPS 0324 CHF 2 2 0 0
BPS 0324 EUR 1147 1,244 3 0
BPS 032024 GBP il 765 1 0
BPS 0324 § il AUD 39 0 0
BPS 0324 a2 EUR kL] 0 0
BPS 0324 4 GAP 1493 [] Al
BPS 0324 16 560 il 0 0
BPS 04r2024 AUD n § i 0 0
BPS 04r2024 GBP 142 M3 1 0
BPS 0412024 SG0 il 16 0 0
BRC 032024 0 0 [] 0
CBK 0372024 CAD 3 2 0 0
CBK 0372024 GEP 2 3 0 0
CBK 0372024 JPY 4,751 n 1 0
CBK 032024 § M CHF 0 0 0
CBK 0372024 51 JPY 163 0 0
CBK 04/2024 CHF i) § M 0 0
FAR 0372024 § 1,319 EUR 1,05 [] L]
FAR 0472024 EUR 1,215 § 1.3 4 0
GLM 0372024 CAD 17 13 0 0
GLM 0372024 § 1 CAD 2 0 0
GLM 032024 n GBP 18 [] 0
MY 032024 AUD 9 § ] [] []
MY 032024 CAD ] 164 7 0
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PY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

KRBT (18) &

WEIHEF RFEA ZiELER ZEGER Ak a1
MY 0372024 EUR L § 102 $ [} $ 0
MYI 0372024 JPY 23,10 1,558 [} (1]
MY 0372024 360 n 16 0 0
MY 0372024 $ 175 CAD a 0 0
MY 0372024 il EUR bl 0 0
MY 0372024 8 GBP B [} 0
MYl 0372024 1413 JPY 07,837 0 (241
MY 0372024 il SEK 6 0 0
MYI 0472024 CAD m § 164 0 0
MYI 0472024 SEK 265 il [} 0
MYl 0472024 § 1,462 JPY 09,227 10 0
RBC 0372024 JPY 303 § 154 0 0
RBC 0372024 § 1 DK 4 [} 0
RBC 0472024 DKK L] § 1 0 0
RBC 0472024 § 154 JPY 154 [} 0
RYL 0372024 360 1 § 0 0 0
50X 0372024 CHF n n 1 [}
50X 0372024 DKK 16 " [} [}
30X 032024 JPY 217,563 1454 0 0
50X 0372024 NZD 16 10 [} [}
50X 0372024 § B DKK a1 [} [}
50X 0372024 1458 JPY 212,150 [} 1#
50X 0472024 DKK a0 § B [} [}
50X 0472024 § 14584 JPY 216,593 [} 0
TOR 0372024 JPY 210,572 § 1403 [} 14
TOR 0372024 SEK 19 2 [} [}
TOR 0372024 § 5 AUD 8 [} [}
TOR 0372024 139 JPY 4,38 [} 1261
TOR 0472024 AUD i) § 58 [} [}
TOR 0472024 § 1403 JPY 209,610 5 0

i) 3 11181
Tatal Forward Foreign Currency Contracts $ 1,076 $ [521)

RITTEN OPTIONS:

EBHEF X1/ ZH HERTE
mEIHEF 4R AVTIIR ZEHEF L— 1 fTEHR fERA " TLITL (BR) MBI
BPS Call - OTC 10-Year Interest Rate Swap E-Maonth EURIBOR Receive 2420% 030172029 200 § m % 0
BPS Call - OTC 10-Year Interest Rate Swap E-Manth EURIBOR Receive 2490% 030772024 200 in 0
BPS Put - OTC 10-Year Interest Rate Swap B-Month EURIBOR Pay 2.750% 030172024 200 in 0
BPS Put - OTC 10-Year Interest Rate Swap B-Month EURIBOR Pay 2810% 030772024 200 in 0
CBK Call - OTC &-Year Interest Rate Swap B-Maonth EURIBOR Receive 2540% 03122024 100 ] 0
CBK Put - OTC &-Year Interest Rate Swap B-Month EURIBOR Pay 2890% 031272024 100 ] 0
GLM Call - OTC &-Year Interest Rate Swap B-Manth EURIBOR Receive 2450% 03052074 300 ] 0
GLM Put - OTC &-Year Interest Rate Swap B-Month EURIBOR Pay 2800% 03052024 300 0 1
S W os
mEIHEF Eid ALSAUTS4R TR BERE TLSTL (BW)  ABE
CBK Put - OTC LS. daltar versus Taiwan Dolkar TWD 31000 0310112024 1,080 $ na_ % 0
Total Written Options § 161 ¢ 1]

Motional amount regeesents the number of contracts.



