OMUZ-252807-0000-20250421<
K #4772 FoH#EARROEYTY. 3

BB | AmEBRE N ES

E M

20274 4 A20BE T (20174 6 A14BERE)

B R A&

AECoONEREERTHSIELT Y3 —¢+
A—L RESTO— — YFRJ (USD) &
FUELO NZa—4% AvhhL TZ72F
A — Z5RY (USD) OREEFIHE~DE
EFBLT. XL LTHR GHEZEAFET.) O
RBAVEEOAHBESER LU ZTNODREELSE
IZHREEITVET,
BETAORELREBEOHEFICEE L DOFF
RBEDOEREHETTELT Ya—rE—4L R
FSTP0— — 93RJ (USD). BLUFIFIX
BOBRLEEHNBELNYEZOESRZHITE
LA NZa—4% AvhHL T7YEFE A —
I 5AY (USD) DFREEFAH~NDIREE S (L.
FNENT0%., 0% EHEAELET,
BEERIIF~OERELEMMEHITT I LEE
AELFET,
BREERTEHE~DERADIERICET 2ERIEX. EL
aPw NV 2Ty RIZERELET,
REMTHANEREEICOWTIE, RAELTSA
BAvDETVERAS

TEEANR

ELad Ya—rt48—L REST
Ehayi-M-h | O— — Y FRJI(USD)BLUE
(vih - 779F | L NZa—4% AVhL T7v
(BEAy9BL) | F A — UF3RY(USD)DEE
ERASFZIERENRELET,

Eha Y3-M-L | HRDRBEVEEOLARBEES LU
ANiFU- - | FNLDREFAGRSETERENR
h3%0 (USD) | ELET,

fha fya-g| ELA NZa—d A hLh
4mAwyF77Z*<MX“®E§§ﬁDT*ﬁ
A__HXYﬁ@m$uEﬁ®ﬁﬁm%$;U%
(Us D) ?;$m$ﬁ%%§$§&ﬁﬂ§t

FRMEAHR

REBRIAFADREZNSICHRZRTEE A
NEREE~DEEREZITVEEA,

voll i

REFERRORLYFNES S UTES Rz
BHET.) FOLBMENEMNRIEALE L. HEEHE
IF, EEMEBKE, TRBAFEHEL CTEERH
MRELET. 2L, FPEARRBLAVEDOES
ICEABEETHEVCENHYET,

NEEFEOREICH-> T EXMEDOHRE
BEL, REIELTHREMFTEHAHELE
¥, (RAEMBKELCTRBMEFLIYEET S
BENHYET.)

ERREE (240R)

ELad a—F3—L-
A2ohL--T72UF
(BBAYTLEL)

E8H (GREH 202544 A21H)

ZBREDAHGZSEAN

FRIIHRJNDOCEBEBYECHILRLEFES,

ST, BFHEHO TELD Ya—ka—L AV
hh-T70F (BEAYDREL)] X £54 A2
HICES8HDREZITVEL, CZICEATER
KRETHERLLEFES,

SkELEIEHMERSISITHYFEFT LI SHBEL
BLETFES,

(°) MUFG
=Z2UFJ7tykIRIATIN

RRMBEREFE-—THOE1S .
R"—LR—  https://www. am. mufg. jp/

SERBEEICEISIBMLEhER

- 0120—-151034
ARARE (=i - 2 %8000:00~17:00,
+-8-#8-12A31B~1A3B8%k<)

BEEEOEMIINBIOEEL TR, IRV ORTRHISBBR(EEL,




ELa Ya—RrE—L - -A2HLT7UR (ABEAYTHL)

AKEHORTICH--T

-RAIE LT, FROYE. SHEOEMKRBIVET, LEFMOEEIATRELTEYEIOT, XRPOBELOHFOE
SASEHBOEL I —BLAVWI EAHYET, EL. BERBORBEIZOVTIINMIERTT SB5E08HY ET,
- —HIEHANELERENGZNCEERLTVET,

O3 5 HIDEREE

‘\5% ” ﬂ;ﬂ % zgw ﬁﬁ g/ﬁ i& ié\ 15 g i g Fa‘f
T emw (RO 2R s oA ®|® t
= M % % B H
4 1] (202144 H20H) 10, 928 0 6.4 99. 1 836
5 #1 (202244 H20R) 12, 654 0 15.8 99.5 749
6 1 (202344 H20H) 13, 339 0 5.4 99.0 1,575
7 W1 (202444 H22R) 16, 237 0 21.7 98.3 1,533
8 HA(20254F 4 A21H) 15, 755 0 A 3.0 97.9 1, 379
(1) %77 > FOIEMEMEIT, FEENSRETIEEEGERICOVTIE, fiEE A oREEMFELZ ZICHREL TR £,
() 477 v ROMENE 2 RTHEYRBESGFE LRV D, XU Fv—TEEHY A,
OLHAhDEAEMEE L TRFEDHR
3 e i R
e A A ” _ — ] A I
& % Flw A W=
G ) M % %
20244F- 4 H22H 16, 237 — 98. 3
4 AR 16, 530 1.8 98.7
5 A K 16, 588 2.2 98.7
6 AR 17,093 5.3 98.9
7THRE 16, 590 2.2 99.0
8 AR 15,708 A3.3 98.9
9 AR 15, 536 A4.3 99. 1
10K 16,610 2.3 98.0
YES 16, 490 1.6 98.0
128K 17, 206 6.0 98.0
202541 HR 16, 950 4.4 97.8
2 AR 16,616 2.3 97.9
3 AK 16, 694 2.8 98.0
R
20254E 4 H21H 15, 755 A3.0 97.9

(%) BT 7 FOREYEMEHL, RESS LT REEFREFICOVTIT,

() WSR3 e i,

HIE 3 B OJEYEIAR 2 FICEH R L Tl £,




& FHiEE

ELd 53— E2—L - -AVHL-T7UR (BEAYDHL)

S 8H1: 20245F 4 H238~20255 4 H21H

SHPOEEMEBEFDHEBICONT

BEAEMERZE DT
() (B8AHM)
20,000 8,000
(= mstefliag : 2B |
18,000 6,000
16,000 < 4,000
(e - 5E |
14,000 2,000
12,000 0
2024/ 4/22 2024/8/19 2024/12/13 2025/4/16
XHMEEREEEMER. HESNTONES, NSRS
g8mE  16,237H E5AY) EHRBCERELLDDEHELTHELEHDT.
97> ROBRORENR/ ST 4 —< Y ZAERTHDTT,
% 8 MK 15,755H MEEOT 7Y RECHBVTR. HESEBFRET N ESHICDON
TlE. SHEOHBIENTHEOI—RCEIBBIET,
iSRS (0] =21 oo 7Y ROBAMEEC &Y BREHDRBUET. #£>T.
SENDSBHEDH B EDBEORRET T BOTFRVAIC
B oE = —3.0% TEBELREEL,



ELd 53— E2—L - -AVHL-T7UR (BEAYDHL)

| Bf@EoBT |
( AR DI CHA3.0% D TEE B E L. ]

D EEMED T R EHER

| tRER ‘
BHFAFINAZEZ U &,
L KIERW[RE—S— VIS LR LIEZ &,

[ TEER
C ¥ RILVDRATTE LT & ]




ELT a—r2—L-A2VAL-TF7UR (BBAYDIL)

HREZ&EUCTR? &, XEESHFHRIELE
FUFUR

HAIDF)HH 520244 9 BEEICHT TIE.

SXBRZTRT SRFEEFZRITT
RKEZPODICATFERANEE e &

ENSKEZAFETLE U, ZDE.

12BEBICHF TREOF TIFR—Z D
EERAE, S XEEFH LR LU CBED
HOTCHDD, KEOSEIEBELA>T
Lt Z BT 2R EIBEDEREZS
RICKESFIFETL. HEZE U TH
DEXREENFERNLUFT UL TDKD
RIRET. KEESFHRIEKEZHHE
TURRCESN TS RERY ., BHEZ B
UCHBDELERUF U,

HEREEFEDR—M T AU FICTDONT

> ELT Ya—bI—L-AVAL -

27K (BBANYIRL)
HETCHEREEECHD L3
Va—h9—L ANSTFI— - 7T
>2J) (USD) 8&UEELO N
=a1—9 AVhHL TFVR A -
J22RY (USD) DREFBFEILESD
KREZBUTC, FEUTHR GhEEZ
SHET, ) DBLVEEOLAHESSD
KUOZNSDOREBREZSAICHIA

747

S5 8HA: 20245 4 H23H~2025564H21H

D BEBEICONT

> &35 » HEHR

HEZEBEUTRSE. KRIVBEMWHETT
BUEUL.
HABD#IH N 52024 9 BEBICHM T TIE.
KEOH FFEIDOESFINEEZIFTTK
RILEWHETRELFZ U, £D&. K
EOF T FR—ZADI{LERAEFZERIC
KXRIVAWHTERUEBENG>D
DD, KEEZFDETPHIRICKDF E
[(FEDSK RIVEHHTERAICHRE U,
HEZEBEL CHDEKRIVEWHTTE
LE U,

N, FFINGEOBRS LOELHN D HD
ESZHITERZTVLE U, BH.
[PIMCOY3—hY—LEHE] ~D
& 7Z70%. [P IMCOA VAL
IS ~DERERDZ3I0N%ET D=
BEAREULFT,

2025F 3AKRKRT. 2AROHENER
BiEEZBUCREVBRYRIEE
£ BUFHBEDFEITEZIERELT 2610
B35 & EIF ST U e i DR B 8975



ELT a—r2—L-A2VAL-TF7UR (BBAYDIL)

AEEE, 77— XA F67%. TU
PRy IIE69%E LEL. (R
hR—2)

»ELT Y3a—bI9—-L RAPSTI-—-
- J952J) (USD)

T
LEHEOEFU 2T ZEMICHERFUE U,

7 9 B3
MBANSDREMREZIBEEICERL.
UR TR TREVENHDEEZX S5

DREBBABICKELTVET ., Fc.

EEMOEVWEEMHEOREZRZITPT
WEZEZONBIKIERFRE—Y —VEE
HICHRERZITHOTVET, HEEHES
([CDWVTIE. BBURR LA 3 ED
T7VIAVIIRAZREL. REWR
EEEE(CER UGN SREZ#ME U T
W&,

»ELD N2a-5 4VAL T7UR A
- J32ZY (USD)

EFIEES

BTN TEZBmD. MiFRE

[CIH U CTHREMICARELUF U, HHE
CBEBVNTIEFKED ~T Y THIEIC LD
MR PEERBEFEDORERZZ T IcE
FOEEICEDE TRKEDEFIUZXTD
FAEZTV. HEZEU TIEREDET
U T DINBREIRZTVE U, ZD
DI TlE., BRI ZE/NU 21T -3
VEDOHRNSEEDEMU AT EZE
FbE5L92—7. BIFI EFENRIAF
NBHZEXRDEFNIU AT EFFTXIFBEELT
WET,

€T 59— g

KEFRE—T —ViIEEWVW2cUR D
FTIBICERBRWNVEESENF CESES
EHBPANR—E T UFDEVLTEM
EHFLTCVWET, fHEICDOVWTET 7
VIRV I X DEERFETEZET U
TREZTV., Fle. RECDODREDES
gD _EF N 5 BEZZ (T2 KIEBHFTFR
TS -V \DREZMFELTDY
FJ, Ffo. FOW AERHICEVFHTE
EEHICOVTE. XFVOIPTII
ENDDEIREZEMRELTVED,

WEHRBEFEOR Y FI—T EDERICDOWVT

LT 7Y ROEHTERTBYRIEHHDFELRV D, RUFIY—TJFFHYFHA.
WOT. RUFIY—IBKLUOSELRHN DR FRSLETEEz A,



ELT a—r2—L-A2VAL-TF7UR (BBAYDIL)

D HESICDNT

IWRDECE(CDOEX U CIE, BEMEKE, TREE. DEENREODKESZERL. KERDE
DESEBTOVREEFR UL, D EICHE TN oIl (BRE) [CDOETHXULTIE. E5EHME
PICBERL. BROEARGHICEODVWTCERLET,

DECREDAER (@47 [, 1H0M8%2Y. B5AH)
o %8
20244 4 235 ~20254 4 5215
LEARS (CUEEMEAE) - (—%)
AN -
LERDIRZLIS -
DS AR 5,754

G ZBEADN . SHADWNGMUS SN R FHET
TEHULTWS cHEE SN EkE s —H U
WEEHR B FRT .

() WEEMELREZHDEST FAd) DHRE
(&R (DEEAH) [CHNTBEETHY, T7
Y RDONEEREFERIET,

A =g

SEDEBERTET uvssuscosscs. )

P ELD VI—RI—LAVHL - pbELT Ya—pI—-L ANSTFI-
T7R (BBAvYIRKL) - J9352ZJ (USD)

M2 THEREBENOREZEBLU CE
EUTHFR FEEZSHET. ) DR
LWEEDORHEFES KUZNSDIRE
EomSsZBUCHIANTERZITVR
9. 7H. [PIMCOY3—hd—LA
g ~DORERDZ70%. [P I MC
OA VA LERE] ~DREFRD7Z30% &
ERA R al=- % Nal UF-x- I

ERMEICREAULTE. R—rTxUTd%
EDOEA IR T ZEAICHZA DD KK
VBT OREBEBEZFZHDICERID
SWVHEIRNDEFIREZE U TERY X
JHlTdEICk . WETADR
EERBMDOHERICRRB UGBS, BR
RN DIESZBEIE T HE T,



ELd 53— E2—L - -AVHL-T7UR (BEAYDHL)

LI NZ1-9 AVAL T7VR A
- J3AY (USD)
EFRBERICOWVWTCIE, FEBHDOA VT
E(FEHEHEDOFT%Z L0 2 KETH
BI2O8EMIEHD2DDD, PRIBTD
BEKECRDIVWTHY ., TEETIEE
WIC50~100b p s DBIIF] NIFHEELE
SNBDEFELTVET,
KEICDOWTIE, BHODO5IELIFD. I
IHEEI DRI, BROHIRZFD KB
RICKY ., BBEHENREICTEFDU R
INWBEELET. BEHFHE. F25-
3 THBUCETREENHREE (G
DP) BEEEF. 2025 26F(FEERR
RXRZTO2KECESADEFELT
WE T, BELBEHR IR SZMiEERERY
5TEICKIATUDBUEFSN,
KEFHERHEEES (FRB) OB
HIZETH2 2% \DORMEND I ED
TRICEZBSNEFET, FRBIFAVTUL
DERYURTEERDBRY R T(CKE
HUOWHRESEZRBLONDIDDD., F
MWIC50b p s DFIFIFZT D EFRULT
WET, 2—OBICDOWNTIE. BFICE
TEREEMENREEDO TR UERE U
TEK2DDD, HEPYA VT SICETS
FMREEN T ZALBD2REBELTY, &
EDBUDEISBR2HEEESSRIC, A
VI UIFEIEHRETHEREZRKECKNA
LTV EFRERLTWVET, FMMNRER
7 (ECB) FSB&DEBELGHITF MK

777

it U RICEYFBERENKEE 2 %2R
([CTFDEHFTVET, DD ERER. &
BICBWTIFS|EMRETEERY XTI EE
PKRHSNBDEEZXTHY ., REDTA
REZEFH UL DD, BOKRKEDA
ALNAZEFS LTS ZEIE, R
NICHIIEMEEERT —NYCHDHEE
ATWVWET,
EREEE UTE. URTEEIOEEIS
BRI UBRVRERHZB L. MiEHEHHE
CRBBFAICSEVT MEZIIHIT 2 &H
(C. BEEOEVWRNAT v TOEREY
A T T ICE DS BHNRIRERRDFEE
[CERWEHATVWET, P IMCOA2A
LEESIE. BEORVLSEHIOY EEZFID
ETD (W] DEEE. URTF T
(ER—=—bT 2 UFZLRELRSED [F
V] DBEDODNSVAZSEHRL. [BE
BA YV NL] ZEBERICES LEIFBTET.
SIEMETEADREERENRA VAL
DIEHEZBEIELTCVEEXT,



ELd 53— E2—L - -AVHL-T7UR (BEAYDHL)

20245 4 B23H~202554AH21H

D 1 A0 Y DA

I
"8 T8 @ KX (%

IREO#E

(a)iE 5 | M 167 1.015

(a)fE5THRE =Hrh D TOEAEAEE X (EEEME= X  (hOBH -+~ FRBH)

(R E & #) (126)  (0.763) 7J7YROER - #A RAM OEFEN. BEMREOEL. BRREFOENEOND
(B8R = #) (36) (0.220) XMERRESSFEEBXEOUN. BSOEOEE. BAROERREZSONMD
(R E & #) (5)  (0.033) TFYVROHMEDRESIUEBE. ZFEAMHSDEREROETEDN M
(b)yz @ fit & A 0 0.003 (b)Z0fthER=HPDZDMER + BhDTHREEOL
(BE&B&M) (0)  (0.003) T7YROREBEFICEEEANDSEEZRTBICHDER
& & 167 1.018

HAh D EAE(MEE(E. 16,485 T,

(%) HhPOBER (HEHZONNDEDIFHERSZ
S0) &, B - BHIC K REEOKICEEN
HBleh. BEACKIBELUAERTT,

() BEBERIEEBCEICARBIFUEAALTHIR
6_0

(03 BEEOERE. COT7Y RPEFANTVS
BEEFAES DAL S L BRZESH T B A

() ZHREGFASFOEADSTERRIERICSITS
[1A0HY OERBEME] PESTE3D0DIC
DWTIE HANLEMI D 7Y FOBE] (CRRT
BTEELTHBIFT,

) BHEF1HOHDOZENETNOERATEE (M
REDHHZZD) ZHPOFIREMEATHRL
T100ZFEUIcHD T, HEIEIT/IEE 3R
BFHERALTHIET,



ELd 53— E2—L - -AVHL-T7UR (BEAYDHL)

(BEEH)
WEER

SHIPDER - EEICH 1 > CBRADIEE (RAIC LT, BEFHH. TEZEFHHNUE
MEEESENS [F 2R <o ) ZHAhOFIRmiE I ICHIhOFEOREEMER (1 0x/cY) Z%0
JER TR UIHREER (FF) (31.07% T,

Tt EmEmE
EREEER (2R —%
0.03% SEF B AL
0.05%
BEELET 7R
0.05%

fEER
1.07%

EHEESH
(RIS ()

ferER (0+2+0) (%) 1.07
OBT 7V FOBRADEE (%) 1.02
Q&SR T 7V ROEREEERADL R (%) -
OrRELT 7V FOEREESMALSADHE (%) 0.05

CF) ODBAIE. 1 A0S OBERBMEICEVTAHVWEEEECIUERLIEDHDTT,

() SBAEEG. RAE LT, SEFHE. SEERTFHRROEMEESES HrssE .

(F) SBEERE. ERBEURETI,

GF) HBBET 7V REE. TOT7 Y RBMEANTWVWSRIREESINS (WNY—TJ 7V RERLS, ) TI,

CF) ODEREG. XU—TJ7 RIS eBRATESH. REL T 7V RO > cBRAZSHEE Av.

CE) ODBAEQODERIF. st ESNIEHBNEGD GG HDIFT,

GF) AFUBIBERICBVTSENTLRVERIES B A

GI) BIEEORNHERHTCERULIZHDTT, CDeH. CNSDEIFHLETEHESETHY ., ERICHEE UIEERDE
REGFERIETD,



ELa Ya—krg—L - -A2HLT7UR (ABE~AYTHL)

OFERUEEIDIKIR

(20244 4 A238~20254% 4 A218)

| mAERDS

= £F 5¢ £F
# i o % [ & & | n % | & &
E| Fn TH Fn TH
Fha va—N-h ANFTY= = J7A](USD) 11 208, 880 17 294, 560
P [¥ha A3a=f {vhh 777F A - JAY(USD) 10 121, 558 10 126, 240
& it 22 330, 438 28 420, 800

() eBiTzERe,

OFEMEANEDEMEIRRF

(20245 4 A23A ~2025% 4 A218)

FYFHTIZSVWET A,

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

O AEE DM

(20254 4 A2181R7%E)
. J7Yk 47 77 VABEAREBERT 7Y FORE
% - 1 GIHR) 2 # EN
s =] £ I £y EL 24 k3
Fn E T %
Eha Ya—hg—Lh ALTTV— 77 2] (USD) 61 56 941, 763 68. 3
vYha RIa—=4 Avhh T7yvK A - J7AY (USD) 38 37 408, 624 29.6
& it 99 94 1, 350, 387 97.9
(F) lHEFE LT va— M —A AU DL Ty RN (B~ yTRL) OMEEREICKT 2R,
OB EEMHEDIER (20254 4 A21 ABTE)
" — -
" : W e %
TH %
i d YT il 1, 350, 387 97. 4
a—)L - m— % ZOM 36, 246 2.6
PG5 FE M pERAH 1, 386, 633 100. 0




ELa Ya—RrE—L - -A2HLT7UR (ABEAYTHL)

O%k. 8. TARVEEMBEOKR wss4p2e5n OBBEDIRN (20244 4 A238~2025% 4 A218)

H 5l ERES H 5l Y
=] =
[V SEETE: 29, 637, 351
W #E 1,386, 633, 334 = 2 29, 565, 135
a—)L s m— 36, 245, 135 Z AR 72,216
(B) AHffFE#HTEBE A 63,972,207
BBIE = RS GRHAMAR) 1, 350, 387, 740 S 14, 809, 845
JeULFLE, 459 FERH A 78,782,052
C) {EFTHME A 15,180, 522
® fff 7,562, 882 D) HEEHS(A+B+C) A 49,515,378
K?Lﬁir’f:’]@ 334, 469 (E) ﬁﬁﬁﬁﬁﬂ;ﬁiﬁf 173, 580, 735
(F) EmEE=ERES 379, 679, 685
IR FE A 7, 208, 209 (il 25 S 24 ) (255, 161,927)
e N g 20, 204 Fe FARLEAR 4 4 (124,517, 758)
@ FH(D+E+F) 503, 745, 042
C) MEEHRE(A—B) 1,379, 070, 452 H WEHES 0
JeA 875, 325, 410 RGBS S (G+H) 503, 745, 042
BIEFE AR 4 379, 679, 685
YRR 11145 42 503, 745, 042 (il 25 S 24 ) (255, 161,927)
D) SHELOK 875, 325, 410001 Fe FARZEAR 4 4 (124,517, 758)
Sy Bl MG R ST 4 188, 037, 564
1RO YEEMEBE(C/D) 15, 755 B 2% 4 A 63,972, 207
< FIEHBE> () (B) AfliEE#TEEBBMIIMKOHIBRZ I LD b0 ELET,
O#IE TA%H 944, 539, 6051 (1) (C)IEFEIMBNGE 1< 1305 FLIRBN IS %9~ 2 T B B AR M 4H 2 3w ¢
BN E ST A 248, 383, 1271 FRLTVWET,
I — AR T A 317,597, 3221 (1) (F)EBIMERZERE L H 501, (BrtOBNRRE DR, BN
Fio. 1 AN B ERIL, WKL 5T55H T, FE& LTAED BIiAZ LW 2 V0 ET,
@45 inds D FFE B
20244 4 A23H ~
= A 2025:E 4 E 21 E
2 FHPERR S O Y SIS 4R 14, 456, 829M
e FAVERRS: - Mol R AR O A A7 B SRR 4 —H
U A R 315, 707, 478
Sy Bl V(R BT S 173, 580, 735
M7 7 ROS RIS EE 503, 745, 042
1 5 1272 0 ILES Syl S48 5, 7541
15 025 7- 0 45 Ed 448 —H
U2y Fid 44 4R —M

OEFEMEDEN ORI R D RO M EIT—HME LT 72O ET 2B & LT, (EFEMEDME ERFEIT L LEEL0, 00057 D49. 5
PIND R %23 U CREZ ZEF A O T 53R LT Y £7,




ELa Ya—RrE—L - -A2HLT7UR (ABEAYTHL)

KZZEUF J 7Y heR TV AL P TIEAEROIENCY 7 7 & FICHT 2EREDOHTREZIToTWHHERH Y £9, FELIE, Bk
WIRGEEAEIZ BV DB W72, YthAR—2a3— (https://www. am. mufg. jp/) Z T 720,

[B& 5 €]
OFFGESEIG | FT OGS R OFEM I, HARTOIRFB OZE T 24T E Lz, fEiE, i — 52— (https://www. am. mufg. jp/) 7>
BT 7 v =V O HmRAEEZ ZEL SN,
(20244£11H 5 H)
OHBEFEROHREENCET 2 EHEAEOWIEIC D, DHEFE LTV, BRI EOLEFE 2T E L,
(202544 A 1 H)



ELT Y3a—beg—L AFFTFV— — 4FRJ (USD) /ELT N3Ia—4 AVhL T7YK A — 43ZY (USD)

<BESRETOIREFAAFELIVZOME

27V F&|ELa Ya—bE—L R+STV— —|ELT NZa—4% A2hL TFUER
752J (USD) A — J3ZRY (USD)
E R A e HRAOBLVEROAHBEFELUEAOD (ELT NIa—4 AVhHL T7UFR

REBARFICTREZITLD., RETADREL
REBEOHRFICEREL DD, FFIREOHER
EHETLET,

(M) ~DEEZELT, #FE HEEZS
#H#ET, UTRL.) DIEEWVEEDAHE
EBLVENODREBRFICREZITL.
FlFIRBOHERERPMGMELNY BOER
EHELET,

FEERAANR

HEDEBLENVEEOAHEFE LI UVELLD
IRERRF

HEDELNVEEDOAHBEESIVEL LD
TRAER RF

FEAAAGIR

- BE. BEEDLWL EEFHBRDOIELVE

BEORHBEES LUV ENLDIREBREIC

BELZET,

- BREERRFEOAHBEZEADRELLEETR

BEDIBUANELET,

CEBE. TaAL—Yar EF1EURNELET,

*xTal—igrbld, BEDOKRETAD
EURICEY 5 FHERFHRECEFIRIEE
BRI HEETT, COENAKEVIZ
E. EREHIHT HESHMEDEFHE
NRELHBEYFET,

K FILUADBEI Y AR—Ury—%HRE

ED20%LINELET,

- HEEORTARLIRITTIHRMAEIUXER

IWEUNDBEEETORA~NDEREILENT

NHBEEDS5%LURA., 10%URELET,

2L, REEEOEMFITERL., B#E

T1ERFOREMBERETY I UE (E

B, B RIHESE) ~DREICDOWLTILE

ALEHA,

- RENEERCEEICHL, REIELT, A

BAyTEITLEEA,

- BE. BEBEEDSW L EEHEDIELE
HONBEERLIUVETNLDIREBREFIC
BELET,

- BEEERBEOAHBEE~ADKRELLRETL
BEEDI%BLURNELET, =1L, EER
RIEFEE LI VE—HF—DIEHICONTIES
DIRY TlEHY EFEA,

s AR— b I UADEHTL—2 3 VI,
FAI&ELTO~BENHBETRAELES,
K FILUSNDBEI Y AR—Uy—%H0E
EDI0%LRELET,

- FEEORTERLRITT 2BA~DEREL
HWEED20%LNE LET,

- RENEERTCEEICHL, REIELT, A
BAYyDETVWEREA

R HE B

#/F5 A31AH

BFI10A31RH

o B A 8t

LEDERITVEREA, =FZL. FE, 78
ZITD2CEBFRETY,

RAIE LTBRASEZITO AT,




EBERFEE, MEELTEEESE. REAMIILEBEMRIRIIPIMCO Bermuda Trust Annual Report

ELa Ya—+2—L RFSTO—

May 31, 2024RR/M 54R# L THERL TLVET,

ﬁﬁsﬁﬁﬁﬁ@ﬁ%ibﬁﬁs%EE%@?%ZﬁﬁéhTMﬁU%GHFEA:
A—L R+STO—] THELTWLET,
(1) ERFESE

FLa 3—FrE2—L A FSTP—
(20245 B31HIZ# T 9 S E0H)
ELd Ya—ka—L
ZESFO—
FXRERIL

BEIA :
ZWAE. NEREE LI HfEE 30, 752
HUXA 0

IRAZE 30, 752
B8R :
EIEIRANAUD 192
EERANPY 97
EIEERENUSD 1,728
B ST ERAMAUD 244
AR ST ERANJPY 92
R 5= RANUSD 2,189
AT FAUD 3
RATERRAPY 2
AT FUSD 384
FIFIE 327

BRAE 5,318
BEMIRA 25, 434
SEERHAAE EL
B AL 2 (699)
TARB—T7 K 0
ARG, hRBEESRIRERR 1,319
ISR RIRE S (15, 275)
NE (27)

RIRMAE (8%) (14, 682)
REHRFME (FIEE) OMZES :
BEFMAS 7,991
IRB—T7 R 0
AT, PRBEESRMIRERR 448
JEEEERIRERE R 1, 860
NEEEESLIUVEBOREIZERINE 8

AR GHEE) OHZES 10, 307
FFIEE (BK) (4, 375)
ERICKMEEOME (5) &8 21,059
*4} [t R SR AR 2

(F) BRRATAFLBIELOREHNZBHELTVET,
GE) FEECEITTFRPARBIMEREALTHY ET.

¥a—+t



ELa Ya—+2—L RFSTO—

(2) MIEELBHES
FLa 3—kE2—L RAFSTO—
(202445 5 B31AIZLR T B HIR)

ELd Ya—hr42—L4
ARSTO—

. FREIL
siEEDEMm () -
EH
BEMIRA (BR) 25,434
EHRMFIE (BX) (14, 682)
AEHFME GHEE) OHMZEER 10, 307
BRICKAMEEQHEE () %8 21,059
S
AUD 0
C (USD) 0
J_(PY) 0
J_(USD) 0
JPY 0
UsD 0
HNEEEEEE 0
J7vFRFaz=y FEEI
J7vRa=y FREIICK BMEEDHMEE GR) 4 56, 853
fiEEDY (B) EAE 77,912
WEE
iy 538, 131
FTES 616, 043

(E) BRERTAFLBIELORFHNEZ/HBL TLET,
(GF) FEECEITTFRPARBEIMEEALTHY ET,



ELa Ya—+2—L RFSTO—

(3) HEARMILESAMEK (the Schedule of Investments)
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HESE Bl HESE Bl HELE Bl
(BfT : F) (B F) (BT : F) (BfL: F) (BT : F) (BfL: F)
INVESTMENTS IN SECURITIES 134.7% Goldman Sachs Group, Inc. 3.200% due 04/17/2025 $ 40 392
3.272% due 09/29/2025 § 2200 § 2182 3.971% due 03/30/2026 1,400 1378
i 5.700% due 11/01/2024 2,600 2500 6.294% due 11/23/2025 2,800 2,808
ABN AMRO Bank NV 6.141% due 12/09/2026 600 601 6.533% due 05/14/2028 500 502
6.575% due 10/13/2026 $ 1000 § 1010 6.754% due D5/15/2026 800 806 7.096% due 03/30/2025 1,900 1915
AerCap Ireland Capital DAC HSBC Bank PLC Sumitomo Mitsui Financial Group, Inc.
1.650% due 10/29/2024 3,500 3441 5.726% due 09/28/2024 1,400 1451 6.785% due 01/13/2026 4,200 4,963
3.500% due 01/15/2025 2,600 2,562 HSBC Holdings PLC Svenska Handelsbanken AB
Ally Financial, Inc. 2.099% due 06/04/2026 400 386 6.026% due 05/28/2027 1,100 1,101
4625% due 03/30/2025 200 198 2.633% due 11/07/2025 700 691 Swedbank AB
5.125% due 09/30/2024 5,900 5886 4.180% due 12/09/2025 1,600 1585 5.337% due 09/20/2027 2,700 2,692
American Express Co. 6.781% due 03/10/2026 800 806 6.733% due 06/15/202 1,000 1016
5.645% due 04/23/2027 1,000 1,004 6.962% due 09/12/2026 1,000 1,012 Synchrony Financial
Aozora Bank Ltd. ING Groep NV 4.250% due 08/15/2024 1,420 1415
1.050% due 09/09/2024 3400 3344 6.366% due 04/01/2027 1,200 1204 UBS Group AG
Athene Global Funding 6.996% due 03/28/2026 5,300 5345 2.503% due 00/11/2025 2,300 2219
5.823% due 08/19/2024 900 901 Jackson National Life Global Funding 4.490% due 08/05/2025 500 499
6.565% due 03/25/2027 3,500 3520 6.506% due 06/26/2024 2,500 2502 6.941% due 05/12/2026 3600 3628
Aviation Capital Group LLC JPMorgan Chase & Co. Ventas Realty LP
5.500% due 12/15/2024 1,800 179 2.005% due 03/13/2026 300 292 3500% due 02101/2025 400 3%
Avolon Holdings Funding Ltd. 2.301% due 10/15/2025 4,000 3,949 VICI Properties LP
2.875% due 02/15/2025 4,100 4,007 3.845% due 06/14/2025 1,500 1,499 3.500% due 02/15/2025 400 393
3.950% due 07/01/2024 500 499 5.951% due 12/10/2025 500 502 Wells Fargo & Co.
Banco Santander S.A. 6.285% due 02/24/2026 1,744 1,750 2.164% due 02/11/2026 1,800 1,854
5.742% due 06/30/2024 1,300 1299 6 558% due 01232028 900 913 2.188% due 04/30/2026 300 291
Bank of America Corp. Lloyds Banking Group PLC 2.406% due 10/30/2025 6,400 6,313
2.456% due 10/22/2025 600 582 2.438% due 02/05/2026 1,500 1,467 3.908% due 04/25/2026 500 492
3.093% due 10/01/2025 2,200 2,180 3.511% due 03/18/2026 500 491 185,894
3.384% due 04/02/2026 2,200 2,187 3.870% due 07/09/2025 3,900 3,802
6.359% due 02/05/2026 400 402 4.450% due 05/08/2025 800 792 Americar Honta Finaic Cory
6.685% due 04/02/2026 1,300 1,308 4.716% due 08/11/2026 200 198 6.145% due 10/03/2025 . 1700 1708
Bangque Federative du Credit Mutuel S.A. 6.920% due 08/07/2027 300 304 Arrow Electronics, Inc. ’ !
6.488% due 01/23/2027 1,100 113 5 o36% due 01/05/2028 300 i R 500 15
ijssl% dfl[]cmg/?ms 200 203 Mitsubishi UFJ Financial Group, Inc. BAT Capital Corp.
arclays 4.788% due 07/18/2025 1,000 999 J
2.852% due 0510712026 5,300 5160 5,063 due 0071212025 2,400 2B g mamatonal . e s
BNEFaritas 5.5 5.541% due 04/17/2026 1,100 1098 5.806% due 11/20/2024 1,000 1,000
DAY iy LBH 6 500% due 10101/2024 AUD 450 300 Bayer U.S. Finance Il LLC ' '
281 oy I207, o 493 6,303 due 0272012026 § 2600 2808 4.250% due 12/15/2025 4,900 4,781
it due 2120 i 18 6.736% que 091212025 200 201 Bayer U.S. Finance LLC ' '
Az Opetating Bartorshinh B 6.796% due 04/17/2026 1,000 1008 3.375% due 10/08/2024 1,200 1,190
gﬁ:ﬂﬁ:;e“ﬂﬁ” Tl 1,700 1.6%8 Mizuho Financial Group, Inc. ' ' Berry Global, Inc. ' '
A 3 )
e i i iniéi a/: dsu; Efe'l 62025 1,000 99 35;:31 .f g:e 0711512025 908 834
Citigroup, Inc. 0 0
T S R O B B
6.046% due 10/30/2024 1400 AOT 6.998% due 05/26/2028 1,100 1102 4.875% due 05/01/2025 5,100 5,047
Cooperaticte RaloharicUN 6.436% due 01/14/2028 2,000 2018 Ford Motor Credit Co. LLC ' '
::iz”“"/“ni“:clﬂ Wg’iw 1,000 95 NatWest Group PLC ' ' 2.300% due 02/10/2025 900 878
A. o y
e w0 ow o lDelm @ @ ambam 3
6.116% due 09/29/2026 300 300 4.03% due 11/01/2024 500 495
4.750% due 08/09/2024 $ 1500 1497 4 .
co s . .
S gt Al 26 kgt due 01/16/2025 8300 B1% 4597% due 06092075 300 b
6.466% due 01/09/2026 4100 410 Nordea Bank Abp ’ ' B e o o
Deutsche Bank AG 6.311% due 06/06/2025 4,000 4,026 9.301“/: dUe 03/06/2026 'ﬁu[] ’BQU
3.961% due 11/26/2025 6,200 8141 ONB Finance Ltd. ' ' Pl SO
DAE Bank'ASA 1.125% due 06/17/2024 4,000 3,995 2;'['1327 d "[;'2',25,';5;: e 3331
5.896% due 10/09/2026 800 83 Hoyal Bank of Canada : " Hs d“e ¢ g
First Abu Dhabi Bank PJSC -854% due 04/07/2025 200 201
5.443% due 02/18/2025 AUD 600 g  lmcelliEREY Al 807 5.711% due 0510812027 900 909
SBA Tower Trust
GA Global Funding Trust . Global Payments, Inc.
0.900% due 09/13/2024 s 100 g S.869% due 10/1512024 1,000 992 1.500% due 11/15/2024 1,000 981
. 2 Shinhan Bank Co. Ltd. HCA, Inc.
3.850% due 04/11/2025 200 197 6.304% due 111612025 AUD 300 203 i 9
& oo de 0037700 o g 3k due TG0 5.250% due 04/15/2025 4,800 4,780
. 5.375% due 02/01/2025 200 199
6.716% due 04/11/2025 2,885 2899 5 6o60s due 10/16/2024 s o ol
Goldman;Sacks Bank ISh 6.407% due 01/21/2026 4,500 4500 Aot 200 197
6.114% due 05/21/2027 1,300 e e ' ' atlea a0
1.822% due 11/23/2025 599 587
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Hyundai Capital America

0.875% due 06/14/2024 $ 1,000
6.510% due 08/04/2025 4,200
6.855% due 01/08/2027 1,200
Imperial Brands Finance PLC

3.125% due 07/26/2024 3,955
4.250% due 07/21/2025 1,200
JDE Peet's NV

0.800% due 09/24/2024 4,000
Las Vegas Sands Corp.

3.200% due 08/08/2024 700
5.900% due 06/01/2027 600
Nissan Motor Acceptance Co. LLC

1.125% due 09/16/2024 200
1.850% due 09/16/2026 2,200
2.000% due 03/09/2026 1,100
6.850% due 09/15/2026 200
Nissan Motor Co. Ltd.

3.522% due 09/17/2025 1,800
Renesas Electronics Corp.

1.643% due 11/26/2024 700
Rolls-Royce PLC

3.625% due 10/14/2025 200
Sabine Pass Liquefaction LLC

5.625% due 03/01/2025 1,200
Schaeffler AG

4.500% due 08/14/2026 EUR 200
SK Hynix, Inc.

3.000% due 09/17/2024 $ 700
5.500% due 01/16/2027 900
TD SYNNEX Corp.

1.250% due 08/09/2024 2,400
Volkswagen Group of America Finance LLC
3.950% due 06/06/2025 2,720
Warnermedia Holdings, Inc.

3.788% due 03/15/2025 500
Algonquin Power & Utilities Corp.

5.365% due 06/15/2026 1,300
Ausgrid Finance Pty Ltd.

3.750% due 10/30/2024 AUD 500
5.629% due 10/30/2024 1,700
Avangrid, Inc.

3.200% due 04/15/2025 $ 1,000
Cox Communications, Inc.

3.150% due 08/15/2024 2,404
Enel Finance International NV

2.650% due 09/10/2024 4,920
6.800% due 10/14/2025 1,200
Eversource Energy

4.200% due 06/27/2024 4,337
Georgia Power Co.

6.111% due 05/08/2025 1,700
Israel Electric Corp. Ltd.

5.000% due 11/12/2024 4,400
Kansai Electric Power Co., Inc.

2.550% due 09/17/2024 2,300
Korea Southern Power Co. Ltd.

5.379% due 10/30/2024 AUD 3,000
NextEra Energy Capital Holdings, Inc.

6.119% due 01/29/2026 § 1,500
Pacific Gas & Electric Co.

3.400% due 08/15/2024 700
Sprint LLC

7.125% due 06/15/2024 100
T-Mohile USA, Inc.

3.500% due 04/15/2025 2,000

$

998
4,223
1217

3,939
1,180

3,936

699
602

197
2,004
1,025

205
1,744

685

194
1,198

279

694
896

2,319
2,673

492

67,291

1,291

331
1132

979
2,390

4,871
1,220

4,332
1,707
4,382
2217
1,994
1,504

696

100

1,963

31,175

HEESE | Bl
(BfL . F) (BfL: F)
Total Corporate Bonds & Notes § 284,360
(Cost $283,959)
MUNICIPAL BONDS & NOTES 0.3%
Tulane University
5.884% due 02/15/2036 $
Total Municipal Bonds & Notes
(Cost $1,656)

U.S. GOVERNMENT AGENCIES 7.2%

1,800 1,656

1,656

Fannie Mae

6.104% due 12/25/2047 600 599
6.238% due 03/25/2038 52 52
Federal Home Loan Bank

5.500% due 02/20/2026 6,000 5,999
6.000% due 05/03/2027 4,500 4,500
Freddie Mac

2.500% due 10/25/2048 124 109
3.000% due 09/25/2045 242 209
5.520% due 05/28/2025 5,800 5,800
5.650% due 03/06/2026 5,500 5,499
5.700% due 03/06/2026 8,000 8,000
5.787% due 03/15/2037 376 368
5.837% due 01/15/2040 233 226
Ginnie Mae

2.500% due 01/20/2049 47 40
2.500% due 10/20/2049 58 50
5.919% due 03/20/2061 23 2
6.113% due 04/20/2074 299 300
6.139% due 08/20/2066 12 12
6.223% due 01/20/2074 1613 1,618
6.273% due 09/20/2073 4,032 4,068
6.273% due 10/20/2073 4,587 4,616
6.289% due 07/20/2066 35 35
6.289% due 11/20/2066 92 91
6.303% due 09/20/2073 494 498
6.323% due 06/20/2073 1,102 111
6.423% due 11/20/2073 203 206
6.859% due 11/20/2067 532 535
Total U.S. Government Agencies 44,454
(Cost $44,462)

U.S. TREASURY OBLIGATIONS 0.5%

Treasury Inflation Protected Securities
0.125% due 10/15/2024 (b)

Total U.S. Treasury
(Cost $3,273)

MORTGAGE-BACKED SECURITIES 8.0%

510 Asset-Backed Trust

3,287 3,259

3,259

2.240% due 06/25/2061 402 394
ACE Securities Corporation Home Equity Loan Trust

6.219% due 04/25/2034 207 190
Atrium Hotel Portfolio Trust

6.564% due 06/15/2035 3,000 2972
Avon Finance

6.120% due 12/26/2049 GBP 4193 5,339
BAMLL Commercial Mortgage Securities Trust

7.331% due 03/15/2037 $ 1,200 1,200
Barclays Mortgage Loan Trust

5.903% due 01/25/2064 965 957
Bear Stearns Adjustable Rate Mortgage Trust

4.714% due 08/25/2033 12 "
6.500% due 04/25/2033 3 3
Bear Stearns Asset-Backed Securities | Trust

3.503% due 09/25/2034 186 177
Beast Mortgage Trust

6.481% due 03/15/2036 2,000 1,845
Benchmark Mortgage Trust

2.256% due 03/15/2054 900 800

ELa Ya—+2—L RFSTO—

BEEEE Bl
(BfL . F) (BfL: F)

3.042% due 08/15/2052 $ 1000 ¢ 942
BWAY Mortgage Trust

6.681% due 09/15/2036 500 47
BX Trust

6.131% due 01/15/2034 1,839 1,831
CLNY Trust

6.566% due 11/15/2038 400 394
COLT Mortgage Loan Trust

5.835% due 02/25/2069 1,677 1,668
Commercial Mortgage Trust

2.896% due 02/10/2037 800 776
Credit Suisse Mortgage Capital Trust

3.420% due 03/25/2059 635 631
3.904% due 04/25/2062 169 168
4.039% due 12/27/2060 752 732
5.000% due 07/25/2056 386 358
6.194% due 07/15/2032 n 70
CSAIL Commercial Mortgage Trust

3.142% due 06/15/2052 500 475
Extended Stay America Trust

6.511% due 07/15/2038 2,556 2,566
Finance America Mortgage Loan Trust

6.264% due 08/25/2034 114 107
Fremont Home Loan Trust

6.174% due 01/25/2035 84 81
GCAT Trust

1.091% due 05/25/2066 735 605
2.885% due 12/27/2086 822 743
GCT Commercial Mortgage Trust

6.231% due 02/15/2038 500 418
GS Mortgage-Backed Securities Trust

5.000% due 12/25/2051 325 301
5.000% due 02/25/2052 804 745
HPLY Trust

6.436% due 11/15/2036 203 203
Impac CMB Trust

5.689% due 05/25/2035 544 489
6.079% due 03/25/2035 70 66
INTOWN Mortgage Trust

7.806% due 08/15/2039 800 805
JPMorgan Chase Commercial Mortgage Securities Trust
6.574% due 06/15/2035 455
6.814% due 12/15/2031 114 102
JPMorgan Mortgage Trust

3.500% due 05/25/2050 84 74
5.000% due 02/25/2062 308 285
Kinbane DAC

4.665% due 09/25/2062 EUR 503 543
Legacy Mortgage Asset Trust

1.875% due 10/25/2068 $ @ 238
2.250% due 07/25/2067 278 272
Long Beach Mortgage Loan Trust

6.414% due 04/25/2035 255 251
MASTR Asset-Backed Securities Trust

6.139% due 09/25/2034 94 85
MFA Trust

1.131% due 07/25/2060 1,158 1,016
1.478% due 03/25/2065 167 157
Mill City Mortgage Loan Trust

1.125% due 11/25/2060 523 488
2.750% due 08/25/2059 315 297
Morgan Stanley Asset-Backed Securities Capital I, Inc. Trust
6.339% due 05/25/2034 244
Morgan Stanley Capital | Trust

6.431% due 05/15/2036 700 652
Morgan Stanley Residential Mortgage Loan Trust

5.000% due 09/25/2051 323 299
New Residential Mortgage Loan Trust

0.941% due 10/25/2058 250 229
3.500% due 12/25/2067 48 46
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$

89

61

629
191
325
1,106
352
1,420
2143
838
1,148
445
310
an
250
166
1,326
45
1,044
234
240

176
406

55,460

173
300
813
1,703
1,280
1,150

990

4.500% due 05/25/2058 $ 93
NovaStar Mortgage Funding Trust

6.099% due 01/25/2036 62
NYMT Loan Trust

1.670% due 08/25/2061 545
NYO Commercial Mortgage Trust

6.526% due 11/15/2038 1,900
0BX Trust

5.988% due 12/01/2064 677
6.067% due 01/25/2064 97
6.129% due 12/25/2063 1,429
6.447% due 02/25/2064 1,182
Precise Mortgage Funding PLC

6.135% due 10/16/2056 GBP 76
Pretium Mortgage Credit Partners | LLC
5.240% due 09/27/2060 $ 82
Pretium Mortgage Credit Partners LLC

1.992% due 02/25/2061 640
PRKCM Trust

6.333% due 03/25/2059 191
Residential Mortgage Securities 32 PLC
6.480% due 06/20/2070 GBP 255
RESIMAC Premier

6.135% due 07/10/2052 $ 1,107
Stratton Mortgage Funding PLC

6.124% due 03/12/2052 GBP 216
Structured Asset Investment Loan Trust
5.989% due 09/25/2034 $ 1,622
Taurus UK DAC

6.084% due 05/17/2031 GBP 1,688
Towd Point Mortgage Funding

6.583% due 07/20/2045 658
Towd Point Mortgage Funding Granite 6 PLC
0.000% due 07/20/2053 900
Towd Point Mortgage Trust

2.710% due 01/25/2060 $ 478
3.750% due 05/25/2058 322
5.848% due 01/25/2064 474
6.439% due 05/25/2058 245
6.439% due 10/25/2059 163
Tower Bridge Funding PLC

6.713% due 10/20/2064 GBP 1,036
Tudor Rose Mortgages

5.822% due 06/20/2048 35
Verus Securitization Trust

5.712% due 01/25/2069 $ 1,062
5.811% due 05/25/2068 236
5.850% due 12/25/2067 242
6.443% due 08/25/2068 176
6.476% due 06/25/2068 405
Total Mortgage-Backed Securities

(Cost $56,653)

ACAS CLO Ltd.

6.479% due 10/18/2028 172
AGL CLO 6 Ltd.

6.786% due 07/20/2034 300
Ally Auto Receivables Trust

5.760% due 11/15/2026 813
Anchorage Capital CLO 6 Ltd.

6.765% due 04/22/2034 1,700
Apidos CLO XII

6.670% due 04/15/2031 1,279
Apidos CLO XV

6.596% due 04/20/2031 1,147
AREIT Trust

6.515% due 11/17/2038 995
ARES L CLO Ltd.

6.640% due 01/15/2032 283

284

BEEEE Bl
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Ares XXXIV CLO Ltd.

6.637% due 04/17/2033 $ 2,900
Avis Budget Rental Car Funding AESOP LLC
2.360% due 03/20/2026 2,100
Barings CLO Ltd.

6.806% due 01/20/2032 929
Bavarian Sky UK 6 PLC

0.000% due 06/21/2032 (c) GBP 4,100
BlueMountain CLO Ltd.

6.514% due 10/25/2030 $ 947
BMW Canada Auto Trust

5.430% due 01/20/2026 CAD 1,012
BMW Vehicle Lease Trust

5.724% due 07/27/2026 $ 1,500
5.950% due 08/25/2025 418
5.990% due 09/25/2026 800
Bumper De S.A.

4.365% due 08/23/2032 EUR 1,770
Capital One Multi-Asset Execution Trust
6.011% due 07/15/2027 $ 1,000
CARDS Il Trust

6.180% due 07/15/2028 1,100
Carlyle Global Market Strategies CLO Ltd.
6.636% due 07/27/2031 255
Carlyle U.S. CLO Ltd.

6.479% due 10/15/2031 859
Carmax Auto Owner Trust

5.944% due 03/15/2027 3,000
6.124% due 12/15/2026 1,388
6.174% due 06/15/2026 1,406
6.224% due 12/15/2025 342
Cars Alliance Auto Loans Germany

4.337% due 01/18/2036 EUR 5,000
CarVal CLO | Ltd.

6.554% due 07/16/2031 $ 2,200
Carvana Auto Receivables Trust

0.800% due 01/10/2027 300
Chesapeake Funding Il LLC

5.620% due 05/15/2036 989
6.574% due 05/15/2035 1,901
Citibank Credit Card Issuance Trust

6.204% due 05/14/2029 4,260
Citizens Auto Receivables Trust

5.540% due 11/16/2026 1,000
5.924% due 10/15/2026 5,000
6.090% due 10/15/2026 1,223
CNH Equipment Trust

5.900% due 02/16/2027 1,607
Ci i ial Finance C

6.535% due 10/24/2030 1,584
Compartment Driver UK Eight

5.801% due 09/25/2031 GBP 2,300
Contego CLO IV DAC

4.532% due 01/23/2030 EUR 398
Daimler Trucks Retail Trust

6.030% due 09/15/2025 $ 1,149
Dell Equipment Finance Trust

5.840% due 01/22/2029 866
6.100% due 04/23/2029 1,997
DLLAALLC

5.930% due 07/20/2026 398
DLLSTLLC

5.330% due 01/20/2026 1,200
Dryden 38 Senior Loan Fund

6.479% due 07/15/2030 367
Dryden 54 Senior Loan Fund

6.477% due 10/19/2029 955
ECMC Group Student Loan Trust

6.188% due 02/27/2068 335

Funding Ltd.

2,908
2,068
931
5,226
949
743
1,602
418
804
1,925
1,001
1,103
256
862
3,006
1,392
1,408
342
5,447
2,204
288

988
1914

4,301
1,000
5,008
1,225
1,608
1,688
2,936

429
1,150

866
2,000

398
1,197
368
958

335
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6.488% due 05/25/2067 $ 687 $ 686
Elevation CLO Ltd.

6.820% due 10/15/2029 3 33
ELFI Graduate Loan Program LLC

1.530% due 12/26/2048 1,622 1,389
Enterprise Fleet Financing LLC

4.380% due 07/20/2029 604 587
5.740% due 12/20/2026 2,000 2,004
5.760% due 10/22/2029 1,061 1,051
6.400% due 03/20/2030 2,000 2,021
Fifth Third Auto Trust

5.800% due 11/16/2026 754 755
Ford Auto Securitization Trust

5.410% due 04/15/2026 CAD 1,098 806
Ford Auto Securitization Trust Il Asset-Backed Notes

5.889% due 05/15/2026 4,067 2,983
Ford Credit Auto Lease Trust

5.824% due 07/15/2026 $ 5,000 5,007
5.914% due 02/15/2026 2,660 2,663
5.974% due 06/15/2025 15 15
Ford Credit Auto Owner Trust

6.084% due 08/15/2025 89 89
GM Financial Automobile Leasing Trust

5.873% due 06/20/2025 312 312
GM Financial Consumer Automobile Receivables Trust
5.740% due 09/16/2026 766
5.854% due 11/16/2026 895 836
5.974% due 11/17/2025 375 375
GMF Canada Leasing Trust

5.458% due 04/21/2025 CAD 83 61
Goldentree Loan Management U.S. CLO 2 Ltd.

6.496% due 11/20/2030 $ 83 83
Goldentree Loan Management U.S. CLO 4 Ltd.

6.473% due 04/24/2031 1,000 1,001
GPMT Ltd.

6.785% due 12/15/2036 1,731 1,710
Harley-Davidson Motorcycle Trust

5.320% due 06/15/2026 2,009 2,007
HERA Commercial Mortgage Ltd.

6.485% due 02/18/2038 148 147
Hertz Vehicle Financing Ill LLC

5.490% due 06/25/2027 1,900 1,894
Huntington Auto Trust

5.626% due 02/18/2025 745 745
Hyundai Auto Lease Securitization Trust

5.824% due 06/15/2026 3,000 3,004
5.924% due 03/16/2026 1,364 1,366
Hyundai Auto Receivables Trust

5.744% due 04/15/2027 1,600 1,501
5.770% due 05/15/2026 655 655
5.800% due 01/15/2027 785 786
1CG U.S. CLO Ltd.

6.615% due 04/25/2031 769 710
Invesco Euro CLO | DAC

4.556% due 07/15/2031 EUR 500 537
Juhilee CLO DAC

4.516% due 04/15/2030 801 870
4.556% due 04/15/2031 1,000 1,081
KKR CLO 18 Ltd.

6.528% due 07/18/2030 $ 160 160
LAD Auto Receivables Trust

5.930% due 06/15/2027 638 639
6.090% due 06/15/2026 326 326
6.210% due 10/15/2026 1,627 1,629
LCM Loan Income Fund I Ltd.

6.616% due 04/20/2031 1,042 1,044
M&T Equipment Notes

6.090% due 07/15/2030 1,198 1,199
Magnetite XIV-R Ltd.

6.708% due 10/18/2031 2,524 2,531
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Man GLG Euro CLO Ill DAC

4.586% due 10/15/2030 EUR 29 314
Marathon CLO 14 Ltd.

6.705% due 01/20/2033 $ 2,800 2,805
Marble Point CLO X Ltd.

6.630% due 10/15/2030 1,100 1,102
Marble Point CLO XIV Ltd.

6.525% due 01/20/2032 493 494
Master Credit Card Trust Il

6.074% due 01/21/2028 4,100 4119
MBarc Credit Canada, Inc.

5.445% due 10/15/2025 CAD 3,651 2,681
Mercedes-Benz Auto Receivables Trust

5.090% due 01/15/2026 $ 615 614
5.260% due 10/15/2025 145 145
MF1 Ltd.

6.515% due 10/16/2036 221 2,261
MF1 Multifamily Housing Mortgage Loan Trust

6.284% due 07/15/2036 573 571
MidOcean Credit CLO Il

6.616% due 01/29/2030 2 29
Midocean Credit CLO VIII

6.637% due 02/20/2031 1,079 1,082
MMAF Equipment Finance LLC

5.200% due 09/13/2027 2,000 1,991
5.790% due 11/13/2026 718 779
Mountain View CLO LLC

6.679% due 10/16/2029 185 156
Navient Private Education Loan Trust

6.331% due 11/15/2068 262 261
Navient Private Education Refi Loan Trust

1.170% due 09/16/2069 186 168
1.310% due 01/15/2069 410 37
1.690% due 05/15/2069 731 667
6.431% due 04/15/2069 865 866
Navient Student Loan Trust

7.024% due 03/15/2072 902 909
Nelnet Student Loan Trust

5.879% due 09/27/2066 232 232
6.138% due 09/27/2038 846 842
6.238% due 09/25/2065 52 52
6.239% due 08/25/2067 351 350
6.288% due 02/25/2066 940 938
6.338% due 06/27/2067 691 687
Nissan Auto Lease Trust

5.100% due 03/17/2025 512 512
5.944% due 08/15/2025 698 699
Nissan Auto Receivables Owner Trust

5.884% due 05/15/2026 1,300 1,302
OAK Hill European Credit Partners VIl DAC

4.637% due 10/20/2031 EUR 1,389 1,603
OCP Euro CLO DAC

4.777% due 09/22/2034 2,400 2,593
Octagon Investment Partners 39 Ltd.

6.475% due 10/20/2030 $ 918 919
Oscar U.S. Funding XVI LLC

5.480% due 02/10/2027 1,500 1,499
Pagaya Al Debt Trust

6.660% due 07/15/2031 163 164
Palmer Square European Loan Funding DAC

4.686% due 04/15/2031 EUR 234 252
PFP Ltd.

7.594% due 08/19/2035 $ 1,000 1,006
PFS Financing Corp.

6.474% due 08/15/2027 2,700 2,718
RED & Black Auto Loans France

0.000% due 06/27/2039 (c) EUR 2,000 2
Regatta XV Funding Ltd.

6.523% due 10/25/2031 $ 1,000 1,000

BEEEE Bl
(BfL . F) (BfL: F)

SBNA Auto Lease Trust
6.270% due 04/20/2026 $ 1048 $ 1,061
Silver Arrow Compartment Silver Arrow UK
5.753% due 01/31/2031 GBP 2,350 2,996
SLC Student Loan Trust
5.669% due 05/15/2029 $ 28 28
SMB Private Education Loan Trust
1.340% due 03/17/2063 217 248
1.600% due 09/15/2064 272 247
6.531% due 07/15/2053 448 448
6.874% due 11/15/2052 701 m
SoFi Consumer Loan Program Trust
5.810% due 05/15/2031 118 118
Sound Point CLO XVI Ltd.
6.565% due 07/25/2030 781 782
Sound Point CLO XXVIII Ltd.
6.604% due 01/25/2032 1,000 1,000
Stonepeak Asset-Backed Securities
2.301% due 02/26/2033 142 132
Symphony Static CLO | Ltd.
6.415% due 10/25/2029 573 573
Tesla Auto Lease Trust
5.860% due 08/20/2026 1,131 1,132
6.020% due 09/22/2025 1,365 1,367
Tesla Electric Vehicle Trust
5.843% due 12/21/2026 5,000 5,003
THL Credit Wind River CLO Ltd.
6.670% due 07/15/2031 2,900 2,905
Towd Point Asset Trust
6.135% due 11/20/2061 318 316
Toyota Auto Receivables Owner Trust
3.760% due 04/15/2027 3,000 2,956
5.600% due 08/17/2026 696 697
Toyota Lease Owner Trust
5.873% due 04/20/2026 1,870 1,872
Trillium Credit Card Trust Il
6.086% due 12/26/2028 5,500 5,519
6.186% due 08/26/2028 5,200 5,226
Trinitas CLO XII Ltd.
6.694% due 04/25/2033 1,000 1,004
USAA Auto Owner Trust
5.830% due 07/15/2026 806 807
Venture 36 CLO Ltd.
6.716% due 04/20/2032 2,700 2,704
Venture XVII CLO Ltd.
6.470% due 04/15/2027 3 3
Venture XXVI CLO Ltd.
6.686% due 01/20/2029 198 198
Verizon Master Trust
5.974% due 12/20/2028 4,000 401
VMC Finance LLC
6.535% due 06/16/2036 218 2717
Volkswagen Auto Lease Trust
5.893% due 01/20/2026 1,358 1,360
Volkswagen Auto Loan Enhanced Trust
5.500% due 12/21/2026 1,172 1,71
World Omni Auto Receivables Trust
5.260% due 11/16/2026 575 575
5.670% due 12/15/2026 631 631
5.754% due 07/15/2026 575 576
Total Asset-Backed Securities 209,501
(Cost $210,112)

ional Bank for ion &
0.650% due 02/10/2026 1,600 1,39
Total Sovereign Issues 1,395

(Cost $1,500)
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Mizuho Bank Ltd.
5.195% due 02/23/2026 AUD 1500 ¢ 1,002
5.195% due 09/14/2026 1,100 734
Sumitomo Mitsui Banking Corp.
5.193% due 02/20/2026 2,300 1,636
5.461% due 07/28/2026 200 134
3,406
ATRT, Inc.
5.663% due 06/26/2024 (d) $ 6,000 5,976
L3Harris Technologies, Inc.
5.601% due 06/28/2024 (d) 6,100 6,074
NextEra Energy Capital Holdings, Inc.
5.624% due 07/08/2024 (d) 4,500 4,474
16,524
Australia and New Zealand Banking Group Ltd.
3.670% due 06/04/2024 NZD 8 5
Bank of Nova Scotia
4.830% due 06/03/2024 $ 344 344
BNP Paribas Bank
(0.120%) due 06/03/2024 ¥ 5 0
Brown Brothers Harriman & Co.
2.750% due 06/03/2024 DKK 7 0
4.410% due 06/03/2024 GBP 3 4
4.830% due 06/03/2024 $ 2 2
Citibank N.A.
4.830% due 06/03/2024 m m
DBS Bank Ltd.
4.830% due 06/03/2024 15 15
HSBC Bank PLC
4.410% due 06/03/2024 GBP 53 68
JPMorgan Chase Bank N.A.
4.830% due 06/03/2024 $ 114 114
MUFG Bank Ltd.
(0.120%) due 06/03/2024 ¥ 1 0
Royal Bank of Canada
4.410% due 06/03/2024 GBP 8 10
Sumitomo Mitsui Banking Corp.
(0.120%) due 06/03/2024 ¥ 2 0
4.830% due 06/03/2024 $ 33 33
Sumitomo Mitsui Trust Bank Ltd.
(0.120%) due 06/03/2024 ¥ 6 0
4.410% due 06/03/2024 GBP 99 126
4.830% due 06/03/2024 $ 95 95
987
5.292% due 07/02/202'4 67,000 66,716
5.319% due 07/30/2024 83,000 82,308
5.332% due 10/01/2024 (c) 60,800 59,749
208,773
Total Short-Term Instruments 229,690
(Cost $229,650)
Total Investments in Securities (a) 134.7% $ 829,775

(Cost $831,265)

Financial Derivative
Instruments (f)(g) (0.1%) (856)
(Cost or Premiums, net $48)
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Other Assets and Liabilities, net (34.6%) $ (212,876)
Net Assets 100.0% $ 616,043

NOTES TO SCHEDULE OF INVESTMENTS:

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

(@) The of Total by region as of May 31, 2024 is 91.5% of Net Assets in the United States, 8.8% in the Cayman Islands, 7.8% in
the United Kingdom, 5.7% in Japan and other countries comprising of 20.9% of Net Assets in aggregate.

(b) Principal amount of security is adjusted for inflation.

(c) When-Issued security.

(d) Coupon represents a yield to maturity.

(e) Coupon represents a weighted average yield to maturity.

BORROWINGS AND OTHER FINANCING TRANSACTIONS

The average amount of borrowings outstanding during the period ended May 31, 2024 was $5,308 at a weighted average interest rate of 5.456%. Average borrowings may include sale-buyback transactions
and reverse repurchase agreements, if held during the period.

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

REL ZENGEALE

4] b 4] BRA R (18) # HE &

U.S. Treasury 2-Year Note September Futures Short 09/2024 43 $ 9) $ 0§ (10)
U.S. Treasury 5-Year Note September Futures Short 09/2024 255 (59) 0 (86)
U.S. Treasury 10-Year Note September Futures Short 09/2024 1 0 0 3
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2024 59 8 0 (35)
U.S. Treasury Ultra 30-Year Bond September Futures Short 09/2024 4 7 0 (4)
Total Futures Contracts $ (53) $ 03 (138)

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of May 31, 2024:

Cash of $914 has been as for traded and ly cleared fi i ivative instruments as of May 31, 2024. See Note 8,
Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

& B A R SR A 7 B
i35 ffitE LIS B 5 A& E)EE =i
BEWFTvay bt/ 29vF ait FYFIvay %Y 29y T &Et
Total Exchange-Traded or Centrally Cleared $ 0 $ 0 $ 0 $ 0§ 0 $ (138) $ 0 3% (138)

(g) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

KRBT (8 i

WEIHEF RFA i LBE SHRE HRE Hfi

AZD 06/2024 $ 2 AUD 31 $ 0 $ 0
BOA 06/2024 EUR 16,289 $ 17,488 0 (185)
BPS 06/2024 AUD 3,843 2,496 0 (60)
BPS 06/2024 EUR 168 180 0 2)
BPS 06/2024 GBP 14,51 16,164 0 (311)
BPS 06/2024 $ 3,004 EUR 2,178 12 0
BPS 06/2024 17,894 GBP 14,010 0 (56)
BPS 0712024 EUR 2,778 $ 3,007 0 12)
BPS 0712024 GBP 14,010 17,896 56 0
BRC 06/2024 AUD 6,985 4,619 0 27
BRC 06/2024 CAD 11,928 8,738 0 (12)
BRC 0712024 $ 4,623 AUD 6,985 27 0
CBK 06/2024 AUD 1,723 $ 1137 0 (9
CBK 06/2024 GBP 192 240 0 (4
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[FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

ARBIE (8) 3

EIAF RFA ZELRE RIEE
CBK 06/2024 $ 1,466 CAD 2,000 $ 1 $ 0
FAR 06/2024 7,963 AUD 11,962 0 8)
FAR 06/2024 15,873 EUR 14,592 0 (32)
FAR 0712024 AUD 11,962 $ 7,870 8 0
FAR 0712024 EUR 14,582 16,893 32 0
MBC 06/2024 AUD 239 156 0 3)
MBC 06/2024 $ 4,642 AUD 6,985 3 0
MBC 06/2024 7,935 CAD 10,810 0 (5]
MBC 06/2024 565 EUR 529 9 0
MBC 06/2024 882 GBP 693 1 0
MBC 0712024 CAD 10,804 $ 7,935 5 0
Myl 06/2024 JPY 4,700 30 0 0
Myl 06/2024 $ 168 AUD 251 0 0
My| 06/2024 1442 EUR 1,336 8 0
Myl 0712024 CHF 2,787 $ 3,085 0 (18)
SCX 06/2024 EUR 2,178 3,012 0 (3)
TOR 06/2024 $ 182 AUD 2m 3 0
UAG 0612024 AUD 6,465 $ 4,225 0 (75)
$ 165 $ (829)

AUD CLASS FORWARD FOREIGN CURRENCY CONTRACTS:
T (18) &%
mEIEF RFA ZELAE ZIEE F:

AZD 0612024 AUD 30,954 $ 20,597 $ n $ 0
AZD 0612024 $ 4,584 AUD 7,009 7 0
AZD 0712024 20,615 30,954 0 (12)
BRC 0612024 169 255 1 0
BRC 0712024 AUD 2651 $ 166 0 1
CBK 0612024 664 438 0 (3)
CBK 0612024 $ 68 AUD 102 0 0
FAR 0612024 AUD 23,137 $ 15,402 15 0
FAR 0712024 $ 15,415 AUD 23,137 0 (15)
MBC 06/2024 AUD 57 $ 38 0 0
MBC 0612024 $ 14,203 AUD 21,660 201 0
RYL 06/2024 378 571 2 0
SCX 0612024 AUD 593 $ 392 0 (2)
SCX 06/2024 $ 162 AUD 235 4 0
TOR 06/2024 AUD 14,273 $ 9,485 0 (8)
TOR 06/2024 $ 11,073 AUD 16,896 164 0
TOR 072024 9,493 14,273 8 0
UAG 06/2024 15,154 23,190 269 0
$ 752 $ (41)
ARERBHE (8) &
WEIEF REAR ZELES ZHREE 3
AZD 062024 $ 30 JPY 4,691 $ 0 $ 0
BOA 062024 23 3,492 0 0
BPS 0612024 JPY 3,805,594 $ 24,240 23 0
BPS 0612024 $ 18,380 JPY 2,865,216 0 (147)
BPS 0712024 24,240 3,789,341 0 (20)
BRC 0612024 JPY 4,601 $ 30 0 0
FAR 0612024 3,796,013 24,205 49 0
FAR 0612024 $ 16,754 JPY 2,534,090 0 (247)
FAR 0712024 24,205 3,779,828 0 (46)
GLM 0612024 JPY 48,588 $ 309 0 0
MBC 0612024 3,567,857 22,118 14 0
MBC 0712024 $ 22,708 JPY 3,661,121 0 (1
MYl 0612024 24,585 3,813,934 0 (315)
SCX 0612024 JPY 54,956 $ 354 4 0
SCX 0612024 $ 6 JPY 998 0 0
TOR 0612024 13,197 2,047,209 0 (170)
UAG 0612024 40 6,330 0 0
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PY AND J (JPY) CLASS FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

ARBIE (8) 3

HEIHEF RFA i LB R SZEGEE

UAG 07/2024 JPY 6,303 $ 40 0 $ 0
$ 0 $ 1956)

Total Forward Foreign Currency Contracts $ 1,007 $ (1,826)

PURCHASED OPTIONS:

EHEFO TI994X
EIVE-D ) S Vel )

WEIHEF ki) EBHEHNATIIR ATEHARR BEIAY  IRE i i
FAR Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate  Receive 4.900%  09/09/2024 53400 § 48 % 101
Total Purchased Options $ 48 101

" Notional amount represents the number of contracts.
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(3) HEARMILESAMEK (the Schedule of Investments)
(A) ELO

INVESTMENTS IN SECURITIES

[SHORT-TERM INSTRUMENTS

NEa—45 AVhhL T7VF

Australia and New Zealand Banking Group Ltd.

4.330% due 11/01/2024 16§ 16
Brown Brothers Harriman & Co.
4.330% due 11/01/2024 21 27
Citibank N.A.
4.330% due 11/01/2024 168 168
DBS Bank Ltd.
4.330% due 11/01/2024 104 104
DnB Bank ASA
4.330% due 11/01/2024 59 59
JPMorgan Chase Bank N.A.
4.330% due 11/01/2024 409 409
Royal Bank of Canada
4.330% due 11/01/2024 2 2
Sumitomo Mitsui Banking Corp.
0.010% due 11/01/2024 5 0
4.330% due 11/01/2024 163 163
Sumitomo Mitsui Trust Bank Ltd.
0.010% due 11/01/2024 3 0
4.330% due 11/01/2024 116 116
1,064

4.537% due 12/24/2024 (al(d) 20,700 20,561
4.565% due 01/23/2025 (al(d) 179,200 177,369
4.573% due 01/16/2025 (al(d) 59,279 58,722
4.620% due 11/29/2024 (bl(d) 17,700 17,637
4.640% due 12/17/2024 (a)(d) 63,585 63214
4.662% due 12/10/2024 (b)(d) 9,800 9,751
4.688% due 12/03/2024 (a)(d) 248,226 247,218
4.689% due 11/26/2024 (al(d) 141,004 140,644
4.874% due 11/12/2024 (b) 582 581

735,697
Total Short-Term Instruments 736,761
(Cost $736,691)
Total in 736,761
(Cost $736,691)

030

INVESTMENTS IN AFFILIATES 96.8%
OTHER INVESTMENT COMPANIES 96.8%

PIMCO Bermuda Income Fund (M)

(Cost $10,463,660) 699,522,038

Total Investments in Affiliates

(Cost $10,463,660)

Total Investments 102.9%

(Cost $11,200,351)

Financial Derivative
Instruments (c) (3.2%)

(Cost or Premiums, net $0)

Other Assets and Liabilities, net 0.3%

Net Assets 100.0%

11,605,071
11,605,071

$12,341,832

(381,010

35,382

$ 11,996,204

A

/

\

Sa—4

A>hL T72FR

A
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NOTES TO SCHEDULE OF INVESTMENTS:

*  Azero balance may reflect actual amounts rounding to less than one thousand.
(a) Coupon represents a weighted average yield to maturity.
(b) Coupon represents a yield to maturity.

(c) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

RERHE (8) #
HE

HBIEF RER ZiELBE ZEER 3
BPS 11/2024 JPY 221,569 $ 1,444 $ 0 $ (1
BPS 11/2024 598,604 3,930 0 (1
BPS 112024 $ 643 JPY 98,742 5 0
BPS 11/2024 111 16,961 0 0
BPS 11/2024 160 24,337 0 0
MYl 11/2024 JPY 162,725 $ 1,063 0 (5)
MYI 11/2024 $ 473 JPY 72,469 3 0
MYI 11/2024 63 9,713 0 0
$ 8 $ (17)
KRR (8) &
WEIEF RFA ZiELUBE ZEEE HE &f
BOA 11/2024 JPY 1,611,847 $ 11,043 $ 460 $ 0
BOA 11/2024 $ 129,722 JPY 18,561,234 0 (7,854
BPS 112024 JPY 410,969,456 $ 2,682,032 0 (16,294)
BPS 11/2024 $ 181,624 JPY 25,783,856 0 (12,333
BPS 12/2024 2,610,617 398,647,647 16,250 0
BRC 11/2024 JPY 2,162,616 $ 14,751 652 0
BRC 112024 $ 51,508 JPY 7,366,379 0 (3,148)
CBK 112024 2,313 342,764 0 (63)
FAR 11/2024 2,140,940 307,001,865 0 (126,241)
GLM 112024 JPY 99,080,258 $ 647,837 0 (2,699
GLM 12/2024 $ 647,837 JPY 98,722,004 2,686 0
JPM 112024 JPY 23,669,277 $ 154,748 0 (661)
JPM 12/2024 $ 154,746 JPY 23,684,189 661 0
MBC 11/2024 JPY 10,273,343 $ 68,241 789 0
MYl 11/2024 650,606 4,317 46 0
MYI 11/2024 $ 4,284 JPY 656,743 28 0
RBC 112024 JPY 37,293,684 $ 244,830 0 (32)
RBC 112024 $ 161,996 JPY 23,064,816 0 (10,558)
RBC 1212024 244,830 37,159,346 30 0
SCX 112024 JPY 61,493,782 $ 403,376 0 (377)
SCX 11/2024 $ 152,508 JPY 21,713,851 0 (9,940)
SCX 12/2024 401,031 60,924,079 425 0
TOR 11/2024 1,444,555 207,880,202 0 (79,665)
UAG 112024 JPY 274,082,427 $ 1,790,773 0 (8,786)
UAG 112024 $ 2,090,682 JPY 298,007,447 0 (134,037)
UAG 1212024 1,790,773 273,093,273 8,760 0
$ 30,687 $  (411,688)
Total Forward Foreign Currency Contracts $ 30,695 $ (411,705




(B) EL

(2024510A31BIRTE)
AT B

(Efr: F) (B F)

[BANK LOAN OBLIGATIONS 3.2%

AAdvantage Loyality IP Ltd.

9.629% due 04/20/2028 $
Al Silk Midco Ltd.

3,924 $ 4042

8.301% due 03/04/2031  EUR 3,100 3,363
Altice France S.A.
8.679% due 08/15/2028 298 261
10.156% due 08/15/2028 $ 6,670 5,360
AmSurg LLC
11.078% due 07/20/2026 21,118 27,118
13.203% due 11/03/2028 99,978 101,478
Carnival Corp.
7.435% due 10/18/2028 1,772 1,778
Charter Communications Operating LLC
6.343% due 02/01/2027 2,697 2,697
DIRECTV Financing LLC
9.847% due 08/02/2027 1,686 1,692
Envalior Finance GmbH
8.556% due 03/29/2030  EUR 10,800 11,544
10.085% due 03/29/2030 $ 19,406 18,557
Finastra USA, Inc.
0.500-12.181% due

09/13/2029 (b) 639 639
12.181% due 09/13/2029 6,130 6,194
iHeartCommunications, Inc.
7.800% due 05/01/2026 46,924 39,762
Lealand Finance Co. BV
5.800% due 12/31/2027 664 259
7.800% due 06/30/2027 261 147
Mediapro
TBD% due 08/14/2029 EUR 8,500 9,043
Poseidon Bidco SAS
8.345% due 03/13/2030 16,200 13,084
Sigma Holdco BV
8.145-8.180% due

01/03/2028 19,200 20,859
SVF Il Finco (Cayman) LP
6.000% due 12/23/2025 $ 31,302 30,844
Syniverse Holdings LLC
11.604% due 06/13/2027 24,658 24,572
TransDigm, Inc.
7.104% due 02/28/2031 22,762 22,809
7.354% due 03/22/2030 781 783
U.S. Renal Care, Inc.
9.800% due 06/20/2028 3,124 2,892
Westmoreland Coal Co.
8.000% due 11/04/2030 276 180
Windstream Services LLC
9.707% due 10/01/2031 21,610 21,644
Total Bank Loan Obligations 371,601
(Cost $376,831)

[CORPORATE BONDS & NOTES 17.3%

AGFC Capital Trust |

6.668% due 01/15/2067 2,200 1,457
AIB Group PLC

6.608% due 09/13/2029 3,500 3,681
Alamo Re Ltd.

12.326% due 06/07/2027 3,500 3,661
16.826% due 06/07/2026 3,600 3,824
American Assets Trust LP

6.150% due 10/01/2034 1,200 1,205
Armor Holdco, Inc.

8.500% due 11/15/2029 200 196
Armor RE Il Ltd.

14.803% due 06/07/2027 1,300 1,364

ELa

NZa—=4% AAL TZ7VF (M)

AT B
(BfE - F)  (BfL:F)

Army Hawaii Family Housing Trust Certificates

5.318% due 06/15/2050 $ 7,800
Avolon Holdings Funding Ltd.
2.528% due 11/18/2027 34,030

Banca Monte dei Paschi di Siena SpA
1.875% due 01/09/2026 EUR 7,100

2.625% due 04/28/2025 800
6.750% due 03/02/2026 12,561
8.000% due 01/22/2030 5,237
Banco Bilbao Vizcaya Argentaria S.A.
6.033% due 03/13/2035 $ 5,800
Banco Santander S.A.
3.250% due 04/02/2029 EUR 19,500
3.500% due 10/02/2032 13,800
6.527% due 11/07/2027 $ 11,000
6.607% due 11/07/2028 8,400
Bank of Nova Scotia
4.900% due 06/04/2025

(cl(d) 1,124
Barclays PLC
3.941% due 01/31/2036 (e} EUR 13,000
4.347% due 05/08/2035 3,600
4.972% due 05/16/2029 $ 2,600
5.335% due 09/10/2035 9,800
5.674% due 03/12/2028 2,200
5.690% due 03/12/2030 8,000
6.396% due 03/12/2028 5,200
6.480% due 09/13/2029 8,500
6.692% due 09/13/2034 9,900
7.437% due 11/02/2033 400
Bayou Re Ltd.
13.050% due 04/30/2027 600
23.060% due 04/30/2027 700
Blue Ridge Re Ltd.
9.826% due 01/08/2027 3,306
BNP Paribas S.A.
5.497% due 05/20/2030 3,700
5.738% due 02/20/2035 2,200
5.738% due 02/20/2035 (o) 7,000
BPCE S.A.
6.714% due 10/19/2029 19,000
7.003% due 10/19/2034 11,600

CA Immobilien Anlagen AG
1.000% due 10/27/2025 EUR 3,400
CaixaBank S.A.

6.208% due 01/18/2029 $ 5,400
6.840% due 09/13/2034 7,800
Cape Lookout Re Ltd.

12.576% due 04/05/2027 700
Charles River Re Ltd.

11.326% due 06/10/2027 250
CIFI Holdings Group Co. Ltd. (f)

4.375% due 04/12/2027 300
4.450% due 08/17/2026 500
5.950% due 10/20/2025 200
6.000% due 07/16/2025 200
6.450% due 11/07/2024 600

Corestate Capital Holding S.A. (g)
8.000% due 12/31/2026 EUR 9,205

10.000% due 12/31/2026 1,434
CoStar Group, Inc.

2.800% due 07/15/2030 $ 11,025
Country Garden Holdings Co. Ltd. (f)
2.700% due 07/12/2026 2,100
3.126% due 10/22/2025 3,400
3.876% due 10/22/2030 1,700

Credicorp Capital Sociedad Titulizadora S.A.
10.100% due 12/15/2043  PEN 3,000
Credit Suisse Group AG AT1 Claim (f)

$ 9,046

$

6,043
31,501

7,581
865
13,784
5,736

5,967

21,098
14,768
11,373

8,921

1,116

13,956
4,012
2,589
9,606
2,234
8,144
5,266
8,910

10,699

449

639
774

3,368
3,754
2,238
7120

18,993
12,686

3,588

5,564
8,439

715
251
39
64
21
21
79

4,047
1,400

9,631
210
338
172
830

1,163

N1 —H

Cromwell Ereit Lux Finco Sarl
2.126% due 11/19/2025 EUR
Deloitte LLP (¢)(m)

5.260% due 01/30/2030 $
5.410% due 01/30/2032
Deutsche Bank AG

1.375% due 02/17/2032 EUR
1.750% due 11/19/2030

2.129% due 11/24/2026 (m) &
3.547% due 09/18/2031

3.961% due 11/26/2025

5.403% due 09/11/2035

6.720% due 01/18/2029

Digital Dutch Finco BV

3.875% due 09/13/2033 EUR
East Lane Re VII Ltd.

13.811% due 03/31/2026 $
EPR Properties

4.750% due 12/15/2026

4.950% due 04/15/2028
Everglades Re Il Ltd.

16.076% due 06/13/2027
16.076% due 06/13/2027
17.326% due 06/13/2027

GLP Capital LP

5.250% due 06/01/2025

5.300% due 01/15/2029
Goodman U.S. Finance Three LLC
3.700% due 03/15/2028

Hexagon IV RE Ltd.

11.719% due 01/21/2028  EUR
HSBC Holdings PLC

2.848% due 06/04/2031 $
3.445% due 09/25/2030 EUR
3.973% due 05/22/2030 (o) $
5.290% due 09/16/2032 GBP
6.254% due 03/09/2034 $
Hudson Pacific Properties LP
3.250% due 01/15/2030 (o)
3.950% due 11/01/2027

5.950% due 02/15/2028

InCaps Funding I Ltd.

7.277% due 06/01/2033

ING Groep NV

3.500% due 09/03/2030 EUR
3.750% due 09/03/2035

5.335% due 03/19/2030 $
Integrity Re Ltd.

21.550% due 06/06/2026
27.550% due 06/06/2026

Intesa Sanpaolo SpA

7.200% due 11/28/2033

7.800% due 11/28/2053

Iridium Capital PLC

9.250% due 06/18/2029 EUR

A2ohlL 72K (M)

FEEE B
(Bfr: F) (B F)

433

11,300
11,100

8,500
6,200
1,200
7,400
3127
1,400
2,900

2,200
3,400

256
1,132

2,800
2,800
2,800

650
3,142

2,324
2,339

2,800
9,200
3,300
6,800
22,600

100
500
2,200
5,076
3,800
12,200
5,700

1,200
600

7,300
1,700

10,600

Janus Henderson U.S. Holdings, Inc.

5.450% due 09/10/2034 $
KBC Group NV
6.324% due 09/21/2034

3,100

4,000

Kennedy Wilson Europe Real Estate Ltd.

3.250% due 11/12/2025 EUR
Kizuna RE Il Pte Ltd.

7.326% due 04/09/2029 $
Lloyds Banking Group PLC
5.679% due 01/05/2035

Longleaf Pine Re Ltd.

22.061% due 05/25/2027

Marex Group PLC

6.404% due 11/04/2029 (e)

1,400

600
5,500
1,800

2,200

$

461

11,300
11,100

7,984
6,112
1,163
6,723
3,123
1,360
3,023
2,386
3,410

254
1113

2,933
2,924
2,935

649
3,136

2,220
2,531
2,483
9,967
3,144
8,679
23,957
73

449
1,953
4,873
4128
13,221
5,775

984
L4

8,069
1,958

12,011
3,009
4,238
1,485

610
5,575
2,086

2,206



FE T Bl

(BGL - F) (B : F)
Morgan Stanley
3.790% due 03/21/2030 EUR 5,100 $ 5626
3.955% due 03/21/2035 4,100 4,514
5.042% due 07/19/2030 $ 14,200 14,248
Morgan Stanley Bank N.A.
4.447% due 10/15/2027 8,400 8,358
4.968% due 07/14/2028 2,800 2,816
5.527% due 10/15/2027 7,200 7,220
Mutual of Omaha Cos. Global Funding
4.750% due 10/15/2029 3,900 3,804
Nationwide Building Society
3.960% due 07/18/2030 5,600 5,326
4.302% due 03/08/2029 12,500 12,203
4.500% due 11/01/2026 EUR 12,200 13,646
Nature Coast Re Ltd.
14.576% due 12/07/2026 $ 2400 2,478
NatWest Group PLC
4.445% due 05/08/2030 17,600 17,004
5.076% due 01/27/2030 16,500 16,457
5.778% due 03/01/2035 6,500 6,640
6.016% due 03/02/2034 (o) 13,100 18,704
Nykredit Realkredit AS
3.500% due 07/10/2031 EUR 11,200 12,038
Orange Capital RE DAC
10.750% due 01/08/2027 2,100 2,210
Panama Infrastructure Receivable Purchaser PLC
0.000% due 04/05/2032 $ 15,040 10,387
Polestar Re Ltd.
16.053% due 01/07/2028 1,600 1,698
17.803% due 01/07/2027 5,500 5,678
Preferred Term Securities XVIII Ltd.
5.573% due 09/23/2035 19 19
Preferred Term Securities XXIV Ltd.
5.508% due 03/22/2037 632 575
5.588% due 03/22/2037 4,775 3,844
Preferred Term Securities XXV Ltd.
5.498% due 06/22/2037 16,368 14,813
Preferred Term Securities XXVI Ltd.
5.508% due 09/22/2037 25,461 22,660
Prime Property Fund LLC
5.440% due 09/30/2031 (m) 12,400 12,214
Prologis International Funding Il S.A.
3.700% due 10/07/2034 EUR 7,800 8,424
Purple Re Ltd.
13.553% due 06/07/2027 $ 2100 2,178
Quercus Re DAC
11.056% due 07/08/2027  EUR 300 323
Sabine Re Ltd.
12.813% due 04/07/2027 $ 700 731
Santander Holdings USA, Inc.
5.353% due 09/06/2030 5,000 4,951
Santander UK Group Holdings PLC
2.469% due 01/11/2028 1,000 943
3.823% due 11/03/2028 3,400 3,280
4.858% due 09/11/2030 5,700 5,617
6.534% due 01/10/2029 9,900 10,298
7.482% due 08/29/2029 GBP 4,200 5,763
Societe Generale S.A.
6.691% due 01/10/2034 $ 15,100 16,933
Suci Second Investment Co.
4.375% due 09/10/2027 22,300 22,015
Sunac China Holdings Ltd. (g)
6.000% due 09/30/2025 31 5
6.250% due 09/30/2026 31 5
6.500% due 09/30/2027 62 10
6.750% due 09/30/2028 93 14
7.000% due 09/30/2029 94 13
7.250% due 09/30/2030 44 6
SVB Financial Group
3.126% due 06/05/2030 () 100 59

BE TR B

(BGL : F) (BAL - F)
Taranis Reinsurance DAC
9.219% due 01/21/2028 EUR 1,400 $ 1,800
11.388% due 01/21/2028 2,000 2,186
Torrey Pines Re Ltd.
10.553% due 06/07/2027 $ 1,500 1,665
11.803% due 06/07/2027 900 931
13.553% due 06/05/2026 500 518
Turkiye Is Bankasi A|S
2.900% due 11/15/2034 8,400 8,400
U.S. Capital Funding VI Ltd.
5.218% due 07/10/2043 17,981 14,835
UBS AG
5.500% due 08/20/2026 EUR 14,000 15,871
7.500% due 02/15/2028 $ 10,500 11,320
UBS Group AG
3.091% due 05/14/2032 2,850 2,514
3.750% due 03/26/2025 6,200 6,175
3.869% due 01/12/2029 31,650 30,624
4.194% due 04/01/2031 9,150 8,739
4.988% due 08/05/2033 10,400 10,271
5.699% due 02/08/2035 1,500 1,637
5.958% due 01/12/2034 15,900 16,566
6.301% due 09/22/2034 4,800 5,235
6.327% due 12/22/2027 10,000 10,284
6.442% due 08/11/2028 3,360 3,489
6.537% due 08/12/2033 22,110 23,758
7.750% due 03/01/2029 EUR 3,540 4,366
9.016% due 11/15/2033 $ 4350 5,366
Uniti Group LP
6.500% due 02/15/2029 2,280 1,965
10.500% due 02/15/2028 6,545 6,978
Ursa Re Ltd.
10.076% due 12/07/2026 4,200 4,385
13.326% due 12/07/2026 5,300 5,599
VICI Properties LP
3.500% due 02/15/2025 4,784 4,757
3.750% due 02/15/2027 4,300 4,160
4.126% due 08/15/2030 5,684 5,272
4.250% due 12/01/2026 3,600 3,534
4.626% due 12/01/2029 3,600 3,461
Voyager Aviation Holdings LLC
8.500% due 05/09/2026 (f) 2,029 0
Wells Fargo & Co.
2.393% due 06/02/2028 3,300 3,104
Winston RE Ltd.
16.300% due 02/26/2027 500 452

1,025,921

Air Canada 2020-2 Class A Pass-Through Trust
5.250% due 04/01/2029 1,567 1,665
Alaska Airlines 2020-1 Class A Pass-Through Trust
4.800% due 08/15/2027 2,935 2911
Amdocs Ltd.
2.538% due 06/15/2030 3,200 2,798
American Airlines 2013-1 Class A Pass-Through Trust
4.000% due 07/15/2025 69 68
American Airlines 2014-1 Class A Pass-Through Trust
3.700% due 10/01/2026 1,689 1,639
American Airlines 2015-1 Class A Pass-Through Trust
3.376% due 05/01/2027 1,265 1,219
American Airlines 2016-1 Class AA Pass-Through Trust
3.576% due 01/15/2028 1,363 1,315
American Airlines 2016-2 Class AA Pass-Through Trust
3.200% due 06/15/2028 676
American Airlines 2017-2 Class AA Pass-Through Trust
3.350% due 10/15/2029 293
BAT Capital Corp. (o)
6.343% due 08/02/2030 1,200 1,267
6.421% due 08/02/2033 1,000 1,065

S = S >
NZa—48 A2hL T72F (M)
BEEEE B

(BGL : F) (BAL - F)

Boeing Co.

2.196% due 02/04/2026 $ 18,488 $ 1781

2.750% due 02/01/2026 25,140 24,382

6.259% due 05/01/2027 4,580 4,687

6.298% due 05/01/2029 1,800 1,969

6.528% due 05/01/2034 2,000 2,110

British Airways 2019-1 Class AA Pass-Through Trust

3.300% due 12/15/2032 78 73

Broadcom, Inc.

2.450% due 02/15/2031 7,400 6,393

3.469% due 04/15/2034 3,633 3,172

Burberry Group PLC

5.750% due 06/20/2030 GBP 300 368

Carvana Co. (g)

13.000% due 06/01/2030 $ 19,380 21,146

14.000% due 06/01/2031 23,139 27,609

CVS Pass-Through Trust

5.773% due 01/10/2033 118 "7

7.507% due 01/10/2032 466 492

8.353% due 07/10/2031 464 498

Energy Transfer LP

4.950% due 05/15/2028 424 425

Exela Intermediate LLC

11.500% due 04/15/2026 (g) 572 9%

Ford Motor Credit Co. LLC

2.700% due 08/10/2026 2,208 2,108

3.8156% due 11/02/2027 13,078 12,485

4.126% due 08/17/2027 32,337 31,269

4.542% due 08/01/2026 25,740 25,391

5.800% due 03/08/2029 7,900 7911

5.850% due 05/17/2027 1,610 1,626

Greene King Finance PLC

3.583% due 03/15/2035 GBP 1,833 2129

4.064% due 03/15/2035 492 579

5.106% due 03/15/2034 127 161

6.899% due 12/15/2034 4,156 4,626

Haleon UK Capital PLC

4.626% due 09/18/2033 1,400 1,735

HCA, Inc.

5.450% due 04/01/2031 $ 6,200 6,271

IHG Finance LLC

3.626% due 09/27/2031 EUR 41,500 44,377

Imperial Brands Finance PLC

3.500% due 07/26/2026 $ 1,800 1,863

JDE Peet's NV

1.125% due 06/16/2033 EUR 2,900 2,552

4.500% due 01/23/2034 1,000 1,134

JetBlue 2020-1 Class A Pass-Through Trust

4.000% due 11/15/2032 $ 50628 5,340

Market Bidco Finco PLC

4.750% due 11/04/2027 EUR 8,400 8,899

Mitchells & Butlers Finance PLC

5.607% due 12/15/2030 $ 308 290

6.013% due 12/15/2028 GBP 703 890

MTU Aero Engines AG

3.876% due 09/18/2031 EUR 1,700 1,882

Nissan Motor Co. Ltd.

3.522% due 09/17/2025 $ 8,300 8,145

4.345% due 09/17/2027 8,700 8,361

4.810% due 09/17/2030 (o) 2,250 2,078

NMG Holding Co., Inc.

8.500% due 10/01/2028 11,900 12,110

ONEOK, Inc.

4.750% due 10/15/2031 6,000 5,862

5.060% due 11/01/2034 3,400 3,300

5.700% due 11/01/2054 600 579

5.850% due 11/01/2064 1,100 1,062

Roadster Finance DAC

2.375% due 12/08/2027 EUR 1,000 1,027



FE T
(BAL - F)
Rolls-Royce PLC
4.625% due 02/16/2026 EUR 3314
5.750% due 10/15/2027 GBP 3,199

Russian Railways Via RZD Capital PLC

7.487% due 03/25/2031 (f) 6,300
Syngenta Finance NV

4.892% due 04/24/2025 $ 800
Times Square Hotel Trust

8.528% due 08/01/2026 556
U.S. Renal Care, Inc.

10.625% due 06/28/2028 2,342

B
(Bifr - F)

$

United Airlines 2019-2 Class AA Pass-Through Trust

2.700% due 05/01/2032 1,212

United Airlines 2020-1 Class A Pass-Through Trust

5.875% due 10/15/2027 (o)
Venture Global Calcasieu Pass LLC

14,421

3.876% due 08/15/2029 7,400
3.876% due 11/01/2033 11,200
Venture Global LNG, Inc.

8.125% due 06/01/2028 7,200
8.375% due 06/01/2031 (o) 2,200
9.500% due 02/01/2029 46,750
9.876% due 02/01/2032 15,550
Veritas U.S., Inc.

7.500% due 09/01/2025 1,850
Altice France S.A.

3.376% due 01/15/2028 EUR 1,400
5.125% due 01/15/2029 $ 200
5.125% due 07/15/2029 2,100
5.500% due 01/15/2028 3,400
5.500% due 10/15/2029 1,600
5.875% due 02/01/2027 EUR 100

8.125% due 02/01/2027 $
BP Capital Markets BV

3.360% due 09/12/2031 EUR 900
Chile Electricity Lux Mpc Il Sarl

3,500

5.580% due 10/20/2035 $ 5,500
Constellation 0il Services Holding S.A.
3.000% due 12/31/2026 (g 379
DISH DBS Corp.

5.260% due 12/01/2026 22,510
5.760% due 12/01/2028 14,510

Gazprom PJSC Via Gaz Capital S.A.
2.250% due 11/22/2024 EUR 100

4.950% due 03/23/2027 $ 1,800
4.950% due 02/06/2028 1,000
5.150% due 02/11/2026 5,700
7.288% due 08/16/2037 500
8.625% due 04/28/2034 2,312
Gazprom PJSC Via Gaz Finance PLC
1.500% due 02/17/2027 EUR 31,800
2.950% due 04/15/2025 5,000
2.950% due 01/27/2029 $ 23,200
Intelsat Jackson Holdings S.A.

6.500% due 03/15/2030 67,993
Netflix, Inc.

3.876% due 11/15/2029 EUR 1,145
NPC Ukrenergo

6.876% due 11/09/2028 $ 1,200
Pacific Gas & Electric Co.

2.100% due 08/01/2027 1,810
2.500% due 02/01/2031 2,600
2.950% due 03/01/2026 8,508
3.000% due 06/15/2028 11,2688
3.150% due 01/01/2026 15,753
3.250% due 06/01/2031 3,800
3.300% due 03/15/2027 3,838

3,665
4,156

5,670
798
567

1,961

1,077

14,759

6,828
9,738

1471
2,287
51,702
16,983

1,858

461,683

1,165
150
1,673
2,642
1,125
88
2,902

969
5475
362

20,877
12,706

95
1,161
615
3,990
400
1,838

19,161
4,207
11,948

64,065
1,286
792

1,777
2,232
8,280
10,578
15,411
3,393
3,700

BE TR

(BAL - F)
3.300% due 12/01/2027 $ 14,666
3.450% due 07/01/2025 12,102
3.500% due 06/15/2025 8,068
3.750% due 07/01/2028 13,613
4.200% due 03/01/2029 9,900
4.400% due 03/01/2032 7,300
4.500% due 07/01/2040 4,463
4.550% due 07/01/2030 50,195
4.650% due 08/01/2028 100
PacifiCorp
5.800% due 01/15/2055 2,800
Petroleos de Venezuela S.A.
5.375% due 04/12/2027 11,932
5.500% due 04/12/2037 10,372
6.000% due 11/15/2026 13,183
6.000% due 05/16/2034 8,283
9.000% due 11/17/2031 400
9.750% due 05/17/2035 4,730
Petroleos Mexicanos
5.950% due 01/28/2031 5,319
6.700% due 02/16/2032 58,087
6.950% due 01/28/2060 6,116
7.690% due 01/23/2050 1,670
Prosus NV
1.985% due 07/13/2033 EUR 5,600
2.088% due 01/19/2030 4,200
3.061% due 07/13/2031 $ 9,600
4.193% due 01/19/2032 4,000
Rio Oil Finance Trust Series 2014-3
9.750% due 01/06/2027 316
Rio Oil Finance Trust Series 2018-1
8.200% due 04/06/2028 1,749
Saudi Arabian 0il Co.
5.260% due 07/17/2034 5,200
5.750% due 07/17/2054 7,200
5.875% due 07/17/2064 8,800
Sprint Capital Corp.
8.750% due 03/15/2032 2,200
Sprint Spectrum Co. LLC
5.152% due 03/20/2028 1,831
Systems Energy Resources, Inc.
2.140% due 12/09/2025 6,100
Thames Water Utilities Finance PLC
0.876% due 01/31/2028 EUR 5,800
1.260% due 01/31/2032 1,800
1.604% due 12/23/2027 $ 1,400
2.626% due 01/24/2032 GBP 2,800
3.500% due 02/25/2028 1,000
4.000% due 06/19/2025 2,600
4.000% due 04/18/2027 EUR 1,800
4.376% due 01/18/2031 13,000
4.376% due 07/03/2034 GBP 2,500
5.125% due 09/28/2037 1,430
5.500% due 02/11/2041 2,400
6.500% due 02/09/2032 500
7.125% due 04/30/2031 1,600
7.750% due 04/30/2044 1,400
8.260% due 04/25/2040 1,775
Topaz Solar Farms LLC
4.875% due 09/30/2039 $ 4765
5.750% due 09/30/2039 6,843
Valaris Ltd.
8.375% due 04/30/2030 1,166
Windstream Escrow LLC
7.750% due 08/15/2028 13,507
8.250% due 10/01/2031 11,640
Woodside Finance Ltd.
5.100% due 09/12/2034 6,600

ELa

B
(BfL - F)

$

13,991
11,978
7,991
13,080
9,586
6,923
3,873
48,754
99

2,804

1,186
1,027
1,285
799
M
537

4,588
51,696
4,362
1,219

5,130
4,182
8,209
3,638

327

N1 —H

BEEEE B
(BGL : F) (BAL - F)
Yorkshire Water Finance PLC
6.3756% due 11/18/2034 GBP 2,000 $ 2,636
530,071
Total Corporate Bonds & Notes 2,017,675

(Cost $2,102,578)

[CONVERTIBLE BONDS & NOTES 0.4%

Multiplan Corp.

6.000% due 10/15/2027 c) 5,700 3,562
Nationwide Building Society

10.250% due 06/20/2166  GBP 6,936 11,746
Stichting AK Rabobank Certificaten

6.500% due 03/29/2170 (d) EUR 20,844 25425
Total Convertible Bonds & Notes 40,733

(Cost $51,952)

[MUNICIPAL BONDS & NOTES 0.0%

Chicago, lllinois, Build America Bonds, Series 2010

6.630% due 02/01/2035 $ 554 580
6.726% due 04/01/2035 262 278
7.350% due 07/01/2035 428 465

Golden State, California, Tobacco Securitization Corp.
Revenue Bonds, Series 2021

3.000% due 06/01/2046 570 527

Puerto Rico Electric Power Authority, Build America Bonds,
Series 2010 (f)

6.050% due 07/01/2032 800 344
6.126% due 07/01/2040 3,000 1,290
Total Municipal Bonds & Notes 3,482
(Cost $3,068)

Fannie Mae

1.229% due 05/25/2048 (h) 1,876 243
3.000% due 04/01/2037 538 503
3.000% due 09/01/2049 180 156
3.000% due 03/01/2050 15,487 13,567
3.000% due 10/01/2061 1,292 1114
3.000% due 12/01/2061 187 161
3.000% due 01/01/2062 101 88
3.000% due 02/01/2062 9,572 8,267
3.000% due 03/01/2062 21,665 18,706
3.000% due 04/01/2062 23,998 20,720
3.000% due 05/01/2062 7,467 6,448
3.000% due 06/01/2062 8,839 7,630
3.000% due 07/01/2062 6,659 5,746
3.000% due 08/01/2062 3,156 2,141
3.000% due 05/01/2063 104 90
3.500% due 08/01/2042 17 16
3.500% due 09/01/2047 161 187
3.500% due 03/01/2048 45 4
3.500% due 04/01/2061 599 545
4.000% due 12/01/2041 42 39
4.000% due 07/01/2042 35 32
4.000% due 08/01/2042 484 458
4.000% due 09/01/2042 118 m
4.000% due 10/01/2042 18 17
4.000% due 01/01/2043 5 4
4.000% due 11/01/2045 81 76
4.000% due 03/01/2047 26 24
4.000% due 04/01/2047 206 193
4.000% due 08/01/2047 3,339 3,128
4.000% due 10/01/2047 191 179
4.000% due 12/01/2047 8 73
4.000% due 01/01/2048 44 4
4.000% due 02/01/2048 446 M8
4.000% due 07/01/2048 5,394 5,004
4.000% due 08/01/2048 3,269 3,062
4.000% due 09/01/2048 983 921

A2ohlL 72K (M)



4.500% due 05/01
4.500% due 02/01
4.500% due 01/01
4.750% due 06/01
5.000% due 10/01
5.000% due 12/01
5.000% due 10/01
5.000% due 05/01
5.000% due 11/01
5.500% due 07/01
5.500% due 06/01
5.500% due 04/01
5.500% due 11/01
5.500% due 03/01
5.500% due 09/01
5.500% due 02/01
5.500% due 04/01
6.000% due 09/01
6.000% due 08/01
6.000% due 06/01
6.000% due 09/01/2039
6.000% due 10/01/2047
6.000% due 01/01/2063
6.000% due 02/01/2054
6.000% due 06/01/2054
6.000% due 09/01/2054
6.500% due 01/01/2037
6.500% due 10/01/2037
6.500% due 10/01/2063
6.500% due 11/01/2063
7.000% due 09/01/2031

/

/

/

2033
2038
2041
2033
2035
2035
2036
2038
2039
2033
2035
2036
2036
2037
2037
2038
2038
2029
2031
2032

7.000% due 02/01/2054
7.000% due 03/01/2054
7.000% due 06/01/2054

Fannie Mae, TBA (¢)

2.500% due 12/01/2064
3.000% due 11/01/2039
3.000% due 12/01/2064
3.500% due 12/01/2064
4.000% due 12/01/2064
4.500% due 12/01/2064
5.000% due 12/01/2054
5.500% due 11/01/2050
5.500% due 12/01/2054
6.000% due 12/01/2064
6.500% due 11/01/2041
6.500% due 12/01/2064
7.000% due 12/01/2054

Freddie Mac
1.426% due 08/15/2042 (h)
3.000% due 11/01/2046
3.000% due 12/01/2047
3.000% due 03/01/2048
3.000% due 12/01/2061
3.000% due 04/01/2062
3.000% due 05/01/2062
3.000% due 01/01/2063
3.000% due 03/01/2063
3.500% due 10/01/2039
3.500% due 10/01/2047
3.500% due 12/01/2047
3.500% due 03/01/2048
3.500% due 04/01/2048
3.500% due 10/01/2048
3.500% due 12/01/2048
3.500% due 03/01/2049
3.500% due 05/01/2061
4.000% due 09/01/2033

FE T
(B F)
$ 12

148
147

56
120

612

113
17

342

23,695
281
27,536
187

1

2
2,852
3,568
25
1,282
200
200

146,000
1,800
85,150
294,883
60,650
74,000
95,900
43,338
306,962
75,500
185,957
166,943
5,316

27

53
1,638
93
169
506
7,103
174
248
101
1,785
531
1,934
808
851
2,081
1,291
64

1

B
(Bifr - F)

$

12

1

141
145
55
120
2

2

6

15
607

1

1

10

4

3

"
778
17

1

340

1
23,872
283
21,121
189

1

3
2913
3,643
25
1,333
208
208

120,849
1,682
73,343
263,667
56,042
70,246
93,161
42,934
303,926
75,962
189,818
170,377
5,506

46
1,441
82
147
436
6,128

212
94
1,621
483
1,767
734
773
1,904
1173
58

4.000% due 08/01/2042
4.000% due 09/01/2042
4.000% due 12/01/2042
4.000% due 04/01/2047
4.000% due 05/01/2047
4.000% due 08/01/2047
4.000% due 08/01/2048
4.000% due 09/01/2048
4.000% due 12/01/2048
4.000% due 02/01/2049
4.000% due 03/01/2049
5.000% due 06/01/2034
5.000% due 08/01/2035
5.000% due 01/01/2037
5.000% due 01/01/2038
5.000% due 06/01/2054
5.500% due 01/01/2035
5.500% due 05/01/2037
5.500% due 06/01/2037
5.750% due 05/01/2037
6.000% due 07/01/2037
6.000% due 01/01/2063
6.000% due 03/01/2054
6.000% due 04/01/2054
6.000% due 06/01/2054
6.000% due 07/01/2054
6.000% due 09/01/2054
6.500% due 09/01/2054
7.000% due 02/01/2054

Ginnie Mae

3.000% due 04/20,
3.000% due 05/20,
3.000% due 06/20,
3.000% due 08/20,
3.500% due 05/20,
3.500% due 01/20
4.000% due 06/20,
4.000% due 04/20,
4.000% due 05/20,
4.000% due 06/20,
4.000% due 07/20
4.000% due 02/20,
4.000% due 05/20,
4.000% due 02/20
4.000% due 07/20,
4.000% due 08/20,
4.000% due 09/20
4.000% due 10/20,
4.000% due 11/20
4.500% due 10/20,
4.500% due 01/20
4.500% due 03/20,
4.500% due 07/15
4.500% due 07/20,
4.500% due 08/15
4.500% due 08/20,
4.500% due 09/20,
4.500% due 10/20,
4.500% due 01/20,
4.500% due 02/20,
4.500% due 03/20,
4.500% due 04/15
4.500% due 04/20,
4.500% due 06/20,
4.500% due 07/20,
4.500% due 09/20,
4.500% due 10/20,
4.500% due 12/20,

2052
2052
2052
2052
2052
2053
2041
2047
2047
2047
2047
2048
2049
2050
2050
2050
2050
2050
2052
2035
2040
2040
2040
2040
2040
2040
2040
2040
2041
2041
2041
2041
2041
2041
2041
2041
2041
2041

ELa

BEEE Bl
(BGL : F) (B : F)
$ 418 $ 396
592 560
6 6
M 254
260 244
427 401
545 511
223 209
8,220 7,102
3,469 3,260
261 245
56 56
37 36
2 2
1 1
199 194
240 239
1 1
85 85
7 80
34 34
7,534 7,586
4913 4,947
1,034 1,041
1,499 1,509
9171 79,7111
4,590 4,622
100 102
284 295
222,555 195,367
86 75
201,103 176,468
338 296
374 338
409 370
1 1
1,303 1,230
24,174 22,730
11,454 10,811
9,850 9,314
6,834 6,437
23,691 22,261
285 267
140 182
2 2
1,684 1,685
53,923 50,769
235 279
344 331
72 70
6 5
1,062 1,017
1,082 1,060
1172 114
782 766
3,263 3,185
879 861
4197 4112
2,084 2,031
1,674 7,496
1,008 981
834 817
7,208 7,083
1,859 1,822
185 182
1,046 1,014
1,661 1,628

N1 —H

4.500% due 05/20/2043
4.500% due 07/20/2043
4.500% due 05/20/2063
4.500% due 06/20/2063
4.500% due 07/20/2063
4.500% due 08/20/2063
4.500% due 09/20/2063
4.500% due 10/20/2063
5.000% due 08/20/2030
5.000% due 05/20/2040
5.000% due 04/20/2041
5.500% due 05/20/2038
5.500% due 06/20/2038
5.500% due 07/20/2038
5.500% due 08/20/2038
5.500% due 09/20/2038
5.500% due 10/20/2038
5.500% due 01/20/2039
5.500% due 02/20/2039
5.500% due 09/20/2039
5.500% due 10/20/2039
5.500% due 11/20/2039
5.500% due 01/20/2040
5.500% due 06/20/2040
5.500% due 07/20/2040
5.500% due 07/20/2053
5.500% due 08/20/2053

Ginnie Mae, TBA (e)

2.000% due 12/01/2054
2.500% due 12/01/2064
3.000% due 12/01/2042
3.500% due 12/01/2064
4.000% due 11/01/2064
4.000% due 12/01/2064
4.500% due 12/01/2041
5.000% due 12/01/2054
5.500% due 12/01/2054
6.000% due 12/01/2064

A2ohlL 72K (M)

BEEEE
(BAL - F)
$ 373
263

24,731
1,680
98,948

979
287,806
970

137

252

6

1

31

32

223

69

14

10

25

46

6

204

179

193

452

19171
16,850

19,000

46,200
624,150
567,000
596,000
946,800
759,900
867,800
572,800

64,900

Total U.S. Government Agencies

(Cost $7,485,472)

B
(BAL - F)
$ 365
257
23,637
1,610
94,537
935
274,941
926
137
248
6
1
31
32
223
69
14
10
25
46
6
204
175
196
444
19,113
16,779

16,507

39,160
458,740
512,538
554,885
881,708
725,329
847,048
569,017

65,286

7,401,848

U.S. TREASURY OBLIGATIONS 13.9%

Treasury Inflation Protected Securities (i)

0.125% due 04/15/2025 (q)
0.126% due 07/15/2030
0.126% due 01/15/2031 (o)
0.126% due 07/15/2031
0.250% due 01/15/2025 (q)
0.250% due 07/15/2029
0.250% due 02/15/2050
0.375% due 07/15/2025 (q)
0.376% due 01/15/2027 (q)
0.376% due 07/15/2027 (q)
0.6256% due 07/15/2032
0.6256% due 02/15/2043
0.750% due 07/15/2028 (q)
0.750% due 02/15/2042
0.750% due 02/15/2045
0.875% due 01/15/2029 (q)
0.876% due 02/15/2047
1.000% due 02/15/2046
1.000% due 02/15/2048
1.000% due 02/15/2049 (q)
1.375% due 07/15/2033
1.375% due 02/15/2044
1.500% due 02/15/2053
1.750% due 01/15/2034
1.875% due 07/15/2034 (o)

50,779
56,123
2,056
7,799
141,150
161,817
22,481
21,661
6,062
1,621
93,394
3,012
35,659
7,108
19,384
64,918
22,691
12,223
26,652
67,316
221,608
3,512
21,640
26,831
207,568

50,082
51,181
1,849
6,975
140,113
141,728
14,072
27,321
5,865
1,666
85,140
2,326
34,363
5,712
14,841
62,469
17,423
9,743
20,794
52,232
212,113
3,077
23,745
26,333
206,176



ELa NZa—4 A4 hhL 772K (M)

HEEEHE B HEEHE Bl HEEE Bl
(Bt F) (B F) (Bif: F) (Bt : F) (Bifs: F) (Bt F)
2.125% due 02/15/2040 $ 3641 § 3662  5.632% due 09/25/2035 § 1,539 $ 1526  BSST Mortgage Trust
2.125% due 02/15/2041 2,012 2030 5.872% due 01/25/2036 7,000 5,070 7.654% due 02/15/2037 $ 11000 § 538
2.375% due 01/15/2025 (q) 22,004 21,933 6.607% due 10/25/2034 9,913 9284 8.304% due 02/15/2037 24,700 11,346
U.S. Treasury Bonds Angel 0ak Mortgage Trust 9.304% due 02/15/2037 7,500 3,146
2.250% due 08/15/2046 100 67 6.500% due 12/25/2067 3333 3367  BX Commercial Mortgage Trust
2.750% due 08/15/2047 2,830 2,082 Argent Mortgage Loan Trust 5.817% due 02/15/2039 6,343 6,325
3.000% due 08/15/2048 155 119 5.332% due 05/25/2035 16,813 15007 BXTrust
3.000% due 02/15/2049 77 59 Argent Securities Trust 6.564% due 10/15/2036 16,400 16,283
3.125% due 05/15/2048 180 141 5.212% due 04/25/2036 7,497 2379 6.814% due 10/15/2036 25,610 25,471
4.375% due 08/15/2043 33,800 32,971 Argent Securities, Inc. Asset-Backed Pass-Through Canterbury Finance No.4 PLC
4.625% due 05/15/2054 (o) 116,900 119858 Certificates 5.804% due 05/16/2088  GBP 46,146 59,499
LRI LI g;?%n gue ?ggggggg aéigg aggé? gaug;rﬂl/g e ng;/rztg/%am" Tmss " g 3,245
0 . b due f 2 . b due I E

;Sggnﬁ' gzz g;ﬂggg;g :g: 1?52? 1;;‘213 Asset-Backed Funding Certificates Trust CBA Commercial Small Balance Commercial Mortgage
2000% duo DB15/2025 g e Vg 5292 due 101252036 10,129 8813 6.040% due 01/25/2039 404 380

§ ! ! 5.512% due 03/25/2035 8,913 8,676 Centex Home Equity Loan Trust
2.000% due 11/15/2026 (q) 80 761 5 587% due 06/25/2035 5,518 5314 5.497% due 032512035 910 908
2.250% due 11/15/2024 11,957 1996 5 g7 que 061252035 3,938 3807  Chase Home Lending Mortgage Trust
2.250% due 02/15/2027 (q) 28,000 26,852 Asset-Backed Securities Corporation Home Equity Loan Trust 3.250% due 03/25/2063 19,934 17,744
2.375% due 05/15/2029 (g} 32,200 29,853 3.849% due 05/25/2036 42,602 38,402 Chase Mortgage Finance Trust
2.625% due 02/15/2029 (q) 5,000 4701 Avon Finance 4.748% due 12/25/2035 3,028 2,644
2.750% due 08/15/2032 150,100 135295  7.960% due 12/28/2049  GBP 2,400 3087  ChaseFlex Trust
2.875% due 05/15/2032 290 265 BAMLL Commercial Mortgage Securities Trust 5.452% due 07/25/2037 826 699

. —] 2.847% due 04/20/2042 $ 10,620 7,930 Chevy Chase Funding LLC Mortgage-Backed Certificates
::::: ;J;s_;;;e:zs:]ry Oialms (628080 Banc of America Alternative Loan Trust 5.212% due 03/25/2035 256 248
o 3.987% due 11/25/2024 50 44 CIMTrust

6.000% due 07/25/2048 1,247 10657 3.250% due 10/25/2058 16,023 14,365
Accredited Mortgage Loan Trust Banc of America Funding Trust 6.639% due 12/25/2067 3,980 4,022
5.797% due 07/25/2035 3,049 3,007 5.007% due 01/20/2047 65 55 CIT Mortgage Loan Trust
6.547% due 07/25/2035 2,208 1,934 5.093% due 02/20/2035 999 861 6.352% due 10/25/2037 23,603 23,831
ACE Securities Corporation Home Equity Loan Trust 5.557% due 06/20/2036 3,882 3,127 Citigroup Mortgage Loan Trust
5.162% due 08/25/2036 2,109 2,602 5.712% due 04/25/2037 7329 6,167 0.000% due 11/01/2074 (e) 440 439
5.647% due 01/25/2035 174 725 BCAPLLC Trust 3.800% due 11/01/2074 (e) 137,300 117,284
5.677% due 02/25/2034 384 458 5.876% due 04/26/2037 2,725 1270 4.540% due 05/25/2036 8,015 4,030
5.752% due 08/25/203 3,875 3805 5.900% due 04/26/2036 4,419 2,101 5.132% due 12/25/2036 2,003 1,927
5.782% due 11/25/2034 936 924 Bear Stearns Adjustable Rate Mortgage Trust 5.156% due 08/25/2036 3,473 3,306
6.022% due 02/25/2035 5,965 5708 5.049% due 11/25/2034 125 114 5.172% due 12/25/2036 9,204 4,988
Adjustable Rate Mortgage Trust Bear Stearns Alternative-A Trust 5.233% due 07/25/2037 2,022 1,773
5.802% due 08/25/2035 2,259 1985 5.192% due 04/25/2037 5,591 4917 5.249% due 08/25/2036 14,781 6,085
AFC Home Equity Loan Trust 5.272% due 11/25/2046 6,165 4,658 5.672% due 09/25/2037 10,290 8,733
5.662% due 06/25/2029 1474 1185 5.572% due 08/25/2035 3,689 3530 7.264% due 01/25/2037 2,112 846
Alternative Loan Trust Bear Stearns Asset-Backed Securities | Trust Citigroup Mortgage Loan Trust, Inc.
4.456% due 08/25/2036 4432 40821 748% due 05/25/2036 () 8,097 175 5.887% due 05/25/2035 10,005 9,13
4.542% due 08/25/2035 390 353 4.942% due 11/25/2035 2,663 2,579 8.602% due 07/25/2037 3,507 3374
5.064% due 09/20/2046 397 399 5.091% due 06/25/2034 2,897 2,895  Commercial Mortgage Trust
5.212% due 07/26/2036 3627 3549 5 152% due 06/25/2047 2725 2683 0.000% due 04/10/2047 (h) 5,171 0
5.232% due 08/25/2046 7918 6710 5 259% due 05/25/2036 12,793 3216 3.633% due 02/10/2037 10,000 9,845
5.252% due 05/25/2036 11,308 9562 52579 due 07/25/2036 7,785 7502 8.068% due 12/15/2038 8,575 7,643
5.284% due 03/20/2046 4,869 4128 5 339% due 02/25/2087 893 1155  Conseco Finance Corp.
5.302% due 09/25/2035 2475 1493 5.467% due 02/25/2036 7677 7597 6.920% due 12/01/2030 465 468
5.362% due 12/25/2046 11,895 9736 54919% due 12/25/2035 9,278 8,805  7.500% due 03/01/2030 44,220 13,240
5.392% due 07/25/2036 17,192 14820 5 6579 due 09/25/2034 3662 3664 7.600% due 04/15/2026 4,867 71
5.452% due 01/26/2036 5,235 4782 59099 due 08/25/2087 14,719 13,104 Countrywide Asset-Backed Certificates
5.500% due 04/26/2034 7,118 7850 §877% due 03/25/2035 3262 3199 5.332% due 08/26/2033 30 379
5.500% due 06/25/2035 3,958 3172 Bear Stearns Asset-Backed Securities Trust 6.727% due 05/25/2035 7,135 1,120
5.500% due 08/25/2035 44 37 5.500% due 11/25/2033 3,183 2,870 Countrywide Home Loan Mortgage Pass-Through Trust
5.500% due 02/25/2036 14 8 Bear Stearns Mortgage Funding Trust 4.156% due 03/25/2037 2,988 2,708
5.514% due 12/20/2035 414 4333 5.252% due 02/25/2037 4,503 4,233 4.812% due 11/25/2037 3,997 3714
6.000% due 11/25/2036 1,652 949 Benchmark Mortgage Trust 4.849% due 10/20/2035 3,890 3,634
6.000% due 07/25/2037 2,471 12,857 3.509% due 09/15/2048 47,29 44,887 5.178% due 11/25/2034 6 B
6.411% due 08/25/2035 331 273 3.899% due 03/15/2062 9,775 6,809 5.500% due 11/25/2035 4,978 2,700
6.502% due 10/26/2034 1,661 1,626 BINOM Securitization Trust 5.573% due 06/25/2034 1 1
6.663% due 09/25/2034 532 488 4.441% due 08/25/2057 14,198 13651 5.000% due 07/25/2036 16,740 8,310
7.000% due 10/25/2037 28,203 9,748 Bridgegate Funding PLC 6.000% due 11/25/2037 2,642 1,164
Ameriquest Mortgage Securities Trust 7.204% due 10/16/2062 GBP 12,821 16,750 Credit Suisse First Boston Mortgage Securities Corp.
5.467% due 03/25/2036 21,835 20,571 7.954% due 10/16/2062 18,993 2,870 7.302% due 01/25/2033 937 912
Ameriquest Mortgage Securities, Inc. Asset-Backed Pass- 8.954% due 10/16/2062 9971 13,112 Credit Suisse Mortgage Capital

Through Certificates 9.954% due 10/16/2062 7,217 9,447 3.000% due 01/29/2036 110 108
3.566% due 09/25/2032 86 86 3.000% due 06/27/2037 507 500
5.010% due 11/25/2033 1,380 1373
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(BGL - F) (B : F) (BGL : F) (B : F) (BGL : F) (BGL . F)
6.007% due 10/26/2036 $ 118 $ 102 Extended Stay America Trust Household Capital RMBS
9.700% due 11/27/2036 8,619 8,168 7.768% due 07/15/2038 $ 14222 $ 14213 6.630% due 07/20/2086 ~ AUD 35,244 $ 23,106
Credit Suisse Mortgage Capital Trust FBR Securitization Trust 71.630% due 07/20/2086 7470 4,884
0.000% due 01/25/2058 18 17 5.527% due 10/25/2035 17,384 14,930 HPLY Trust
0.000% due 04/25/2058 (h) 1 1 5.617% due 09/25/2035 6,029 5,872 6.966% due 11/15/2036 $ 4,580 4,552
3.431% due 11/10/2032 1,922 1,638 FFMLT Trust 7.315% due 11/15/2036 25,675 25,487
3.605% due 01/25/2058 16,245 13,199 5.782% due 11/25/2035 2,069 1,823 HSI Asset Securitization Corp. Trust
4.891% due 04/25/2058 25,101 22,910 First Franklin Mortgage Loan Trust 4.852% due 07/25/2036 2,144 925
4.900% due 06/25/2050 37,779 33,368 4.426% due 04/25/2035 2,489 2411 5.152% due 07/25/2036 31,738 13,889
5.694% due 07/15/2032 1,238 1213 5.162% due 11/25/2036 569,328 49,081 5.227% due 05/25/2037 6,844 6,746
5.944% due 07/15/2032 4,000 3,920 5.172% due 04/25/2036 3,300 3,208 Impac CMB Trust
6.144% due 07/15/2032 2,400 2,350 5.527% due 03/25/2034 1,916 1,903 5.532% due 01/25/2035 6,538 6,216
7.109% due 06/01/2050 29,430 29,418 5.542% due 01/25/2036 24,773 23,281 Impac Secured Assets Corp.
Credit-Based Asset Servicing & Securitization LLC First Horizon Alternative Mortgage Securities Trust 5.412% due 03/25/2036 6,929 5,556
7.480% due 03/25/2046 4,266 3,777 0.148% due 05/25/2035 (h) 1,107 50 Impac Secured Assets Trust
Cross Mortgage Trust 5.352% due 05/25/2035 1,107 650 5.232% due 01/25/2037 1,753 1,459
6.093% due 04/25/2089 7,168 7,215 Fontainebleau Miami Beach Trust IndyMac IMJA Mortgage Loan Trust
CWABS Asset-Backed Certificates Trust 3.963% due 12/10/2036 33,098 32,664 6.500% due 10/25/2037 8,163 3,944
4.301% due 12/25/2034 9,093 8,707 Fremont Home Loan Trust IndyMac IMSC Mortgage Loan Trust
4.992% due 06/25/2037 11,199 10531 5132% due 02125/2037 6111 4535 4.132% due 06125/2037 180 4,965
4.992% due 07/25/2037 1.358 1,343 5.142% due 05/25/2036 3,994 3,898 IndyMac INDX Mortgage Loan Trust
5.072% due 08/25/2037 25,5680 23390 5.512% due 01/25/2036 4,856 4644 3.274% due 07/25/2037 16,181 13,436
5.082% due 10/25/2047 2575 2506 5.872% due 01/25/2035 6,493 5,764 3.407% due 04/25/2037 13,074 11,560
5.102% due 02/25/2036 848 308 GE-WMC Asset-Backed Pass-Through Certificates 3.743% due 04/25/2037 6,163 5,535
5.132% due 06/25/2035 1,343 1,210 5.542% due 10/25/2035 9,964 8,510 3.967% due 03/25/2036 3,561 2,450
5.212% due 11/25/2047 1213 1,436 Glen Securities Finance DAC 4.647% due 11/25/2036 10,288 6,520
5.312% due 05/25/2037 9,888 9,505 5.786% due 10/28/2038  EUR 3,803 418 5.212% due 02/25/2037 19,956 18,548
5.332% due 05/25/2036 8,488 7,167 6.786% due 10/28/2038 2,852 3,061 5.232% due 10/25/2036 4,579 1,873
5.332% due 03/25/2037 15,646 14,737 7.586% due 10/28/2038 1,394 1,487 5.452% due 07/25/2035 5,306 4,233
5.332% due 03/25/2047 22,947 20,791 GMAC Commercial Mortgage Asset Corp. INTOWN Mortgage Trust
5.372% due 09/25/2046 5,479 5216 2.458% due 03/10/2051 $ 11,596 9,869 3.5;239% du; 08/15/2039 . 11,485 11,542

0 reenPoint Mortgage Funding Trust efferies Resecuritization Trust
2%;“;: gﬁz gggggggg 12;2 ]ggg 5.412% due 11/25/2045 32 2 9.123% due 05125/2947 388 319
5.552% due 03/25/2036 1988 1127 Grifonas Finance No.1 PLC JPMorgan Alternative Loan Trust
5.633% due 06/25/2035 8’544 7'510 3.681% due 08/28/2039  EUR 402 426 4.412% due 09/25/2036 7,111 6,269
5'932% due 05/25/2036 1’929 ]'492 GSAA Home Equity Trust 4.701% due 03/25/2036 237 166
5'947% due 061252035 8’400 H'ZUQ 6.182% due 11/25/2036 $ 2,873 697 5.412% due 04/25/2047 1,331 1,267
6.427% due 1112512034 6’029 B'UUZ 6.500% due 11/25/2037 2 8 5.730% due 03/25/2036 42 4
G.EUZ% due 08/25/2035 SIUUU 2'902 GSAMP Trust JPMorgan Chase Commercial Mortgage Securities Trust
CWABS Inc. Asset-Backed Certificate’s . 5.012% due 01/25/2037 15,554 9,270 4.128% due 07/05/2031 2,500 2,31
£.202% ;jue 63/25/2047 33,009 30640 5.132% due 03/25/2047 3,629 3,328 4.248% due 07/05/2033 1,925 1,798
CWABS Inc. Asset-Backed l:ertificate’s Trust . 5.372% due 06/25/2036 9,145 8,804 6.268% due 12/15/2036 3,700 2,836
6.427% 'due 03/25/2035 14127 13,867 5.497% due 11/25/2035 5189 4,733 7.235% due 10/05/2040 6,900 1,273
7.950% due 02/25/2035 B’BUB 5’552 5.827% due 08/25/2034 2,533 2,467 7.268% due 09/15/2029 1,740 1,294
DBGS Mortgage Trust ! ! 5.827% due 04/25/2035 4,705 4,387 7.433% due 11/15/2038 16,193 16,035
7.568% due 10/15/2036 15,000 11.450 6.652% due 06/25/2035 3,265 3,157 JPMorgan Mortgage Acquisition Corp.
Deutsche Alternative-A Securities Mn’rtgans Loan Trust ! GSMSC Resecuritization Trust 5.782% due 12/25/2035 8,402 8,186
5.172% due 03/25/2037 8709 4128 1.805% due 04/26/2037 44,351 10,960 JPMorgan Mortgage Acquisition Trust
5.952% due 09/25/2047 10’264 8'711 5.149% due 09/26/2036 3,541 2,262 4.531% due 11/25/2036 1,976 1,963
5.512% due 08/25/2037 18’831 13'296 GSR Mortgage Loan Trust 5.002% due 12/25/2036 13,147 6,954
Deutsche Alternative-A Securities, Im;’. Mortgage Loan Tru;t 1.848% due 03/25/2037 (h) 7,398 682 5.122% due 08/25/2036 8,600 8,036
4.959% due 10/25/2035 7,697 5,064 5.152% due 03/25/2037 7,398 1,088 5.122% due 06/25/2037 34,608 33,517
Deutsche Mortgage & Asset Receiving Corp. HarborView Mortgage Loan Trust 5.132% due 06/25/2037 22,826 20,107
4.994% due 11/27/2036 553 551 4.339% due 06/19/2036 6,019 3,036 5.267% due 05/25/2036 6,288 6,179
Deutsche Mortgage Securities, Inc. Re-REMIC Trust 5.354% due 12/19/2036 704 654 5.287% due 05/25/2036 14,067 13,362
Certificates 5.434% due 02/19/2036 9,221 5,601 JPMorgan Mortgage Trust
4.490% due 06/27/2037 10,562 9,200 5.514% due 08/19/2045 6,966 5,382 5.152% due 10/25/2035 3127 2217
Downey Savings & Loan Association Mortgage Loan Trust Hawaii Hotel Trust 5.250% due 11/25/2063 862 851
5.064% due 10/19/2036 6,541 5,702 6.751% due 05/15/2038 2,000 1,998 5.584% due 01/25/2037 329 278
5.534% due 09/19/2045 4,691 2,455 7.261% due 05/15/2038 12,500 12,450 6.000% due 06/25/2037 3,220 1,198
Ellington Loan Acquisition Trust Home Equity Asset Trust JPMorgan Resecuritization Trust
5.952% due 05/25/2037 857 834 5.332% due 10/25/2036 23,475 14,690 4.651% due 02/26/2037 1,637 1,506
EMC Mortgage Loan Trust Home Equity Mortgage Loan Asset-Backed Trust Kentmere No.4 PLC
5.902% due 04/25/2042 4,056 4,084 4.992% due 11/26/2036 10,229 9,503 0.000% due 01/28/2039 ~ GBP 76,592 88,844
Encore Credit Receivables Trust 5.092% due 04/25/2037 11,745 7,950 Kinbane DAC
5.782% due 11/25/2035 6,510 6,152 5.212% due 06/25/2036 1,514 1,456 3.955% due 09/26/2062  EUR 43,737 47,301
Eurosail-UK PLC 5.392% due 06/25/2036 16,718 12,886 Lansdowne Mortgage Securities No.1 PLC
5.869% due 09/13/2045 ~ GBP 3,080 3,802 5.842% due 08/25/2035 2,185 2,161 3.781% due 06/15/2045 1,893 1,987
6.049% due 06/13/2045 3,698 4,746 Legacy Mortgage Asset Trust
0.000% due 09/25/2069 $ 17,383 5,933
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(BGL - F) (B : F)
0.000% due 09/25/2069 (h) ~ § 539,377 $ 2030
3.000% due 09/25/2069 71,845 73,947
3.838% due 09/25/2069 18,352 9,562
4.206% due 09/25/2069 111,258 87,724
Lehman XS Trust
5.062% due 02/25/2037 11,556 10,139
5.232% due 09/25/2036 3,880 3,196
5.232% due 12/25/2036 11,474 8,741
5.262% due 06/25/2046 8,196 6,728
5.372% due 02/25/2047 18,627 16,087
6.500% due 06/25/2046 4,342 3,661
6.552% due 10/25/2037 11,017 10,227
Long Beach Mortgage Loan Trust
5.232% due 02/25/2036 22,256 18,819
5.232% due 03/25/2046 31,802 11,368
MASTR Adjustable Rate Mortgages Trust
4.948% due 04/25/2034 1 1
6.261% due 12/26/2046 6,006 5,543
Mastr Asset-Backed Securities Trust
5.292% due 11/25/2036 2 14
5.407% due 01/25/2036 7,500 6,972
6.002% due 08/25/2037 13,003 11,186
Mastr Specialized Loan Trust
5.572% due 02/25/2036 5,137 4128
Merrill Lynch First Franklin Mortgage Loan Trust
7.852% due 10/25/2037 11,234 10,770
Merrill Lynch Mortgage Investors Trust
5.132% due 05/25/2037 17,888 8,939
5.132% due 10/25/2037 53,302 7,466
5.572% due 07/25/2034 4,313 3,749
5.647% due 09/25/2035 45 42
5.932% due 10/25/2035 300 300
6.683% due 02/25/2033 16 14
MEFA Trust
6.776% due 10/25/2068 4,685 4,741
Morgan Stanley Asset-Backed Securities Capital I, Inc. Trust
5.102% due 07/25/2036 4,260 3,781
5.112% due 02/25/2037 6911 3,028
5.162% due 07/25/2036 42,563 15,653
5.332% due 06/25/2036 18,173 16,622
5.362% due 07/25/2036 42,355 15,625
5.392% due 03/25/2036 3,738 3,635
5.587% due 07/25/2035 3941 3,847
5.852% due 03/25/2033 58 57
5.852% due 07/25/2037 879 865
Morgan Stanley Bank of America Merrill Lynch Trust
0.766% due 11/15/2082 (h) 126,132 2,089
Morgan Stanley Capital | Trust
2.428% due 04/05/2042 13,500 11,329
6.501% due 08/15/2033 2,619 631
7.296% due 12/15/2038 21,942 18,200
7.995% due 12/15/2038 7,750 6,531
Morgan Stanley Capital I, Inc. Trust
5.392% due 02/25/2036 18,235 17,085
Morgan Stanley Home Equity Loan Trust
5.362% due 02/25/2036 14,415 13,626
Morgan Stanley IXIS Real Estate Capital Trust
5.312% due 07/25/2036 9,740 3,903
Morgan Stanley Mortgage Loan Trust
3.488% due 11/25/2037 1,178 825
6.000% due 12/25/2035 480 187
Morgan Stanley Reremic Trust
5.289% due 11/26/2036 4,588 3,908
Mortgage Loan Trust
5.370% due 03/25/2034 3,310 3,185
MortgagelT Trust
6.427% due 08/25/2035 256 248
Mortimer Btl PLC
6.150% due 12/22/2056  GBP 5,765 7,461

BE TR B

(BGL : F) (BAL - F)
MTN Commercial Mortgage Trust
6.207% due 03/15/2039 $ 1,120 $ 15
Natixis Commercial Mortgage Securities Trust
3.790% due 11/15/2032 1,100 922
3.821% due 02/15/2039 2,800 2,633
New Century Home Equity Loan Trust
5.977% due 10/25/2033 125 126
New York Mortgage Trust
5.392% due 04/25/2035 508 485
Newgate Funding PLC
5.259% due 12/15/2050  GBP 12,756 16,027

Nomura Asset Acceptance Corporation Alternative Loan Trust

5.034% due 05/25/2035 $ 2,741 1,322
Nomura Home Equity Loan, Inc. Home Equity Loan Trust
5.617% due 05/25/2035 5,226 5178
6.245% due 10/25/2036 20,953 4,440
Nomura Resecuritization Trust

2.014% due 03/26/2037 5,092 3,999
NovaStar Mortgage Funding Trust

5.062% due 09/25/2037 13,082 12,732
5.172% due 05/25/2036 3,231 3,188
5.172% due 10/25/2036 5,176 2214
5.572% due 10/25/2035 439 438
NYO Commercial Mortgage Trust

6.913% due 11/15/2038 30,130 28,455
7.463% due 11/15/2038 14,400 18,377
0BX Trust

3.623% due 04/25/2063 16,402 16,080
6.319% due 01/25/2062 9,084 9,130
6.520% due 07/25/2063 5,962 6,011

Opteum Mortgage Acceptance Corporation Asset-Backed
Pass-Through Certificates

5.602% due 07/25/2035 1,136 1,162
Option One Mortgage Loan Trust

4.972% due 03/25/2037 5,795 5,577
4.992% due 03/25/2037 30,471 26,544
5.062% due 02/25/2037 16,874 7,822
5.132% due 07/25/2036 1,866 1,083
5.662% due 02/25/2035 3,416 2,831
Ownit Mortgage Loan Trust

5.112% due 10/25/2037 3,247 3219
5.172% due 10/25/2037 2,231 2,260
5.232% due 07/25/2037 1,742 1,789
5.392% due 03/25/2037 4,589 4,387

Park Place Securities, Inc. Asset-Backed Pass-Through
Certificates

5.587% due 09/25/2035 2473 2,405
5.632% due 09/25/2035 25,075 22,469
6.322% due 01/25/2035 2,000 1,620
6.877% due 12/26/2034 25,974 24,979
People's Financial Realty Mortgage Securities Trust

5.012% due 09/25/2036 25,828 4,746

Popular Asset-Backed Securities Mortgage Pass-Through
Trust

3.394% due 11/25/2035 17,818 16,399
3.467% due 07/25/2035 9,601 7,862
5.162% due 11/25/2036 14,585 12,556
PRET LLC

4.843% due 09/25/2061 31,630 31,233
5.925% due 10/25/2054 (e 15,100 16,082
8.497% due 10/25/2053 13,901 14,073
PRET Trust

3.900% due 10/25/2063 4,856 4,604
Prime Mortgage Trust

6.000% due 04/25/2037 3,570 2,921
PRKCM Trust

6.584% due 09/25/2068 7,618 7,698
PRPM LLC

4.793% due 07/25/2026 6,635 6,571

BEEEE B

(BGL : F) (BAL - F)
PRPM Trust
6.250% due 08/25/2068 $ 7,189 $ 723
RAAC Trust
5.557% due 02/25/2038 7,378 7,109
5.602% due 06/25/2047 21,367 16,319
RBSGC Mortgage Loan Trust
6.000% due 01/25/2037 1 1
Renaissance Home Equity Loan Trust
5.572% due 11/25/2034 136 "7
5.612% due 04/25/2037 10,124 2,567
5.675% due 06/25/2037 3,910 957
5.852% due 09/25/2037 31 21

i Accredit ities C Trust
5.072% due 02/25/2037 18,658 17,984
5.347% due 04/25/2036 3,364 3,326
5.452% due 01/25/2037 36,202 21,067
5.467% due 03/25/2036 6,180 5,998
5.493% due 04/25/2034 1,053 1,001
5.827% due 09/25/2035 4,736 4,682
5.887% due 08/25/2035 1,633 1,623
Residential Asset Mortgage Products Trust
5.202% due 10/25/2036 12,363 11,938
5.452% due 02/25/2036 426 425
5.527% due 11/25/2035 6,840 6,720
5.532% due 12/25/2035 9,266 8,075
5.602% due 09/25/2035 4,786 4,748
Mortgage C No.3 PLC
6.176% due 02/15/2047  GBP 20,863 27,012
RMAC Securities No.1 PLC
3.890% due 06/12/2044  EUR 3,206 3,366
Saxon Asset Securities Trust
2.056% due 03/25/2035 $ 272 242
6.602% due 12/25/2037 2,218 2,149
Securitized Asset-Backed Receivables LLC Trust
5.392% due 03/25/2036 4,214 3,922
5.677% due 10/25/2035 10,136 9,573
5.902% due 03/25/2035 4,220 4,159
Sequoia Mortgage Trust
4.502% due 11/25/2063 10,800 10,640
5.274% due 05/20/2035 882 800
5.394% due 06/20/2034 13 12
Sestante Finance Srl
3.358% due 07/23/2046  EUR 6,362 6,634
SFO Commercial Mortgage Trust
7.318% due 05/15/2038 $ 885 820
7.818% due 05/15/2038 22,000 19,224
SG Mortgage Securities Trust
5.212% due 02/25/2036 4,610 2,288
5.312% due 07/25/2036 1,972 1,691
Shamrock Residential DAC
4.381% due 02/24/2071  EUR 21,374 23,220
4.631% due 01/24/2061 16,471 17,854
Soundview Home Loan Trust
4.104% due 04/25/2035 $ 2,319 2,232
5.272% due 06/25/2036 7,821 6,515
5.317% due 06/25/2036 50,026 43,738
5.332% due 07/25/2036 23,429 21,019
5.827% due 03/25/2036 8,102 1,577
Specialty Underwriting & Residential Finance Trust
5.827% due 12/25/2035 44 40
SREIT Trust
6.363% due 10/15/2038 24,605 24,421
6.711% due 10/15/2038 20,425 20,243
Adjustable Rate gage Loan Trust

4.895% due 06/25/2037 1,399 1,282
5.172% due 10/25/2035 4,890 4,587
5.701% due 07/25/2035 1,943 871
5.827% due 08/25/2035 8,232 7,338
6.461% due 05/26/2035 49 38
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Structured Asset Investment Loan Trust
5.152% due 06/25/2036 $ 3,971 $ 3778
5.352% due 06/25/2036 25,000 9,325
5.572% due 04/25/2035 2177 2,43
5.652% due 02/25/2034 9,245 9,192
6.052% due 12/25/2034 1,442 1,437
Asset Mortgage Il Trust
5.272% due 09/25/2047 15,941 13,564
5.292% due 05/25/2036 8,491 6,772
5.549% due 04/19/2035 1121 1,058
Asset Mortgage Trust
5.534% due 09/19/2032 8 8
Asset ities Ct Mortgage Loan Trust
5.102% due 05/25/2036 3,149 2,532
5.112% due 05/25/2036 4,333 4,216
5.172% due 10/25/2036 7,753 5,283
5.287% due 07/25/2036 9,536 9,459
5.362% due 04/25/2031 2,637 2,677
5.472% due 07/25/2036 12,030 11,933
Summerhill Residential DAC
0.000% due 12/28/2061  EUR 5 0
4.545% due 12/28/2061 136,087 147,923
5.145% due 12/28/2061 14,020 16,239
5.545% due 12/28/2061 9,706 10,557
6.345% due 12/28/2061 5,392 5,865
6.500% due 12/28/2061 5,015 4119
7.000% due 12/28/2061 34512 18,617
7.095% due 12/28/2061 4313 4,693
7.845% due 12/28/2061 2,696 2,934
8.845% due 12/28/2061 4,852 5,279
Temple Quay No.1 PLC
6.452% due 07/24/2085  GBP 42,046 54,181
6.952% due 07/24/2085 15,904 20,587
7.952% due 07/24/2085 14,681 18,052
Terwin Mortgage Trust
6.232% due 03/25/2035 $ 2,943 2,938
Towd Point Mortgage Funding Granite 6 PLC
5.878% due 07/20/2063 ~ GBP 34,195 44,077
Towd Point Mortgage Trust
3.750% due 03/25/2058 $ 1,802 1,877
3.750% due 09/25/2062 79,907 75,151
Tower Bridge Funding PLC 1
6.053% due 01/20/2066  GBP 13,311 17,186
Truman Capital Mortgage Loan Trust
5.372% due 03/25/2036 $ 167 167
Verus Securitization Trust
4.474% due 04/25/2067 26,269 26,062
5.811% due 05/25/2068 11,251 11,263
5.999% due 02/25/2068 4175 4192
6.218% due 06/25/2069 1,151 7818
6.443% due 08/25/2068 5,808 5,907
6.666% due 09/25/2068 15,810 16,971
Visio Trust
6.598% due 10/25/2058 4137 4,184
Wachovia Mortgage Loan Trust
5.542% due 10/25/2035 2,661 2,403
WaMu Mortgage Pass-Through Certificates Trust
5.572% due 01/25/2045 322 302
5.767% due 08/25/2045 13,274 1,311

Warwick Finance Residential Mortgages Number Three PLC

0.000% due 12/21/2049 4,346
5.912% due 12/21/2049 16,081 20,745
6.630% due 12/21/2049 4,921 6,370
7.130% due 12/21/2049 2,460 3,159
7.630% due 12/21/2049 1,408 1,798
8.130% due 12/21/2049 1,408 1,783
Washington Mutual Mortgage Pass-Through Certificates
WMALT Trust
5.500% due 11/25/2035 $ 54 48

BE TR B
(BGL : F) (BAL - F)
5.911% due 10/25/2046 $ 9,114 $ 7844
Wells Fargo Commercial Mortgage Trust
2.501% due 09/15/2031 15,000 14,293
Wells Fargo Home Equity Asset-Backed Securities Trust
5.272% due 03/25/2037 472 468

Wells Fargo Home Equity Trust Mortgage Pass-Through
Certificates

5.462% due 04/25/2034 2,914 2,862
Wells Fargo Mortgage-Backed Securities Trust

7.396% due 10/25/2036 114 101
WSTN Trust

6.297% due 07/05/2037 6,000 6,069

Total Mortgage-Backed Securities
(Cost $4,363,622)

JASSET-BACKED SECURITIES 12.3%

AGL CLO 6 Ltd.

4,055,883

6.079% due 07/20/2034 3,000 3,007
ALESCO Preferred Funding XI Ltd.

5.465% due 12/23/2036 5,000 4213
Ally Bank Auto Credit-Linked Notes (e)

4.970% due 09/15/2032 3,100 3,100
5.117% due 09/15/2032 1,600 1,601
5.215% due 09/15/2032 950 951
Arbor Realty Commercial Real Estate Notes Ltd.

6.654% due 05/15/2037 2,563 2,568
AREIT LLC

6.893% due 08/17/2041 2,859 2,876
Ascent Education Funding Trust

6.140% due 10/25/2050 2,925 2,953
Atlas Senior Loan Fund XV Ltd.

5.846% due 10/23/2032 12,900 12,951

Auto Asset-Backed Securities Spanish Loans Fondo
Titulizacion

4.902% due 02/28/2032  EUR 849 917

Bain Capital Credit CLO Ltd.

5.857% due 07/19/2034 § 12615 12,647

BlueMountain CLO XXII Ltd.

5.998% due 07/15/2031 2,539 2,544

BMW Canada Auto Trust

4.844% due 07/20/2027  CAD 3,800 2,831

5.025% due 04/20/2026 2,056 1,493

BMW Vehicle Lease Trust

4.681% due 10/27/2025 $ 44,700 44,707

BPCRE Ltd.

7.158% due 01/16/2037 5431 5,421

7.859% due 01/16/2037 3,468 3,469

8.559% due 01/16/2037 13,516 13,507
idg Lending Auto Trust

4.908% due 11/17/2025 15,400 16,402

5.541% due 08/15/2025 3,176 3,177

Capital Street Master Trust

0.000% due 10/16/2028 16,900 16,900

Cardiff Auto Receivables Securitisation PLC

0.000% due 08/20/2031  GBP 3 2,719

6.352% due 08/20/2031 6,823 8,805

6.852% due 08/20/2031 1,375 9,517

7.562% due 08/20/2031 4,938 6,378

9.202% due 08/20/2031 5,263 6,865

11.702% due 08/20/2031 9,437 12,528

13.952% due 08/20/2031 12,349 14,637

Carlyle Global Market Strategies CLO Ltd.

5.929% due 07/27/2031 $ 2,528 2,531

Carlyle U.S. CLO Ltd.

6.078% due 10/15/2035 19,200 19,261

Carmax Select Receivables Trust

5.617% due 07/15/2025 13,176 13,182

Carvana Auto Receivables Trust

5.210% due 06/10/2030 6,600 6,678

5.330% due 07/10/2029 8,500 8,597

A2ohlL 72K (M)

BEEEE B

(BGL : F) (BAL - F)
5.630% due 11/10/2027 $ 7,283 $ 7316
5.710% due 07/10/2029 2,500 2,563
6.090% due 11/10/2026 87 789
Castlelake Aircraft Securitization Trust
4.125% due 06/15/2043 516
Centerline Logistics Corp.
9.250% due 12/15/2027 2142 2,163
9.750% due 12/15/2027 2,394 2,418
Chase Auto Owner Trust
5.495% due 07/25/2025 12,180 12,201
5.568% due 06/25/2025 6,651 6,604
CIFC Funding Il Ltd.
6.058% due 07/15/2036 12,000 12,028
6.093% due 10/22/2031 2,231 2,245
Cologix Canadian Issuer LP
4.940% due 01/25/2052  CAD 1,800 1,298
CPS Auto Receivables Trust
5.380% due 01/18/2028 $ 1,000 1,003
6.040% due 07/16/2029 2,100 2128
6.130% due 09/15/2026 3,633 3,640
Dell Equipment Finance Trust
4.751% due 10/22/2025 34,600 34,613
Dewolf Park CLO Ltd.
5.838% due 10/15/2030 2,166 2173
Diamond Infrastructure Funding LLC
1.760% due 04/15/2049 900 834
DLLMT LLC
5.353% due 08/20/2025 5,993 6,003
Enterprise Fleet Financing LLC
4.724% due 10/21/2025 45,400 45,412
5.493% due 07/21/2025 25,280 25,345
Exeter Automobile Receivables Trust
5.589% due 08/15/2025 | 5,627
FAB CBO BV
4.367% due 08/20/2080  EUR 39 42
Finance of America Structured Securities Trust
3.000% due 09/25/2061 $ 13,847 18,504
6.500% due 04/25/2073 4,918 4,942
Ford Auto Securitization Trust Il
3.724% due 11/15/2028 ~ CAD 4,300 3,084
3.843% due 09/15/2030 3,400 2,510
3.945% due 10/15/2026 5,400 3,893
Galaxy Xxviii CLO Ltd.
6.018% due 07/15/2031 $ 4174 4,187
Gateway Casinos & Entertainment Ltd.
5.000% due 03/12/2038  CAD 7,891 5,261
GLS Auto Receivables Issuer Trust
4.750% due 07/17/2028 (e) ~ $ 1,600 1,600
4.760% due 10/15/2027 (e) 4,600 4,601
4.857% due 11/17/2025 (e 1,00 1,901
4.890% due 04/16/2029 (e 5,300 5,301
5.020% due 04/17/2028 1,800 1,804
5.080% due 01/16/2029 3,000 3,008
5.350% due 08/16/2027 5,400 5414
5.478% due 08/15/2025 256 255
GLS Auto Select Receivables Trust
4.845% due 10/15/2025 12,500 12,500
5.609% due 07/15/2025 1,522 1,623
GM Financial Automobile Leasing Trust
4.745% due 10/20/2025 31,484 31,495
GM Financial Consumer Automobile Receivables Trust
4.470% due 02/16/2028 4,800 4,893
4.737% due 10/16/2025 33,400 33,408
GMF Canada Leasing Trust
4.827% due 08/20/2029  CAD 5,300 3,866
4.883% due 12/21/2026 9,500 7,046
Goldentree Loan Management U.S. CLO 6 Ltd.
5.937% due 04/20/2035 $ 1,700 1,702
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Goodgreen Pagaya Al Debt Grantor Trust (e) Upstart Pass-Through Trust
3.930% due 10/15/2063 $ 3507 3,263 5.750% due 06/15/2032 $ 4400 $ 4400 3.800% due 04/20/2030 $ 6369 $ 6277
Goodleap Sustainable Home Solutions Trust 5.992% due 06/15/2032 1,300 1,300 Upstart Securitization Trust
6.500% due 07/20/2055 810 Pagaya Al Debt Trust 5.500% due 06/20/2032 2,598 2,583
GreatAmerica Leasing Receivables Funding LLC 7.179% due 04/15/2031 1,445 1,447 Veros Auto Receivables Trust
5.280% due 03/15/2027 3,800 3,825 7.600% due 12/16/2030 1,770 1,780 6.280% due 11/15/2027 1,961 1,973
5.458% due 08/15/2025 7,148 7,165 7.625% due 04/15/2031 3,300 3,321 Westlake Automobile Receivables Trust
GreenSky Home Improvement Issuer Trust Palmer Square European Loan Funding DAC 4.919% due 10/15/2025 43,550 43,562
5.150% due 10/27/2089 1,000 998 5.042% due 06/15/2033  EUR 7,383 8,045 5.560% due 02/15/2028 3,900 3,938
GreenSky Home Improvement Trust PenFed Auto Receivables Owner Trust 5.670% due 08/16/2027 8,600 8,612
5.550% due 06/25/2059 500 507 5.371% due 08/15/2025 $ 16,270 16,284 5.670% due 06/16/2025 4,028 4,031
5.880% due 06/25/2059 2,253 2,268 Porsche Innovative Lease Owner Trust P e
Handa Auto Receivables Owner Trust 4.768% due 10/20/2025 38,600 WIS o g homend Securiies — L3050
4.330% due 05/15/2029 4,000 3,985 5.316% due 08/20/2025 2,548 2,560 i
4.560% due 03/15/2027 13,300 13294 Prestige Auto Receivables Trust
Hyundai Auto Lease Securitization Trust 4.720% due 02/15/2028 18,500 18,486 Argentina Government International Bond
4.620% due 04/17/2028 10,000 10,010 5.182% due 09/15/2025 6,915 6,918 0.750% due 07/09/2030 63,770 41,910
4.770% due 03/15/2027 5,900 5910 Rad CLO 4 Ltd. 1.000% due 07/08/2029 4,943 3,554
5.304% due 09/15/2025 9,175 9,185 5.856% due 04/25/2032 7,868 7,892 3.500% due 07/09/2041 58,125 29,934
Hyundai Auto Receivables Trust Rockford Tower Europe CLO DAC 4.125% due 07/08/2035 51,459 28,600
4.750% due 10/15/2025 26,000 26,007 4.468% due 04/24/2037 EUR 12,900 14,041 4.125% due 07/08/2046 1,035 595
5.150% due 06/15/2027 32,800 32,922 Romark WM-R Ltd. 5.000% due 01/09/2038 25,740 15,418
KKR CLO 18 Ltd. 5.909% due 04/20/2031 $ 3,868 3,874 Australia Government Bond
5.834% due 07/18/2030 660 661 Santander Drive Auto Receivables Trust 1.750% due 08/21/2051 AUD 38,100 13,151
LAD Auto Receivables Trust 5.630% due 01/16/2029 10,500 10,645 Bank Gospodarstwa Krajowego
4.865% due 11/17/2025 13,300 13,304 5.910% due 06/15/2027 9,400 9,438 3.875% due 03/13/2035  EUR 3,000 3,252
5.460% due 07/16/2029 1,100 1,113 Sapphire Aviation Finance | Ltd. 4.250% due 09/13/2044 3,300 3,562
5.610% due 08/15/2028 3,300 3,336 4.250% due 03/15/2040 5,199 5,083 4.378% due 03/13/2039 4,900 5418
5.700% due 03/15/2027 1,785 1,790 Saranac CLO Il Ltd. 5.750% due 07/09/2034 $ 9,300 9,400
LCM XVII LP 6.615% due 06/22/2030 4,928 4,945 6.250% due 07/09/2054 2,500 2,655
6.048% due 10/15/2031 17,658 17,684 SCCU Auto Receivables Trust Chile Government International Bond
LoanCore Issuer Ltd. 5.660% due 07/15/2025 1,196 1,196 3.875% due 07/09/2031  EUR 10,300 11,362
6.218% due 07/15/2036 1,421 1,419 SFS Auto Receivables Securitization Trust Israel Government Bond
6.218% due 11/15/2038 8,794 8,768 4.802% due 10/20/2025 10,400 10,403 1.750% due 08/31/2025 ILS 21,500 5,649
M&T Equipment Notes 5.710% due 10/20/2027 8,964 9,004 Israel Government International Bond
5.385% due 08/18/2025 10,046 10,063 SMB Private Education Loan Trust 3.800% due 05/13/2060 $ 11,400 7,574
Madison Park Funding XXIX Ltd. 0.000% due 02/16/2055 d 3,279 5.000% due 10/30/2026  EUR 73,600 81,524
5.812% due 10/18/2030 10,835 10,868 3.940% due 02/16/2055 16,223 15,533 Mexico Government International Bond
Magnetite XV Ltd. 4.550% due 02/16/2055 7,867 7,531 2.750% due 11/27/2031 (i) MXN 1,493,352 63,858
5.897% due 07/25/2031 13,360 13,386 4.950% due 02/16/2055 2,185 2,094 3.000% due 12/03/2026 i) 124,570 5,841
MAN Euro CLO DAC 5.950% due 02/16/2055 3,140 3,035 4.000% due 11/30/2028 (i) 717,331 34,320
4.929% due 10/15/2036  EUR 20,000 21,756 6.150% due 09/15/2053 11,068 11,488 4.000% due 08/24/2034 (i) 66,955 3,014
METALLLC 6.460% due 02/16/2055 16,223 16,334 7.500% due 06/03/2027 344,300 16,265
AM?P:/{ gue 1011512042 $ 9,466 6,058 6.660% due 09/16/2053 17,831 18,249 7.750% due 05/29/2031 38,300 1.714
6.930% due 09/15/2053 5,933 6,281 Y
6.909% due 06/19/2037 21,913 21,947 7.540% due 09/15/2053 1,205 1,264 ggggn;: 352 ggg:gggg ?égggg 1;???
;igg:ﬁ“ gue g:ﬂ;ggg; g;gg g;i? 8.870% dlfe 09/15/2063 2,505 2,665 Peru Government International Bond
MMn;s“:"“di"g P g b guglag':/ ",;"“‘Dﬁ,‘;,’é‘n’;': Ltd. b1 gy DSWhdeb2040  PEN 250D 571
. B G g . 5.400% due 08/12/2034 20,162 4,833
g 3 L Sowmd Point Eure CLO W Foding DAC._ o 190 e 0812200 112,964 29509
L ] | o Y
5068 e 011520 17 VG Symphony G103 1. Skecws  wm
ational Collegiate Student Loan Trust 6.216% due 04/25/2034 § 24800 24 879
7 b d 7.300% due 08/12/2033 71,200 19,771
S348hidla l0/26/2053 3% 33 Tosla uto Leasa Trust 7.600% due 08/12/2039 48,900 13381
Navient Private Education Loan Trust 4.827% due 10/20/2025 7.400 7402 . | ' g
N ' . Poland Government International Bond
SE1H/oua L1/15/2068 o 311 Theorom Funing Trust 4.625% due 03182029 § 2,100 201
;Elii?:gfdlii1fii24$rust - N ?’nﬂvﬁnﬂ:ﬁ' ATIJ;«1 IZIchziszathIes Owner True:t’407 N I T DAL ] Bu’nd '
Y
5.771% due 091252085 1,406 TADS 47918 due 101512025 54,00 Mgl e AT R 1A L
6.640% due 02/20/2041 4,664 4,738 TRESTLES CLO V Ltd. 5.125"/ due 09/24/2031 23’200 25'1 10
Nissan Auto Receivables Owner Trust 6.049% due 10/20/2034 8,025 8,044 5.250“/" due 05/3012032 10’300 H'WEB
4.703% due 10/15/2025 22,600 22,607 Trinitas CLO VIII Ltd. - n" - 4 a
Ocean Trails CLO 8 5.979% due 07/20/2031 3616 T30 I NS G0 A
5.946% due 07/16/2034 11,800 11846 Tropic CDOV Led. DI Sa TsTH
Octagon Loan Funding Ltd. 5.238% due 07/15/2036 10076 D 5 o (e B iy
6.543% due 11/18/2031 301 02 TRTX Issuer Ltd. ol e A 5200 ity
Octane Receivables Trust 6.431% due 02/15/2039 4388 437 6.375_% due 09/18/2033 ) 14,800 17,061
4.749% due 11/20/2025 (e 15,500 16,500 TruPS$ Financials Note Securitization Ltd. Russia Government International Bond
0ZLM XVII Ltd, 6.035% due 03/30/2039 17424 AT AU 6 Al y
5.767% due 07/20/2030 1,949 1,950 6.645% due 09/20/2039 2,385 A L A 62.400 0
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5.625% due 04/04/2042 $ 11,400 $ 7809
5.875% due 09/16/2043 13,200 9,035
7.500% due 03/31/2030 2,580 1,722
South Africa Government International Bond
7.000% due 02/28/2031  ZAR 122,800 6,091
8.000% due 01/31/2030 63,100 3,381
8.500% due 01/31/2037 180,000 8,526
8.875% due 02/28/2035 182,800 9,266
9.000% due 01/31/2040 43,100 2,047
10.500% due 12/21/2026 1,667,500 92,269
Turkey Government International Bond
4.250% due 03/13/2025 § 17,880 17,938
5.250% due 03/13/2030 29,000 21,413
6.126% due 10/24/2028 10,100 10,145
7.625% due 04/26/2029 30,900 32,384
Turkiye Government Bond
50.000% due 09/06/2028  TRY 54,700 1,658
52.191% due 06/17/2028 851,200 24,513
53.640% due 05/20/2026 5,400 159
53.640% due 08/19/2026 3,700 109
Ukraine Government International Bond
0.000% due 02/01/2030 ()~ $ 190 92
0.000% due 02/01/2034 (j) m 263
0.000% due 02/01/2035 j} 601 293
0.000% due 02/01/2036 (j} 500 243
1.760% due 02/01/2029 1,266 763
1.750% due 02/01/2034 1,214 573
1.760% due 02/01/2035 507 234
1.750% due 02/01/2036 494 224
Venezuela Government International Bond (f)
6.000% due 12/09/2049 3,367 418
7.000% due 03/31/2038 1,883 262
7.650% due 04/21/2025 5,349 748
7.750% due 10/13/2029 1,200 156
8.250% due 10/13/2034 5,991 834
9.000% due 05/07/2049 3,161 449
9.250% due 09/15/2027 4,274 660
9.250% due 05/07/2028 6,512 973
11.750% due 10/21/2026 680 10
11.950% due 08/05/2031 6,000 942
Total Sovereign Issues 877,831
(Cost $967,483)

I

[COMMON STOCKS 1.1%
Amsurg Corp. (m) 1,095,323 59,678
Cairo Mezz PLC 847,444 an7
Clear Channel Outdoor
Holdings, Inc. 5,292,182 7,119
Constellation il Services
Holding S.A. (m) 421,249 70
Corestate Capital Holding
S.A. (m) 2,742,788 0
Dreamwell Ltd. (m) 56 0
Eurobank Ergasias
Services & Holdings S.A. 1,489,122 3,075
iHeartMedia, Inc. Class A 1,246,745 2,469
iHeartMedia, Inc. Class B 967,427 1,724
Intelsat S.A. (m) 966,085 29,045
National Bank of Greece
S.A. 102,570 802
Neiman Marcus Group Ltd.
LLC (m) 161,112 18,846
SSB Manufacturing Co. (m) 56 0

ELa

Bl

HH (B : F)
UBS Group AG 26,741 $ 817
WestMet Group Holdings
LLC (m) 8,915 39
Westmoreland Mining
Holdings LLC (m) 8,837 "
Windstream Holdings Il
LLC 226,019 5,560
Total Common Stocks 131,332
(Cost $196,429)
[COMMERCIAL REAL ESTATE EQUITY 0.2%
Uniti Group, Inc. 81 412
VICI Properties, Inc. 760 24,153
Total Commercial Real Estate Equity 24,565
(Cost $6,088)
[RESIDENTIAL AND COMMERCIAL REAL ESTATE LOANS 0.0%
Project Alpha
5.355% due 07/16/2025 (m) EUR 2,600 2,600
Total Residential And Commercial Real Estate
Loans 2,600
(Cost $2,830)
WARRANTS 0.0%
Intelsat S.A.
02/17/2027 2 49
Windstream Services LLC
10/25/2059 (e) 149 1,933
Total Warrants 1,982
(Cost $22,525)

BEEHE
(B4 : F)

AES Corp.
5.296% due 11/18/2024 (k) $ 3,700 3,690
AutoNation, Inc.
5.235% due 11/04/2024 (k) 11,500 11,493
Bacardi-Martini BV (k)
5.171% due 11/27/2024 3,800 3,785
5.176% due 12/05/2024 2,600 2,587
5.221% due 11/21/2024 3,500 3,490
5.261% due 11/14/2024 1,600 1,497
5.277% due 11/07/2024 8,900 8,891
Constellation Brands, Inc. (k)
5.095% due 11/22/2024 1,000 997
5.121% due 11/05/2024 5,500 5,496
Crown Castle, Inc. (k)
5.211% due 12/10/2024 37,800 37,687
5.220% due 12/03/2024 2,700 2,687
Global Payments, Inc.
5.214% due 11/19/2024 (1) 6,100 6,082
Harley-Davidson Financial Services, Inc.
5.287% due 12/05/2024 (k) 3,200 3,184
5.348% due 12/03/2024 (1) 3,000 2,986
5.351% due 11/18/2024 (k) 900 898
5.992% due 11/04/2024 (k) 1,300 1,299
Huntington Ingalls Industries, Inc.
5.263% due 11/04/2024 (k) 3,750 3,748
5.283% due 11/05/2024 (1) 8,600 8,594
Jabil, Inc.
5.325% due 11/07/2024 (1) 17,900 17,881
5.328% due 11/01/2024 (k) 7,400 7,399

N1 —H

BE T

(B4L . F)
Jones Lang LaSalle Finance BV
5.020% due 11/20/2024 (k) $ 4,500
5.020% due 11/21/2024 (k) 4,900
5.030% due 11/07/2024 (k) 3,900
5.040% due 11/14/2024 (k) 2,800
5.043% due 11/08/2024 (1) 21,500
Reckitt Benckiser Treasury Services PLC (k)
4.956% due 12/10/2024 7,800
4.958% due 12/13/2024 11,800
Southern California Edison Co. (k)
5.001% due 01/06/2025 11,500
5.048% due 01/07/2025 3,700
Targa Resources Corp.
5.060% due 11/14/2024 (k) 3,300
Gateway Re Ltd.
16.695% due 12/23/2024 (k) 1,100
TER Finance Jersey Ltd.
7.081% due 01/02/2025 (k) 4,000

Australia and New Zealand Banking Group Ltd.

2.990% due 11/01/2024 ~ NZD 286
3.400% due 11/01/2024  AUD 484
4.330% due 11/01/2024 $ 60

Bank of Nova Scotia
2.850% due 11/01/2024  CAD 210

4.330% due 11/01/2024 $ 1
BNP Paribas Bank

2.250% due 11/01/2024  SGD 1
2.310% due 11/01/2024 SEK 3,666
2.940% due 11/01/2024  HKD 458
2.990% due 11/01/2024 ~ NZD 176
3.490% due 11/01/2024 ~ NOK 3,454
6.440% due 11/01/2024 ~ ZAR 8,453
Brown Brothers Harriman & Co.

0.010% due 11/01/2024 ¥ 17230
0.250% due 11/01/2024 CHF 1
2.020% due 11/01/2024  DKK 3
2.310% due 11/01/2024 SEK 1
2.340% due 11/01/2024  EUR 1
2.850% due 11/01/2024  CAD 327
4.330% due 11/01/2024 $ 102

Citibank N.A.
2.340% due 11/01/2024  EUR 45
4.330% due 11/01/2024 $ 646

DBS Bank Ltd.

4.330% due 11/01/2024 400
DnB Bank ASA

2.310% due 11/01/2024 SEK 503
2.340% due 11/01/2024  EUR 1,058
3.400% due 11/01/2024  AUD 2,698
4.330% due 11/01/2024 $ 221
HSBC Bank

2.250% due 11/01/2024  SGD 1
2.940% due 11/01/2024  HKD 37
HSBC Bank PLC

2.340% due 11/01/2024 EUR 1,792

(&
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4,488
4,886
3,896
2,786
2477

7,856
11,730

11,392
3,665

3,293

209,749

7,739

1,090

3,956

5,046

170
317
60

105
313
478

400

47
1,148
1,767

21

1,946
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JPMorgan Chase Bank N.A.
4.330% due 11/01/2024 $ 1,670 $ 1,670
MUFG Bank Ltd.
0.010% due 11/01/2024 ¥ 32,503 213
Royal Bank of Canada
4.330% due 11/01/2024 $ 1 1
Sumitomo Mitsui Banking Corp.
0.010% due 11/01/2024 ¥ 760,819 4,995
2.340% due 11/01/2024  EUR 3,832 4,160
4.330% due 11/01/2024 $ 625 625
Sumitomo Mitsui Trust Bank Ltd.
0.010% due 11/01/2024 ¥ 441,580 2,899
2.340% due 11/01/2024  EUR 80 87
4.330% due 11/01/2024 $ 444 444
23,728
4.568% due 01/16/2025 (I)(s) 94,070 93,186
4.638% due 12/17/2024 (k) 5,257 5,226
4.688% due 12/03/2024 (k) 4,948 4,926
103,338
Total Short-Term Instruments 413,600
(Cost $413,749)

Total Investments in Securities (a) 157.4% $ 18,398,302
(Cost $19,175,610)

Financial Derivative

Instruments (p)(r) 0.3% 38,262
(Cost or Premiums, net $(19,851))
Other Assets and Liabilities, net (57.7%) (6,745,686)
Net Assets 100.0% $ 11,690,878

NOTES TO SCHEDULE OF INVESTMENTS:

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

(a) The ion of Total by geographic region as of October 31, 2024 is 126.3% of Net Assets in the United States, 7.8% of Net Assets in the
United Kingdom and other countries comprising of 23.3% of Net Assets in aggregate.
(b) All or portion of this amount rep! loan i The interest rate for the unfunded portion will be determined at the time of funding. See

Note 4, Securities and Other Investments, in the Notes to Financial Statements for more information regarding unfunded loan commitments.
(c) Contingent convertible security.
(d) Perpetual maturity; date shown, if i p! next call date.
(e) When-Issued security.
(f)  Security is in default.
(g) Payment in-kind security.
(h) Security is an Interest Only (“l0”) or 10 Strip.
(i)  Principal amount of security is adjusted for inflation.
(i) Security becomes interest bearing at a future date.
(k) Coupon represents a yield to maturity.
() Coupon represents a weighted average yield to maturity.

4] =Ry wmHE mEA aZ b T35 itk S B b EE
Amsurg Corp. N/A N/A 11/02/2023 $ 37,379 $ 59,678 0.51%
Constellation Oil Services Holding S.A. N/A N/A 06/10/2022 46 70 0.00%
Corestate Capital Holding S.A. N/A N/A 08/22/2023 0 0 0.00%
Deloitte LLP 5.250% 01/30/2030 10/30/2024 11,300 11,300 0.10%
Deloitte LLP 5.410% 01/30/2032 10/30/2024 11,100 11,100 0.09%
Deutsche Bank AG 2.128% 1112412026 01/11/2023 1121 1,163 0.01%
Dreamwell Ltd. N/A N/A 04/24/2024 93 0 0.00%
Intelsat S.A. N/A N/A 08/02/2018 75,855 29,045 0.25%
Neiman Marcus Group Ltd. LLC N/A N/A 09/25/2020 4,866 19,846 0.17%
Prime Property Fund LLC 5.440% 09/30/2031 09/17/2024 12,400 12,214 0.10%
Project Alpha 5.355% 07/16/2025 10/16/2024 2,830 2,600 0.02%
SSB Manufacturing Co. N/A N/A 06/29/2023 93 0 0.00%
WestMet Group Holdings LLC N/A N/A 07/03/2023 59 39 0.00%
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(m) RESTRICTED SECURITIES (Cont.):

i) D=y BHE BGE 2Rk izk: i3 FAFEE
Westmoreland Mining Holdings LLC N/A N/A 03/26/2019 $ 44 $ 11 0.00%
Total Restricted Securities $ 157,192 $ 147,066 1.25%

BORROWINGS AND OTHER FINANCING TRANSACTIONS
(n) REPURCHASE AGREEMENTS:

mEIHEF R RFEE B BEDH BRI ERRIT B LA ifE VT“;%L?GG)
CEW 3.790% 10/31/2024 11/01/2024  CAD 100,000 Province of Ontario 4.650% due 06/02/2041

Province of Quebec 3.500% due 12/01/2045 $ (73618)  § 7,739 % 71,748
Total Repurchase Agreements $ (73,618 § 71,739 § 71,746

[REVERSE REPURCHASE AGREEMENTS:

WEIHEF EAFIE? RFH wmHAR & ATTA 2 YN—R RO
BOS 4.500% 10/18/2024 111212024 $ (4,366)  § (4,373)
BOS 4.770% 10/24/2024 11/05/2024 (6,948) (6,956)
BOS 4.770% 11/05/2024 11/06/2024 (5,856) 5,856)
BOS 4.780% 10/18/2024 11/07/2024 (2,879) (2,884)
BOS 4.780% 10/18/2024 111212024 (1,100) (1,102)
BOS 4.800% 10/18/2024 1112/2024 (1,864) 1,868)
BOS 4.800% 10/23/2024 1112/2024 (2,130) (2,133)
DEU 5.020% 10/24/2024 11/04/2024 (54,204) (54,264)
DEU 5.020% 10/25/2024 11/01/2024 (58,089) (58,146)
DEU 5.030% 10/24/2024 11/04/2024 (58,089) (68,154)
JPS 4.800% 10/29/2024 11/05/2024 (13,479 (13,485)
JPS 4.800% 11/05/2024 11/06/2024 (12,862) (12,862)
JPS 4.800% 11/08/2024 1112/2024 7,17 7,117
JPS 5.000% 10/28/2024 11/04/2024 (93,421) (93,472)
Total Reverse Repurchase Agreements $ (323,272
HAFHAR
F=nN—FA +/
it 30832 31-908 90HLE &t
Reverse Repurchase Agreements
Non - U.S. Corporate Debt $ 0 $ (25,193 $ 0 $ 0 $ (25,193
U.S. Corporate Debt 0 (7,608) 0 0 (7,608)
U.S. Government Debt (58,146) (205,890 0 0 (264,036
Total Reverse Repurchase Agreements $ (58,146) $ (238,691) $ 0 $ 0 $ (296,837)
Total Borrowings $ (58,146) $ (238,691) $ 0 $ 0 $ (296,837)
Payable for Reverse Repurchase Agreements® $ (296,837)
The following is a summary by counterparty of the market value of Borrowings and Other Financing Ti ions and collateral pledged; ived) as of October 31, 2024:

(o) Securities with an aggregate market value of $296,136 have been pledged as collateral under the terms of the following master agreements as of October
31, 2024.
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BEIEF 3i)d DX W5 DX FEOX DithEFERG| (RH) = IHRE=Sr—®
Global/Master Repurchase Agreement
BOS $ 0 $ (25172)  § 0 $ 0 $ (25172) ¢ 20,589 $ (4,583)
CEW 71,746 0 0 0 71,746 (73,618) (1,872)
DEU 0 (170,564 0 0 (170,664] 169,658 (906)
JML 0 0 0 0 0 (27 (27
JPS 0 (127,536) 0 0 (127,536) 105,889 (21,647)
Total Borrowings and Other Financing Ti i $ 71,748 $  1323272) ¢ 0 $ 0 § (251,526

Includes accrued interest.

The average amount of borrowings outstanding during the period ended October 31, 2024 was $147,731 at a weighted average interest rate of 5.288%. Average borrowings may include sale-buyback transactions and reverse repurchase
agreements, if held during the period.

Unsettled reverse repurchase agreements liability of $126,435] is outstanding at period end.

Net exposure represents the net receivable/[payable) that would be due from/to the counterparty in the event of default. Exposure from borrowings and other financing transactions can only be netted across transactions governed under the
same master agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

(p) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
[PURCHASED OPTIONS:

idil ALSA9TFAR prat:G1=| ZHH = i1 il
Put - U.S. Treasury 10-Year Note December Futures $ 91.500 11/22/2024 797 $ 7 $ 1
Put - U.S. Treasury 10-Year Note December Futures 92.000 11/22/2024 403 3 0

Total Purchased Options $ 10 $ 1

RITTEN OPTIONS:

#i4A ALSA9TFAR Pt 2% PAVEVEN ik 1 il B
Call - Euro-Bund 10-Year Bond December Futures EUR  134.500 1112212024 il $ (102 $ (83)
Call - Euro-Bund 10-Year Bond December Futures 135.000 11/22/2024 163 (106) 2n
Put - Euro-Bund 10-Year Bond December Futures 131.500 11/22/2024 m 112) 211
Put - Euro-Bund 10-Year Bond December Futures 132.000 1112212024 153 (96) (186)
Total Written Options $_(416) $ (477)
[FUTURES CONTRACTS:

KRB ESEHI 37 ol

il i) fRA 2 (8) # BRE aff
3-Month SOFR December Futures Short 03/2026 1,201 $ 1,459 $ 0 $ 0
3-Month SOFR December Futures Short 03/2026 229 859 9 0
3-Month SOFR June Futures Short 09/2025 1,272 1,777 64 0
3-Month SOFR March Futures Short 06/2025 1,196 1,663 45 0
3-Month SOFR March Futures Short 06/2026 215 780 n 0
3-Month SOFR September Futures Short 12/2024 247 (50) 0 0
3-Month SOFR September Futures Short 1212025 175 680 6 0

Australia Government 10-Year Bond December Futures Short 1212024 694 2,481 156 0
Euro-Bobl 5-Year Note December Futures Short 1212024 232 194 30 0
Euro-Bund 10-Year Bond December Futures Long 1212024 146 (156) 0 27
U.S. Treasury 2-Year Note December Futures Long 12/2024 131 (241) 0 (9)

U.S. Treasury 5-Year Note December Futures Long 1212024 4,648 (11,663 0 (654)

U.S. Treasury 10-Year Note December Futures Long 12/2024 7,625 (29,344) 0 (1,787)

U.S. Treasury 20-Year Bond December Futures Short 12/2024 141 9,977 138 0

U.S. Treasury Ultra 10-Year Note December Futures Long 1212024 3 (14) 0 m

U.S. Treasury Ultra 30-Year Bond December Futures Long 1212024 172 (6,175) 48 0

United Kingdom Treasury 10-Year Gilt December Futures Long 1212024 1,886 (16,295 0 (2,134)

Total Futures Contracts §  (44,078) $ 507§ (4,612)
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04E10A31BEHD -
1v734F JLovb FREREHE __ ZEEES
BBIVT AT« [l ZE S F k] ATLy F@ BETARD ik 13 (8) #
Airbus SE 1.000% 06/20/2028 0.339%  EUR 600 $ 16 $ 2 $ 0 $ 0
AT&T, Inc. 1.000% 12/20/2025 0.298% $ 200 2 (U] 0 0
AT&T, Inc. 1.000% 06/20/2028 0.488% 2,600 48 73 0 (U]
Boeing Co. 1.000% 12/20/2024 0.361% 4,300 9 48 0 0
Boeing Co. 1.000% 06/20/2025 0.422% 3,100 15 59 0 0
Boeing Co. 1.000% 12/20/2025 0.585% 3,100 18 30 34 0
Boeing Co. 1.000% 06/20/2026 0.699% 8,400 50 20 4 0
Ford Motor Credit Co. LLC 5.000% 1212012024 0.270% 5,500 68 (411) 0 0
Ford Motor Credit Co. LLC 5.000% 06/20/2025 0.300% 1,100 38 1 0 0
Ford Motor Credit Co. LLC 5.000% 12/20/2025 0.356% 8,400 484 167 0 (U]
Ford Motor Credit Co. LLC 5.000% 06/20/2026 0.559% 100 7 3 0 0
Ford Motor Credit Co. LLC 5.000% 06/20/2027 0.868% 100 1 6 0 0
Rolls-Royce PLC 1.000% 06/20/2025 0.154%  EUR 13,400 95 933 0 0
Rolls-Royce PLC 1.000% 06/20/2026 0.262% 3,800 54 360 0 0
Rolls-Royce PLC 1.000% 12/20/2026 0.278% 26,300 485 1,709 0 2l
Verizon Communications, Inc. 1.000% 12/20/2024 0.191% $ 15,300 35 (1) 0 0
Verizon Communications, Inc. 1.000% 12/20/2026 0.358% 2,500 36 (201 0 0
Verizon Communications, Inc. 1.000% 06/20/2028 0.479% 8,000 161 163 0 (2)
Verizon Communications, Inc. 1.000% 12/20/2028 0.513% 2,000 40 44 0 (1)
$ 1,642 $ 3,153 $ 38 $ M
REREFHE LB L
SRIER B ZEEF) A BETAY 5 it @ (8) # HE fafit
CDX.EM-32 Index 1.000% 1212012024 § 8,670 $ 12 $ 377 $ 0 $ 0
CDX.EM-34 Index 1.000% 12/20/2025 46,828 25 1,715 0 (31
CDX.EM-35 Index 1.000% 06/20/2026 92 0 3 0 0
CDX.EM-36 Index 1.000% 12/20/2026 94,208 158 4,359 0 (65)
CDX.EM-37 Index 1.000% 06/20/2027 1,372 3 110 0 (U]
CDX.EM-38 Index 1.000% 12/20/2027 11,900 (64) 945 0 (1)
CDX.EM-39 Index 1.000% 06/20/2028 1,700 (16) 102 0 2)
CDX.EM-40 Index 1.000% 12/20/2028 29,000 (447) 911 0 (30)
CDX.EM-41 Index 1.000% 06/20/2029 11,800 (267) 194 0 (13)
CDX.EM-42 Index 1.000% 12/20/2029 21,600 (627) 8 0 (25)
CDX.HY-34 Index 5.000% 06/20/2025 2,992 97 (13) 0 U]
CDX.HY-35 Index 5.000% 12/20/2025 960 48 (36) 0 1
CDX.HY-36 Index 5.000% 06/20/2026 57,696 3,677 (1,766) 0 (59)
CDX.HY-37 Index 5.000% 12/20/2026 12,672 960 253 0 (15)
CDX.HY-38 Index 5.000% 06/20/2027 2,784 209 223 0 (4)
CDX.HY-39 Index 5.000% 1212012027 3,395 263 301 0 6]
CDX.HY-40 Index 5.000% 06/20/2028 294 24 16 0 (1
CDX.HY-41 Index 5.000% 12/20/2028 297 24 6 0 (1
CDX.HY-43 Index 5.000% 12/20/2029 125,600 9,345 204 0 (357)
CDX.IG-37 Index 1.000% 12/20/2026 300 5 (2) 0 0
CDX.IG-38 Index 1.000% 06/20/2027 1,000 19 " 0 0
CDX.IG-39 Index 1.000% 1212012027 400 8 3 0 0
CDX.IG-40 Index 1.000% 06/20/2028 2,600 59 27 0 1
CDX.IG-41 Index 1.000% 12/20/2028 2,500 59 2 0 1
CDX.I6-43 Index 1.000% 12/20/2029 408,500 9,138 (36) 0 (233)
iTraxx Europe Series 33 Index 1.000% 06/20/2025 EUR 16,540 127 (263 0 1]
$ 22,844 $ 7,676 $ 0 $  1859)
EHEFD ZEHEFI FREL LB E
Xih/ZH ATIIR B 2 & 1 bt 1=] BETA Kk i) (8) # i
Pay 3-Month FRA New Zealand Bank Bill 4.750% 06/19/2029 NZD 69,400 $ 2,243 $ 1,835 $ 0 s (39)
Pay 3-Month ZAR-SAJIBOR 8.410% 07/31/2028 ZAR 37,200 o1 51 0 (1
Pay 3-Month ZAR-SAJIBOR 8.415% 07/31/2028 29,700 41 o 0 m
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EHEF D EHEF| FREL L ENEE IS
Xih/ZH ATIIR B 2 & HHE BETA Kk il:) (18) # HE =1

Pay 3-Month ZAR-SAJIBOR 8.420% 07/31/2028 ZAR 111,200 $ 185 $ 185 $ 0 s (4
Pay 3-Month ZAR-SAJIBOR 8.428% 07/31/2028 74,100 104 104 0 (3)
Pay 3-Month ZAR-SAJIBOR 8.426% 08/01/2028 44,800 63 63 0 (21
Pay 3-Month ZAR-SAJIBOR 8.460% 08/01/2028 75,900 m m 0 (3)
Pay 3-Month ZAR-SAJIBOR 8.460% 08/02/2028 76,900 13 113 0 (3)
Pay 3-Month ZAR-SAJIBOR 8.464% 08/02/2028 71,100 13 113 0 (3)
Pay 3-Month ZAR-SAJIBOR 8.550% 08/03/2028 82,900 135 135 0 (3)
Pay 3-Month ZAR-SAJIBOR 8.380% 08/04/2028 39,800 52 52 0 (21
Pay 3-Month ZAR-SAJIBOR 8.410% 08/04/2028 96,000 182 182 0 (4
Pay 3-Month ZAR-SAJIBOR 8.415% 08/04/2028 39,800 55 55 0 (21
Pay 3-Month ZAR-SAJIBOR 8.421% 08/04/2028 40,700 57 57 0 (21
Pay 3-Month ZAR-SAJIBOR 8.543% 08/04/2028 40,600 66 66 0 (21
Pay 3-Month ZAR-SAJIBOR 8.360% 08/07/2028 76,600 99 99 0 (31
Pay 3-Month ZAR-SAJIBOR 8.400% 08/07/2028 76,600 105 105 0 (3)
Pay 3-Month ZAR-SAJIBOR 8.410% 08/07/2028 22,600 31 3 0 (1
Pay 6-Month Australian Bank Bill 3.260% 1211712024 AUD 39,200 (174) (3,183) 0 0
Pay 6-Month Australian Bank Bill 4.250% 1211712024 41,400 (47) (4,663) 0 0
Pay 6-Month Australian Bank Bill 3.500% 06/17/2025 38,850 (272) (3,864) 0 (4
Pay 6-Month Australian Bank Bill 2.760% 06/17/2026 3,870 (80) (360) 0 (2)
Pay 6-Month Australian Bank Bill 3.000% 03/21/2027 313,890 (6,182 (34,508) 0 (174)
Pay 6-Month Australian Bank Bill 4.000% 09/18/2029 243,600 (1,931) (4,438) 0 (278)
Pay 6-Month Australian Bank Bill 4.500% 03/20/2034 94,500 (73] 280 0 (1701
Pay 6-Month Australian Bank Bill 4.500% 09/18/2034 31,400 (58 (472) 0 (57)
Receive 6-Month EURIBOR (0.395%) 12/30/2024 EUR 1,800 47 47 0 0
Receive 6-Month EURIBOR (0.363%) 06/30/2025 3,500 135 135 1 0
Receive 6-Month EURIBOR (0.329%) 12/30/2025 2,300 123 123 1 0
Receive 6-Month EURIBOR (0.294%) 06/30/2026 1,100 70 70 1 0
Pay 6-Month EURIBOR 1.000% 05/13/2027 56,700 (2,924) (2,924) 0 (48)
Pay 6-Month EURIBOR 3.370% 10/08/2028 21,800 873 873 0 21
Pay 6-Month EURIBOR 3.450% 10/20/2028 20,300 880 880 0 (20)
Receive 6-Month EURIBOR 3.270% 11/08/2028 20,700 (1,086) (1,086) 2 0
Receive 6-Month EURIBOR 3.205% 1112212028 9,600 (480) (480) 9 0
Receive 6-Month EURIBOR 3.179% 11/28/2028 10,200 (483) (483) 10 0
Receive 6-Month EURIBOR 2.920% 12113/2028 22,800 (787) (787) 21 0
Receive 6-Month EURIBOR 2.880% 12/18/2028 18,800 (617) 617) 18 0
Receive 6-Month EURIBOR 2.950% 12/28/2028 12,000 (440) (440) " 0
Receive 6-Month EURIBOR 2.760% 01/03/2029 13,100 (353) (353) 12 0
Pay 6-Month EURIBOR 2.770% 04/16/2029 17,500 565 565 0 (15)
Pay 6-Month EURIBOR 2.860% 04/24/2029 26,000 976 976 0 (23)
Pay 6-Month EURIBOR 2.780% 05/02/2028 17,500 23 223 0 (16)
Pay 6-Month EURIBOR 2.821% 05/06/2029 35,200 537 537 0 (30)
Pay 6-Month EURIBOR 2.950% 06/12/2029 13,400 307 307 0 [l
Receive 6-Month EURIBOR 2.818% 06/26/2029 16,900 (283) (283) 14 0
Receive 6-Month EURIBOR 2.700% 08/13/2029 25,000 (318) (318) 0 (20)
Receive 6-Month EURIBOR 2.650% 08/14/2029 13,800 (140 (140) 0 {1l
Receive 6-Month EURIBOR 2.300% 09/25/2029 36,700 212 212 0 (27)
Receive 6-Month EURIBOR 2.360% 10/07/2029 37,200 73 73 0 210
Receive 6-Month EURIBOR (0.150%) 03/18/2030 123,000 17,7120 14,159 69 0
Pay® 6-Month EURIBOR 2.500% 03/19/2030 635,100 5,700 594 a2 0
Receive 6-Month EURIBOR 0.150% 06/17/2030 26,800 3,812 3,831 14 0
Pay 6-Month EURIBOR 2.000% 09/21/2032 194,130 (6,603) (9,416) 0 (67)
Pay 6-Month EURIBOR 2.547% 03/09/2033 46,800 1,034 1,034 0 (1
Pay 6-Month EURIBOR 3.270% 08/21/2033 12,000 857 857 0 (3)
Receive 6-Month EURIBOR 3.260% 11/06/2033 12,700 (1,099) (1,099) 2 0
Receive 6-Month EURIBOR 3.148% 11/20/2033 12,300 (946) (946) 2 0
Receive 6-Month EURIBOR 3.280% 11/22/2033 6,200 (658) (658) 1 0
Receive 6-Month EURIBOR 3.305% 1112712033 12,700 (1,175) (1,175) 2 0
Receive 6-Month EURIBOR 3.128% 12/04/2033 7,500 (667) (567) 1 0
Receive 6-Month EURIBOR 3.063% 12/06/2033 10,100 (699) (699) 2 0
Receive 6-Month EURIBOR 2.990% 12/08/2033 13,400 (835) (835) 2 0
Receive 6-Month EURIBOR 2.970% 12/15/2033 16,300 (986) (986) 3 0
Receive 6-Month EURIBOR 2.890% 1212212033 16,000 (795) (795) 2 0
Receive 6-Month EURIBOR 2.910% 12/28/2033 10,000 (548) (548) 1 0
Receive 6-Month EURIBOR 2.650% 01/08/2034 16,200 (476) (476) 2 0
Pay 6-Month EURIBOR 2.760% 03/04/2034 11,600 499 499 0 [}
Pay 6-Month EURIBOR 2.750% 03/05/2034 11,900 498 498 0 [}
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EHEF D EHEF| FREL L ENEE IS
Xih/ZH AVTIIR B 2 & HHE BETA Kk i) (18) # HE =1
Receive 6-Month EURIBOR 2.670% 04/03/2034 EUR 7,200 $ (256) $ (256) $ 13 0
Pay 6-Month EURIBOR 2.770% 04/29/2034 11,300 523 623 0 (1
Receive 6-Month EURIBOR 2.7110% 08/06/2034 29,200 (650) (650) 0 (1
Receive 6-Month EURIBOR 2.680% 08/07/2034 22,000 (434) (434) 1 0
Receive 6-Month EURIBOR 2.580% 08/29/2034 25,500 (281) (281) 2 0
Receive 6-Month EURIBOR 2.390% 10/01/2034 25,300 149 149 3 0
Receive®! 6-Month EURIBOR 2.500% 03/19/2035 185,000 (1,532) 1,384 49 0
Receive 6-Month EURIBOR 0.250% 03/18/2050 37,600 16,870 12,858 0 (285)
Receive” 6-Month EURIBOR 0.830% 12/09/2052 186,200 10,156 9,064 0 (900)
Receive®! 6-Month EURIBOR 2.250% 03/19/2065 127,182 (2,587) (2,799) 1,464 0
Pay Bank of Japan Uncollateralized

Overnight Call Rate 0.176% 04/27/12027 ¥ 3,890,000 (223) (223) 0 (12)
Receive Bank of Japan Uncollateralized

Overnight Call Rate (0.020%) 09/20/2028 ¥ 67,650,000 11,796 10,210 226 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.000% 03/15/2029 75,360,000 14,770 14,026 263 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.700% 09/18/2029 22,520,000 (447) (739) 81 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.400% 06/15/2032 3,814,400 707 78 4 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 1.000% 09/18/2034 11,580,000 (671) (1,231) 1 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.500% 03/15/2042 1,855,000 1,664 1,065 0 (5)
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.711% 04/27/2042 945,000 642 642 0 (2)
Pay BRL-CDI-Compounded 11.157% 01/02/2025 BRL 4,400 (22) (22) 0 0
Pay BRL-CDI-Compounded MA77% 01/02/2025 2,900 (14) (14) 0 0
Pay BRL-CDI-Compounded 11.367% 01/02/2025 3,600 (14) (14) 0 0
Pay BRL-CDI-Compounded 12.018% 01/02/2025 9,800 (12) (12) 0 0
Pay BRL-CDI-Compounded 12.098% 01/02/2025 16,300 (14) (14) 0 0
Pay BRL-CDI-Compounded 12.158% 01/02/2025 8,200 (6) (6) 0 0
Pay BRL-CDI-Compounded 12.163% 01/02/2025 8,000 (5) (5) 0 0
Pay BRL-CDI-Compounded 12.178% 01/02/2025 16,400 9 9 0 0
Pay BRL-CDI-Compounded 9.874% 01/02/2026 76,500 (658) (658) 0 (2)
Pay BRL-CDI-Compounded 9.899% 01/02/2026 38,600 (278) (278) 0 (1
Pay BRL-CDI-Compounded 9.939% 01/02/2026 58,200 (409) (409) 0 (2)
Pay BRL-CDI-Compounded 10.052% 01/02/2026 145,800 (976) (976) 0 (5)
Pay BRL-CDI-Compounded 10.085% 01/02/2026 144,700 (954) (954) 0 (5)
Pay BRL-CDI-Compounded 10.106% 01/02/2026 143,400 (942) (942) 0 (5)
Pay BRL-CDI-Compounded 9.998% 01/04/2027 107,700 (1,085) (1,086) 0 (13)
Pay BRL-CDI-Compounded 10.037% 01/04/2027 26,000 (259) (259) 0 (3)
Pay BRL-CDI-Compounded 10.041% 01/04/2027 118,400 (1,185) (1,185) 0 (15)
Pay BRL-CDI-Compounded 10.072% 01/04/2027 54,290 (442) (442) 0 7
Pay BRL-CDI-Compounded 10.090% 01/04/2027 223,400 (2,184) (2,184) 0 (28)
Pay BRL-CDI-Compounded 10.098% 01/04/2027 164,150 (1,319) (1,319) 0 21
Pay BRL-CDI-Compounded 10.138% 01/04/2027 55,600 (635) (635) 0 7
Pay BRL-CDI-Compounded 10.166% 01/04/2027 83,240 (648) (648) 0 (1
Pay BRL-CDI-Compounded 10.170% 01/04/2027 138,900 (1,080 (1,080 0 (18)
Pay BRL-CDI-Compounded 10.182% 01/04/2027 166,560 (1,286) (1,286) 0 (22)
Pay BRL-CDI-Compounded 10.183% 01/04/2027 82,940 (640) (640) 0 (1
Pay BRL-CDI-Compounded 10.203% 01/04/2027 194,380 (1,487) (1,487) 0 (25)
Pay BRL-CDI-Compounded 10.210% 01/04/2027 28,000 (213) (213) 0 (4)
Pay BRL-CDI-Compounded 10.256% 01/04/2027 194,220 (1,448) (1,448) 0 (25)
Pay BRL-CDI-Compounded 10.328% 01/04/2027 145,470 (1,047) (1,047) 0 (19
Pay BRL-CDI-Compounded 11.250% 01/04/2027 5,300 (44) (44) 0 [}
Pay BRL-CDI-Compounded 11.275% 01/04/2027 2,700 (22) (22) 0 0
Pay BRL-CDI-Compounded 11.290% 01/04/2027 2,700 (22) (22) 0 0
Pay BRL-CDI-Compounded 11.731% 01/04/2027 1,400 mn mn 0 0
Pay BRL-CDI-Compounded 11.746% 01/04/2027 5,900 (31) (31) 0 (M
Pay BRL-CDI-Compounded 11.901% 01/04/2027 14,100 (60 (60 0 (2)
Pay Canadian Overnight Repo Rate

Average 3.750% 1212012025 CAD 160,300 557 3,282 0 (23)
Pay IBMEXID 8.300% 06/16/2028 MXN 19,900 (41) (24) 0 (2)
Pay IBMEXID 8.512% 07/24/2028 224,800 (385) (385) 0 (18)
Pay IBMEXID 8.444% 07/25/2028 418,600 (762) (762) 0 (34)
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Pay IBMEXID 8.556% 07/27/2028 MXN 635,400 $ (1,040) $ (1,040) $ 0 ¢ (61)
Pay IBMEXID 8.650% 07/28/2028 97,700 (145) (89) 0 (8)
Pay Secured Overnight Financing Rate 3.088% 11/07/2024 $ 27,500 (609) (609) 0 0
Pay Secured Overnight Financing Rate 2.910% 11/14/2024 27,400 (654) (654) 0 0
Pay Secured Overnight Financing Rate 3.750% 11/21/2024 54,600 (831) (831) 0 0
Pay Secured Overnight Financing Rate 3.650% 1112212024 54,500 (884) (884) 0 0
Pay Secured Overnight Financing Rate 3.650% 12/05/2024 55,600 (890) (890) 0 0
Pay Secured Overnight Financing Rate 3.750% 12/11/2024 55,600 (829) (829) 0 0
Receive Secured Overnight Financing Rate 2.500% 12/18/2024 62,500 23 2,726 0 0
Receive Secured Overnight Financing Rate 2.450% 12/20/2024 428,400 11,960 11,990 3 0
Receive Secured Overnight Financing Rate 2.350% 01/17/2025 214,000 6,064 6,031 0 (W]
Receive Secured Overnight Financing Rate 1.300% 03/16/2025 62,600 1,124 1,124 0 0
Receive Secured Overnight Financing Rate 1.300% 03/18/2025 62,600 1,115 1,115 0 0
Pay Secured Overnight Financing Rate 2.688% 04/04/2025 29,800 (676) (676) 0 0
Pay Secured Overnight Financing Rate 2.690% 04/04/2025 14,800 (336) (336) 0 0
Pay Secured Overnight Financing Rate 2.697% 04/04/2025 59,600 (1,347) (1,347 0 0
Pay Secured Overnight Financing Rate 2.781% 04/08/2025 38,800 (838) (838) 0 0
Pay Secured Overnight Financing Rate 2.121% 04/10/2025 29,400 (652) (652) 0 0
Pay Secured Overnight Financing Rate 2.790% 04/10/2025 23,300 (500) (500) 0 0
Pay Secured Overnight Financing Rate 4.500% 05/22/2025 2,011,060 (6,195) (367) 0 (59)
Pay Secured Overnight Financing Rate 4.900% 06/06/2025 1,156,360 1,621 (64) 0 (45)
Receive Secured Overnight Financing Rate 2.000% 06/20/2025 117,800 1,792 4,206 4 0
Receive Secured Overnight Financing Rate 2.620% 07/24/2025 154,200 2,968 2,968 n 0
Receive Secured Overnight Financing Rate 1.600% 01/16/2026 167,700 9,887 7,753 24 0
Receive Secured Overnight Financing Rate 2.300% 01/17/2026 120,700 5,457 5,431 17 0
Receive Secured Overnight Financing Rate 0.928% 05/06/2026 25,800 1,485 1,485 5 0
Receive Secured Overnight Financing Rate 0.940% 06/08/2026 35,000 1,945 1,945 7 0
Receive Secured Overnight Financing Rate 0.500% 06/16/2026 251,400 15,994 12,144 52 0
Receive Secured Overnight Financing Rate 1.030% 06/17/2026 43,000 2,294 2,294 9 0
Receive Secured Overnight Financing Rate 1.010% 06/24/2026 39,800 2,126 2,126 8 0
Receive Secured Overnight Financing Rate 2.590% 07/23/2026 109,300 3318 3,318 26 0
Receive Secured Overnight Financing Rate 2.243% 08/07/2026 52,000 1,888 1,888 0 (13)
Receive Secured Overnight Financing Rate 1.250% 12/15/2026 3,300 204 275 1 0
Receive Secured Overnight Financing Rate 1.740% 12/16/2026 15,800 789 789 5 0
Pay Secured Overnight Financing Rate 1.380% 01/04/2027 37,200 (2,151) (2,151) 0 (12)
Pay Secured Overnight Financing Rate 1.570% 01/11/2027 21,300 (1,130 (1,130 0 (7)
Pay Secured Overnight Financing Rate 1.570% 0112/2027 13,400 (711 383 0 (4)
Pay Secured Overnight Financing Rate 1.426% 01/18/2027 25,400 (1,430) 783 0 8
Pay Secured Overnight Financing Rate 1.443% 01/18/2027 27,300 (1,625 (1,625) 0 (9)
Receive Secured Overnight Financing Rate 1.350% 01/20/2027 19,000 1,101 1,101 6 0
Pay Secured Overnight Financing Rate 1.418% 01/20/2027 12,700 (715) (718) 0 (4)
Pay Secured Overnight Financing Rate 1.550% 01/20/2027 84,500 (4,492) (4,200 0 (26)
Receive Secured Overnight Financing Rate 1.560% 02/05/2027 28,000 1,847 1,847 10 0
Pay Secured Overnight Financing Rate 1.580% 02/16/2027 26,400 (1,714) 464 0 9
Receive Secured Overnight Financing Rate 1.450% 02/17/2027 62,000 4,215 4,215 20 0
Pay Secured Overnight Financing Rate 1.700% 02/17/2027 248,100 (15,392) (14,459) 0 (82)
Receive Secured Overnight Financing Rate 1.420% 02/24/2027 46,300 3,164 3,164 15 0
Pay Secured Overnight Financing Rate 1.650% 02/24/2027 154,200 (9,692 (9,135) 0 (52)
Pay Secured Overnight Financing Rate 1.620% 04/18/2027 26,900 (1,962) (1,962) 0 (14)
Pay Secured Overnight Financing Rate 1.783% 04/22/2027 20,100 (1,367) (1,367) 0 (10)
Pay Secured Overnight Financing Rate 1.788% 05/03/2027 20,600 (1,387 (1,387 0 1
Pay Secured Overnight Financing Rate 1.000% 06/15/2027 51,050 (4,481) (3,611 0 21
Receive Secured Overnight Financing Rate 1.000% 06/15/2027 68,850 6,015 3,720 43 0
Pay Secured Overnight Financing Rate 2.850% 08/30/2027 24,600 (763) (763) 0 (20)
Pay Secured Overnight Financing Rate 3.050% 09/07/2027 12,500 (312) (312) 0 (10)
Pay Secured Overnight Financing Rate 2.955% 10/04/2027 25,100 (664) (664) 0 22)
Receive Secured Overnight Financing Rate 3.750% 12/13/2027 25,200 420 420 25 0
Pay Secured Overnight Financing Rate 2.500% 12/20/2027 259,700 (11,602) (28,045) 0 (142)
Pay Secured Overnight Financing Rate 2.490% 01/09/2028 190,500 (8,464) 1,699 0 (102)
Pay Secured Overnight Financing Rate 3.800% 03/10/2028 38,100 (413) 413) 0 (41
Pay Secured Overnight Financing Rate 1.280% 03/24/2028 73,200 (6,851) (6,851) 0 (43)
Receive Secured Overnight Financing Rate 1.235% 05/12/2028 13,100 1,314 1,314 8 0
Pay Secured Overnight Financing Rate 0.500% 06/16/2028 366,282 (46,028) 9,733 0 (246)
Receive Secured Overnight Financing Rate 3.250% 06/21/2028 131,000 3,498 5,062 148 0
Pay Secured Overnight Financing Rate 2.700% 07/21/2028 14,100 (644) (644) 0 (16)
Pay Secured Overnight Financing Rate 2.675% 07/24/2028 14,400 (669) (669) 0 (16)
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Pay Secured Overnight Financing Rate 2.468% 07/27/2028 $ 14,200 $ (765) $ (765) $ 0 s (16)
Pay Secured Overnight Financing Rate 3.800% 09/05/2028 67,400 (169) (169) 0 (79
Receive Secured Overnight Financing Rate 3.510% 11/30/2028 10,070 136 138 0 (12)
Receive Secured Overnight Financing Rate 3.515% 11/30/2028 15,210 203 203 0 (19)
Pay Secured Overnight Financing Rate 1.500% 12/15/2028 29,662 (2,936) (3,605) 0 (26)
Receive Secured Overnight Financing Rate 1.500% 01/12/2029 14,850 1,453 1,453 13 0
Pay Secured Overnight Financing Rate 1.700% 01/12/2029 54,000 (4,836 625 0 (49)
Pay Secured Overnight Financing Rate 1.518% 01/20/2028 7,600 (736) (736) 0 7
Pay Secured Overnight Financing Rate 1.630% 01/20/2028 10,600 (977) (977) 0 (100
Pay Secured Overnight Financing Rate 1.630% 01/26/2029 12,700 (1,166) (1,166) 0 (12)
Pay Secured Overnight Financing Rate 1.818% 02/08/2029 4,800 (540) (540) 0 (6)
Pay Secured Overnight Financing Rate 3.940% 02/22/2028 50,500 (192) (192) 0 (65)
Pay Secured Overnight Financing Rate 3.970% 02/27/2028 17,100 (37) (37) 0 (22)
Receive® Secured Overnight Financing Rate 3.300% 02/28/2029 43,830 813 871 0 (43)
Receive Secured Overnight Financing Rate 3.500% 02/28/2029 118,040 1,273 2,340 0 (116)
Receive Secured Overnight Financing Rate 3.200% 03/02/2029 57,100 1,280 1,31 0 (56)
Receive Secured Overnight Financing Rate 3.100% 03/05/2029 51,800 1,360 1,476 0 (51)
Receive Secured Overnight Financing Rate 4.250% 03/20/2029 22,650 (262) 466 23 0
Pay Secured Overnight Financing Rate 1.000% 06/15/2029 6,100 (816) (651) 0 (6)
Receive Secured Overnight Financing Rate 1.000% 06/15/2029 97,910 13,075 8,707 125 0
Pay Secured Overnight Financing Rate 1.750% 06/15/2029 59,920 (5,941) (2,224 0 (78)
Pay Secured Overnight Financing Rate 3.000% 06/19/2029 275,100 (11,146) (42,863) 0 (288)
Receive Secured Overnight Financing Rate 3.750% 06/20/2029 259,200 1,892 6,679 334 0
Pay Secured Overnight Financing Rate 3.050% 09/08/2028 12,400 (438) (438) 0 [\
Pay Secured Overnight Financing Rate 3.100% 09/09/2028 12,400 (410) (410) 0 (7
Receive® Secured Overnight Financing Rate 3.750% 12/18/2029 457,200 66 7,929 617 0
Receive Secured Overnight Financing Rate 1.750% 01/23/2030 14,000 1,473 1,473 17 0
Receive Secured Overnight Financing Rate 1.870% 01/23/2030 14,000 1,389 1,389 17 0
Pay Secured Overnight Financing Rate 3.470% 02/22/2030 39,200 (1,076) (1,076) 0 (50)
Pay Secured Overnight Financing Rate 3.340% 02/23/2030 32,800 (1,133) (1,133) 0 (42)
Receive Secured Overnight Financing Rate 1.610% 02/28/2030 14,100 1,748 1,748 17 0
Pay Secured Overnight Financing Rate 3.525% 03/02/2030 14,000 (335) (335) 0 (18)
Receive Secured Overnight Financing Rate 1.430% 03/17/2030 31,300 4,112 4,112 36 0
Receive Secured Overnight Financing Rate 1.250% 06/17/2030 9,500 1,359 1,164 n 0
Receive Secured Overnight Financing Rate 3.000% 06/21/2030 339,400 16,085 16,065 389 0
Pay Secured Overnight Financing Rate 3.500% 06/22/2030 98,200 (1,983 (1,983 0 (114)
Receive Secured Overnight Financing Rate 0.678% 07/29/2030 12,400 2,129 2,129 14 0
Receive Secured Overnight Financing Rate 0.674% 08/05/2030 12,000 2,223 2,223 13 0
Pay Secured Overnight Financing Rate 3.800% 08/22/2030 8,900 (1 (1 0 (100
Receive Secured Overnight Financing Rate 1.000% 12/16/2030 7,588 1,219 1,226 9 0
Receive Secured Overnight Financing Rate 3.500% 12/20/2030 1,195,800 36,435 21,324 1,331 0
Receive Secured Overnight Financing Rate 4.250% 03/20/2031 12,680 (256) 304 16 0
Receive Secured Overnight Financing Rate 3.328% 04/30/2031 1,370 210 210 0 9
Receive Secured Overnight Financing Rate 3.431% 04/30/2031 12,390 273 273 0 (18)
Pay Secured Overnight Financing Rate 0.750% 06/16/2031 13,609 (2,666) (1,414) 0 (15)
Receive Secured Overnight Financing Rate 0.750% 06/16/2031 335,400 65,564 38,997 370 0
Receive Secured Overnight Financing Rate 3.750% 06/20/2031 671,400 4,552 (3,432) 861 0
Receive® Secured Overnight Financing Rate 3.300% 06/30/2031 22,890 608 606 0 (28)
Receive Secured Overnight Financing Rate 3.350% 06/30/2031 58,100 1,377 1,580 0 m
Receive Secured Overnight Financing Rate 3.300% 07/02/2031 164,600 4,370 5,950 0 (200)
Receive Secured Overnight Financing Rate 3.100% 07/05/2031 33,200 1,265 1,281 0 (40)
Receive Secured Overnight Financing Rate 1.450% 07/16/2031 23,600 3,569 3,569 26 0
Receive Secured Overnight Financing Rate 1.370% 07/19/2031 10,500 1,639 1,639 12 0
Receive Secured Overnight Financing Rate 1.360% 07/20/2031 15,700 2,459 2,459 17 0
Receive Secured Overnight Financing Rate 1.405% 09/07/2031 25,500 4,201 4,201 28 0
Pay Secured Overnight Financing Rate 1.500% 10/05/2031 15,500 (2,439) (2,439) 0 “n
Pay Secured Overnight Financing Rate 1.535% 10/15/2031 15,400 (2,383 (2,383 0 un
Pay Secured Overnight Financing Rate 1.535% 10/22/2031 10,300 (1,590 (1,590 0 1
Pay Secured Overnight Financing Rate 1.545% 10/26/2031 10,300 (1,582 (1,582 0 1
Receive® Secured Overnight Financing Rate 3.750% 12/18/2031 363,770 (14) 4,635 492 0
Pay Secured Overnight Financing Rate 1.735% 01/12/2032 10,100 (1,442 (1,442) 0 1
Pay Secured Overnight Financing Rate 1.655% 01/24/2032 12,700 (1,874) (1,874) 0 (14)
Pay Secured Overnight Financing Rate 1.768% 02/02/2032 9,600 (1,468) (1,468) 0 1
Pay Secured Overnight Financing Rate 1.650% 02/08/2032 16,100 (2,591) (2,591) 0 (19)
Pay Secured Overnight Financing Rate 2.000% 02/18/2032 23,000 (3,159) (3,159) 0 (25)
Pay Secured Overnight Financing Rate 1.730% 02/24/2032 15,200 (2,342) (2,342) 0 (18)
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Pay Secured Overnight Financing Rate 1.765% 03/16/2032 $ 5,300 $ (797) $ (797) $ 0 s (6)
Receive Secured Overnight Financing Rate 2.385% 06/08/2032 10,400 1,085 1,085 12 0
Pay Secured Overnight Financing Rate 1.250% 06/15/2032 55,640 (10,103) (1,018 0 (59)
Receive Secured Overnight Financing Rate 1.250% 06/15/2032 45,970 8,323 6,567 48 0
Pay Secured Overnight Financing Rate 1.750% 06/15/2032 78,300 (11,462) (7,187 0 (85)
Receive Secured Overnight Financing Rate 1.500% 06/21/2032 12,800 2,160 1,738 13 0
Pay Secured Overnight Financing Rate 3.050% 09/06/2032 18,800 (973) (973) 0 (20)
Receive Secured Overnight Financing Rate 3.610% 12/12/2032 10,100 264 264 10 0
Receive Secured Overnight Financing Rate 3.350% 12/14/2032 5,000 232 232 5 0
Pay Secured Overnight Financing Rate 3.400% 02/23/2033 31,600 (1,246) (1,246) 0 (28)
Pay Secured Overnight Financing Rate 3.430% 02/27/2033 21,500 (794) (794) 0 (19)
Pay Secured Overnight Financing Rate 3.370% 03/01/2033 20,800 (862) (862) 0 (18)
Pay Secured Overnight Financing Rate 3.405% 03/01/2033 20,300 (786) (786) 0 (18)
Pay Secured Overnight Financing Rate 3.300% 03/06/2033 20,200 (943) (943) 0 (18)
Pay Secured Overnight Financing Rate 3.450% 03/07/2033 38,300 (1,339) (1,339) 0 (34)
Receive Secured Overnight Financing Rate 3.500% 05/22/2033 911,110 26,241 16,477 774 0
Receive Secured Overnight Financing Rate 3.700% 06/06/2033 529,370 6,143 10,435 455 0
Pay Secured Overnight Financing Rate 3.300% 06/14/2033 77,300 (3,252) (3,252) 0 (64)
Pay Secured Overnight Financing Rate 3.000% 06/21/2033 230 (15) (14) 0 0
Receive Secured Overnight Financing Rate 3.000% 06/21/2033 366,140 23,741 22,209 296 0
Pay Secured Overnight Financing Rate 3.500% 06/21/2033 65,300 (1,721 (1,721 0 (56)
Pay Secured Overnight Financing Rate 3.650% 07/10/2033 37,000 (617) (617) 0 (32)
Pay Secured Overnight Financing Rate 3.750% 07/12/2033 31,800 (197) (197) 0 (27
Pay Secured Overnight Financing Rate 3.730% 08/03/2033 10,600 (71) (71) 0 (9)
Pay Secured Overnight Financing Rate 3.735% 08/07/2033 12,100 (75) (75) 0 (10)
Pay Secured Overnight Financing Rate 3.760% 08/23/2033 35,500 (127) (127 0 (31
Pay Secured Overnight Financing Rate 3.800% 08/30/2033 17,800 (4 (4 0 (16)
Pay Secured Overnight Financing Rate 3.900% 08/30/2033 35,900 267 267 0 (32)
Pay Secured Overnight Financing Rate 4.030% 10/04/2033 33,900 633 633 0 (31
Pay Secured Overnight Financing Rate 4.175% 10/10/2033 16,300 487 487 0 (15)
Pay Secured Overnight Financing Rate 4.150% 10/12/2033 16,300 458 458 0 (15)
Pay Secured Overnight Financing Rate 4.200% 10/18/2033 14,000 448 448 0 (13)
Pay Secured Overnight Financing Rate 4.220% 10/20/2033 16,400 851 551 0 (18)
Pay Secured Overnight Financing Rate 4.230% 10/23/2033 8,800 303 303 0 8
Pay Secured Overnight Financing Rate 4.265% 10/23/2033 8,800 320 320 0 8
Pay Secured Overnight Financing Rate 4.393% 10/26/2033 8,200 384 384 0 8
Pay Secured Overnight Financing Rate 4.450% 10/31/2033 10,200 439 439 0 (9)
Pay Secured Overnight Financing Rate 4.435% 11/01/2033 8,600 359 359 0 8
Pay Secured Overnight Financing Rate 4.450% 11/01/2033 16,900 721 121 0 (16)
Receive Secured Overnight Financing Rate 4.250% 11/22/2033 16,800 (446) (446) 186 0
Receive Secured Overnight Financing Rate 4.030% 12/15/2033 16,700 (142) (142) 17 0
Receive Secured Overnight Financing Rate 3.950% 12/19/2033 17,600 (32) (32) 17 0
Pay Secured Overnight Financing Rate 3.500% 12/20/2033 35,610 (1,307) 435 0 (34)
Receive Secured Overnight Financing Rate 3.500% 12/20/2033 131,800 4,926 2,448 M 0
Receive Secured Overnight Financing Rate 3.842% 12/26/2033 8,900 64 64 9 0
Receive Secured Overnight Financing Rate 3.854% 12/29/2033 16,600 100 100 17 0
Receive Secured Overnight Financing Rate 3.750% 01/02/2034 8,300 122 122 8 0
Receive Secured Overnight Financing Rate 3.810% 01/02/2034 8,300 80 80 8 0
Receive Secured Overnight Financing Rate 3.684% 01/03/2034 8,300 169 169 8 0
Receive Secured Overnight Financing Rate 3.648% 01/08/2034 16,700 386 386 17 0
Receive Secured Overnight Financing Rate 3.670% 01/08/2034 18,000 382 362 18 0
Receive Secured Overnight Financing Rate 3.594% 01/09/2034 16,800 467 467 17 0
Receive Secured Overnight Financing Rate 3.600% 01/17/2034 19,400 623 523 20 0
Pay Secured Overnight Financing Rate 3.735% 01/23/2034 8,700 (132) (132) 0 9)
Pay Secured Overnight Financing Rate 3.738% 01/23/2034 5,200 (78) (78) 0 (5)
Pay Secured Overnight Financing Rate 3.655% 01/24/2034 9,800 (215) (215) 0 (100
Pay Secured Overnight Financing Rate 3.665% 01/24/2034 17,200 (363) (363) 0 (18)
Pay Secured Overnight Financing Rate 3.685% 01/24/2034 17,300 (336) (336) 0 (18)
Pay Secured Overnight Financing Rate 3.620% 01/31/2034 9,100 (224) (224) 0 9)
Pay Secured Overnight Financing Rate 3.725% 02/07/2034 8,300 (128) (128) 0 9)
Pay Secured Overnight Financing Rate 3.783% 02/07/2034 7,000 (73) (73) 0 7
Pay Secured Overnight Financing Rate 3.860% 02/21/2034 33,800 (114) (114) 0 (37)
Pay Secured Overnight Financing Rate 3.650% 03/05/2034 18,200 (377) (377) 0 (20)
Pay Secured Overnight Financing Rate 3.700% 03/05/2034 9,400 (155) (165) 0 (100
Pay Secured Overnight Financing Rate 3.710% 03/05/2034 18,100 (282) (282) 0 (20)
Pay Secured Overnight Financing Rate 3.900% 04/10/2034 16,800 33 33 0 (20)
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Pay Secured Overnight Financing Rate 3.900% 04/15/2034 $ 8,700 $ 19 $ 19 $ 0 s (100
Pay Secured Overnight Financing Rate 3.950% 04/16/2034 18,000 1186 118 0 22)
Pay Secured Overnight Financing Rate 4.080% 04/17/2034 16,700 292 292 0 (20)
Pay Secured Overnight Financing Rate 4.085% 04/22/2034 186,700 303 303 0 (20)
Pay Secured Overnight Financing Rate 4.150% 04/22/2034 40,100 947 947 0 (49)
Pay Secured Overnight Financing Rate 4.078% 04/28/2034 17,400 310 310 0 21
Pay Secured Overnight Financing Rate 4.090% 04/30/2034 17,500 330 330 0 22)
Pay Secured Overnight Financing Rate 4.130% 05/03/2034 16,300 364 364 0 (20)
Receive Secured Overnight Financing Rate 4.080% 06/05/2034 18,700 (363) (363) 25 0
Pay Secured Overnight Financing Rate 3.750% 06/20/2034 74,070 (684) 1,484 0 (93)
Receive Secured Overnight Financing Rate 3.994% 07/02/2034 23,900 (317) (317) 33 0
Receive Secured Overnight Financing Rate 4.060% 07/02/2034 16,800 (316) (316) 2 0
Receive Secured Overnight Financing Rate 3.880% 07/10/2034 77,800 (313) (313) 106 0
Receive Secured Overnight Financing Rate 3.850% 08/05/2034 29,500 77 77 42 0
Receive Secured Overnight Financing Rate 3.715% 08/07/2034 34,430 296 348 49 0
Receive Secured Overnight Financing Rate 3.555% 08/28/2034 40,200 845 845 0 (58)
Receive Secured Overnight Financing Rate 3.565% 08/28/2034 20,900 422 422 0 (30)
Receive Secured Overnight Financing Rate 3.599% 08/28/2034 40,200 698 698 0 (58)
Receive Secured Overnight Financing Rate 3.605% 08/28/2034 16,100 M m 0 (23)
Receive Secured Overnight Financing Rate 3.611% 08/28/2034 80,400 1,315 1,315 0 (116)
Receive Secured Overnight Financing Rate 3.643% 08/28/2034 40,200 550 550 0 (58)
Receive Secured Overnight Financing Rate 3.514% 09/04/2034 15,800 381 381 0 (23)
Receive Secured Overnight Financing Rate 3.525% 09/04/2034 18,400 451 451 0 (28)
Receive Secured Overnight Financing Rate 3.410% 09/05/2034 17,800 583 583 0 (26)
Receive Secured Overnight Financing Rate 3.240% 09/16/2034 8,900 413 43 0 (13)
Receive Secured Overnight Financing Rate 3.278% 09/16/2034 35,400 1,533 1,533 0 (51)
Pay Secured Overnight Financing Rate 3.385% 10/17/2034 19,000 (632) (632) 29 0
Pay Secured Overnight Financing Rate 3.395% 10/17/2034 40,700 (1,319) (1,319) 61 0
Pay Secured Overnight Financing Rate 3.400% 10/17/2034 16,400 (625) (625) 25 0
Pay Secured Overnight Financing Rate 3.448% 10/23/2034 20,000 (560) (560) 30 0
Pay Secured Overnight Financing Rate 3.495% 10/30/2034 31,000 (734) (734) 48 0
Pay'®! Secured Overnight Financing Rate 3.750% 12/18/2034 1,560 2 Ui} 0 (3)
Receive Secured Overnight Financing Rate 2.500% 06/20/2048 7,900 1,866 2,961 0 (3)
Receive Secured Overnight Financing Rate 1.910% 10/17/2043 11,400 3,883 3,888 0 (8)
Receive Secured Overnight Financing Rate 1.895% 10/18/2049 11,400 3,909 3,874 0 (9)
Receive Secured Overnight Financing Rate 3.368% 11/15/2049 3,710 234 234 2 0
Receive Secured Overnight Financing Rate 3.464% 11/15/2049 4,900 232 232 3 0
Receive Secured Overnight Financing Rate 3.527% 11/15/2049 2,030 75 75 1 0
Receive Secured Overnight Financing Rate 2.000% 01/15/2050 8,800 2,840 3,034 0 (7)
Receive Secured Overnight Financing Rate 1.625% 01/16/2050 22,500 8,643 1,658 0 (18)
Receive Secured Overnight Financing Rate 1.750% 01/22/2050 47,500 17,250 15,493 0 (37)
Receive Secured Overnight Financing Rate 1.625% 02/03/2050 42,500 16,845 14,021 0 (34)
Receive Secured Overnight Financing Rate 1.876% 02/07/2050 2,700 959 939 0 2
Receive Secured Overnight Financing Rate 1.500% 06/17/2050 1,200 493 615 0 [l
Pay Secured Overnight Financing Rate 1.215% 10/13/2050 14,900 (6,863) (6,863 13 0
Pay Secured Overnight Financing Rate 1.144% 11/04/2050 9,000 (4,305) (4,305) 8 0
Receive Secured Overnight Financing Rate 1.250% 12/16/2050 128,700 58,693 45,515 0 (114)
Pay Secured Overnight Financing Rate 1.485% 01/13/2051 13,900 (5,758) (5,758) 12 0
Pay Secured Overnight Financing Rate 1.595% 01/13/2051 14,700 (5,818) (5,818) 13 0
Pay Secured Overnight Financing Rate 1.523% 01/19/2051 8,900 (3,626) (3,626) 8 0
Pay Secured Overnight Financing Rate 1.550% 01/21/2051 10,400 (4,188) (4,188) 9 0
Pay Secured Overnight Financing Rate 1.590% 02/09/2051 98,800 (40,317) (40,317) 86 0
Receive Secured Overnight Financing Rate 1.250% 06/16/2051 386,100 177,217 111,820 0 (455)
Receive Secured Overnight Financing Rate 1.945% 06/23/2051 22,200 7,570 1,570 0 (20)
Receive Secured Overnight Financing Rate 1.785% 08/12/2051 13,100 4,951 4,951 0 (12)
Pay Secured Overnight Financing Rate 1.816% 01/24/2052 2,500 (908) (908) 2 0
Pay Secured Overnight Financing Rate 1.867% 01/26/2052 2,500 (886) (886) 2 0
Receive Secured Overnight Financing Rate 1.750% 06/15/2052 96,100 33,221 24,167 0 (128)
Pay Secured Overnight Financing Rate 3.080% 02/23/2053 11,200 (1,343 (1,343 16 0
Pay Secured Overnight Financing Rate 3.370% 07/12/2053 22,400 (1,326) (1,326) 33 0
Pay Secured Overnight Financing Rate 2.550% 07/21/2053 3,600 (736) (736) 5 0
Pay Secured Overnight Financing Rate 2.537% 07/24/2053 3,600 (743) (743) 5 0
Pay Secured Overnight Financing Rate 3.830% 10/12/2053 5,100 140 140 8 0
Pay Secured Overnight Financing Rate 3.880% 10/16/2053 5,100 185 185 8 0
Pay Secured Overnight Financing Rate 3.870% 10/17/2053 5,500 190 190 8 0
Receive® Secured Overnight Financing Rate 3.300% 11/15/2053 7,960 512 556 8 0
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EHEFD EEHEF FREL ZHFEE
Xih/ZH ATIIR B 2 & R BETA 5 it (8) # i
Receive® Secured Overnight Financing Rate 3.400% 11/15/2053 $ 30,800 $ 1,442 $ 1,894 $ 30 ¢ 0
Receive® Secured Overnight Financing Rate 3.300% 12/02/2053 40,700 2,616 3,428 40 0
Receive® Secured Overnight Financing Rate 3.200% 12/05/2053 13,700 1,120 1,267 14 0
Pay Secured Overnight Financing Rate 3.555% 03/05/2054 7,400 (228) (228) " 0
Pay Sterling Overnight Interbank

Average Rate 4.000% 09/18/2029 GBP 699,600 (4,119) (15,763) 0 (3,744)
Pay Sterling Overnight Interbank

Average Rate 4.320% 10/20/2033 7,300 210 M 0 (48)
Receive Sterling Overnight Interbank

Average Rate 3.700% 03/28/2034 7,300 310 309 46 0
Receive Sterling Overnight Interbank

Average Rate 3.750% 09/18/2034 72,700 2,185 3,340 468 0
Pay Sterling Overnight Interbank

Average Rate 1.096% 02/14/2062 5,500 (3,657) (3,657) 0 21)
Pay Sterling Overnight Interbank

Average Rate 1.060% 02/21/2062 2,500 (1,680) (1,680) 0 (10)
Pay Sterling Overnight Interbank

Average Rate 1.101% 02/21/2062 2,500 (1,658) (1,658) 0 (10)
Pay Sterling Overnight Interbank

Average Rate 1.175% 02/28/2052 5,200 (3,360) (3,360) 0 (20)
Receive Sterling Overnight Interbank

Average Rate 3.750% 09/18/2054 4,100 309 393 21 0
Receive UK Retail Price Index 0.000% 09/15/2031 34,900 (5,383) (5,214) 230 0
Receive UK Retail Price Index 0.000% 10/15/2031 46,300 (6,309) (6,249) 312 0
Receive UK Retail Price Index 0.000% 11/15/2031 23,300 (2,782) (2,530) 160 0

$ 396,021 $ 251,260 $ 11,957 § (11,927)

Total Swap Agreements $ 420,507 $ 262,089 $ 11,995 $ (12,793

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:

(q) Securities with an aggregate market value of $307,261 and cash of $21,714 have been as for traded and y cleared
financial derivative instruments as of October 31, 2024. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more
information regarding master netting arrangements.

SRUREBREE SRUREBDAE
R it IS R At LTINS B
BWwAFvay bit/] A9y T &it FEYFTvay Fit/] AIvT &it
Total Exchange-Traded or Centrally Cleared $ 1% 507 $ 11,995 § 12,503 $ 477) $ 4.612) $ (12,793) $ (17,882)

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

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

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

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

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

(r) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

[FORWARD FOREIGN CURRENCY CONTRACTS:

WEIHEF RER ZiELBE SPHRE HRE Hfi

AZD 11/2024 NZD 48,699 $ 29141 $ 158 $ 0
AZD 11/2024 $ 83,131 AUD 125,841 0 (705)
AZD 1212024 AUD 125,841 $ 83,156 705 0
AZD 1212024 CNH 17,047 2,404 5 0
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[FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

38) #

HEIHEF RFA ZiELAE SZHE

AZD 1212024 $ 29,146 NZD 48,699 $ 0 $ (157)
BOA 1112024 AUD 4,158 $ 2,766 42 0
BOA 1112024 EUR 6,646 7,337 122 0
BOA 1112024 GBP 16,274 21,530 608 0
BOA 1112024 IDR 18,310,800 1,166 0 U]
BOA 1112024 $ 13,082 CNH 93,161 3 0
BOA 1112024 284 CNY 2,007 0 2)
BOA 1112024 4,047 EUR 3,736 9 0
BOA 1112024 10,838 GBP 8,309 0 (156)
BOA 1112024 1,200 IDR 18,310,800 0 (33)
BOA 1112024 12 187,859 0 0
BOA 1112024 901 TRY 33,547 70 0
BOA 1212024 CNH 92,985 $ 13,082 0 (3l
BOA 1212024 PEN 3,340 880 0 7
BOA 1212024 SGD 88 67 0 0
BOA 1212024 $ 547 PLN 2177 0 (5)
BOA 02/2025 4,733 MXN 86,382 0 (489)
BOA 052025 1,102 TRY 48,858 82 0
BPS 1112024 CAD 13,001 $ 9,359 32 0
BPS 1112024 100,010 71,891 145 0
BPS 1112024 CNH 274,635 38,034 0 (626)
BPS 1112024 EUR 742,701 830,953 24,639 0
BPS 1112024 GBP 7,567 9,876 161 0
BPS 1112024 IDR 640,401 4 0 0
BPS 1112024 JPY 21,086,762 187,793 0 (526)
BPS 1112024 KRW 11,159,263 817 70 0
BPS 1112024 18,733,665 10,136 162 0
BPS 1112024 NZD 541 340 18 0
BPS 1112024 TWD 668,682 21,010 58 0
BPS 1112024 $ 86,457 CAD 120,106 0 (296)
BPS 1112024 13,160 CNH 93,546 0 21
BPS 1112024 1,113 EUR 10,258 2 0
BPS 1112024 649,027 GBP 499,641 0 (6,863
BPS 1112024 6,143 IDR 95,128,345 0 (89)
BPS 1112024 4,350 PIN 16,678 0 (189)
BPS 1112024 2,867 TRY 112,072 388 0
BPS 1112024 14,613 TWD 467,923 49 0
BPS 1212024 CAD 120,001 $ 86,457 292 0
BPS 1212024 CNH 109,578 16,444 25 0
BPS 1212024 GBP 498,641 649,001 6,669 0
BPS 1212024 MXN 328,830 16,318 13 0
BPS 1212024 PEN 3,878 1,022 0 (8)
BPS 1212024 $ 13,576 INR 1,143,197 4 0
BPS 1212024 137,793 JPY 20,990,736 524 0
BPS 1212024 8,202 PIN 33,044 28 0
BPS 1212024 5,426 21,600 0 145)
BPS 1212024 0 THB 7 0 0
BPS 1212024 ZAR 9,914 $ 569 0 0
BPS 01/2025 WD 463,971 14,613 0 146)
BPS 02/2025 MXN 894,803 44,179 21 0
BPS 05/2029 KWD 3,636 12,500 299 0
BPS 05/2029 1,155 3,870 95 0
BPS 07/2029 637 2,190 54 0
BRC 1112024 AUD 3,365 2,262 58 0
BRC 1112024 BRL 96,731 16,742 3 0
BRC 1112024 CHF 56 66 2 0
BRC 1112024 EUR 162,646 181,822 5,248 0
BRC 1112024 GBP 70,988 92,004 789 0
BRC 1112024 IDR 94,729,697 6,067 2 0
BRC 1112024 KRW 2,616,328 1,910 10 0
BRC 1112024 SEK 9,502 941 53 0
BRC 1112024 TRY 303 8 0 U]
BRC 1112024 80,931 2,178 0 anm
BRC 1112024 168 5 0 0
BRC 1112024 WD 1,641 48 0 0
BRC 1112024 $ 1,232 AUD 1,839 0 21
BRC 1112024 17,543 BRL 96,731 0 (833)
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[FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

HEIHEF RFA ZiELBE SZHE

BRC 1112024 $ 15 CHF 13 $ 0 $ 0
BRC 1112024 4,806 GBP 3,702 0 (45)
BRC 1112024 8,096 IDR 126,905,599 0 (1}
BRC 1112024 9,693 NZD 16,341 0 (563)
BRC 1112024 4 PLN 16 0 0
BRC 1112024 3,272 TRY 129,100 478

BRC 1112024 a7 15,071 14 0
BRC 1112024 6,741 246,017 263 0
BRC 1112024 8,218 291,085 178 0
BRC 1212024 CHF 13 $ 15 0 0
BRC 1212024 PEN 31,492 8,361 0 U]
BRC 1212024 TRY 122,844 3,274 0 (185)
BRC 1212024 $ 3,714 JPY 563,718 0 0
BRC 1212024 3,084 PIN 12,182 0 146
BRC 1212024 6,045 TRY 228,753 421 0
BRC 1212024 8,328 318,737 464 0
BRC 1212024 5,390 202,376 234 0
BRC 1212024 ZAR 590 $ 34 0 0
BRC 01/2025 PEN 5,382 1,442 4 0
BRC 01/2025 $ 6,067 IDR 95,011,342 0 (29)
BRC 01/2025 160 TRY 5,663 1 0
BRC 01/2025 7,216 212,222 208 0
BRC 01/2025 9,329 345,452 31 0
BRC 01/2025 11,726 441,788 26 0
BRC 01/2025 324 12,207 10 0
BRC 01/2025 6,961 262,439 180 0
BRC 02/2025 4,706 MXN 85,347 0 (617)
BRC 02/2025 1,733 TRY 70,099 124 0
BSS 1112024 PEN 10,588 $ 2,831 24 0
BSS 1112024 7,901 2,093 0 (6)
BSS 1112024 $ 2,101 PEN 7.901 0 (2)
BSS 1112024 3,424 12,855 0 (L]
BSS 1212024 PEN 13,220 $ 3,484 0 2n
BSS 02/2025 12,866 3,424 9 0
BSS 02/2025 20,097 5,347 12 0
BSS 04/2025 79M 2,101 2 0
BSS 04/2025 7,807 2,075 3 0
BSS 04/2025 6,363 1,704 18 0
BSS 04/2025 5,394 1,430 0 U]
BSS 06/2025 6,971 1,861 12 0
BSS 07/2025 12,154 3,273 51 0
CBK 1112024 BRL 530,830 91,872 172 0
CBK 1112024 CNH 211,031 29,365 0 (275)
CBK 1112024 CNY 2,808 394 0 0
CBK 1112024 EUR 48,767 54,238 1,294 0
CBK 1112024 IDR 18,310,800 1,181 14 0
CBK 1112024 KRW 34,520,840 25,961 924 0
CBK 1112024 17,817,283 18,151 212 0
CBK 1112024 PEN 2,266 607 5 0
CBK 1112024 10,636 2,800 0 (26)
CBK 1112024 6,614 1,766 10 0
CBK 1112024 13,089 3,464 0 12
CBK 1112024 9,280 2,485 0 0
CBK 1112024 WD 1,732,664 54,416 125 0
CBK 1112024 $ 96,969 BRL 530,830 0 (6,268)
CBK 1112024 1,397 CAD 1,924 0 1
CBK 1112024 13,317 CNH 94,899 12 0
CBK 1112024 15 CNY 102 0 0
CBK 1112024 1,054,696 EUR 976,339 5,267 0
CBK 1112024 7,315 GBP 5,623 0 (86)
CBK 1112024 2170 IDR 34,044,344 0 U]
CBK 1112024 9,144 142,800,452 0 (68)
CBK 1112024 1,166 18,310,800 1 0
CBK 1112024 3,508 55,138,617 4 0
CBK 1112024 14,618 KRW 20,030,389 0 (96)
CBK 1112024 4,330 PEN 16,264 0 (100
CBK 11/2024 21,799 WD 697,134 45 0
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[FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

38) #

HEIHEF RFA ZiELBE SZHE B

CBK 1212024 CNH 94,7118 $ 13,317 $ 0 $ (1}
CBK 1212024 cop 21,213,817 5,002 224 0
CBK 1212024 EUR 965,947 1,044,665 0 (5,254)
CBK 1212024 ILS 27,038 7,185 0 (52)
CBK 1212024 MXN 252,823 13,002 482 0
CBK 1212024 PEN 48,510 12,841 0 (39)
CBK 1212024 SGD 931 705 0 0
CBK 1212024 $ 394 CNY 2,181 0 0
CBK 1212024 25,334 INR 2,133,810 4 0
CBK 1212024 6,660 PIN 26,284 0 M2
CBK 1212024 ZAR 231,014 $ 13,142 125 0
CBK 01/2025 KRW 19,955,628 14,618 94 0
CBK 01/2025 PEN 9,762 2,617 2 0
CBK 01/2025 16,273 4,330 10 0
CBK 01/2025 21,928 5,829 7 0
CBK 01/2025 TWD 691,351 21,799 0 (44)
CBK 01/2025 $ 4,496 MXN 81,891 0 (470)
CBK 02/2025 PEN 10,566 $ 2,826 n 0
CBK 02/2025 8,544 2,256 0 12
CBK 03/2025 42,91 11,442 52 0
CBK 04/2025 6,075 1,633 N 0
CBK 07/2025 8,118 2,190 37 0
CBK 09/2025 ILS 21,375 5,734 0 (29)
DUB 1112024 KRW 12,109,220 8,886 92 0
DUB 1112024 9,235,574 6,783 8 0
DUB 1112024 PEN 10,502 2,816 2 0
DUB 1112024 $ 2,182 PEN 10,502 8 0
DUB 1112024 5,384 PLN 20,863 0 (231)
DUB 1112024 3,562 TRY 132,564 269 0
DUB 1212024 5,075 PLN 20,267 0 (29)
DUB 1212024 3,928 15,504 0 (66)
DUB 02/2025 MXN 34,028 $ 1,880 210 0
DUB 02/2025 85,301 4,706 519 0
DUB 02/2025 85,287 4,699 518 0
DUB 02/2025 $ 4,699 MXN 85,482 0 (508)
DUB 02/2025 1,880 34,020 0 211)
DUB 03/2025 1,862 TRY 88,642 401 0
FAR 1112024 265,896 JPY 38,128,329 0 (15,554)
FAR 1112024 2,11 NZD 36,175 0 1,212)
GLM 1112024 BRL 708,712 $ 124,091 1,662 0
GLM 1112024 IDR 65,582,240 4,190 12 0
GLM 1112024 JPY 8,145,412 53,259 0 (222)
GLM 1112024 MXN 91,561 4,582 32 0
GLM 1112024 PEN 2,810 691 0 (2)
GLM 1112024 TWD 32,597 1,015 0 (1]
GLM 1112024 $ 122,870 BRL 708,712 0 (441)
GLM 1112024 10,504 KRW 14,487,483 0 0
GLM 1112024 696 PEN 2,610 0 (2)
GLM 1212024 53,259 JPY 8,115,860 il 0
GLM 01/2025 KRW 14,433,390 $ 10,504 0 (2|
GLM 01/2025 PEN 2,61 696 2 0
GLM 01/2025 $ 4,180 IDR 65,772,886 0 an
GLM 02/2025 MXN 405,161 $ 19,900 15 0
GLM 02/2025 $ 124,091 BRL 716,901 0 (1,687)
GLM 04/2025 PEN 10,246 $ 2,17 0 (2)
JPM 1112024 CNH 16,976 2,401 17 0
JPM 1112024 CNY 1,236 173 0 (1
JPM 1112024 IDR 276,780 18 0 0
JPM 1112024 NOK 4,498 425 17 0
JPM 1112024 TRY 36,360 982 0 (76)
JPM 1112024 33,048 901 0 (701
JPM 1112024 TWD 220,997 6,801 0 (124)
JPM 1112024 $ 274 CNY 1,933 0 (2)
JPM 1112024 4,487 TRY 166,484 349 0
JPM 1112024 2,908 106,527 199 0
JPM 1112024 2,000 78,918 293 0
JPM 1112024 4,240 167,17 330 0
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RE 38) #

HEIHEF RFA ZiELBE SZHRE ¥

JPM 1112024 $ 8,416 TRY 317,350 $ 639 $ 0
JPM 1212024 MXN 36,548 $ 1,869 59 0
JPM 1212024 PEN 1,459 384 0 (3)
JPM 1212024 $ 173 CNY 1,231 0

JPM 1212024 18,306 INR 1,641,646 6 0
JPM 1212024 3,401 PIN 13,562 0 (23)
JPM 1212024 10,469 TRY 395,150 617 0
JPM 1212024 8,870 334,692 540 0
JPM 1212024 8,897 335,406 582 0
JPM 1212024 5,467 205,645 264 0
JPM 02/2025 TRY 57,839 $ 1,410 0 (19
JPM 02/2025 $ 3,987 TRY 160,603 267 0
JPM 03/2025 1,616 78,317 385 0
JPM 052025 TRY 48,859 $ 1,102 0 (82)
JPM 052025 $ 766 TRY 33,622 48 0
JPM 05/2025 8,822 385,861 583 0
JPM 05/2025 1,889 83,870 148 0
JPM 05/2025 9,849 433,187 670 0
MBC 1112024 AUD 4,004 $ 2,696 72 0
MBC 1112024 CAD 128,200 95,491 3,522 0
MBC 1112024 CNH 34,979 4,923 10 0
MBC 1112024 EUR 21,754 30,967 836 0
MBC 1112024 GBP 486,807 648,599 22,736 0
MBC 1112024 KRW 29,846,322 22,168 501 0
MBC 1112024 17,132,293 12,568 127 0
MBC 1112024 NOK 178 17 1 0
MBC 1112024 SGD 26,725 20,838 636 0
MBC 1112024 TWD 356,379 11,083 0 (42)
MBC 1112024 $ 11,477 CAD 16,866 0 (96)
MBC 1112024 5,462 EUR 5,047 2 0
MBC 1112024 82,033 GBP 63,189 0 (794)
MBC 1112024 4,288 JPY 636,300 0 (1101
MBC 1112024 262 NOK 2,866 0 (2|
MBC 1112024 12,969 PLN 49,880 0 (499)
MBC 1112024 6,984 SGD 9,080 0 (120)
MBC 1212024 CAD 12,972 $ 9,349 35 0
MBC 1212024 MXN 43,600 2,205 46 0
MBC 1212024 NOK 2,866 262 2 0
MBC 1212024 SGD 3,269 2,464 0 (3l
MBC 1212024 $ 80,293 GBP 61,891 0 (727)
MBC 1212024 6,580 INR 554,055 1 0
MBC 1212024 827 PLN 3,319 0 0
MBC 1212024 4,346 17,084 0 (90)
MBC 02/2025 4,731 MXN 85,811 0 (520)
MYI 1112024 CNH 49,006 $ 6,927 44 0
MYI 1112024 TWD 229,168 7,290 110 0
MYI 1112024 $ 1,630 GBP 1,162 0 (36)
MYI 1112024 3,826 IDR 61,768,389 7 0
MYI 1212024 CNH 4,186 $ 589 0 0
MYI 1212024 MXN 29,472 1,466 6 0
MYI 1212024 $ 804 MXN 15,774 0 (23)
MYI 1212024 ZAR 736,952 $ 4,749 224 0
MYI 01/2025 MXN 81,822 4,496 468 0
MYI 01/2025 PEN 11,642 3,074 10 0
MYI 02/2025 MXN 85,829 4,731 519 0
MYI 02/2025 86,401 4,733 488 0
RBC 1112024 $ 131 CAD 1,807 0 (14
RBC 1212024 MXN 97,018 $ 4,883 8 0
RBC 1212024 $ 2,886 JPY 437,970 0 0
SCX 1112024 CNH 160,967 $ 20,840 0 (362)
SCX 1112024 EUR 6,867 7421 0 (28)
SCX 1112024 NZD 2,216 1,364 9 0
SCX 1112024 PEN 3,176 850 7 0
SCX 1112024 23,847 6,367 6 0
SCX 1112024 PN 56,576 14,056 0 (59)
SCX 1112024 TWD 181,802 5,662 0 (37
SCX 1112024 $ 69,742 CHF 60,467 186 0
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SCX 1112024 $ 7,250 IDR 112,559,050 $ 0 $ (86
SCX 1112024 12,581 SGD 16,624 0 (14)
SCX 1212024 CHF 60,278 $ 69,742 0 (187)
SCX 1212024 SGD 16,602 12,581 15 0
SCX 1212024 THB 9,102 274 3 0
SCX 1212024 $ 7,436 EUR 6,867 28 0
SCX 1212024 38,875 INR 3,273,448 9 0
SCX 1212024 2,836 JPY 430,496 0 0
SCX 1212024 1,364 NZD 2,216 0 9
SCX 1212024 14,056 PIN 56,633 57 0
SCX 03/2025 PEN 21,384 $ 5,721 50 0
SCX 04/2025 3,569 950 3 0
S0G 12/2024 PLN 26 7 0 0
S0G 12/2024 $ 7,180 PLN 28,783 0 m
S0G 12/2024 5,000 19,840 0 (33)
SSB 11/2024 1,104 CAD 1,506 0 (24)
SSB 12/2024 MXN 32,040 $ 1,672 85 0
SSB 04/2025 PEN 5,799 1,687 0 2
TOR 1112024 AUD 116,153 78,721 3,641 0
TOR 1112024 $ 4 NOK 40 0 0
TOR 11/2024 892 SEK 9,512 0 3
TOR 12/2024 NOK 40 $ 4 0 0
TOR 12/2024 SEK 9,488 892 3 0
UAG 1112024 CHF 60,425 71,504 1,624 0
UAG 11/2024 JPY 8,113,631 52,965 0 (307)
UAG 1112024 TWD 99,102 3,150 4 0
UAG 11/2024 $ 160 NOK 1,762 0 m
UAG 11/2024 346 PN 1,322 0 (16)
UAG 1112024 3,181 TRY 117,047 248 0
UAG 1112024 770 TWD 24,299 0 9
UAG 12/2024 MXN 323 $ 16 1 0
UAG 12/2024 NOK 1,751 160 1 0
UAG 12/2024 $ 52,985 JPY 8,084,362 308 0
UAG 12/2024 4,303 PLN 16,919 0 (88)
UAG 12/2024 ZAR 728 $ 4 0 0
UAG 02/2025 $ 1,084 TRY 43,501 68 0
UAG 02/2025 1,410 57,611 m 0
UAG 02/2025 1,527 62,393 119 0
Total Forward Foreign Currency Contracts $ 101,226 $ (49,345

[PURCHASED OPTIONS:

ZHEF EHERD TI/YFAX _

HEIHEF 4] AVTIIR X Hh/52ER L—b  fTfEHARR BETAD Az b+ 5 i

GLM Call - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2.110%  07/26/2032 10500 $ 1,701 621
GLM Put - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate  Receive 2.110%  07/26/2032 15,300 2,479 3,432
MYC Call - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2.400%  07/20/2027 12,100 1,597 348
MYC Call - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2.170%  07/19/2032 12,100 1,919 630
MYC Put - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate  Receive 2.400%  07/20/2027 13,600 1,794 2,963
MYC Put - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate  Receive 2.170%  07/19/2032 13,600 2,157 2974
Total Purchased Options $ 11647 10,868

RITTEN OPTIONS:

ZHEF) EHEFO TI/HH(Z TULST L
WEIHEF 4R AVTIIR X ih/ZHR V-t TSR BETED (ZH) s i
BOA Call - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Receive 2.140%  11/01/2024 21,700 $ (671§ 0
BOA Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay 2.410%  11/01/2024 21,700 (57) (83)
BRC Call - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Receive 2.210%  11/04/2024 27,600 (77 [l
BRC Call - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Receive 2.260%  11/15/2024 18,600 (57) (39)



A2hL T7ok (M)

ELad /NZa1—4
ZHEF EHEFO TI/4H(Z TLET L
m5IHF SRR AVTIIR X ih/ZHR L—b  ITEHR BETARD () s it
BRC Call - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Receive 2.220%  11/18/2024 19,900 $ (69) $ (33)
BRC Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay 2.490%  11/04/2024 27,600 (77) (41)
BRC Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay 2.560% 11/15/2024 18,600 (67) (56)
BRC Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay 2.520%  11/18/2024 18,800 (59) (84)
GLM Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.385%  11/18/2024 30,200 (125 (62)
GLM Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.480%  11/22/2024 36,400 (169) (121)
GLM Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.470%  11/25/2024 19,200 (87) (69)
GLM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.865% 11/18/2024 30,200 (125) (228)
GLM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.960% 11/22/2024 36,400 (169) (205)
GLM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.970%  11/25/2024 18,200 (87) (107)
MYC Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.366% 11/12/2024 41,700 (165) (46)
MYC Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.866% 11/12/2024 41,700 (165) (264)
UAG Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.542%  11/29/2024 17,600 (84) (200
UAG Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 4.042%  11/29/2024 17,600 (84) (101)
$ (1,760 § (1,550
TLITL
m5IHF 4R ALSA4UTS4R TTEERAR BERKD (%) 5 it
BOA Call - 0TC U.S. dollar versus Turkish lira TRY 40.000 1111/2024 4,700 $ (48) $ ]
BOA Call - OTC U.S. dollar versus Turkish lira 51.500 05/07/2025 5,300 (150) (92)
BOA Put - OTC U.S. dollar versus Turkish lira 35.560 1111/2024 4,700 (1 (132)
BOA Put - OTC U.S. dollar versus Turkish lira 40.500 05/07/2025 5,300 (214) (235)
DuB Call - OTC U.S. dollar versus Mexican peso MXN 18.150 02/06/2025 11,785 (539) (1,305)
DuB Call - OTC U.S. dollar versus Mexican peso 18.100 02/11/2025 4,699 (214) (534)
DuB Call - OTC U.S. dollar versus Mexican peso 18.150 02/13/2025 11,748 (524) (1,318
MYI Call - OTC U.S. dollar versus Mexican peso 18.230 01/29/2025 11,832 (567) (1,251)
MYI Call - OTC U.S. dollar versus Mexican peso 18.250 01/30/2025 11,832 (569) (1,247)
MYI Call - OTC U.S. dollar versus Mexican peso 18.150 02/10/2025 11,828 (632) (1,317)
UAG Call - 0TC U.S. dollar versus Turkish lira TRY 39.650 11/05/2024 17,100 (160) 0
UAG Call - OTC U.S. dollar versus Turkish lira 44.150 01/31/2025 12,800 (220 (107)
UAG Call - OTC U.S. dollar versus Turkish lira 45.370 02/04/2025 4,300 (99) (33)
UAG Call - OTC U.S. dollar versus Turkish lira 46.150 02/06/2025 12,800 (232) (93)
UAG Put - OTC U.S. dollar versus Turkish lira 35.400 11/05/2024 17,100 (245) (488)
UAG Put- OTC U.S. dollar versus Turkish lira 36.600 01/31/2025 12,800 (210 (216)
UAG Put- OTC U.S. dollar versus Turkish lira 37.700 02/04/2025 4,300 (72) (142)
UAG Put- OTC U.S. dollar versus Turkish lira 37.550 02/06/2025 12,800 (319) (383)
$ (4983 ¢ (8,894)
FLST L
WEIH8F 4] APSA9TS54R 1THEHARR BERERAD (2H) i i
SAL Call - Fannie Mae™* $ 98.969 12/05/2024 12,300 $ 2n ¢ (23)
SAL Put - Fannie Mae™* 94.969 12/05/2024 12,300 (35) (34)
$ 62) % (67)
IHHHAZ FAVEN
HEIHEF  #H AVTIIR EHEHAIVTIIR IEHR  BEITAC () 5 it
FAR Call - OTC 2-Year Interest Rate Cap” 2224 USD-SOFR-01S Compound 08/08/2026 52,000 $ (897) $ (1,938)
FAR Put - OTC 2-Year Interest Rate Floor” 2224 USD-SOFR-0IS Compound 08/08/2026 52,000 (897) (65)
MYC Call - OTC 1-Year Interest Rate Cap” 2.596 USD-SOFR-0IS Compound 07/23/2025 154,200 (1,350 (1,848)
MYC Put - OTC 1-Year Interest Rate Floor” 2.596 USD-SOFR-0IS Compound 07/23/2025 154,200 1,351) (24)
MYC Call - OTC 2-Year Interest Rate Cap” 2.550 USD-SOFR-0IS Compound 07/23/2026 109,300 (1,933 (2,773
MYC Put - OTC 2-Year Interest Rate Floor” 2.550 USD-SOFR-0IS Compound 07/23/2026 109,300 (1,933 (186)
$ 8,361) $ (6,934)
Total Written Options $ (15,166) $ (17,435)
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WEIHEF BRIV T AT« BEEZBREFH HHE RTLy k@ BEXAS X (FE) 318) # HE &
BOA Turkey Government International Bond 1.000% 12/20/2024 0.521% $ 6,040 $ (671) $ 682 $ n $ 0
BPS Colombia Government International Bond 1.000%  06/20/2027 1.205% 3,400 (163) 150 0 (13)
BPS Colombia Government International Bond 1.000%  12/20/2027 1.350% 700 (62) 56 0 (6)
BPS Turkey Government International Bond 1.000%  12/20/2024 0.521% 480 (34) 35 1 0
BPS Turkey Government International Bond 1.000%  06/20/2025 0.657% 400 (69) 70 1 0
BRC Colombia Government International Bond 1.000% 12/20/2028 0.993% 4,800 (221) 221 6 0
BRC Turkey Government International Bond 1.000% 12/20/2024 0.521% 25,910 (3,201) 3,248 47 0
CBK Brazil Government International Bond 1.000% 12/20/2024 0.311% 21,800 (376) 423 47 0
CBK Colombia Government International Bond 1.000% 12/20/2024 0.300% 4,300 17 (8) 9 0
CBK Colombia Government International Bond 1.000% 12/20/2028 0.993% 5,900 (275) 282 7 0
CBK Colombia Government International Bond 1.000%  06/20/2027 1.205% 1,500 (54) 48 0 (6)
CBK Turkey Government International Bond 1.000% 12/20/2024 0.521% 1,400 (146) 148 2 0
DUB South Africa Government International Bond 1.000%  12/20/2026 0.809% 400 (18) 2 2 0
ouB Turkey Government International Bond 1.000% 12/20/2024 0.521% 1,700 (196) 199 3 0
GST Brazil Government International Bond 1.000% 12/20/2024 0.311% 16,700 (260) 295 35 0
GST Colombia Government International Bond 1.000%  06/20/2027 1.205% 4,200 (156) 140 0 (16)
GST Colombia Government International Bond 1.000% 12/20/2027 1.350% 1,900 (169) 152 0 “n
GST Equinix, Inc. 5.000%  06/20/2027 0.887% 3,800 531 (121 410 0
GST Indonesia Government International Bond 1.000% 12/20/2029 0.697% 1,900 21 2 29 0
GST Turkey Government International Bond 1.000% 12/20/2024 0.521% 12,000 (1,342) 1,364 2 0
JPM Colombia Government International Bond 1.000%  06/20/2027 1.205% 400 (15) 14 0 M
MBC Turkey Government International Bond 1.000% 12/20/2024 0.521% 1,300 (142 144 2 0
MYC Colombia Government International Bond 1.000%  06/20/2027 1.205% 4,500 (162) 144 0 (18)
MYC Colombia Government International Bond 1.000% 12/20/2027 1.350% 5,200 (464) 417 0 47)
MYC South Africa Government International Bond 1.000% 12/20/2026 0.809% 13,600 (600) 669 69 0
MYC Turkey Government International Bond 1.000%  12/20/2024 0.521% 900 (101 103 2 0

$ 18322 $ 8903 ¢ 705 $ (124

TUST L RERFE A0y T DIffE®
WEIHEFE  SRIEE BEEZBREFH HHA BETAO X (RE) (8) # HE =1
BOA ABX.HE.AAA-06 Index 0.110% 05/26/2046 § 5,954 $ (1,155) $ 676 $ 0 $ 1479
BOA CMBX.AAA-B Index 0.500% 05/11/2063 5 0 0 0 0
DuB CMBX.AAA-G Index 0.500% 09/17/2058 12,197 (420) M9 0 [}
DuB CMBX.AAA-10 Index 0.500% 11/17/2059 66,100 (300) 256 0 (44)
GST CMBX.AAA-B Index 0.500% 05/11/2063 8 0 0 0 0
GST CMBX.AAA-11 Index 0.500% 11/18/2054 18,100 (95) 68 0 (27)
GST CMBX.AAA-15 Index 0.500% 11/18/2064 6,600 (56) 21 0 (77)
JPS CMBX.AAA-G Index 0.500% 09/17/2058 4,166 (171 m 0 0
JPS CMBX.AAA-10 Index 0.500% 11/17/2059 5,400 (101) 98 0 (3)
JPS CMBX.AAA-11 Index 0.500% 11/18/2054 28,300 (224) 181 0 (43)
MEI CMBX.AAA-B Index 0.500% 05/11/2063 2 0 0 0 0
MEI CMBX.AAA-8 Index 0.500% 10/17/2057 2,663 (139) 139 0 0
MEI CMBX.AAA-G Index 0.500% 09/17/2058 16,469 (655) 655 0 0
MYC ABX.HE.AAA-0B Index 0.110% 05/25/2046 6 m 1 0 0
MYC CMBX.AAA-B Index 0.500% 05/11/2063 3 0 0 0 0
MYC CMBX.AAA-G Index 0.500% 09/17/2058 10,412 (514) 514 0 0
MYC CMBX.AAA-10 Index 0.500% 111712059 63,200 (1,829) 1,887 0 (42)
MYC CMBX.AAA-11 Index 0.500% 11/18/2054 60,700 (516 425 0 91)
MYC CMBX.AAA-13 Index 0.500% 12/16/2072 30,300 (12) (155) 0 (167)
MYC CMBX.AAA-15 Index 0.500% 11/18/2064 13,200 (12) (43) 0 (155)
SAL CMBX.AAA-B Index 0.500% 05/11/2063 6 0 0 0 0
SAL CMBX.AAA-G Index 0.500% 09/17/2058 12,594 4 4 0 0
SAL CMBX.AAA-11 Index 0.500% 11/18/2054 345,100 (1,611) 1,089 0 (622)
SAL CMBX.AAA-12 Index 0.500% 08/17/2061 17,500 4 (61) 0 (55)
UAG CMBX.AAA-8 Index 0.500% 10/17/2057 263 (16) 16 0 0

$ (8,036 $ 6329 ¢ 0 $ (1,706)
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BPS Receive iBoxx USD Liquid

Leveraged Loans Secured Overnight Financing Rate

Total Return Index N/A Index $ 5300 1212012024 § 0§ an s 0 s (67)
JPM Receive iBoxx USD Liquid

Leveraged Loans Secured Overnight Financing Rate

Total Return Index N/A Index 29,000 121202024 162 (348) 0 (186)
MYC Receive iBoxx USD Liquid

Leveraged Loans Secured Overnight Financing Rate

Total Return Index N/A Index $ 29,400 1212012024 269 (554) 0 (285)

$ 431 8 (979§ 0 s (548)

Total Swap Agreements $ (15,926) $ 14,253 $ 705 §  (2378)

Option on when-issued security.

Notional amount represents the number of contracts.

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

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

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

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

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



