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(3) HEARMILESAMEK (the Schedule of Investments)
(A) ELa NEa—4 nNvHo—r 272K A
(2024108310 KR )

(ﬁﬁiz:{:F) (ﬁ?gmzﬁ?—)

Australia and New Zealand Banking Group Ltd.

4.330% due 11/01/2024 $ 4% 4
Brown Brothers Harriman & Co.
4.330% due 11/01/2024 7 7
Citibank N.A.
4.330% due 11/01/2024 43 43
DBS Bank Ltd.
4.330% due 11/01/2024 21 27
DnB Bank ASA
4.330% due 11/01/2024 15 15
JPMorgan Chase Bank N.A.
4.330% due 11/01/2024 104 104
Sumitomo Mitsui Banking Corp.
4.330% due 11/01/2024 4H M
Sumitomo Mitsui Trust Bank Ltd.
4.330% due 11/01/2024 29 2
270

4.542% due 12/26/2024 (c) 2,400 2,383
4.544% due 01/23/2025 1,400 1,386

3,769
Total Short-Term Instruments 4,039
(Cost $4,039)
Total Investments in Securities 4,039
(Cost $4,039)

03

INVESTMENTS IN AFFILIATES 97.9%
OTHER INVESTMENT COMPANIES 97.9%

PIMCO Bermuda Bank Loan Fund (M)

(Cost $97,230) 8,430,787 133,375
Total Investments in Affiliates 133,375
(Cost $97,230)

Total Investments 100.9% $137,414

(Cost $101,269)

Financial Derivative

Instruments (b) (0.9%) (1,202)
(Cost or Premiums, net $0)
Other Assets and Liabilities, net (0.0%) @3
Net Assets 100.0% __$ 136,209

NOTES TO SCHEDULE OF INVESTMENTS:

A zero balance may reflect actual amounts rounding to less than one thousand.
(a) Coupon represents a yield to maturity.

(b) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

KRB (8) &
HE

WEIHEF REB ZELEBER ZEEE il
BPS 11/2024 $ 80 JPY 12,184 $ 0 $ 0
MYI 11/2024 14 2,200 0 0

$ 0 $ 0




38) #

HBIEF RFEA ZiELAR ZEIEE
BOA 11/2024 JPY 34,148 $ 229 $ 5 $ 0
BOA 11/2024 $ 174 JPY 25,500 0 m
BPS 11/2024 JPY 1,259,190 $ 8,217 0 (51)
BPS 11/2024 $ 740 JPY 105,897 0 (45)
BPS 1212024 8,202 1,262,370 51 0
BRC 11/2024 JPY 161,233 $ 1,061 3 0
BRC 11/2024 $ 170 JPY 24173 0 (11
BRC 1212024 994 150,919 0 0
CBK 11/2024 JPY 1,970 $ 13 0 0
FAR 11/2024 $ 6,761 JPY 969,565 0 (396)
GLM 11/2024 JPY 319,671 $ 2,090 0 9
GLM 1212024 $ 2,090 JPY 318,415 9 0
MBC 1112024 JPY 14,219 $ 94 1 0
MBC 1112024 $ n JPY 1,683 0 0
MYl 1112024 JPY 14,917 $ 98 0 0
RBC 11/2024 17,677 3 0 0
RBC 11/2024 $ 591 JPY 84,118 0 (38)
RBC 1212024 773 117,254 0 0
SCX 1112024 JPY 115,670 $ 759 0 0
SCX 11/2024 $ 569 JPY 81,003 0 (37)
SCX 1212024 758 115,253 0 0
TOR 11/2024 4,573 658,031 0 (252)
UAG 1112024 JPY 844,403 $ 5,517 0 (27)
UAG 1112024 $ 6,621 JPY 943,813 0 (425)
UAG 1212024 5,517 841,305 2 0

$ 96 $ (1,298)
Total Forward Foreign Currency Contracts $ 96 $ (1,298)




(B) F.Lo

INS A —4

(2024£10A31B &%)

AT B
(BfL: F) (B F)

INVESTMENTS IN SECURITIES 104.1%
[BANK LOAN OBLIGATIONS 97.4%

AAdvantage Loyality IP Ltd.
9.629% due 04/20/2028 $
ABG Intermediate Holdings 2 LLC
7.448% due 12/21/2028
Acrisure LLC

8.009% due 11/06/2030
Alliant Holdings Intermediate LLC
7.759% due 09/19/2031

Allied Universal Holdco LLC
8.535% due 05/12/2028

Alpha Generation LLC
7.448% due 09/30/2031

Altar BidCo, Inc.

10.389% due 02/01/2030
Altice France S.A.

10.156% due 08/15/2028
Amentum Holdings, Inc.
6.935% due 09/29/2031

Amer Sports Co.

7.354% due 02/17/2031
Amneal Pharmaceuticals LLC
10.185% due 05/04/2028
AmWINS Group, Inc.

7.050% due 02/19/2028
Amynta Agency Borrower, Inc.
8.435% due 02/28/2028
Applied Systems, Inc.
7.604% due 02/24/2031
Arches Buyer, Inc.

8.035% due 12/06/2027
Artera Services LLC

9.104% due 02/15/2031

AS Mileage Plan IP Ltd.
6.656% due 10/15/2031
Ascend Learning LLC

8.285% due 12/11/2028
Aspire Bakeries Holdings LLC
TBD% due 12/23/2030
AssuredPartners, Inc.

TBD% due 02/14/2031
Asurion LLC

8.935% due 09/19/2030
athenahealth Group, Inc.
7.935% due 02/15/2029

AVSC Holding Corp.
1.000-9.285% due 10/15/2026
Bausch + Lomb Corp.
8.095% due 05/10/2027
8.685% due 09/29/2028
Bausch Health Cos., Inc.
10.035% due 02/01/2027
BCPE Empire Holdings, Inc.
8.185% due 12/11/2028
Belron Finance 2019 LLC
7.536% due 10/16/2031

BIP PipeCo Holdings LLC
7.090% due 12/06/2030
Blackhawk Network Holdings, Inc.
9.685% due 03/12/2029

Boost Newco Borrower LLC
7.104% due 01/31/2031

Boxer Parent Co., Inc.
8.335% due 07/30/2031
Broadstreet Partners, Inc.
7.935% due 06/13/2031
Brown Group Holding LLC
7.435% due 07/01/2031

2,065
1,281
1,308
484
829
125
1,000
1,339
375
304
466
473
593
1,275
518
448
475
1,086

600

687
516

399
1121
1,301

175

538

s 2127
1,285
1,308

482
828
125
981
1,076
375
305
475
473
696
1,279
498
443
474
1,067

601

687
518

401
1,728
1,299

175

539
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AT Bl
(BfL: F) (B F)

Caesars Entertainment, Inc.
7.435% due 02/06/2030 $
7.435% due 02/06/2031
Carnival Corp.

7.435% due 08/08/2027
7.435% due 10/18/2028

Cast & Crew LLC

8.435% due 12/29/2028
Cengage Learning, Inc.
9.538% due 03/24/2031
Central Parent LLC

7.854% due 07/06/2029
Century De Buyer LLC
8.805% due 10/30/2030
Chariot Buyer LLC

8.035% due 11/03/2028
Charter Next Generation, Inc.
7.685% due 12/01/2027
Chobani LLC

8.435% due 10/25/2027
Clarios Global LP

7.185% due 05/06/2030

Cloud Software Group, Inc.
8.804% due 03/30/2029
Cloudera, Inc.

8.535% due 10/08/2028
Clydesdale Acquisition Holdings, Inc.
7.860% due 04/13/2029

CMG Media Corp.

8.204% due 12/17/2026
Coherent Corp.

7.185% due 07/02/2029
Cohesity, Inc.

TBD% due 03/08/2031
Commscope, Inc.

8.050% due 04/06/2026
Corelogic, Inc.

8.300% due 06/02/2028
Cornerstone Building Brands, Inc.
8.154% due 04/12/2028
9.304% due 05/15/2031
Cornerstone OnDemand, Inc.
4.685% due 10/16/2028
Cotiviti, Inc.

8.094% due 05/01/2031

CPPIB OVM Member U.S. LLC
7.854% due 08/20/2031

COP Holdco LP

6.854% due 12/31/2030
Creative Artists Agency LLC
7.438% due 10/01/2031

CSC Holdings LLC

7.173% due 04/15/2027

Cube Industrials Buyer, Inc.
8.132% due 10/09/2031
Deerfield Dakota Holding LLC
8.354% due 04/09/2027

Delta Topco, Inc.

8.198% due 11/30/2029
DIRECTV Financing LLC
10.087% due 08/02/2029
Discovery Energy Holding Corp.
9.354% due 05/01/2031
Dragon Buyer, Inc.

7.854% due 09/30/2031

Dun & Bradstreet Corp.
7.468% due 01/18/2029
Edelman Financial Engines Center LLC
7.935% due 04/07/2028

1,299
299

667
200

298
473
1,388

174

1625
695
821

1,944
499

1,460
548
797
442
399

1417

738
300

623
1,791
600
632
693
449
600
792
398
5

499
400
1,116

619

$ 1,302
299

670
201

292
475
1,380

175

1,628
699
823

1,946
492

1,459
595
799
442
391

1413

721
299

588
1,794
603
632
694
b
601
782

399

502
398
1,19

619

N2 —4

EEEE Bl
(B F) (B F)

EMRLD Borrower LP

7.557% due 08/04/2031 $ 225
Endo Finance Holdings, Inc.

8.707% due 04/23/2031 400
Endurance International Group Holdings, Inc.
8.471% due 02/10/2028 1,087
Entain PLC

8.014% due 10/31/2029 198
Epic Crude Services LP

7.656% due 10/10/2031 375
EPIC Y-Grade Services LP

10.601% due 06/29/2029 575
eResearchTechnology, Inc.

8.685% due 02/04/2027 693
Fertitta Entertainment LLC

8.536% due 01/27/2029 1,090
Fiesta Purchaser, Inc.

8.685% due 02/12/2031 524
First Advantage Holdings LLC

TBD% due 09/19/2031 475
First Student Bidco, Inc.

7.866% due 07/21/2028 925
Focus Financial Partners LLC

0.500% due 08/15/2031 (b] 70
7.836% due 09/11/2031 655
Fortress Intermediate 3, Inc.

8.435% due 06/27/2031 675
Foundation Building Materials, Inc.

8.585% due 01/29/2031 249
Frontier Communications Holdings LLC
8.763% due 07/01/2031 350
Garda World Security Corp.

8.286% due 02/01/2029 794
Genesys Cloud Services Holdings | LLC
7.685% due 12/01/2027 857
Global Medical Response, Inc.

0.750-9.509% due 10/31/2028 805
Golden State Foods LLC

TBD% due 10/07/2031 475
Great Outdoors Group LLC

8.550% due 03/06/2028 1,667
GTCR Everest Borrower LLC

7.604% due 09/05/2031 500
Gulfside Supply, Inc.

7.784% due 06/17/2031 372
Hanger, Inc.

TBDY% due 10/23/2031 350
Hub International Ltd.

7.367% due 06/20/2030 1,765
Hudson River Trading LLC

8.319% due 03/20/2028 781
Hunter Douglas Holding BV

8.571% due 02/26/2029 1,700
Icon Parent, Inc.

TBD% due 09/11/2031 675
Ineos U.S. Finance LLC

8.435% due 02/07/2031 449
Informatica LLC

6.935% due 10/27/2028 641
IRB Holding Corp.

7.535% due 12/15/2027 1,220
ISolved, Inc.

8.185% due 10/15/2030 572
Johnstone Supply LLC

7.851% due 06/09/2031 300
June Purchaser LLC

TBD% due 09/11/2031 1,300
LBM Acquisition LLC

8.668% due 06/06/2031 634

$

225
401
990
198
375
575
695
1,092
626
476
926

70
656

675
246
353
794
860
803
476
1,663
499
373
351
1,770
782
1,697
671
451
642
1,222
575
300
1,302

625
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LC Ahab U.S. Bidco LLC
8.185% due 05/01/2031 $ 400
Leia Finco U.S. LLC
7.887% due 07/02/2031 425
Life Time, Inc.
TBD% due 10/22/2031 250
LifePoint Health, Inc.
8.406% due 05/17/2031 1,076
8.632% due 05/17/2031 175
Madison IAQ LLC
7.889% due 06/21/2028 688
Madison Safety & Flow LLC
7.968% due 09/26/2031 250
Masorange Holdco Ltd.
8.104% due 03/25/2031 299
Mauser Packaging Solutions Holding Co.
8.346% due 04/15/2027 96
Mavis Tire Express Services Topco Corp.
8.185% due 05/04/2028 794
McAfee Corp.
8.100% due 03/01/2029 2,581
McGraw:-Hill Education, Inc.
8.604% due 08/06/2031 490
Medline Borrower LP
7.435% due 10/23/2028 2,074
MH Sub I LLC
8.935% due 05/03/2028 2,074
MI Windows & Doors LLC
7.685% due 03/28/2031 349
Mitchell International, Inc.
7.935% due 08/17/2031 250
Modena Buyer LLC
9.104% due 07/01/2031 500
Mosel Bidco SE
9.104% due 09/16/2030 600
Motion Acquisition Ltd.
8.104% due 11/12/2029 697
Naked Juice LLC
7.954% due 01/24/2029 518
National Mentor Holdings, Inc.
8.454% due 03/02/2028 24
8.454-8.635% due 03/02/2028 845
NCR Atleos Corp.
8.397% due 03/27/2029 356
Neon Maple Purchaser, Inc.
TBD% due 07/18/2031 800
Neptune BidCo U.S., Inc.
9.758% due 04/11/2029 1,425
NGP XI Midstream Holdings LLC
8.604% due 07/25/2031 400
Nielsen Consumer, Inc.
9.435% due 03/06/2028 350
Nouryon Finance BV
8.628% due 04/03/2028 891
Olympus Water U.S. Holding Corp.
8.104% due 08/20/2031 46
OMNIA Partners LLC
7.867% due 07/25/2030 819
Organon & Co.
7.259% due 05/19/2031 846
Oryx Midstream Services Permian Basin LLC
7.918% due 10/05/2028
Oscar AcquisitionCo LLC
8.854% due 04/29/2029 442
Osmosis Buyer Ltd.
8.357% due 07/31/2028 1,459
Pactiv Evergreen, Inc.
7.185% due 09/24/2028 283
Parexel International, Inc.
7.685% due 11/15/2028 1,690

Bl
(B4 2 F)

$ 402
422
250

1,078
175

688
251

299

797
2,581
492
2,078
2,063
351
248
480
605
667
391

24
831

357
798
1,821
401
350
897
46
821
847
687
439
1,463
284

1,691
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Peer Holding 11l BV

7.604% due 07/01/2031 $ 250
Pegasus BidCo BV

7.848% due 07/12/2029 213
Peraton Corp.

8.535% due 02/01/2028 1,656
PetSmart LLC

8.535% due 02/11/2028 821
PG Polaris Bidco SARL

7.604% due 03/26/2031 449
Phoenix Guarantor, Inc.

7.935% due 02/21/2031 1,079
Planet U.S. Buyer LLC

8.604% due 02/07/2031 299
PMHC II, Inc.

9.058% due 04/23/2029 595
Polaris Newco LLC

8.847% due 06/02/2028 2,14
Project Alpha Intermediate Holding, Inc.
8.335% due 10/28/2030 1,020
Proofpoint, Inc.

7.685% due 08/31/2028 1,355
Rackspace Finance LLC

7.683% due 05/15/2028 122
Radiate Holdco LLC

TBD% due 09/25/2026 1,022
Raven Acquisition Holdings LLC

7.685% due 06/21/2029 918
RealPage, Inc.

7.800% due 04/24/2028 1,815
Renaissance Holding Corp.

8.935% due 04/05/2030 1,092
Restoration Hardware, Inc.

7.300% due 10/20/2028 423
Rockpoint Gas Storage Partners LP

8.363% due 09/12/2031 950
Scientific Games Holdings LP

7.590% due 04/04/2029 728

Sedgwick Claims Management Services, Inc.

7.585% due 07/31/2031 893
Select Medical Corp.

7.685% due 03/06/2027 207
SkyMiles IP Ltd.

8.367% due 10/20/2027 730
Sotera Health Holdings LLC

7.835% due 05/30/2031 625
Speedster BidCo GmbH

TBD% due 10/17/2031 500
Spin Holdco, Inc.

9.256% due 03/04/2028 372
Spring Education Group, Inc.

8.604% due 10/04/2030 298
Star Parent, Inc.

8.354% due 09/27/2030 746
Stubhub Holdco Sub LLC

9.435% due 03/15/2030 688
Surgery Center Holdings, Inc.

7.485% due 12/19/2030 597
Syniverse Holdings LLC

11.604% due 06/13/2027 398
Tacala Investment Corp.

8.185% due 01/31/2031 474
Tempo Acquisition LLC

6.935% due 08/31/2028 731
Tempur Sealy International, Inc.

TBD% due 10/03/2031 475
Terex Corp.

6.685% due 10/08/2031 500
TGP Holdings Il LLC

8.035% due 06/29/2028 400

$
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214
1,607
817
450
1,080
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1,298
1,095
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627
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325

300

132

688

599

397

478

732

475
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380
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Tidal Waste & Recycling Holdings LLC

TBD% due 10/03/2031

TK Elevator Midco GmbH
8.588% due 04/30/2030
TransDigm, Inc.

7.104% due 02/28/2031
7.354% due 03/22/2030
Travel + Leisure Co.
8.095% due 12/14/2029
Trident TPI Holdings, Inc.
8.188% due 09/15/2028
Triton Water Holdings, Inc.
8.115% due 03/31/2028
8.604% due 03/31/2028
Truist Insurance Holdings LLC
7.854% due 05/06/2031

U.S. Renal Care, Inc.
9.800% due 06/20/2028
UKG, Inc.

7.617% due 02/10/2031
United AirLines, Inc.
7.385% due 02/22/2031
United Talent Agency LLC
8.568% due 07/07/2028
Univision Communications, Inc.
8.050% due 01/31/2029
UPC Financing Partnership
7.825% due 01/31/2029
Varsity Brands, Inc.
8.821% due 08/26/2031
Virgin Media Bristol LLC
7.418% due 01/31/2028
7.724% due 03/31/2031

VS Buyer LLC

8.036% due 04/12/2031
Wand Newco 3, Inc.
7.854-7.935% due 01/30/2031

WaterBridge Midstream Operating LLC

9.393% due 06/27/2029
Waterbridge NDB Operating LLC
9.603% due 05/10/2029
Webpros Luxembourg Sarl
8.685% due 03/28/2031

WEC U.S. Holdings Ltd.
7.595% due 01/27/2031
Whatabrands LLC

7.435% due 08/03/2028
White Cap Supply Holdings LLC
7.935% due 10/19/2029
Windsor Holdings Ill LLC
8.269% due 08/01/2030
Windstream Services LLC
9.707% due 10/01/2031
Wrench Group LLC

8.865% due 10/30/2028
Xplor T1 LLC

8.854% due 08/24/2031

Zayo Group Holdings, Inc.
7.800% due 03/09/2027
8.935% due 03/09/2027

Zelis Payments Buyer, Inc.
TBD% due 10/25/2031

Ziggo Financing Partnership
7.418% due 04/30/2028

Total Bank Loan Obligations
(Cost $152,850)

272k
(ggea;) (%g{?ﬁzﬁ
$ 475§ 476
1,323 1,328
315 316
535 536
496 499
397 399
786 788
620 623
1,100 1,103
473 438
2,042 2,047
896 899
497 501
583 575
319 319
400 399
325 316
700 681
848 850
399 399
225 21
500 500
498 500
1,084 1,086
755 756
1,034 1,033
397 400
300 302
995 983
400 403
819 172
504 481
500 498
1,100 1,086
—_an

[CORPORATE BONDS & NOTES 1.8%

Alliant Holdings Intermediate LLC

7.000% due 01/15/2031

500

504

(M)
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Panther Escrow Issuer LLC
7.125% due 06/01/2031 $ 200
Olympus Water U.S. Holding Corp.
7.125% due 10/01/2027 350
Organon & Co.
7.875% due 05/15/2034 100
Rand Parent LLC
8.500% due 02/15/2030 1,000
Stagwell Global LLC
5.625% due 08/16/2029 325
Level 3 Financing, Inc.
11.000% due 11/15/2029 313

Total Corporate Bonds & Notes
(Cost $2,779)

B i
(B4 2 F)

s m
709

356
103
999

309
1,767

354

2,830

[SHORT-TERM INSTRUMENTS 4.9%

Australia and New Zealand Banking Group Ltd.
20

4.330% due 11/01/2024

Brown Brothers Harriman & Co.
4.330% due 11/01/2024

Citibank N.A.

4.330% due 11/01/2024

DBS Bank Ltd.

4.330% due 11/01/2024

DnB Bank ASA

4.330% due 11/01/2024

JPMorgan Chase Bank N.A.

4.330% due 11/01/2024

Royal Bank of Canada

4.330% due 11/01/2024

Sumitomo Mitsui Banking Corp.
2.340% due 11/01/2024 EUR
4.330% due 11/01/2024 $
Sumitomo Mitsui Trust Bank Ltd.
4.330% due 11/01/2024

4.661% due 12/03/2024 (c)

Total Short-Term Instruments
(Cost $7,725)

m

131

512

204

145

1,900

Total Investments in Securities (a) 104.1%

(Cost $163,354)

Financial Derivative
Instruments (e)(f) 0.2%

(Cost or Premiums, net $(169))

Other Assets and Liabilities, net (4.3%)

Net Assets 100.0%

4,500

20

m

131

512

1
204

145
1,333

1,892
1,125

$ 163,883

351

(6.830)
$ 157,404

ELa
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m
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NOTES TO SCHEDULE OF INVESTMEN

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

(@) The ion of Total

by

of 10.3% of Net Assets in aggregate.

(b) All or portion of this amount r

Note 4, Securities and Other Investments, in the Notes to Financial Statements for more information regarding unfunded loan commitments.
(c) Coupon represents a yield to maturity.

ic region as of October 31, 2024 is 93.8% of Net Assets in the United States and other countries comprising

The interest rate for the unfunded portion will be determined at the time of funding. See
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BORROWINGS AND OTHER FINANCING TRANSACTIONS
(d) REPURCHASE AGREEMENTS:

WEIHEF HHEH RFER wmHAa BEEEE  ER SEUERIEE  LARZHOME LRZHOZRO
JPS 4.940% 10/31/2024 11/01/2024  $ 4,500 U.S. Treasury Notes 0.625% due 05/15/2030 $ 14590 ¢ 4500 § 4,501
Total Repurchase Agreements $ (4,590)  $ 4,500 $ 4,501

IBORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The following is a summary by counterparty of the market value of Borrowings and Other Financing Transactions and collateral pledged/(received) as of October 31, 2024:

) UA—ALK FNERLES  ERY  tORBARS EEEAR Ay hIsz
WEIHEF LARZHDZE DXk DXt D3 (25 (%H) R—Tx—®
Global/Master Repurchase Agreement
JPS $ 4,501 $ 0 [ 0 $ 4,501 $ 4590 (89)
Total Borrowings and Other Financing T i $ 4,501 $ 0 $ 0 $ 0 $ 4501

""" Includes accrued interest.
" Net exposure represents the net receivablef(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 October 31, 2024 was $586 at a weighted average interest rate of 4.576%. Average borrowings may include sale-buyback transactions
and reverse repurchase agreements, if held during the period.

(e) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
[FUTURES CONTRACTS:

; i _ EIES

fidii] ki3 R A Ry GE) & & Al
U.S. Treasury 10-Year Note December Futures Long 1212024 5 $ (21) $ [ (1
Total Futures Contracts $ (21) $ 0§ 1)
[SWAP AGREEMENTS:
EHEF . KRR _ EEEIE
D3/ ZH EHSHNAVTIIR B 2 & 1 mE BETA i35 ffitE 3(8) # i
Receive Secured Overnight Financing Rate 4.000% 06/20/2026 $ 11,400 $ 53 $ (15) $ 3 8 0
Receive'" Secured Overnight Financing Rate 3.750% 12/18/2026 15,675 36 219 5 0
Pay'"! Secured Overnight Financing Rate 4.000% 12/18/2026 40,500 123 (169) 0 (8
Receive'" Secured Overnight Financing Rate 3.750% 12/18/2029 1,700 0 56 2 0
Receive'” Secured Overnight Financing Rate 3.750% 12/18/2031 750 0 32 1 0
Pay Secured Overnight Financing Rate 3.750% 06/20/2034 1,050 (8) (1 0 1]
Total Swap Agreements $ 204 $ 122 $ 1 3 9)
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 October 31, 2024:

Cash of $435 has been as for traded and ly cleared fi ial derivative i as of October 31, 2024. See Note 8,

Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

(M)
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SRR B SREE SRR SR
iim i EEENEEE iim i ZEEEE AT
BoAJvay iz A7vT &it FEYFTav iz 29vT &it
Total Exchange-Traded or Centrally Cleared $ 0 $ 0 3 1 $ 1§ 0 3 (1 $ 9 $ (10)

""" 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.

(f) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
[FORWARD FOREIGN CURRENCY CONTRACTS:

REREFE (B) i
HE

WEI1HEF REA ZEHEE ZREE
CBK 11/2024 EUR 46 $ 51 $ 1 $ 0
Total Forward Foreign Currency Contracts $ 1 $ 0

YI7LYA:
IYTATAD . 27 v FOffifl
2| UI7LyR- TLIT L KRR
HEIHEF b=BMYE—Y TOF 4T 4 g EHEF] BELE bt 1=] X/ (RE)  (8) # HRE ffif
JPM Receive iBoxx USD Liquid
Leveraged Loans Secured Overnight Financing Rate
Total Return Index N/A Index § 12,200 12202024 $ 83 s 34 $ 258§ 0
JPM Receive iBoxx USD Liquid
Leveraged Loans Secured Overnight Financing Rate
Total Return Index N/A Index 5,500 03/20/2025 (71 115 44 0
MYC Receive iBoxx USD Liquid
Leveraged Loans Secured Overnight Financing Rate
Total Return Index N/A Index 2,800 12/20/2024 (15) 62 47 0
Total Swap Agreements $ (169) $ 518 $ 349§ 0

(M)
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