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(1) ERAFESE
ELd Y3—hk2—L ARSFO—
(20225 B31BIZ# T 9 HHIM)

ELd ¥3—h42—AL
ARSTFO—
FXREFIL
BEIA :
ZIFIE O EREZERE) 6, 886
HIRA 0
IRAEE 6, 886
BH :
EIERAIAUD 196
EEREBIPY 160
SIRRANUSD 1,324
B SRENAUD 220
R 55 RENJPY 146
BR 55 ERENUSD 1,520
KA7EFIAUD 44
RITEFRJPY 37
RITEFUSD 300
XIFIE 147
HE 5
BEA 4,099
BEHIRA 2,781
SR (BR) -
BERMIEE DEREZERE (4, 667)
TAZA—T7UFK 0
ABNE. PREGSMIRKERS 7,046
EESHIREES (16, 161)
"NE 149
EEMAE (BR) (13, 633)
REHFME (FHEE) OfMZEE .
BEFMASE (21, 852)
TRB—T 7K 0
ABNE. PREGSERERS 418
[EESRIRERE S 1,028
NEREESLIUVEEOREICERLINE [§)
REBFME GHER) OMZESD (19,513)
R (8%) (33, 146)
BHRICKIMEEDOMIE (B # (30, 359)
9 E R ERERE 0
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FREFIL

MmEEOEM BY) :
EH
BEMIRA (BR) 2,787
E TG E) (13, 633)
AEBFME GHEE) OHMZEER (19, 513)
EAICLMEEOHME Gl & (30, 359)
S
AUD 0
C (USD) 0
J_(JPY) 0
J_(USD) 0
JPY 0
USD 0
SEEMEA 0
J7vRFa=w FEE :
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BIERE .
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(3) HBEARMIEAAMEK (the Schedule of Investments)
ELa Ya—r2—L R+ STP—
(20225 5 B31BIRFE)

BEEE B
(B F) (

IN
RPORATE BONDS & NOTES 55.

ADCB Finance Cayman Lt

1.807% due 1072572022 AUD 550

RerCap Ireland Capital DAC

1.150% due 107202023 $ 2700 2,504
1.650% due 107282024 2,000 1,876
Air Lease Corp.

2.750% due 01152023 500 449
Aircastle Ltd.

4.400% due 09252023 900 an
5.000% due 04/01/2023 1,100 1m
Ally Financial, Inc.

3.050% due 0602023 1,200 1.2
Aozora Bank Ltd.

1.050% due 09032024 5,700 5,369
Aroundtown S.A.

4.500% due 0514/2025 AUD 200 142
Avalon Holdings Funding Ltd.

2.E75% due 021152025 $ 600 565
5.125% due 10/01/2023 400 404
5.500% due 01152023 500 503
Banca Bilbao Vizcaya Argentaria S.A.

0.875% due 09168/2023 800 178
Bangkok Bank PCL

3.B75% due 092712022 200 mn
Bank of America Corp.

1.904% due 04022026 1,800 1,902
ZB16% due 07/21/2023 500 500
Barclays PLC

1.955% due 0652023 AUD 1,000 m
2.791% due 05/16/2024 $ 5300 5316
BNP Paribas S.A.

3.375% due 0102025 Jaz 1L
3.B00% due D1/10/2024 1,300 1,305
BOC Aviation Ltd.

2091% due 09726/2023 1,000 1,001
2.750% due 018/2022 200 00
BOC Aviation USA Corp.

1.626% due 04202024 600 579
Brandywine Dperating Partnership LP

3.950% due 02/15/2023 500 502
Cantor Fitzgerald LP

4.675% due 05/01/2024 990 1.0
6.500% due 06/17/2022 f00 B
Citigroup, Inc.

2.249% due 1027/2023 AUD 2,900 2,102
2.544% due 051 7/2024 § 2500 2,504
2.603% due DBD1/2024 300 300
CNO Global Funding

1.650% due 01/06/2025 200 191
Credit Agricale S.A.

1.984% due 037222024 1,400 1.406
Credit Suisse Group AG

1.389% due DI0B2024 AUD 500 358
2043% due 06122024 ¥ 1500 1,507
2.193% due 06052026 1,000 a7
2.997% due 12114/2023 1,000 297
Danske Bank AJS

1.171% due 12082023 5,100 5,048
1.663% due 09122023 900 203
3.875% due 09122023 200 m
5.375% due 01122024 700 716
Deutsche Bank AG

0.698% due 05/26/2024 (e) 500 474
0.962% due 11/08/2023 3,700 3576
2.112% due 0173002023 AUD 400 287
L601% due 11162022 $ 300 m
2.783% due 0272712023 00 T4

BEEEE B

(BfE : F) (BfL: F)
3.950% due D2/27/2023 § 1000 § 1,105
FS KKR Capital Carp.
1.650% due 101272024 400 a2
(GA Global Funding Trust
1.625% due 0115/2026 400 365
Galdman Sachs Group, Inc.
0.925% due 10/2172024 1,500 1,449
1.220% due 12/09/2026 600 585
2.184% due 07/2472023 400 399
2.200% due D5/16/2023 AUD 2,080 1,504
2265% due 0212372023 § 1,000 998
2.906% due DENS2023 1,000 1,000
2.986% due 10/28/2027 200 0z
Hana Bank
1/553% due DGN3/2024 500 S0
1.662% due 10/02/2022 1,700 1,702
HSBC Holdings PLC
1.975% due 0311172025 4,000 4011
2.100% due 0211672024 AUD 3600 2,585
3033% due 11/2272023 $ 500 500
ING Groep NV
1.563% due 04/01/2027 1,200 1,176
2.196% due (/2872026 2,400 240
International Lease Finance Corp.
5.875% due 081572022 1,000 1,006
JPMorgan Chase & Co.
1.266% due 092272027 1,300 1251
2074% due 0712372024 1,200 1,204
LeasePlan Corp. NV
2875% due 1002412024 600 582
Lioyds Banking Group PLC
1.480% due 03/20/2023 AUD 2500 1,798
2907% due 11/07/2023 § 300 300
Mitsubishi HC Capital, Inc.
2652% due 091972022 1,500 1,502
Mitsubishi UFJ Financial Group, Inc.
1.483% due 1000172024 AUD 450 n
Mizuho Financial Group, Inc.
1.625% due 091172022 § 500 500
1.653% due 091372023 1,500 1,502
1.763% due 07119/2023 AUD 1,000 mm
1.97%% due 07/10/2024 § 500 502
2.154% due D&/Z52024 2,400 2399
Morgan Stanley
1.862% due 041772025 1,000 1,001
Nationwide Building Society
3766% due (30872024 600 601
NatWest Group PLC
2516% due DB/Z52024 1,000 1,006
NatWest Markets PLC
1.971% due 032272025 500 502
Nomura Holdings, Inc.
1.851% due D7/16/2025 6,000 5,614
2.32%% due 0112272027 700 640
2640% due 0111672025 1,300 1,262
MNordea Bank Abp
1.657% due DB/DG/2025 b) 4,000 4,000
2530% due DB/302023 1,300 1,308
ORIX Corp.
2.900% due 07/18/2022 761 a2
Park Aerospace Holdings Lid.
4500% due 031572023 300 300
5.250% due 08152022 3,100 3107
Piper Sandler Cos.
5.200% due 101152023 GO0 593
(ONB Finance Ltd.
1.125% due DB17/2024 4,000 380
2178% due D3/21/2024 B0 804
2.447% due 0210172023 AUD 620 47

ELa Ya—b2—L RFSTO—

BEELE B
(BifE: F) (BfL: F)

Santander Holdings USA, Inc.

3.400% due 01/18/2023 $§ 150 $ 153

Santander UK Group Heldings PLC

1.089% due 03/15/2025 3100 2937

3.373% due 01/05/2024 1,100 1,100

SBA Tower Trust

3.869% due 100E2024 1,000 1,001

SL Green Operating Partnership LP

3.250% due 1001572022 1,500 1,502

Societe Generale S.A.

1.744% due 01721/2026 2,100 2,049

2625% due 0172272025 1,600 1,540

3.875% due 0372672024 500 501

4.250% due 09/14/2023 500 505

Standard Chartered PLC

1.711% due 1172372025 3,000 2958

2.318% due 03/30/2026 1,400 1912

3.785% due 0572172025 0 199

3.885% due 03152024 500 501

Sumitome Mitsui Trust Bank Ltd.

0.600% due D9/16/2024 500 4n

UBS AG

1.565% due 02/26/2026 AUD b 43

UBS Group AG

2.362% due 051272026 % 5000 5018

Wells Farge & Co.

2025% due D4/25/2026 3300 3302

Woori Bank

2.156% due 02/01/2023 1,500 1,504
142,508

7-Eleven, Inc.

0.625% due 021002023 B00 769

0.800% due 02/10/2024 600 574

Barry Callebaut Services NV

5.500% due 06152023 600 B13

BAT Capital Corp.

2.291% due 08/1572022 1,069 1,069

3.222% due D8/1572024 5,000 4,965

Bayer 1.S. Finance Il LLC

1.636% due 12/1572023 1,900 1,908

3.875% due 121572023 400 403

Berry Global, Inc.

0.950% due 02/15/2024 1,300 1237

4 B75% due 07/1572026 1,400 1,318

Boeing Co.

1.433% due 0270472024 3,500 131

1.875% due 06/1572023 100 [it:]]

4.508% due 050172023 4,600 4,643

CNH Industrial Capital LLC

1.950% due 070272023 400 396

CNH Industrial NV

4.500% due 08152023 i} bl

DAE Funding LLC

1.560% due 080172024 1,400 1,118

Daimler Trucks Finance Morth America LLC

1.125% due 12/14/2023 1,000 a7

1.242% due 12132024 1,000 985

Dell International LLC

5.450% due 06/15/2023 600 816

Energy Transfer LP

5,000% due 100172022 300 an

Ford Motor Credit Co. LLC

2.979% due 080372022 1,100 1,101

3.087% due 0170972023 200 2,19

3.096% due 05/04/2023 400 7

3.350% due 11/01/2022 1,600 1,598

3.370% due 111772023 400 396

4.140% due 02/15/2023 450 451



BEEEE B
(B F) (BfL:F)

4.750% due 092002022 H 400
General Mills, Inc.

6.410% due 10152022 400
General Motors Financial Co., Inc.

1.582% due 1111772023 500
3.250% due 01052023 800
3.700% due 0502023 2,000
4.150% due 0612023 500
5.100% due 011712024 2,500
GSK Consumer Healthcare Capital U.5. LLC
3.024% due 03/24/2024

HCA, Inc.

5.000% due 03152024 1,600
Hyatt Hotels Carp.

1.300% due 100172023 1200
1.637% due 10/01/2023 400
Hyundai Capital America

(0.675% due 06/14/2024 600
1.150% due 111072022 1,700
1.250% due 09/18/2023 1,000
2.375% due 0211NZ023 1,200
3.000% due 062002022 104
5.750% due 04062023 1,800
Hyundai Capital Services, Inc.

3.000% due DB/2/2022 600
Imperial Brands Finance PLC

3.125% due 07/26/2024 1,600
3.500% due 02/11/2023 1310
3.500% due 07/26/2026 400
JOE Peet's NV

0.600% due 0924/2024 900
Kraft Heinz Foods Co.

2.727% due DBINZ0Z22 1,100
Lennar Corp.

4.750% due 111152022 2)036
Magallanes, Inc.

2.758% due 03N 52024 00
3.4268% due D3N52024 500
3.788% due 0311572025 500
Microchip Technology, Inc.

0.803% due 0901/2024 900
Mylan, Inc.

4.700% due 117202023 500
Nissan Motor Acceptance Co, LLC

1.656% due D9/28/2022 2,000
1.671% due 071132022 2,500
2.600% due 0V26/2022 800
3.675% due 09721/2023 500
NXP BV

4.875% due 0301/2024 600
Pacific National Finance Pty Ltd.

6.000% due 04072023 200
RELX Capital, Inc.

3.500% due 03/16/2023 2,500
SABIC Capital Il BV

4.000% due 10NHA23 00
Sabine Pass Liquefaction LLC

5.750% due 051152024 300
SK Hynix, Inc.

1.000% due 017192024 800
SMBC Aviation Capital Finance DAC

3.000% due 07152022 600
3.550% due 04/15/2024 1450
4.125% due 071152023 400
TD SYNNEX Corp.

1.250% due DBONZ024 1,500
Therma Fisher Scientific, Inc.

0L797% due 10NB023 4,000
1.215% due 10/18/2024 1,700

§

4n
406
495
B02
2014
504
2,562
547
1,538
1172
567
1,687
974
1,192

1,834

1,567
1307
38

1,098
2047
497
45

Ba7

1,998
2,500

501

G611

2510
7
30

1431

141

3,698
1628

BEEEE Bl
(B F) (BfL: F)
VMware, Inc.
1.000% due DB/1572024 § 1000 § 946
Volkswagen Group of America Finance LLE
3.950% due DBG2025 (b] 3,200 3,199
85,342
unumesszs |
ATET, Inc.
1.430% due 091972023 AUD 500 361
Ausgrid Finance Pty Ltd.
1.932% due 101302024 200 144
1.996% due 02/05/2024 500 358
3.750% due 1003072024 500 356
3.850% due 050172023 § 800 803
CenterPaint Energy Resources Carp.
2.111% due 03022023 748 146
Charter Communications Operating LLC
2.936% due 0210172024 5,800 5,887
Cleco Power LLC
1.326% due DB/15/2023 500 498
ConocoPhillips Co.
2.125% due 03082024 1,800 1,79
Enel Finance International NV
2650% due 091072024 1,120 1,094
Iberdrola International BV
5.810% due 03152025 200 23
Israel Electric Corp. Ltd.
6.875% due D6/2172023 400 414
Korea Southern Power Co. Ltd.
1.682% due 103072024 AUD 3,000 2,155
NextEra Energy Capital Holdings, Inc.
21064% due 032172024 $ 3200 3194
OGE Energy Corp.
0.703% due D5/26/2023 800 a2
Pacific Gas & Electric Co.
1.700% due 1111572023 500 486
3.250% due D6/1572023 100 100
3.400% due DBNS2024 200 196
3.750% due 021152024 100 99
3.850% due 11152023 100 100
4.250% due DB/01/2023 300 3oz
Saudi Arabian 0il Co.
1.250% due 11/24/2023 200 195
SES S.A.
3600% due 0410412023 400 400
5K Telecom Co. Ltd.
3750% due D4NG2023 1,000 1,007
Southern California Edison Co.
1.417% due 04101/2024 1,000 997
Sprint Communications, Inc,
6.000% due 111152022 400 406
Sprint Corp.
7.125% due DGN5/2024 100 106
T-Mobile USA, lnc.
3.500% due D4/1572025 300 298
Verizon Communications, Inc.
2511% due 01572025 300 a0z
23.790
Total Corporate Bonds & Notes 251,638
(Cost $256,447)
Dauphin, Pennsylvania, P Higher
Assistance Agency Revenue Bonds, Series 2006
1.314% due 10/2572036 n 199
Total Municipal Bonds & Notes 199
(Cast $198)
Fannie Mae
1.806% due 0372572038 B0 B2
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(B F) (Bf:F)
Federal Home Loan Bank
0.750% due 02/24/2026 § 430 $ 3965
0.800% due 11/27/2023 5,300 5172
0.630% due 021072027 [f) 5,500 4,969
0.850% due 021772027 4,900 4429
0.900% due 02/26/2027 (h) 6,300 5703
0.920% due 02/26/2027 4,500 4,078
0.960% due 030572026 (f) 5,000 4,650
1.000% due 0372372026 1,385 1,265
1.000% due 0772772026 3,400 3137
1.060% due 081372026 (f 5,000 4,606
1.100% due 11/15/2024 3400 3,266
1.100% due 0872002026 (f) 5,500 5,079
Freddie Mac
0.800% due 1072772026 1,600 1,368
0.805% due 03/15/2037 562 557
0.855% due 01/15/2040 376 aTh
2.500% due 1072572048 157 150
3.000% due 0972572045 0 m
Ginnie Mae
0.699% due 062002051 4,891 4,505
0.899% due 07/2002051 5130 41
0.918% due 032002061 47 a7
1.117% due 1172072067 658 56
1.138% due 08/20/2066 62 62
1.249% due 062002051 2,77 2403
1.268% due 07/20/2066 53 53
1.288% due 11/20/2066 122 12
2.500% due 0172072043 61 59
2.500% due 1072002049 n 67
Ginnie Mae, TEA
2.500% due 0772172052 (b} 600 562
Total U.S. Government Agencies 66,451
[Cost $71,800)

MORTGAGE-BACKED SECURITIES 17.1%

510 Asset-Backed Trust

2.240% due 0672572061 150 m
ACE Secarities Corporation Hame Equity Loan Trust

1.786% due D4/26/2034 265 253
AREIT Trust

1.855% due 07/17/2026 2,000 1,938
2.166% due 09/14/2036 114 11
3.150% due 04152037 82 80
Atrium Hotel Portfolio Trust

1.626% due 061572035 700 662
Avon Finance No.2 PLC

1.547% due 09/20/2048 GBP 1,563 1,985
BAMLL Commercial Mortgage Securities Trust

1.825% due 04/1572036 § 400 392
2.075% due 03/15/2034 400 i
Bear Stearns Adjustable Rate Mortgage Trust

2.512% due 0472572033 4 4
2.643% due D8/26/2033 16 15
Bear Stearns Asset-Backed Securities | Trust

0.790% due 09/25/2034 £ 33
Beast Mortgage Trust

1.825% due 031572036 2,000 18
Brass No.8 PLC

2.111% due 11/16/2066 ] W
BWAY Mortgage Trust

2.125% due 09/15/2036 500 481
BX Trust

1.575% due 01/15/2034 2,400 234
Canterbury Finance No.1 PLC

2.290% due 05/16/2056 GBP 146 943
CLNY Trust

2.004% due 11/15/2038 ¥ 400 369



Commercial Mortgage Trust

1.473% due 03/1V2046 H a2
C ide Asset-Backed Certifi Trust
1.586% due DB/2A/2036 4B
Credit Suisse Mortgage Capital Trust

1.089% due 07/25/2056 449
1.625% due 07152032 300
1.796% due 1272772060 938
2.688% due 03262059 o
Dilosk RMBS No.4 DAC

0.382% due 0272002060 EUR n2
European Loan Conduit No.36 DAC

1.000% due 02172030 995
Extended Stay America Trust

1.955% due 07/15/20368 2783
Finance America Mortgage Loan Trust

1.631% due DBR26/2034 133
Finshury Square PLC

1.528% due D3NB2070 GBP 1,798
1.7368% due 12/16/2068 695
Firstmac Maortgage Funding Trust No.4
1.642% due D30B/2048 $ a7
Fremont Home Loan Trust

1.741% due 01/25/2035 m
GCAT Trust

1.091% due 05725/2066 1,000
2.685% due 1272712066 1,048
GCT Commercial Mortgage Trust

1.675% due 02/15/2038 500
GS Mortgage-Backed Securities Corp. Trust
1.750% due 12/25/2060 2,104
GS Mortgage-Backed Securities Trust

1.434% due 127252051 amn
1.434% due 027262052 LIl
Hawhksmoor Mortgage Funding PLC

1.703% due 05/25/2053 GEP 520
Homeward Dpportunities Fund | Trust

1.657% due D5725/2065 H 49
HPLY Trust

1.875% due 11/15/2036 30
Impac CMB Trust

1.256% due 05/25/2035 192
1.646% due D3/26/2035 00
JPMorgan Chase Commercial Mortgage Securities Trust
2.450% due 12152031 nz
2.560% due DBN&2035 485
4.1268% due 07052031 1,000
JPMargan Mortgage Trust

1.434% due 027262052 kL]
3.500% due 05725/2050 14
Legacy Mortgage Asset Trust

1.875% due 10/25/2068 390
2.750% due 07/25/2067 361
London Wall Mortgage Capital PLC

0.852% due 11/15/2048 GEP 40
Long Beach Mortgage Loan Trust

1.981% due D4/26/2035 $ 517
LUXE Trust

1.B55% due 117152038 2,500
MASTR Asset-Backed Securities Trust
1.706% due D9/26/2034 121
MF1 Ltd.

2.946% due 07/15/2035 13
MF1 Multifamily Housing Mortgage Loan Trust
1.760% due 07/15/2036 1,789
MFA Trust

1.131% due D7/25/2060 1534
1.381% due 04725/2065 452
1.47%% due 03/25/2065 N8
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(B F) (BfL: F)
Mill City Mortgage Loan Trust
1.125% due 11/25/2060 § BIG % 853
2.750% due DB/25/2059 4 482
Margan Stanley Asset-Backed Securities Capital I, Inc. Trust
1.906% due 052572034 303 293
Margan Stanley Capital | Trust
1.875% due D515/2036 700 691
Morgan Stanley Residential Mortgage Loan Trust
1.130% due OX/Z5/2051 364 M5
New Residential Mertgage Loan Trust
0.941% due 10/25/2058 468 456
2.750% due 07/25/2059 1737 1,691
2.750% due 11/2572059 1,449 1,403
3500% due 122572057 68 il
4.500% due D5/2572058 13 132
NovaStar Mortgage Funding Trust
1.666% due 01/25/2036 185 183
NYMT Loan Trust
1.670% due DB/Z5/2061 02 650
NYD Commercial Mortgage Trust
1.970% due 11/15/2038 1,900 1832
PFP Ltd.
1.725% due D4/1472038 an 320
1.925% due D4/14/2037 b9 a7
Polaris PLC
2065% due D527/2057 GBP 668 43
Precise Mortgage Funding PLC
1.870% due 1011672056 560 127
Pretium Mortgage Credit Partners | LLC
2.240% due 02772060 § 142 136
Pretium Mortgage Credit Partners LLC
1.992% due 02252061 9683 933

Mortgage A [ jon PLC

0.795% due DG12/2046 GEBP an 78
Residential Mortgage Securities 32 PLC
1.547% due DB/20/2070 367 488
RESIMAC Premier
1.542% due 0711072062 § 44719 4402
Stratton Mortgage Funding
1.706% due 07/20/2060 GEP 403 505
Stratton Mortgage Funding PLC
1.620% due 0312/2052 402 503
1.853% due D5/Z5/2051 336 A2
Structured Asset Investment Loan Trust
1.556% due 09/25/2034 § 1,693 1,578
Taurus UK DAC
1.456% due D517/2031 GEP 1,668 207
Tharaldson Hotel Portfolio Trust
1.895% due 11/11/2034 § 810 789
Towd Point Mortgage Funding
1.361% due 0712072045 GBP 1,049 130
1.827% due 02/20/2084 416 524
Towd Point Mortgage Funding Auburn 14 PLC
1.840% due 05/20/2045 847 1,065
Towd Point Mertgage Funding Granited PLC
1.951% due 10/20/2051 147 185
Towd Paint Mortgage Trust
1.636% due D4/25/2060 § 288 2340
2006% due D5Z5/2058 441 438
2.006% due 10/25/2059 i1} 287
2.710% due 0112572060 826 anz
3.750% due D5/Z5/2058 484 488
Tuder Rose Martgages
1.347% due DG/20/2048 GEBP %0 nz
UBS-Barclays Commercial Mortgage Trust
1.633% due D4/10/2046 § 8 2680
VMC Finance LLC
1.987% due 091572036 140 138
2.036% due D6/16/2036 1,403 1,366

ELa Ya—b2—L RFSTO—

BEEEE Bl

(B F) (Bfr: F)
Wells Fargo Commercial Mortgage Trust
1.704% due 1211372031 § 50 % 452
1.837% due 07/15/2046 ] 218
4.218% due O7/15/2046 4w 42
'WFRBS Commercial Mortgage Trust
1.677% due 12/15/2045 124 124
Total Mortgage-Backed Securities 71,645
[Cost $B0.811)
A10 Bridge Asset Financing LLC
2.021% due 08/15/2040 497 4%
AMMC CLO 16 Ltd.
2.018% due 04/14/2029 547 542
Anchorage Capital CLO 6 Ltd.
2.094% due 07/15/2030 2,900 2,860
ARES L CLO Ltd.
2.004% due 01/1672032 00 285
Atrium X1l
1.966% due 0472272027 B47 B4
Birch Grove CLO Ltd.
1.956% due 061572031 1,500 1484
Black Diamond CLO Designated Activity Co.
2012% due 10/03/2029 119 119
Cairn CLO IV DAC
0.600% due 04/30/2031 EUR 1,999 2116
Ci ial Industrial Finance C Funding Ltd.
2.134% due 10/24/2030 § 2500 2463
Contego CLO IV DAC
0.540% due 012372030 EUR 400 41
ECMC Group Student Loan Trust
1.756% due 02/27/2068 H 487 450
2.056% due 05/25/2067 863 858
EFS Volunteer LLC
2.034% due 10/26/2035 62 61
ELFI Graduate Loan Program LLC
1.530% due 1272672046 2.2 2,048
FirstKey Homes Trust
1.266% due 10/19/72037 1,683 1,555
Ford Credit Floorplan Master Owner Trust A
1.475% due 09/15/2024 600 600
Gallatin CLO IX Ltd.
2.148% due 0172172028 617 G611
GPMT Lud.
2.311% due 121572036 1,800 1,757
HERA Commercial Martgage Ltd.
1.986% due 02/18/2038 £ 197
Invesco Euro CLO | DAC
0.650% due 071572031 EUR 500 577
Jubilee CLO DAC
0.610% due 04/1572030 2,000 2118
0.650% due 04/152031 1,000 1,056
LL Asset-Backed Securities Trust
1.070% due 05/1572029 § 120 1
LoanCore Issuer Ltd.
2.005% due 05/15/2036 a B1
Man GLG Euro CLO Il DAC
0.680% due 10/15/2030 EUR B96 942
Marathon CLO V Ltd,
2.375% due 1172172027 ¥ 19 19
Marble Point CLO X Ltd.
2.084% due 10/15/2030 3,000 29712
Master Credit Card Trust Il
1.464% due 0772172024 500 500
MidDcean Credit CLO I
2.269% due 0172972030 18 2,698
Midocean Credit CLO VIl
2.528% due 022002031 1,700 1673
Mountain View CLO LLC
2.134% due 10/16/2029 680 673



BEEEE B
(87 F) (Bf:F)
Mountain View CLO X Ltd.

1.641% due 101132027 H 6§ 33

MP CLO VI Ltd.

1.934% due 10/18/2028 2451 2430

Navient Private Education Loan Trust

1.875% due 04/15/2069 1,342 1,326

2.650% due 121152028 i Ell

Navient Private Education Refi Loan Trust

1.110% due 021182070 3448 3184

1.170% due DI16/2069 a0z 8

1.310% due 01152069 174 144

1.690% due 05152069 1,192 1,130

Nelnet Student Loan Trust

1.468% due 09/25/2065 100 9

1.706% due 0972772038 1445 147

1.B06% due DB/25/2067 647 636

1.856% due 02/25/2066 1487 1,461

1.906% due DB/27/2067 1,166 1,162

DAK Hill European Credit Partners Vil DAC

0.740% due 10202031 EUR 1,600 1,688

DOCP Euro CLO DAC

(0LB80% due 0S/722/2034 2400 57

Palmer Square European Loan Funding DAC

0.780% due 041152031 368 m
r SPARKZ Trust No.3

1.433% due 0817120268 AUD 135 527

PFS Financing Corp.

0.530% due 08/15/2024 H 400 38

SLC Student Loan Trust

0.936% due 03152027 126 128

1.471% due 05152028 122 120

SLM Student Loan Trust

1.296% due 12152027 3 i

2.684% due 04725/2023 133 132

‘SMB Private Education Loan Trust

1.340% due D3NT2053 477 448

1.600% due 09/15/2054 450 415

1.975% due 07/152053 136 730

SoFi Professional Loan Program LLC

1.956% due 01726/2038 mn 1

Sound Point CLO XIV Ltd.

2174% due 017232029 1078 1,068

Sound Point CLO XV Ltd.

2.084% due 01/23/2029 2629 6N

Sound Point CLO XVI Ltd.

2.164% due 07725/2030 2,400 231

Stonepeak Asset-Backed Securities

2301% due 02282033 m 256

Symghony Statie CLO | Ltd.

2.014% due 10252029 949 935

Theorem Funding Trust

1.210% due 12152027 24 pali]

THL Credit Wind River CLO Ltd.

2124% due 04152031 2,900 2,649

Towd Point Asset Trust

1.627% due 1172002061 629 623

TRTX Issuer Ltd.

2.060% due 10152034 578 574

Venture 36 CLO Ltd.

2193% due 0472002032 2,700 2,658

Venture XVII CLO Ltd.

1.524% due 04152027 166 761

Venture XXVI CLO Ltd.

2.163% due 0172002029 698 653

Total Asset-Backed Securities 70,625

(Cost $73.592)

Export-Import Bank of India

2.505% due 08721/2022 2,350 2359

BEEEE Bl
(B F) (BfL:F)
&

Bank for
0.650% due D2/ 10/2026 § 1500 & 1381
0.850% due 021072027 3,200 2,497
Total Sovereign Issues - BE3T
(Cast $7,045]

[SHORT-TERM INSTRUMENTS 1.9%
COMMERCIAL PAPER 1.2%

Crown Castle International Corp.

1.653% due DB14/2022 (o) 2,300 2299

International Flavors & Fragrances, Inc.

1625% due DEA0I/2022 d) 3,000 3,000
5,299

Australia and New Zealand Banking Group Ltd.

0.400% due DG/01/2022 4 19 19

Bank of Nova Scotia

0.400% due DEAN 2022 278 278

BNP Paribas Bank

10.780%) due DB/01/2022 EUR n 12

(0.620%] due DB01/2022 DKK 2 ]

(0.410%) due DBD1/2022 ¥ 3 3

0.400% due DG /2022 § n b

0.400% due DB01/2022 NZD 1 5

Citibank N.A.

0.400% due D601 /2022 § 143 143

DBS Bank Ltd.

0.400% due DE/01/2022 285 285

HSBC Bank PLC

10.780%] due OB01/2022 EUR k1 a

0.420% due DGAN 2022 GBP 3 4

JPMorgan Chase Bank N.A.

0.400% due DG0N/2022 § 285 265

Royal Bank of Canada

0.400% due DG 2022 ] B

Sumitomo Mitsui Banking Corp.

10.780%] due OB01/2022 EUR 19 0

0.400% due DE01/2022 § 1 n

Sumitomo Mitsui Trust Bank Ltd.

10.780%] due OB01/2022 EUR 3 3

(0.410%] due DB01/2022 ¥ 1 ]

0.400% due DG/01/2022 § 144 144

0.420% due DGAN/2022 GBP 137 172

10.005%] due DB/03/2022 (d) IS 6100 1831
Total Short-T 8.574
(Cost $8,638]

Total Investments in Securities (al 106.3% 4 481,769
(Cost $498,531)

Financial Derivative

Instruments (glii} 0.1% 295
{Cost or Premiums, net $(20))
Other Assets and Liabilities, net [6.4%) (28,745)
Net Assets 100.0% $_ 453319

ELa Ya—b2—L RFSTO—
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TO SCHEDULE OF INVESTMENTS:

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

{a) The of Total byg region as of May 31, 2022 is 58.5% of Net Assets in the United States, 11.3% in the Cayman Islands, 9.8%
in the United Kingdom, 5.5% in the Ireland and other countries comprising of 21.2% of Net Assets in aggregate.

(b) When-lssued u:nﬂly

(e} Coupon rep age yield to

{d) Coupon represents n yield to maturity.

¢) RESTRICTED SECURITIES:

Hii5ffE D
RiTE =Ry A BiGH a3z b 5 it ST ELLEE
Dewtsche Bank AG 0.838% 0572812024 05/25/2021 $ 500 § A1 0.10%

BORROWINGS AND OTHER FINANCING TRANSACTIONS
REVERSE REPURCHASE AGREEMENTS:

HEIHEF EAFIED EAR wmAE EATAD YN—=R LROIH

BOS 0.820% 0572512022 060172022 § 12,2985 % 12,295)
BOS 0.650% 0a1712022 062022 115,662} [15,668)
GRE 0.810% 052712022 06032022 (B62) 16621
Total Reverse Repurchase Agreements ¥ [18,845)

[SALE-BUYBACK TRANSACTIONS:

WEIHEF EAFIED AR ##A BATAD FltERIMEIDII?
BCY 0.781% 0a/31/2022 060212022 § 120,732} $ 120,733
ars 0.862% 0a/27/2022 060312022 12,148) [2,148)
8PS 0.662% 053112022 06/03/2022 11,634) 11,6341
CSN 0.641% 0572612022 60212022 1341 11.341]
Total Sale-Buyback Transactions $ _ 125.856)

TR

F—R—FA b/
piind 3083z 31-908 08 E &t

Reverse Repurchase Agreements
U5, Government Debt 117,983 1862 1] 0 118,8451
Total Reverse Repurchase Agreements $ 17,9831 ¥ (862] $ 0 $ 0 ¥ 118,845)
Sale-Buyback Transactions
118, Government Debt a 25,8561 0 0 125,8561
Total Sale-Buyback Transactions $ 0 $ 125,858) 4 0 $ 0 $ 125,856)
Total Borrowings $ (17.983) $ (26,718) $ 0 § 0 $ (44,701}
Payable for Reverse Repurchase Agreements and Sale-Buyback Transactions (44,701)

BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The follawing is @ summary by counterparty of the market value of Borrowings and Other Financing Transactions and collateral pledged/irecenved| as of May 31, 2022

i Securities with an aggregate market value of $22,638 have been pledged as collateral under the terms of the following master agreements as of May 31,
2022,

LIREZ#HD  YN—ZLK  FBRER EEEA BRO v
It ES SHEY DXh BEIOXL  THEYQLH ZOMSHEMERE (B EAL IHAF— «- -
Global/Master Repurchase Agreement
BOS § L [LER: <R 1] § 0 ¥ 7983 § 18,003 § n
GRE 0 (B62) 0 0 1862 858 13
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LARZHD UNn—ALRK  BHER EEHEA RO LA
=i D3t 5| D3k FYDKH ZTOMEMDE| (RE) EANQ THRE=TIr—0

HBIHEF

Master Securities Forward Transactions Agreament

LY $ 0 % [T v < R 0% 2073 0§ 0§ (2073
rs 0 0 13,782) 0 13,7821 3,776 161
CSN 0 0 1,341 ] 11,341] 0 [1,341)
Total and Other ing ¥ 0 ¥ (18,8450 $  (25.856) % 0

™ The aveage amount of barrowings outstanding during the period ended May 31, 2022 was $16,990 at a weighted average interest race of 0.242%. Average borrowings may include sale-buyback transactions and reverse repurchase
‘agreaments, if heid during the perod.

“ Payabile for sale buyback transactions includes 50 of deterred price drop.

= Net exposure represents the net receivableTpayable] that would be dus fromito the counterparty in the event of default. Exposure from borrowi financing iomns can onfy be netted across transactions govemed under the
same master agreement with the same legal encity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more info i masier nering 3

(g] FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
FUTURES CONTRACTS:

35 STl EEEIHLE

fidii] iE5E BRA E4 0L ii(;E)ﬁagi1 & aff

3-Month SOFR June Futures Lang 0972023 bali} $ 1405) H [ ] 141
3Month SOFA June Futures Shart 0972025 64 1M n 0
L., Treasury 2-Year Note September Futures Shart 092022 5 [ 5 ]
1.5, Treasury 5-Year Note September Futures Shart 092072 1,167 1397) 433 ]
1.5, Treasury 10-Year Note September Futures Short 092022 7 13 § ]
1.5, Treasury Ubtra 10-Year Note September Futures Short 092032 123 il 147 ]
1.8 Treasury Ubtra 30-Year Bond September Futures Short 092072 4 10 11 ]
Total Futures Contracts § (865) $ 612 % 41

[SWAP AGREEMENTS:

RERFE 2 ZYEAS
(GR) 2

BRIEE EE (i) &7 A BETE? 5 fiiE © BE afE
COK.IG-37 Index 1.000%) 122000% 5 45500 § 1596 B 501 B
COX.IG-38 Index 1.000%) 0B202027 12,000 138 138) 2 0

FEE B 453 5 165 0

EE B 0] EHEFI KRBT LS

E2INE-3)1 12TYIR EESF 1) HETA fink ity (B) 3 3 &
Pay 1-Manth USD-LBOR 1021% 011372023 § 38,900 5 1 $ 1 B 12 % 0
Pay® Secured Overnight Financing Rate 2701% 033172024 98,600 50 61 0 13051
Fay Secured Overnight Financing Rate 2.504% D5/1872024 3,100 0 % 4 0

5 B1 $ [T 5 16§ (305

Total Swap Agreements $ (653 $ 551 $ 32 8 (308)

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 Desivative Instruments as of May 31, 2022

(h)  Securities with an aggregate market value of $584 and cash of $2,464 have been pledged as for traded and y cleared
as of May 31, 2022. See Note 8, Master Netting Arrangements, in the Notes to Financial for more
regarding master netting arrangements.

SEUREERAE SEREEREE 000000
5 i EHEINSEE Kiveyiki:d EHINSAE
Bt Jvay birt /) 2797 Hit FYAIvay bt/ 29y 7 &t
Total Exchange-Traded or C: lly Cleared $ 0 3 612§ iz % 644 % 0 % a4 $ (305) $ 1346)
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|Ime!md;sahmvnlpmeumamauednemtm:s,asneﬁnenmdetn'e:mMmpan'marmnmmeanwiemedulmhmwﬂumwnmmmmmlmmmmmmmm
and debver the referenced obligati prising the red d index or i receive a net settlement amount in the form of cash or securties equal 1o the notienal amaount of the swap less the recovery value of the
i d obligati ullmnu it &g the referenced index.
Humm;mmmlmn[msfundnmmnrammmpwssaswarnfm:pmemmnrmmhrpsrnfmnrmumdam:mlmmaﬂnmmumnmnlmwmmmw

The prices and resulting values for credit default swap agreements serve as indicators of the current status of the paymeniperformance risk and represent the ikslihood of an expected listslity (or profit] for the credit denvative should the
naticnal amount of the swap ag of the periad end. 2 walues, in absolute terms when compared to the noti of the swap, represent ioration of the referenced underying's credit
mﬂwwaumwIlndimiurmUMnrmmnmmﬁmsMMMWIMnfﬂnmw.

- %mﬁuwﬂammsm1musﬁumﬁmﬂm

“ has a forward starting effective date. See Note 2, Securities Transactions and Investment Incaene, in the Nobes to Financial Statements for further information.

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

ARBEE (8) 3

L]

BEIEF RER RELAR ZEEE
BOA 062022 § 16,168 GBP 12,789 § [1] § 1501
BOA 0772022 GBP 12,789 $ 16,170 49 1]
BPS 0672022 Iy 12,100 k] 0 m
BRC 062022 § 470 GBP k1] 1 0
CBK 062022 IS g § 3 0 1]
CBK 082022 6,100 1904 66 1]
DUB 062022 GBP 13,163 16,561 0 128]
MBL 062022 CAD 132 102 0 121
MBL 062022 JPY 1,083 g 1] 0
MBL 062022 $ L] AUD 102 1] 1]
MBL 062072 8 k<) 3 0
MBC 0672022 174 JPY 98,530 0 L]
MBL 082022 AUD 499 § 355 0 4
MBL 082022 § 2,456 AUD 3,466 k<] 0
MYI 062022 EUR 14817 § 1591 0 3
MYl 062022 JPY 17,924 139 0 0
MYl 062022 § 18 AUD 25 0 1]
MYI 0672072 195 276 3 0
RBC 062072 103 MXN 2120 4 0
RBC 082022 AUD 24875 § 17,755 0 79
RYL 062072 ¥ Pk} EUR o0 1 0
306 062072 15,834 14,757 0 1261
506 072022 EUR 14,157 § 15,861 n 0
§ 163 § 14311

WEIHEF RFEA ZELBEE SZHEE
AZD 062022 § 9,700 AUD 13,558 § % § 0
BOA 0672022 AUD 18,493 § 13292 26 0
BOA 072022 § 12n7 AlD 17,664 0 139
BRC 0672022 AUD 140 § 97 0 141
CBK 062022 181 128 0 U]
CBE 2022 276 199 1 0
MEC 062022 102 13 0 0
MEC 0672022 2,857 15,660 0 19
MEC 0672022 § 73 AUD 102 0 0
MEC 0672022 10,164 14,192 it 0
MEC 072022 AUD 102 ¥ 13 0 0
MBC ar2022 § 13,619 AUD 18,812 0 116)
MYl 0672022 AUD ] § 64 0 0
MYl 062022 § 6,330 AUD 4,849 18 0
RABC 062022 AUD 57 § 182 0 131
SCX 062022 66 47 0 il
SCX 062022 § 7,689 AUD 11,048 k1) 0
TOR 062022 AUD 148 § 102 0 14
UAG 062022 17,833 12,13 0 1621
UAG 0672022 § 4,098 AUD n3zn i 0
UAG ar2022 12,738 17,833 62 1]
§ 215 § (149)
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PY AND J {JPY) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRRREHE (18) &

BT RER ZELAE REEE 7
BOA 02072 JPY 39,958 § 308 § 0 § 161
BrS 062022 3,965,297 0,829 [ 0
Brs 062022 § N1 JRY 4105429 197 0
Brs 072022 w37 1.695.128 0
MBC 062022 JPY 399633 $ 313 n 0
MBC 062022 $ 9 JPY 1083 0 0
MBC 072022 2833 360,264 0 1281
MYI 062022 JFY 153,262 $ 120 10 0
SCX 062022 3,800,151 w37 0 0
SCX 062022 1,083 ] 0 0
SCX 062022 § 29,352 JRY 3,799,568 183 0
SCX [iFfriive] 0,326 3,696,211 4 0
TOR 062022 JPY 3,448,322 $ 27,445 30 0
TOR 062022 $ 31,163 JBY 3,086,985 0 1
TOR [iFfrlive] 21445 3,483,596 1] 1328)
$ 761 $ 1533)
Total Forward Foreign Currency Contracts ¥ 1,158 ¥ 11,113)

RITTEN OPTIONS:

B/%  Io%442Z TUST L
LEIGERS 4R Jorsvay  L—t TTEHIR BETAD (2H) 35 e
BOA Put - COX.IG-38 Index Sell 1.200% Dir20z022 2300 (LT mn
8PS Put - COX.IG-37 Index Sell 1.200% Dr20z022 2,000 4l 1]
$ Bl % 121
RS54 FLIT L
BEIHEF fidiil 342 fERE  BERA (ZE) I
SAL Put - Fanniz Mag"* § 97438 DB/062022 2,200 $ na s 146)
SAL Put - Fanniz Mag"* 98.500 OB/D62022 100 0 m
$ nz s 147
Total Written Options $ (200 % 148)

*k  Option on when-issued security.
(1) Notional amount represents the number of contracts.
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AEEE. MEELTHHES. HEFMIE
Report October 31, 2022RRAH 5ir¥ L TYERL
TH. FERE $I§L’33$ LTIlE. %‘ BE
5 A2hl T7EF AT éjz
K (M) & IRRA—D7 VK]

(1) ERHESE
FLa NZa—4 A4 hL 72K A
(202210831 8IZ# T 9 5 E20[R)

\“:jn""
\9:*. m
e

ELa NIa—4
AohL T7o K A

. FREL
BERA :
ZIFIE (S ERBARREY 3,963
SWAELS (\EiREREY 0
HIWA 0
WASE 3,963
EIiEE! 0
AR (USD) 788
BRI (IPY 7 A T—) 547
EIRBINUSD 7 E/NA F—) 332
ZIEIRIP (JPY) 241
ZIEIRHR (USD) 93
EIERAT (JPY) 5, 769
EIEERA U (USD) 83@
EIEIRANUZ (JPY) 2149
mzﬁ&ﬁmx UPY) 30
fEE S 0
EEEF BR(USD) 200
EEEEEN USD) 58
AR SR (JPY 7 R /A F—) 474
AR SRAIM(USD 7 K/ 3A F—) 288
852 SR AP (JPY) 241
RAZANPY 7 R F—) 37
RATEENUSD 7 KA F—) 2
ZILFIE 133
¥E 2
EEa 8,791
BEHURA (4,828)
SERSEFI A (BK) -
BEA Mm% 0
<ZXA—T7 T F 440,185
YL EINEE Y e A 0
JE R RIRE T (2,074, 947)
5 . 481)
ERmAE (B%) (1,637, 243)
REHRFME (FEHEE) OMES) -
A A Ml )
XRA—T 7T {1,752, 599)
BEIWE. m%,ﬁaemmiﬁm 0
JEEE % BIRAE 2 (. 806)
NEEEELLVERDBEE-HANE {100)
RER:FMz GHmE) OMEE {1, 757. 506)
AR (5% (3.394. 749)
ERICKMEEDME (B F (3,399, 577)
* 4} [ 5t iR SR AR 0

) BERATAFLEIEEDRENSEZH/HUL TLET,
(i) BIEECLICFRFLRBEEERALTHY F9,
120224 1 A218 (F%E) A 52022F10A31HE TOHIM,
D 20214118 1 BN 520224 2 A10BETHOHK (K T).
9202252 A3H (B&E) »52022410A31HETOHM,



(2) MEELBHES
F.l3
(2022108318 # 79 2 HI)

NZa—% AVhL Z7VF A

ElO

ELa NIa1—4
A>hl 72K A

FREFIL
MmEEOEM BY) :
EH
BEHIRA (4, 828)
KHRMFIE (BX) (1,637, 243)
AEBFME GHEE) OHMZEER (1,757, 506)
BAICKAMEEDHE GR) 48 (3,399, 577)
S
F (JPY) (38, 633)
F (USD) (86, 845)
J_(JPY) (10, 837)
J_(USD) (3,870)
N_(JPY) (290, 646)
N (USD) (141, 816)
NN_(USD) (5, 403)
P_(JPY) (349)
Q0 (JPY) 0
R (JPY) 0
R (USD) 00
S (JPY) (5, 933)
U_(USD) @117
U2 (JPY) 0®
X_(JPY) 0
X_(USD) (5, 656)
Y (JPY) (8, 330)
Y (USD) (12, 662)
HEEEEEE (611, 791)
J7vEFaz=y FEEI
J7yFazy FERGIC L M EQME () %8 1,051,973
PIEEDE (B) %EAE (2, 959, 395)
BIERE .
oy 12, 875, 599
ES 9,916, 204

CE) BRATAFLBLIELOREYSZBIMLTLET,
GX) REBCELIZFRFLKRBIEMMEEAALTHYET .
20224 1 A218 (%) A 52022410831 B £ TOHR.
@ 2021118 1 BA 520225 2 BI0BETOHRM (1B T).
9202252 B 38 (HE) MH2022410831 B ETOHRK.

NZa—45 A hlh T72F A
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(3) HBEARMIEAAMEK (the Schedule of Investments)
(A) ELa NEa—4 AVhL 27VF A
(20224108 R/E)

( ¥

B
HAL T
INVESTMENTS IN SECU .
SHORT-TERM INSTRUMENTS 4.7%

Australia and New Zealand Banking Group Ltd.

2.580% due 11/01/2022 $ 1204 % 712714

Bank of Nova Scotia

2.560% due 11/01/2022 5,987 5,887

Brown Brothers Harriman & Co.

2.560% due 11/0172022 1 39

Citibank N.A.

2.580% due 11/0172022 60,870 60,870

DBS Bank Ltd.

2.580% due 11/01/2022 3192 31,928

JPMorgan Chase Bank N.A.

2.580% due 11/01/2022 B1,160 B1,160

Royal Bank of Canada

2.560% due 11/0172022 B0,362 80,362

Sumitomo Mitsui Banking Corp.

2.580% due 11/0172022 1,645 1,645

Sumitomo Mitsui Trust Bank Ltd.

2.580% due 11/01/2022 62,794 62,794
463,498

2.557% due 11/10/2022 (a) 2,825 2,623

3.276% due 011072023 (al 1,720 1,707

Total Short-Term Instruments 468,028

(Cost $468,031)

Total | in Securiti 468,029

(Cost $468,031)

INVESTMENTS IN AFFILIATES
OTHER INVESTMENT COMPANIES 85.8%
PIMCO Bermuda Income Fund (M)

[Cost $9,636,026) 662,263 9,497,093
Total Investments in Affiliates 9,497,093
[Cost $9,636,026)
Total Investments 100.5% § 9965122
[Cost $10,104,057)
Financial Derivative

Instruments (b (2.0%) (197.302)
(Cost or Premiums, net $0)
Other Assets and Liabilities, net 1.5% 148,384
Net Assets 100.0% $ 9,916,204

NOTES TO SCHEDULE OF INVESTMENTS:

A zero balance may reflect actual amounts rounding to less than one thousand.
(a} Coup P a yield to

b) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

KRB (8)
A

WEIHEF RER 2k LBE ZEEE &
BFS 1202 JPY 106,684 § 128 § 10 § 0
BFS 120 59,743 6,163 109 0
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RE i (18) %
WEIHEFE RER SiELBE SZEGEE E

BPS 112022 § 1379 JoY 20,334 § 0 § 1251
BPS 172022 0 0 0 0
BPS 1172022 i<k} 136,228 0 1161
MEC 172022 Py 844,346 § 5,725 “ 0
MEC 12022 38,092 258 2 0
Ml 1172022 1,072,652 1218 0 1]
MYl 172022 § 253 JrY 780 1] 1]

§ 165 § 141)

KRB (8 %

WEIEF RER ZELBE SZEEE
BOA 172022 Jry 87461 $ 5,984 $ 9 § 0
BOA 1172022 § 2687 JPY 399,485 1 0
CHE 172022 JEY 10,974,574 $ 75,562 1,716 0
CBE 172022 $ 1,321 JPY 1,750,671 52 0
JPM 20z JBY 10,644 904 § 1,435,595 16,400 0
JPM 1212022 § 1,435,595 JEY 09,841,463 0 15,4421
MBC 172022 JPY 253,278,894 $ 1,723,284 19,251 0
MBC 172022 $ 2,456,208 JPY 354,314 651 0 (72,4981
MBC 12/2022 1,439,739 211,607,321 0 111,341)
M¥I 172022 JrY 93,706 ¥ 630 0 0
MYI 172022 § 1,013,884 JPY 146,309,291 0 (29,5321
REC 172022 398,620 57,546,962 0 (11,4501
i 1272022 JPY EEAKD $ 2215 n 0
SCX 172022 85,277,116 438,841 0 0
SCX 1272022 § 438481 JPY 85,010,795 0 0
S06 172022 JBY 221,842,790 § 1,496,893 3,666 0
S06 1272022 § 1,496,893 JPY 21,204,896 0 13,709)
58 172022 JrY 57631197 $ w03 0 13231
58 1272022 § .43 JPY 57,440,745 325 0
TOR 172022 JEY 134,818,267 $ 912,952 5,009 0
TOR 1272022 $ 912,852 JPY 134,369,643 0 15,9261
UAG 172022 2901337 417,318,500 0 193,564)
$ 49,458 § 1245,885)
Total Forward Foreign Currency Contracts $ 49,624 ¥ 1246,926)




(B) F.Lo
(2022108318 K )
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INVESTMENTS IN SECU
[BANK LOAN DBLIGATIONS 6.0
AAdvantage Loyality IP Ltd.

B.993% due DA2072028 § 10,503

Air Canada

6.421% due DB1172028 1,435

AmSurg LLC

1.000% due 0472972027 (b} 205

12.119% due 0412972027 13,285

15.744% due 04/28/2028 w672

Avolon TLB Borrower 1 [U.5.) LLC

4.985% due 021272027 6,804

Axalta Coating Systems Dutch Holding B BV

5.424% due DB/01/2024 Mm

Azalea TopCe, Inc.

7.254% due 07/24/2026 &7

Caesars Resort Collection LLC

6.504% due 1272372024 13,214

7.254% due 0712172025 4578

Carnival Corp.

3.975% due DB/EN2025 EUR 11,380

5.877% due DB/30/2025 § 2087

6.127% due 10V18/2028 7.848

Cengage Learning, Inc.

7.814% due 0711472026 18,276

Charter Communications Operating LLC

5.510% due 020172027 5,

Coherent Corp.

5,876% due 070272029 41
, Inc.

7.004% due D4/D62026 3,880

DIRECTV Financing LLC

B.754% due DB/0Z/2027 1,881

Hilton Worldwide Finance LLC

5.336% due 0B/2272026 9,745

iHeartCommunications, Inc.

6.754% due 05/01/2026 132,010

Instant Brands Holdings, Inc.

7.076% due 04/1272028 § 2683

Intelsat Jackson Holdings S.A.

7.445% due 02/0172029 18,343

Iquia, Inc.

3.193% due 030772024 EUR 3900

Lealand Finance Co. BV

3.000-4,754% due DBF302026  § 504

B.754% due DB/ZE/2024 61

LifePoint Health, Inc.

B.165% due 1171672025 1,038

Lumen Technologies, Inc.

6.004% due 03152027 1,158

Marriott Dwnership Resorts, Inc.

5.504% due DB/2972025 458

PetSmart LLC

7.500% due 02/11/2028 2666

Poseidon Bidco

B.443% due 07/14/2028 EUR 39,600

Pug LLC

7.254% due 021272027 § 768

Redstone HoldCo 2 LP

9.108% due 04/2772028 3,000

Sequa Mezzanine Holdings LLC

9.760% due 11/26/2023 4,800

Serta Simmons Bedding LLC

7.743-7.827% due 11/08/2023 188

Sigma Holdco BV

3.736% due 070272025 EUR 3670

SkyMiles IP Ltd.

7.993% due 1002002027 $ 15150

1,404

2,376
13,069
31,378

6,827

kL
1

13,080
4,544

10,746
22,861
73m
16,228
5302
4663
3710
7,530
9,598
125,863
1819
17,124
3821

EIL]
170

922
1,081
447
2572

7182

2,170
4,900

20
3,053

1531

ELa
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EEEE B
(Bfr - F) (B F)

Softhank vision Fund Il
5.000% due 122112025 § 4246 $ 40483
Sotera Health Holdings LLC
7.165% due 121172026 3,362 3,068
SS&C Technologies Holdings, Inc.
5.504% due D4/16/2025 347 3,187
Sunshine Luxembourg VI Sarl
7.424% due 10/01/2026 4021 3,836
Syniverse Holdings LLC
10.553% due 051372027 23,268 20,038
TransDigm, Inc.
5.024% due 08/22/2024 792 781
5.9724% due 05/30/2025 2m 2213
5.024% due 1200972025 26,146 25,576
U.5. Renal Care, Inc.
8.613-9.313% due 062672026 3,750 2,349
Uber Technologies, Inc.
B.570% due 0410412025 5,546 5,507
6.570% due 022672027 9,843 9,806
United AirLines, Inc.
8.108% due 0412172028 6,802 6,658
Univision Communications, Inc.
6.504% due 0311572024 7,074 7,052
Westmoreland Coal Co.
15.000% due 031572029 839 508
'WHLN FIRST MTG CO LEND 2 ASSET HOTEL
6.768% due 0200972023 (I} 4098 40,898
Windstream Services Il LLC
10.004% due 092172027 6,104 7,309
Zayo Group Holdings, Inc.
6.754% due 03092027 9,264 1548
Total Bank Loan Obligations 577,183
(Cost $607,045)

KING & FINANCE 7.4%
AGFC Capital Trust |
5.629% due 01/15/2067 2,200 1,185
AIB Group PLC
4.263% due 0411012025 1,960 1,870
Armor Holdco, Inc.
8.500% due 11/15/2029 200 149
Army Hawaii Family Housing Trust Certificates
3.612% due 06/15/2050 8,100 5,53
Aroundtown S.A.
5.375% due 03/21/2029 11,300 8731
Avolon Holdings Funding Ltd.
2.520% due 111872027 47,992 36,669
Banca Monte dei Paschi di Siena SpA
1.675% due 01/08/2026 EUR 5,000 4,231
2.625% due 04/28/2025 1,000 BE3
3.626% due 0972412024 700 650
5.375% due 01/18/2028 800 500
8.000% due 0172212030 4937 3,663
8.500% due 09/10/2030 100 75
Banco Bradesco 5.A.
2.850% due 01/27/2023 2100 2,069
Banco BTG Pactual $.A.
4.500% due 0111072025 1,200 1,148
Banco de Credito del Peru S.A.
4.650% due 091772024 PEN 16,400 383
Banco Espirito Santo S.A.
2625% due 05/08/2049 (c)  EUR 3,100 LI
Bank of Ireland Group PLC
1.500% due 05/19/2025 (d)e) 12,003 11,597
Bank of Nova Scotia
4.900% due 06042025 (dlfe) & 1124 1,044

INE 1 —H

AhL T7o R (M)

FEEE B
(BfE - F) (B F)

Barclays Bank PLC

7.625% due 1172172022 [d) $
Barclays PLC

4.972% due 0512029

5.875% due 091572024 (dile)  GBP
6.125% due 12152025 (dile) &
6.375% due 121152025 (dile)  GBP
7.125% due DB/15/2025 (dle)
7.250% due 03/15/2023 idle)
7.750% due 0952023 (dile)
B8.000% due DG/15/2024 idile)

BGC Partners, Inc.

3.750% due 10/01/2024

4.375% due 121152025

CA Immobilien Anlagen AG
1.000% due 10/27/2025 EUR
CIFI Holdings Group Ca. Ltd. fc)
4.375% due 041272027 §
4.450% due 081 7/2026

5.950% due 10/20/2025

6.000% due 07/16/2025

6.450% due 11/07/2024

Corestate Capital Holding S.A.
3.500% due 04152023 EUR
Corsair International Ltd.

5.473% due 017282027

5.823% due 01/28/2029

Country Garden Holdings Co. Ltd,
2.700% due 0712/2026 $
3.125% due 1072272025

3.875% due 1072272030

CPI Property Group S.A.

2.750% due 051272026 EUR
Credit Agricale S.A.

7.875% due 017232024 (dle)
Credit Suisse AG

6.500% due DB/0B/2023 [d)

Credit Svisse Group AG

0.625% due D1118/2033 EUR
0.650% due 0910/2029

3.091% due 051472032 $
3.869% due 0112/2029

4.194% due 04012031

6.375% due DB/21/2026 (dile)
6.442% due DBM1/20268

6.537% due DBN2/2033

7.250% due 09/12/2025 idle)
7.500% due 07/17/2023 [dlle)
7.500% due 1211/2023 (dile)
Cromwell Ereit Lux Finco Sarl
2.125% due 1118/2025 EUR
CTP NV

1.250% due 06/21/2029

1.500% due 09/27/2031

Deutsche Bank AG

1.375% due 02/17/2032

1.750% due 11/18/2030

3.035% due DS/28/2032 (1 §
3.547% due 09/18/2031

3.961% due 11/26/2025

EPR Properties

4.750% due 121152026

4.950% due 041152028

Fairfax Financial Holdings Ltd.
4.625% due 04/29/2030

4.850% due 04/17/2028
FirstCitizens Bank & Trust Co.
2.969% due 09/27/2025

5,281

2,600
4,000
7,700
2,150
5,000
16,760
14,570
9,600

1,464
1,400

3,400

500
200
200
600

39,300

10,000
4,100

2,100
3,400
1,700

2100
206
10,885

1,720
7
2,300
31,650
250
546
2150
20,900
1,100
6,700
700

43

7,500
8,200

8,500
6,200

700
7,400
3,756

256
1132

1,142
1,370

2,800

§

5214

2,305
4042
6,689
2197
5,301
19,193
13,750
9,057

1,392
1,300

284

2
n
15
15
8
1,244

9,463
3,840

1%
134

1,598

10,866

1083
189
1,580
25342
193
408
1,842
18,219

5,865
637

38

4481
4

5,854
4620

5,515
3,469

m
1,007
1,262

2638



HAEEHE
(BfL - F)
G City Europe Ltd.
4.250% due 0911/2025 EUR 400
Gaci First Investment Co.
5.250% due 1071372032 1,800
5,375% due 132122 1,800
GLP Capital LP
5.250% due DBD172025 50
5,300% due 0171572029 3142
Goodman U.5. Finance Three LLC
3.700% due 031572028 230
HSBC Holdings PLC
2.846% due DB/D4/2031 3,300
3.973% due 052272030 14,100
6.000% due 092972023 (dNe)  EUR 6,600
G.500% due 03232028 (dNe) & 4,400
Huarong Finance 2017 Co. Lid.
4.750% due 04/2772027 2,400
4.950% due 11/0772047 700
Huarong Finance 2019 Co. Ltd.
3.375% due 02/24/2030 00
3.625% due 0%/3072030 2,000
3.875% due 1171372029 1,126
4.500% due 05292029 3,300
Huarong Finance Il Co. Ld.
4.625% due DB/032026 517
InCaps Funding | Ltd.
5,082% due DB/0172033 10,607
ING Groep NV
5,750% due 1171672026 (dNe) 6,200
Intesa Sanpaolo SpA [die)
5,500% due 030172028 EUR 500
5,875% due DXD1/2031 500
Kennedy Wilson Europe Real Estate Ltd.
3.250% due 1111272025 1,400
Lloyds Banking Group PLC {d)ie)
4.947% due DB/2772025 2m
7.500% due DB27/2024 $ 2700
7.500% due DX2772025 7,200
7.875% due DB/2772029 GEP 4,000
MPT Operating Partnership LP
3.692% due DBS2028 2,400
Nationwide Building Society
3.960% due 0711672030 § 5600
4.302% due DHDB/2029 12,500
NatWest Group PLC
4.445% due DS0B2030 17,600
4.600% due DB/2B72031 (dNe) 6,200
5.076% due 0172772030 16,500
B.000% due 1272972025 (dNe) 14,000
B.000% due DB10/2025 (dNe) 12,660
New Metro Global Ltd.
4.500% due 050272026 1,000
4.625% due 10/1572025 pulll
4.800% due 12/1572024 1,400
6.800% due DBDS2023 600
Omega Healthcare Investors, Inc.
3.625% due 10/0172029 1,682
OneMain Finance Corp.
5.625% due 031572023 1m
6.125% due 031572024 2027
Park Aerospace Holdings Ltd.
4.500% due 031572023 9,522
5.500% due 02/15/2024 575
Preferred Term Securities XVIII Ltd.
3673% due DXZ32035 7
Preferred Term Securities XXIV Ltd,
3.593% due 03222037 770
3673% due 032272037 4,830
Preferred Term Securities XXV Ltd,
3.583% due DB/22/2037 .09

Bl

(B - F)

$

33

1,860
1,588

28
2837

2,073

2454
11,636
6,433
3,583

1131
387

426
1,230
691
2,199

39
10213
5302

a2
82

1,034

1,850
2581
6,696
441

1938

4,701
10,899

15,041

4018
1413
12,484
11,962

141
Ell
369
281
1,340

29,808
1983

947
562

7

709
4,160

19,184

HMEEE B

(Bfr: F)  (BfL: F)
Preferred Term Securities XXVI Ltd.
3.503% due 09/22/2037 27451 § 24,982
Santander Holdings USA, Inc.
4.500% due 07/17/2025 2124 2,032
Santander UK Group Holdings PLC
3.623% due 11/03/2028 3,400 2,869
B.750% due 06/24/2024 idlle] GBP 16,610 18,37
Seazen Group Lud.
6.000% due 0811212024 $ 700 168
Societe Generale 5.A.
7.375% due 10/04/2023 (dile) 6,800 6,232
Sunac China Holdings Ltd.
7.000% due 07/08/2025 (c) 800 44
Svenska Handelsbanken AB
4.750% due 0300172031 {dlie) 6,600 5,107
Tesco Property Finance 2 PLC
6.052% due 1011372039 GBP 3544 3873
Tesco Property Finance B PLC
5.411% due 071372044 2,49 2530
TP ICAP Finance PLC
5.250% due 05/29/2026 2,900 2.9%
U.S. Capital Funding VI Ltd.
4.189% due 07/10/2043 § 2353 18,738
UniCredit SpA
7.830% due 12/04/2023 72,590 72,327
Unigque Pub Finance Co. PLC
7.395% due 03/28/2024 GBP 994 1,146
Uniti Group LP
6.500% due 0211572029 § 2280 1,641
1.875% due 0215/2025 19,582 19415
VICI Properties LP
3.500% due 02115/2025 4,784 4,454
3.750% due 0211572027 4,300 m
4.125% due 08/15/2030 5,684 4,702
4.250% due 1200172026 3,600 3,264
4.625% due 1200172029 3,600 3139
Voyager Aviation Holdings LLC
8.500% due 05092026 44211 3,666

—105.488

AR Bond Co. Ltd.
5.500% due 07/31/2027 GBP 855 846
Alaska Airlines 2020-1 Class A Pass-Through Trust
4.600% due 08/15/2027 § 3605 33n
Amdocs Ltd.
2.538% due 06/15/2030 5,300 4,161
American Airlines 2014-1 Class A Pass-Through Trust
3.700% due 10/01/2026 2018 1,704
American Airlines 2015-1 Class A Pass-Through Trust
3.375% due 050172027 1497 1,241
American Airlines 2017-2 Class AA Pass-Through Trust
3.350% due 10/15/2029 ang
American Airlines, Inc.
5.500% due D4/20/2026 3982 3,799
5.750% due 04/20/2029 1,883 1,17
Atlantia SpA
1.675% due 02112/2028 EUR 10,200 8013
Boeing Co.
5.150% due 05/01/2030 $ 476 440
5.705% due 05/01/2040 16,535 13,506
5.605% due 05/01/2050 12,129 10,453
5.930% due 05/01/2060 18,015 15,27
British Airways 2019-1 Class AA Pass-Through Trust
3.300% due 1211572032 0 76
Broadcom, Inc.
2.450% due 0215/2031 10,500 7,801
3.137% due 111572035 8,450 5,874
3.187% due 1111572036 1,183 809
3.419% due 0411572033 1,667 1,269
3.469% due 04/15/2034 6,092 6,068

S = N B
NZa—4 AVAL T72E (M)
HAEEHE B
(Bfr: F) (8L F)
4.150% due 11/15/2030 § 5310 $ 4513
4.300% due 11/15/2032 12473 10,507
4.926% due 051572037 0,074 16,585
Caesars Entertainment, Inc.
B.250% due 071012025 319 i
Camival Corp.
4.000% due DB/D1/2028 8,210 6,630
Carvana Co.
5.500% due 04152027 21,762 10,400
10.250% due 050172030 35,100 114
Community Health Systems, Inc.
4.750% due 02152031 72,100 14,637
5.625% due 03152027 31,147 19677
8.000% due 03152026 11418 9,670
CoStar Group, Inc.
2.800% due 07/15/2030 2,000 1,579
CVS Pass-Through Trust
5.773% due 0110/2033 139 133
7.507% due 01/10/2032 560 578
8.353% due 07/10/2031 560 597
Delta Air Lines, Inc.
7.000% due 05/01/2025 1,290 1,308
Energy Transfer LP
4.950% due 0515/2028 424 k. <]
Exela Intermediate LLC
11.500% due D7I152026 639 176
Expedia Group, Inc.
4.625% due DBD1/2027 1,500 1,405
6.250% due D&/01/2025 2,247 2244
Ford Foundation
2,815% due DEM1/2070 2,070 1,132
Ford Motor Credit Co. LLC
1.051% due 11152023 EUR 200 194
1.744% due 07/18/2024 10,300 9,664
2.330% due 11/25/2025 2450 212
2.700% due DBA0/2026 $ 1,200 1041
3.021% due 03/06/2024 EUR 9,400 9,093
3.250% due 09152025 26,548 24699
3.350% due 11/01/2022 $ 12,100 12,100
3.375% due 111372025 5,500 5,000
4.389% due 01/08/2026 1,864 1,724
4.535% due 030612025 GBP 18,765 20,00
4.687% due DEMG/2025 $ 1,700 1514
5.125% due OG/16/2025 2,700 2,609
5.584% due D3/1A/2024 1,639 1617
Fortress Transportation & Lnc
B.500% due 10/01/2025 5475 5,266
Fraport AG Frankfurt Airport Services Worldwide
1.875% due 03/31/2026 EUR 8224 6,639
Greene King Finance PLC
3.593% due 03152035 GBP 2,049 1,953
4.035% due 121152034 4,156 3833
4.064% due 03152035 571 560
5.106% due 03152034 140 142
IHO Verwaltungs GmbH ()
3.625% due 05152025 EUR 2600 233
3.875% due D5N5/2027 900 m
6.000% due D815/2027 § 350 3028
6.375% due 05152029 1,308 1122
Imperial Brands Finance PLC
3.500% due 07/26/2026 2,400 2157
JetBlue 2020-1 Class A Pass-Through Trust
4.000% due 11152032 6,563 5,815
Market Bidco Finco PLC
4.750% due 110472027 EUR 17,800 14,083
Marriott International, Inc.
4.625% due 06/15/2030 $ 516 483
Institute of
4.678% due 07/01/2114 5 61
5.600% due 07012111 103 L]
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Melco Resorts Finance Ltd. 5.500% due 01/15/2026 § BSD § 4517 3.250% due 0BNS/2023 § BB & 8506
4,875% due DBE/2025 $ 400§ 286 5500%due 10012027 1,000 B47  3.250% due 06012031 3800 2,862
5.375% due 12/04/2029 5210 2915 5.625% due 08/26/2028 1,196 734 3.300% due 0311512027 3538 331
MGM China Holdings Ltd. 537,719 3.300% due 120172027 14,666 12,450
5.250% due DB/18/2025 4,500 I T 39005 due 06012040 1,542 1,004
Micron Technology, Inc. e 3.400% due DB/15/2024 6570 6,251
4563% e 02157030 3365 e e wR 120 g0 3450% due 07012025 i 1254
5.327% due 02062029 133 1237 y 3.500% due 0B/15/2025 8,068 7,510
e o 4.250% due 08152029 3510 2665 ; \
5.750% due 08/15/2029 § 12,380 g7ss  3.500% due D81/2050 4,660 2,851
3.743% due 12115/2030 43 03 ivice France S.A. 3.750% due 0211672024 10,188 9882
B.013% due 12/152028 GBP 874 933 8.125% due 020012027 2,744 2516 3.750% due 07/01/2028 13613 11,630
3577% o 03172025 ¢ 8300 s e Lo i S5 dn [hiizsg o b
4.345% due DB/17/2027 8,100 T e L) 6o 38Dk e 1IASINZS e s
4810% due 01772030 2250 i ek L) 205 350 e 1202047 e iy
Illll: Holding Ca., ln. - ' 4.400% due 12/01/2061 9,500 6,041 4.000% due 120172045 3144 2,005
7.125% due D4012026 11,900 ne  B00% doe 0012050 3818 L T ) pa b
Il.ruh Corp. " ' Constellation Dil Services Holding S.A. 4.250% due 0BM1/2023 3,735 3,698
2.850% due D4/01/2060 186 L 3000% due 1213172026 kTl 3 A250% due 03115:2046 5,219 3483
PeaceHealth Obiigated Group ' ' Directy Financing LLC 4:300% due 03152045 3,000 2,026
e i Larg BBTE due 0B/152027 7,200 6438 4.400% due 030172032 7,300 6,119
v e , I 52508 e 12012008 1,110 Y e L i
e 2 1 . e , ,
i e S0 750 due 1200172028 1110 BT 4.500% due 12/15/2041 " 507
2.375% due 12082027 EUR 1,000 83 Enel Finance America LLC 4.550% due 070172030 50,195 44022
als Ropea PLC 7.100% due 10/14/2027 £,000 5966  4,600% due OGI1S2043 1,794 1,289
4.625% due 0211672025 13,860 7 [ T TR 4550'% due 060172028 100 &8
5760% due 1015207 GBP 8,199 A DL 2 5 ! AT a750% e Q18204 2000 1.958
nlml e e} : ) 1.750% due 101412052 3,000 2,861 4.950% due 07/01/2050 25,050 19,307
11.500% due D6/01/2025 s 7300 Tyl  SememEISGNISGE Captal =10 5.250% due 030172052 1.300 5,630
Russian Railways Via RZD Capital PLC i} 2.250% due 11/22/2024 EUR 100 v} Petrobras Global Finance BV
7.487% due D325/2031 GBP 300 2539 2.949% due 01724/2024 450 278 6.250% due 121472026 GBP 6,234 6,833
Sands China Ltd. ' ' 4.50% due 0/23/2027 § 180 963 6.625% due 01/16/2034 2,900 2,801
1350% due OXOR2020 s 250 1678 .850% due 021062028 1,000 55 Petroleos de Venezuela S.A. (c)
3.750% due DRDB2031 2200 1,445 5.150% due 02/11/2026 5,700 3,550 5.375% due 041272027 $ 19312 783
4.300% due DV/DB/2026 3,000 2467 1-2B8% due 0BNG/2037 500 262 5.500% due 04N 272037 10,372 736
A875% due OB/ TR2030 2700 1g3 D625 doe OATZBIZ034 2312 1390 G.000% due 0511612024 8.283 n
5,625% due DBDB/2025 4,500 3,984 Gazprom PJSC via Gaz Finance PLC 6.000% due 111572026 13,183 300
5.900% due DEIDB/2028 5500 4,381 1.500% due 0211712027 EUR 31,800 16,868 9.000% due 11/17/2022 400 q
Studio City Co. Ltd. 2.850% due 041152025 5,000 2,842 9.750% due 081772035 4,730 112
7.000% dus 021152027 2700 g 2.950% de 0112772029 § 23200 13579 Petroleos Mexicanos
Syngenta Finance NV iHeartCommunications, Inc. 2.750% due 04/21/2027 EUR 1,200 683
3375% due DIG/2026  EUR 11,100 10051 A750% doe 0171502028 36,300 3L726 5.950% due 0172812031 § 20885 16,245
4.441% dus D4Z42023 ¢ 50 57 6.375% doe 05/01/2026 5,08 G503 6.700% due 021162032 79,35 60,145
4.852% due DH242025 800 766 5.375% due 05012027 691 6220 £.950% due D1/28/2060 6,116 3,681
Times Square Hotel Trust Intelsat Jackson Holdings S.A. 7.690% due 01/23/2050 1,570 1,026
8.528% due 0B/01/2026 1,00 1050 .500% due 03/15/2030 10,143 B4560  PGAE Wildfire Recovery Funding LLC
Triumph Group, Inc. MNetflix, Inc. 4.263% due 0611/2036 3,600 345
B.250% due 03152024 1,501 1427 3.625% due DNS/I027 EUR 3,900 3761 4:377% due DG/01/2039 3,99 3479
U.S. Renal Care, Inc. 3.625% due 065/2030 18,776 16,883 4.451% due 12/01/2047 20,700 17,233
10.675% due 07/15/2027 1,282 519 3.B75% due 111152029 BT 1,566 4 674% due 12/01/2051 3,600 3,006
Uber Technologies, Inc. 4.625% due 05/15/2029 7,600 73 ProsusNV
4,500% due DBI1/2029 2,655 2461 B75% due DA/15/2028 § 19 1995%due 0713203 EUR 5600 3,340
7.500% due D5/15/2025 511 572 AB75% due DG1G/2030 2,900 ZEB9 2.085% due 011972030 4,200 2,934
United Airlines 2013-2 Class AA Pass-Through Trust 5.375% due 11/15/2029 1,280 1,219 3.061% due 07/13/2031 $ 11,900 8,004
2.700% due D5/01/2032 1,365 1086 5.B75% due 11152028 30 2 4193% due 01192032 5,500 3,889
United Airlines 2020-1 Class A Pass-Through Trust 6.375% due 05/152029 1,500 153 4.987% due 01192052 4,700 2,925
5.875% due 100152027 24,502 23678 Noble Finance Co. Rio Dil Finance Trust Series 2014-1
Venture Global Calcasien Pass LLC 11.000% due 0211512028 (1} 2,086 2063 9250% due D7/06/2024 1184 1,199
3.875% due DB/15/2029 3,600 3097 NPCUkrenergo Rio Oil Finance Trust Series 20143
3.875% due 11/01/2033 16,900 12,790 6.B75% due 117092028 Ih 1,200 205 9.750% due 010612027 554 513
4.125% due DB/15/2031 3,500 2,993 Odebrecht Offshore Drilling Finance Lud. Rio Dil Finance Trust Series 2018-1
VOC Escrow Ltd. 6.720% due 1210172022 il N 5.200% due 0462026 2,383 2,398
5.000% due 021572028 1,100 908 Pacific Gas & Electric Co. Southern California Edison Co.
Western Midstream Operating LP 2.100% due 08/01/2027 1910 15672 4.875% due D3/01/2043 k3 279
5.041% due 01/13/2023 1,048 1043 2.500% due 02001/2031 2,600 1946 Sprint Capital Corp.
Wynn Las Vegas LLC 2.050% due 03/01/2026 8,630 1603 8.750% due 031152032 2,200 2585
5.250% due 05/15/2027 1,400 1569 3.000% due 06152028 11,268 9798 Sprint Communications LLC
Wynn Macau Ltd. 3.150% due 01/01/2026 15,753 4202 6.000% de 111572022 3,034 380
5.125% due 121152029 2,800 1,10



HAEEHE B
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Sprint Corp.
7.125% due DB/15/2024 $ 8,766 § BanM
7.625% due 021572025 1,100 1,132
1.625% due 03/01/2026 B39 817
7.875% due 091572023 45,749 41,518
Sprint Spectrum Co. LLC
4.736% due 03202025 2425 2,392
5.152% due 032072028 2,758 2,685
System Energy Resources, Inc.
2.140% due 1210972025 6,100 5475
T-Mobile USA, Inc.
3.375% due D4/1572029 5,803 5,188
3.500% due 0411572031 3,000 2521
Topaz Solar Farms LLC
4.875% due 033072039 5,450 4610
6.750% due D3/3072039 1.3 7,363
Transocean Phoenix 2 Ltd.
7.750% due 10/1572024 640 036
Transocean, Inc.
7.500% due 0171572026 1,28 1,040
B.000% due 020172027 2,863 2473
United Group BV
4.875% due 07/01/2024 EUR 565 535
Valaris Ltd.
B.250% due 04/30/2028 f) § 2483 2446
Viasat, Inc.
5,625% due DA1572025 3,363 3,109
6.500% due 0771572028 2,700 2261
Windstream Escrow LLC
7.750% due DB/1572028 11,607 10,076

771125

Total Corporate Bonds & Notes 2,020,932
[Cost $2,522,023)

(CONVERTIBLE BONDS & NOTES 0.4%

Multiplan Carp.

6.000% due 10/15/2027 (d) 5,700 3933
Nationwide Building Society

10.250% due OG/20/2166  GBP 7,405 95M
Stichting AK Rabobank Certificaten

6.500% due 03292170 (e]  EUR 30,963 2891
Total Convertible Bonds & Notes 42.475
[Cost $67,887)

MUNICIPAL BONDS & NOTES 0.2%

Chicago, lllinois, Build America Bonds, Series 2010

6.630% due 0210172035 $ 658 654
6.725% due 04012035 310 30
7.350% due 07/01/2035 506 519
Chicago, Illinois, General Dbligation Bonds, Series 2015

7.750% due D1/01/2042 130 131
Chicago, Ilinois, General Dbligation Bonds, Series 2017

7.045% due D1/01/2029 275 m

Commonwealth of Puerto Rico, General Obligation Bonds,
Series 2021

4.000% due 07/01/2037 2082 1,861

Commonwealth of Puerto Rico, General Obligation Bonds,
Series 2022

0.000% due 11/01/2043 13,426 6,142

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

2.246% due D6/01/2029 1,600 1,308

3.000% due DB01/2046 Bli] 644

Puerto Rico Electric Power Authority, Build America Bonds,
Series 2010 ic)
6.050% due 0770172032 E00 604

BEEE B
(B F) (BfL:F)

6.125% due 07/01/2040 $ 3000 § 2265
Total Municipal Bonds & Notes 14,509
(Cost $14,672)

Fannie Mag

2.614% due 05/25/2048 Ig) § 24 281
3.000% due 041012037 667 615
3.000% due 09/01/2049 194 167
3.000% due 03/01/2050 18,419 15,817
3.000% due 10/01/2051 1378 1,174
3.000% due 121012051 210 179
3.000% due 021012052 10,966 9,361
3.000% due 03/01/2052 25,128 21,428
3.000% due 04/01/2052 21,202 23,152
3.000% due 05/01/2052 3,554 3,030
3.000% due 06/01/2052 9,382 8,001
3.000% due 07/01/2052 7483 6,333
3.000% due 081012052 3,667 3126
3.500% due 0810172042 0 18
3.500% due 09001/2047 182 165
3.500% due 03001/2048 56 50
3.500% due 0410172051 1728 653
4.000% due 07/01/2040 7 [
4.000% due 12/01/2041 55 50
4.000% due 07/01/2042 75 67
4.000% due 08101/2042 B 7
4.000% due 09/01/2042 98 ]
4.000% due 11/01/2045 98 @
4.000% due 0300172047 a 2
4.000% due 0410172047 242 a1
4.000% due 0810172047 4,110 3834
4.000% due 10/01/2047 257 39
4.000% due 12/01/2047 1 76
4.000% due 0170172048 52 48
4.000% due 02001/2048 566 546
4,000% due 07/01/2048 6,869 6,338
4,000% due 08/01/2048 4,053 3744
4,000% due 09/01/2048 1,153 1,075
4.500% due 05/01/2033 15 14
4.500% due 050172035 ] (]
4.500% due 02/01/2038 1 1
4.500% due 0110172041 177 164
4.750% due 06/01/2033 172 163
5.000% due 10/01/2035 B4 63
5.000% due 12/01/2035 148 142
5.000% due 10/01/2036 ] (]
5.000% due 05/01/2038 l 2
5.000% due 11/01/2039 7 7
5.500% due 07/01/2033 bA] n
5.500% due 06/01/2035 699 662
5.500% due 04/01/2036 1 1
5.500% due 11/01/2036 l 2
5.500% due 03/01/2037 n n
5.500% due 09/01/2037 5 4
5.500% due 02/01/2038 3 3
5.500% due 04/01/2038 13 13
6.000% due 08/01/2031 n a
6.000% due 06/01/2032 1 1
6.000% due 09/01/2039 s 366
6.000% due 1000172047 ] 8
6.500% due 010172037 2 2
6.500% due 1000172037 3 3
7.000% due 09/01/2031 0 k1]
7.000% due 05/01/2037 1 1

32 —

Fannie Mae, TBA (h)

2.500% due 11/01/2052
2.500% due 12/01/2052
3.000% due 12/01/2052
3.500% due 12/01/2052
4.000% due 11/01/2052
4.000% due 12/01/2052
4.500% due 12/01/2052

Freddie Mac

3.000% due D&M1/2037
3.000% due 11/01/2046
3.000% due 1201/2047
3.000% due 0301/2048
3.000% due 04/01/2062
3.000% due 07/01/2062
3.138% due DBM52042 (g
3.500% due 10/01/2039
3.500% due 10/M01/2047
3.500% due 1201/2047
3.500% due 0301/2048
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
4.000% due 04/01/2047
4.000% due 05D1/2047
4.000% due DBM1/2047
4.000% due DBM1/2048
4.000% due D/01/2048
4.000% due 12/01/2048
4.000% due 02/01/2049
4.000% due 03/01/2049
5.000% due DBM1/2034
5.000% due DB/D1/2035
5.000% due 01/01/2037
5.000% due 01/01/2038
5.500% due 01/01/2035
5.500% due D&M1/2037
5.500% due DBM1/2037
5.750% due D&M1/2037
6.000% due 07/01/2037
(Ginnie Mag

4.000% due DB/20/2041
4.000% due 047202047
4.000% due D&/20/2047
4.000% due DB202047
4.000% due 077202047
4.000% due 027202048
4.000% due D5/20/2049
4.000% due 0272072050
4.000% due 07/20/2050
4.000% due DB/20/2050
4.000% due D9/20/2050
4.000% due 1072072050
4.500% due 017202040
4.500% due 037202040
5.000% due DB20/2030
5.000% due D5/20/2040
5.000% due 04202041
5.500% due D5/20/2038
5.500% due DB20/2038
5.500% due 07/20/2038
5.500% due DB/20/2038
5.500% due 097202038
5.500% due 107202038

AhL T7o R (M)
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§ 47,000
98,000
243,350
#6241
55,000
107,150
36,200

1,902
63
1,956
m
154
164
1
122
2126
724
2,568
933
1,039
2503
1,585
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1
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9
570
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276
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4,039
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42
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1
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2
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44

1,622
0,08
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12474
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79
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15
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$ 30482
81,081
206,896
757,83
50,006
97,375
9,840

1,763
£
1,682
9%
132
140

4

10
1914
651
2325
B40
]|
2251
1421
L]

1

0
98
532
624
265
9,840
3,742
92
15

1,520
28,145
13,442
11,69

1,981
27,562

166

pii
2,009
2,916
16

188
an
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5.500°% due 01/20/2039 $ 1 ¥ 10
5.500% due 02202039 4 43
5.500% due 09202039 ] 5
5.500% due 10/202039 9 9
5.500% due 11/202039 m 20
5.500% due 12/20/2039 2% L]
5.500% due 01/202040 19 190
5.500% due D6/202040 5 252
5.500% due 07/20/2040 486 478
Ginnie Mae, TBA (h)

2.000% due 11/01/2052 19,000 15,613
2.500% due 11/01/2052 46,200 39,162
3.000% due 11/01/2052 133,720 116,451
3.000% due 12/0172052 366,280 18,878
3.500% due 11/01/2052 B5,700 76,721
4.000% due 11/01/2052 646,158 595,566
4.500% due 11/01/2052 4,000 3,792
Total U.S. Government Agencies 2,732,876
[Cost $2,778,773)

U.5. TREASURY DELIGATIONS 8.9%

Treasury Inflation Protected Securities i)

0.125% due 0771572024 64,736 63,127
0.125% due 11572024 37919 368
0.125% due 0771572030 52,802 47,150
0.125% due 011572031 1,934 1,714
0.125% due 071572031 147 6AT1
0.250% due 0771572029 142,835 130,385
0.250% due 021572050 21,151 14,090
0.375% due 0771572023 77,060 76,440
0.375% due D1/1572027 5,694 5,383
0.375% due 07/15/2027 (p) 1,526 1,441
0.500% due DA/1572024 26,903 26,344
0.625% due D1/15/2024 20,195 19,866
0.625% due 0771572032 87,868 80,541
0.625% due 021152043 254 2,238
0.750% due 0711572028 (p} 33,456 31,853
0.750% due 02/1572042 6,605 5,498
0.750% due 02/1572045 18,237 14515
0.875% due D1/1572029 [pl 61,077 58,186
0.875% due 02/1572047 349 17,173
1.000% due 02/1572046 11,500 9,605
1.000% due 02/1572048 24,90 20,566
1.000% due 0271572049 [p} 63,333 52,238
1.375% due 021572044 3304 04
2.125% due 021572040 3426 3,586
2.125% due 021572041 1,893 1,978
U.5. Treasury Bonds

2.250% due DB/1572046 100 [il]
2.750% due DB/1572047 2,630 2124
3.000% due DB/1572048 155 123
3.000% due 021572049 n 62
3.125% due 051572048 180 146
U.5. Treasury Notes

1.625% due 0211572026 (p) 2,00 203
2.000% due 0211572025 (p} n.o2 10,430
2.000% due 081572025 [pl 1,400 1310
2.000°% due 1171572026 [p) 600 ]
2.250% due 1171572024 [p} 12,300 11,766
2.250% due 021152027 (pl 28,000 25,740
2.375% due 051572029 (p) 32,200 28,832
2,625% due 0211572029 (p} 5,000 4,555
2.750% due DB/1572032 150,100 134,340
2.875% due D5/1572032 20 263

ELa
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Total 1.5, Treasury Obligations $ 952,776
(Cost $1,070,454)
Aceredited Mortgage Loan Trust
4.531% due 07/25/2035 § 0,806 9,553
5.281% due 07/25/2035 (c) k]
ACE Securities Corporation Home Equity Loan Trust
3.741% due 08/25/2036 3949 ENFA]
4.361% due 01/25/2035 927 834
4.411% due 02/25/2034 3077 3,003
4.486% due 08/25/2035 4,857 4,707
Adjustable Rate Mortgage Trust
4.536% due 08/25/2035 3475 317
AFC Home Equity Loan Trust
4.396% due 06/25/2029 1,685 1,065
Alternative Loan Trust
2.711% due 0252035 (c) 47 345
3.623% due 08/25/2035 c| 466 118
3.679% due 092012046 m 617
3.757% due 092672034 932 836
3.909% due 0312012046 5,629 4413
3.976% due 07/26/2046 58 276
3.946% due 072672036 5013 4,830
3.966% due 08/25/2046 c| 9,125 1331
3.966% due 05/25/2036 13,102 11,058
4.086% due 12/25/2046 14,983 12123
4.176% due 07/25/2036 0,327 17,524
4.179% due 1212012035 5472 4,79
4.185% due 01/25/2036 3183 2709
5.500% due 06/25/2035 4,775 3,851
5.500% due 08/25/2035 (c) 54 46
5.500% due D2/25/2036 (c) 15 10
6.000% due 07/26/2037 c| 24,656 13,144
7.000% due 10/25/2037 29,569 11,237
Ameriguest Mortgage Securities Trust
A.0%6% due 0412672036 2,220 2,200
4.201% due 0312672036 27,500 24,984
Ameriquest Mortgage Securities, Inc. Asset-Backed Pass-
Through Certificates
4.050% due 09/26/2032 167 174
5.341% due 10/25/2034 9913 9,213
Argent Mortgage Loan Trust
4.066% due 05/25/2035 20,545 18,224
Argent Securities Trust
3.046% due 04/25/2036 1821 2,564
Argent Securities, Inc. Asset-Backed Pass-Through
Certificates
4.258% due 09/25/2033 32715 3148
4.351% due 10/25/2035 36,400 31,804
Asset-Backed Funding Certificates Trust
3.B06% due 10/25/2036 10,129 8,287
4.246% due 0312672035 13,129 12,529
4.311% due D6/Z5/2035 7,965 1,605
Asset-Backed Securities Corporation Home Equity Loan Trust
4.051% due 05/25/2036 (c| 37,847 34,858
Atrium Hotel Portfalio Trust
4.842% due 06152035 18,395 17,329
Austin Fairmont Hotel Trust
5.212% due 09/15/2032 3,000 2839
Banc of America Alternative Loan Trust
3.921% due 012672023 58 48
6.000% due 07/25/2046 (c) 1,531 1,265
Banc of America Funding Trust
2.765% due 0612012036 4,196 3,366
3.104% due 0212012035 1,345 1,158
3.547% due 01/20/2047 (c) 86 1]
BCAP LLC Trust
4.570% due 0412612037 2,854 1,551

S = N B
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5.468% due 04/26/2036 4 4966 $ 270
Bear Stearns Adjustable Rate Mortgage Trust
3.889% due 11/25/2034 19 186
Bear Stearns Alternative-A Trust
3.926% due D4/25/2037 6,239 5,395
4.006% due 11/25/2046 1,46 5,656
Bear Stearns Asset-Backed Securities | Trust
3.014% due 0572572036 (g) 8,798 4
3,826% due D2/25/2037 2728 5,322
3.886% due D6/25/2047 6,300 5,936
3.986% due 05/25/2036 (c] 8,788 3,108
4.126% due 04/26/2036 5,026 4994
4.186% due 02252036 (c] 2543 2,512
4.231% due 1272572035 n3 m
4.606% due 0B25/2034 4,740 4,509
4.636% due 11/25/2035 (c] 316 2,170
4.636% due DB25/2037 16,968 15,068
4.666% due 12/25/2035 8,270 1617
Bear Stearns Asset-Backed Securities Trust
5.500% due 11/25/2033 4,076 3645
Bear Stearns Mortgage Funding Trust
3.986% due 02252037 (e 5216 4574
Benchmark Mortgage Trust
3.503% due D9N5/2048 471,280 42,964
3.899% due 031572062 9,775 1,396
BHP Trust
5.183% due DBN5/2036 10,500 9,864
BHP Trust 2019-BXHP
5.980% due DBN5/2036 33,656 nan
BSST Mortgage Trust
6.226% due 02152037 11,000 10,209
6.876% due 021152037 24,700 nm
7.876% due 021152037 1,500 6,886
BX Trust
5.058% due 10152036 16,400 15,169
5.299% due 10152036 1150 6,647
5.307% due 1011572036 25,610 23,763
7.787% due 071152034 6,800 6,551
Canterbury Finance No.1 PLC
2.465% due D5ME/2056 GBP 16,366 18,609
Capitalsource Real Estate Loan Trust
4.559% due 01/20/2037 $ mn 10,055
4.659% due 01/20/2037 4,600 4,026
4.759% due 01/20/2037 2,700 1,781
CBA Commercial Small Balance Commercial Mortgage
6.040% due 01/25/2038 (c] 657 600
Centex Home Equity Loan Trust
4.231% due 037252035 3,661 3,503
Chase Mortgage Finance Trust
3.067% due 12/25/2035 (c] 4,087 3494
ChaseFlex Trust
3.886% due 07/25/2037 906 649
Chevy Chase Funding LLC Mortgage-Backed Certificates
3.946% due 037252035 275 Pl
CIT Mortgage Loan Trust
4.936% due 10252037 3468 3464
5.086% due 10252037 28,565 26,670
Citigroup Commercial Mortgage Trust
0.283% due 03102047 fg) 25,400 8
Citigroup Mortgage Loan Trust
3.244% due 0B/25/2036 15,028 6,599
3.291% due 08/25/2036 4,085 3,885
3.643% due 07/25/2037 fc] 2,752 2,387
3.746% due 12/25/2036 10,148 5,769
3.866% due 12/25/2036 2,870 2,19
4.406% due 08/25/2037 13629 11,184
7.250% due 05/25/2036 (c) 9,376 4,866
Citigroup Mortgage Loan Trust, Inc.
4.621% due 05/25/2035 10,638 10,013
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Commercial Mortgage Trust
0.177% due 0411072047 (g} $ 33,000 $ n
3633% due 021102037 10,000 8,866
6.563% due 12152038 8,575 8,021
Conseco Finance Corp.
6.920% due 12/01/2030 1,202 1,208
7.500% due 03/01/2030 47,219 20,106
7.600% due 041572026 4983 1,468
Countrywide Asset-Backed Certificates
4.076% due DB/26/2033 g 210
5.461% due 052572035 (c) 4782 4,166
Countrywide Home Loan Mortgage Pass-Through Trust
3.160% due D6/26/2034 1 1
3.411% due 03252037 [c) 3,708 3,175
3573% due 1072072035 (c) 4532 4,091
3636% due 11/2572034 ] 7
3636% due 1172572037 4696 4,243
5.500% due 1172572035 (c) 6,050 3437
6.000% due 0772572036 17,730 10,084
6.000% due 1172572037 ng 2127
Credit Suisse First Boston Mortgage Securities Corp.
6.036% due 01/2572033 1,206 1,094
Credit Suisse Mortgage Capital
3.000% due 01/2872036 544 527
3.000% due DB/2772037 1,462 1,441
3.264% due 11/2772036 1,043 12,537
B.810% due 12672036 142 1
Credit Swisse Mortgage Capital Trust
0.000% due 01/25/2058 2 2
0.000% due 04/2572058 (g} 1 1
3.562% due DB/2572050 45,123 3801
3.582% due 01/25/2058 19,089 15473
3.687% due DB/D172050 43,560 43,845
3.951% due D4/2572058 30,646 28,823
A.162% due D7I152032 5,200 4,902
4.417% due 07152032 4,000 3735
4.612% due 077152032 2,400 T
Credit-Based Asset Servicing & Securitization LLC
7.480% due 03/2572046 4,766 3425
CWABS Asset-Backed Certificates Trust
3.726% due DB/2572035 (c) 1,517 1411
3.726% due DB/252037 13,597 12372
3.726% due 0772572037 (c) 5,642 5,521
3.736% due D4/2572047 (c) 50 590
3.766% due 1172572047 3747 4091
3.806% due DB/2572037 25,800 21,540
3.816% due DH2572037 (c) 12,639 nam
3.816% due 102572047 8,007 78M
3,836% due 027252036 1,176 1,118
3,846% due DW25/2046 5,600 5,278
4.006% due D1/25/2045 1,494 1,481
4.066% due D5/25/2036 9,800 8,062
4.066% due 032572037 29,856 27,748
4.066% due 03/2572047 (c) 26,535 22,676
4.090% due 12/25/2034 4 4
4.111% due DB/25/2036 2,400 2,275
4.186% due DB/25/2036 1,690 1811
4.246% due D4/25/2035 134 134
4.286% due 03/2572036 (c) 1,655 141
4.666% due 052572036 (c) 2,182 1,598
4.681% due DB25/2035 8,400 7,850
5.161% due 11/25/2034 6,720 6,632
5.536% due 0B/25/2035 3,000 2,806
5.633% due DB25/2035 8,644 7M5
CWABS, Inc. Asset-Backed Certificates Trust
5.161% due 0372572035 5,500 5,295
CWHEQ Revolving Home Equity Loan Resuritization Trust
3662% due 031572030 39 mn

ELa
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(Bfr: F)  (BfL: F)
DBGS Mortgage Trust
6.063% due 1015/203 $ 15,000 § 13494
Deutsch ive-A it tgage Loan Trust
3.906% due 0312672037 an7 5,262
3.916% due 08/25/2037 (c| 20,298 17,089
4.066% due 09/25/204 12,504 10,505
Deutschy ive-A ities, Inc. Mortgage Loan Trust
3.344% due 10/25/2035 c| 9,297 8,166
Deutsche Mortgage & Asset Receiving Corp.
3.687% due 11/27/2036 1,560 1,538
Downey Savings & Loan Association Mortgage Loan Trust
3.670% due 1011972036 (c| 7,566 6,370
4.080% due 10/19/2045 (c) 524 540
4.140% due 09192045 5,029 3.210
Dragon Finance BV
3.425% due 0711372023 GBP 42 47
Ellington Loan Acquisition Trust
4.686% due 05/25/2037 3 1,199 1,148
EMC Mortgage Loan Trust
4.636% due 0412672042 (c| 6,336 6,234
Encore Credit Receivables Trust
4.516% due 11/25/2035 6510 6,063
Eurosail-UK PLC
2.904% due 091372045 GBP 4277 4,522
3.174% due 0611372045 7502 B.576
Extended Stay America Trust
6.263% due 07/15/2038 § 15619 14,772
FBR Securitization Trust
4.261% due 10/25/2035 20,476 16,975
4.351% due 09/25/2035 7,500 1.210
First Franklin Mortgage Loan Trust
3.896% due 11/25/2036 59,328 48,481
3.906% due 04/25/2036 4,548 4,362
4.276% due 01/25/2036 24773 22,503
4.291% due 05/25/2036 991 987
4.441% due 04/75/2035 3,265 3,004
First Horizon Alternative Mortgage Securities Trust (e
1.414% due 05/25/2035 (g1 1,263 45
4,086% due 05/25/2035 1,263 78
Fontainebleau Miami Beach Trust
3.963% due 1211072036 33,098 30,218
Fremont Home Loan Trust
3.666% due 02125/2037 1.291 5,564
4.606% due 01/25/2035 6,493 5,493
Glen Securities Finance DAC
2.312% due 10/28/2038 EUR 5104 4,868
3.312% due 10/28/2038 3828 3,609
4.112% due 10/28/2038 18N 1,768
GMAC Commercial Mortgage Asset Corp.
5.456% due 0311012051 $ 1195 10,197
(GreenPyint Mortgage Funding Trust
4.146% due 11/25/2045 52 k]
Grifonas Finance No.1 PLC
1.264% due D8/28/2039 EUR 629 577
G5 Mortgage Securities Corporation Trust
3.419% due 10/10/2032 § 330 3,204
4.581% due 1011072032 8,215 1.807
GSAA Home Equity Trust
6.500% due 11/26/2037 (cl 0 9
GSAMP Trust
3.726% due 032572047 anr 3,361
3.746% due 01/26/2037 17,397 10,437
3.906% due 05/25/2046 b a
4.106% due 06/25/2036 12,850 12,077
4.231% due 11/25/2035 (c) 6,223 5,394
GSMSC Resecuritization Trust
3.264% due 09/26/2036 3,896 28N
5.270% due D4/26/2037 44,351 12,702
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GSR Mortgage Loan Trust

3.114% due 037252037 (o) 4 1,645 § B50

3.886% due 03/25/2037 1,645 1,068

HarborView Mortgage Loan Trust

3.720% due 1211972036 fc] B52 m

4.040% due 0211972036 10,220 6,832

4.120% due 0BN3/2045 188 6,040

Hawaii Hotel Trust

5.062% due 05/15/2038 2,000 1,888

5.572% due 05/15/2036 12,500 11,663

Home Equity Asset Trust

4.066% due 1072572036 3475 14,759

Home Equity Mortgage Loan Asset-Backed Trust

3.726% due 11/25/2036 12,718 1nm

3,826% due D4/25/2037 13,34 8,539

3.946% due DB/25/2036 2,268 2173

4.576% due DB/25/2035 5221 5,105

HPLY Trust

5.412% due 111152036 4,675 438

5.762% due 111152036 26,212 24,505

HSI Asset Securitization Corp. Trust

3.961% due D8/25/2037 1197 6,783

Impac CMB Trust

4.266% due 01/25/2035 8,673 81

Impac Secured Assets Corp.

4.146% due D3/25/2036 (o] 9,45 118

Impac Secured Assets Trust

3.966% due 01/25/2037 2319 1,979

IndyMac IMJA Martgage Loan Trust

6.500% due 10/25/2037 8,443 471

IndyMac IMSC Mortgage Loan Trust

3.233% due DB25/2037 (e B.451 5,879

IndyMac INDX Mortgage Loan Trust

3.028% due 07/25/2037 19,668 16,877

3.067% due 03/25/2036 (c] 413 3,166

3.119% due 047252037 (e 6,865 5,610

3.244% due 041252037 13,614 11,244

3.694% due 11/26/2036 fc) 1,119 7,774

3.946% due 02/25/2037 (c] 72,247 0,19

3.966% due 10/25/2036 5035 258

INTOWN Mortgage Trust

7.061% due DBN5/2038 11,485 a2

IXIS Real Estate Capital Trust

4.351% due 122572035 1,930 1,024

Jefferies Resecuritization Trust

7.981% due DE/25/2047 (o] 481 390

JPMorgan Ahernative Loan Trust

2.905% due 0372572036 (c] 307 256

4.146% due D4/25/2047 1,663 1,585

5.730% due 0372572036 (c] 7 69

JPMorgan Chase Commercial Mortgage Securities Trust

4.262% due 1215/2036 3,700 3,576

5.337% due 05152047 197 182

5.512% due 0815/2029 1,740 1,621

5,928% due 1115/2038 16,193 14,60

JPMorgan Mortgage Acquisition Trust

3.856% due DB/25/2036 8,600 1,760

3.856% due 0B/25/2037 34,606 2426

3.866% due DB/25/2037 (c] 22,876 19,350

3.991% due D5/25/2036 9,836 9,490

4.021% due D&/25/2036 17,725 16,685

JPMorgan Mortgage Trust [c]

3.295% due 01/26/2037 438 37

3.886% due 10/26/2035 4,004 2809

JPMorgan Resecuritization Trust

3.225% due 02262037 FANL! 1,987

Kentmere No.2 PLC

0.000% due 01/28/2042 GBP 9,500 3,409

0.870% due 01/28/2042 243 2,176
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2.985% due 01/26/2042 GBP 54421 $ 59,356
3.585% due 01/2672042 5,693 6121
3.935% due 01/26/2042 4,066 4,360
4.385% due 01/26/2042 2439 2,609
5.185% due 01/26/2042 1,626 1,741
7.185% due 01/26/2042 3262 3345
Lansdowne Mortgage Securities No.1 PLC

1.300% due 0B/15/2045 EUR 3120 2,944
Legacy Mortgage Asset Trust

0.000% due 02572059 (g} § 621026 3,092
0.000% due 09/25/2059 18,314 5,964
3.000% due D9/25/2059 107,358 100,159
4.040% due 09/25/2059 129610 94,743
5.362% due 0172672070 33,490 33407
Lehman XS Trust

3.786% due 0272572037 (c) 13,119 11,256
3.966% due DX2572036 5,858 4627
3.966% due 12/2572036 11,465 8,175
4.106% due 0272572047 nm 20,158
5.286% due 102572037 13,965 12,686
6.500% due DB/2572046 4,609 3783
Long Beach Mortgage Loan Trust

3.966% due 022572036 5414 4,39
3.966% due 032572046 33,650 1zm
Madison Avenue Manufactured Housing Contract Trust
6.836% due 032572032 B 862
MASTR Adjustable Rate Mortgages Trust

2.691% due D4/2572034 1 1
Mastr Asset-Backed Securities Trust

3.806% due 1172572036 26 18
4.141% due 0172572035 7,500 6,672
4.736% due DB/2572037 15,101 12413
Mastr Specialized Loan Trust

4.306% due 0272572036 5,342 4,147
MBRT

5.062% due 1111572036 6,435 6,167
Merrill Lynch First Franklin Mortgage Loan Trust

6.586% due 102672037 13,033 12,145
Merrill Lynch Mortgage lavestors Trust

2.845% due 027252033 8 ]
3.866% due D5/2572037 0107 11,076
4.306% due 0772572034 4,854 422
4.381% due D%/2572035 1,385 1,346
4.666% due 1072572035 B30 0z
Morgan Stanley Asset-Backed Securities Capital I, Inc. Trust
3.836% due 0772572036 5,076 4,282
3.846% due 0272572037 7,620 3644
3.886% due 0772572036 45,517 18,409
4.066% due DB/2572036 0,749 18,302
4.086% due 0772572036 45,294 18,369
4.126% due 03/2572036 4,555 4,367
4.321% due 0772572035 5,965 5,751
4.586% due 037252033 75 1
4.586% due 0772572037 5 I
Morgan Stanley Bank of America Merrill Lynch Trust

0.774% due 1171572052 (g} 132,167 3646
Morgan Stanley Capital | Trust

2.426% due 040572042 13,500 10,198
5.062% due 0B/1572033 2619 2,556
5.790% due 121152023 942 02
6.483% due 1211572023 40,574 37,162
Morgan Stanley Capital |, Inc. Trust

4.126% due 0272572036 (c) 18,209 17,982
Morgan Stanley Home Equity Loan Trust

4.006% due 02/25/2036 14,415 13,278
Morgan Stanley 1XIS Real Estate Capital Trust

4.046% due 0772572036 10,169 4,363
Morgan Stanley Mortgage Loan Trust

2.9872% due 11/2572037 1,247 923

ELa

HMEEE B
(Bfr: F)  (BfL: F)
6.000% due 12/26/2035 (c| § 481 § 199
Morgan Stanley Reremic Trust
3.404% due 11/26/2036 6,042 5,270
Mortgage Loan Trust
5.370% due 03/25/2034 3310 2,983
Matixis Commercial Mortgage Securities Trust
3.790% due 111152032 1,400 1,262
J.E21% due 0211572039 2,900 2542
5.471% due 021152033 3,204 3189
New York Mortgage Trust
4.126% due 04/25/2035 623 580
Newgate Funding PLC
2.903% due 12115/2050 GBP 18,103 19,644

Nomura Asset Acceptance Corporation Alternative Loan Trust
5.034% due 05/25/2035 (c) § 2890 1,462
Momura Home Equity Loan, Inc. Home Equity Loan Trust

4.351% due 05/25/2035 7329 1116

5.745% due 10/25/2036 (c) 2nm 5,648

Nomura Resecuritization Trust

1.931% due 03/26/2037 5,987 5,348

NovaStar Mortgage Funding Trust

3.786% due 09/25/2037 16,680 17,949

3.906% due 05/25/2036 5,904 5727

3.906% due 10/25/2036 5,502 3,076

4.306% due 10/25/2035 1,341 1319

NYO Commercial Mortgage Trust

5.408% due 11/15/2038 30,000 21,559

5.958% due 11/15/2038 14,400 12,906

Opteum Mortgage Acceptance Corparation Asset-Backed
Pass-Through Certificates

4.336% due 072672035 7,965 1.845

Dption Dne Mortgage Loan Trust

3.686% due 022672037 15,375 7,884

3.706% due 0312672037 B,563 B,044

3.726% due 032672037 36,689 31,460

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

4.311% due 09/25/2035 3107 2974

4.366% due 09/25/2035 c| 25,075 21,044

People’s Financial Realty Mortgage Securities Trust

3.746% due 09/25/2036 26,527 5,363

Popular Asset-Backed Securities Mortgage Pass-Through

Trust (c)
3.622% due 072672035 9,601 6,963
3.6%6% due 11/25/2036 15,163 12,154
Precise Mortgage Funding PLC
0.000% due 1211212055 GBP ] 1,130
PRET LLC
1.643% due 09/25/2051 § 42432 3,308
Quest Trust
5.011% due 03/25/2035 2,667 2,644
RAAC Trust
4.281% due 02/25/2036 (c| 9,049 8,328
4.336% due 06/25/2047 21,346 16,791
RBSGC Mortgage Loan Trust
6.000% due 01/25/2037 c| 2 2
Real Estate Asset Liguidity Trust
2.419% due 0611212054 CAD 5647 4,040
Renaissance Home Equity Loan Trust
4.306% due 11/25/2034 ] 53 45
4.5086% due 09252037 a7 3
5.612% due 04/25/2037 10,124 ing
5.675% due DB/25/2037 (c) 3910 1,207
Residential Accredit Securities C ion Trust
3.806% due 02/25/2037 22,2685 21,082
3.866% due 01/26/2037 35930 26,406
4.081% due 04/25/2036 7681 1540
4.201% due 03/25/2036 5,500 5,037
4.561% due 09/25/2035 6,582 6,362

S = N B
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5.161% due 04/25/2034 § 14 T
Residential Asset Mortgage Products Trust
3.936% due 10/25/2036 16,691 15,347
4.186% due 02/25/2036 1,783 1,767
4.261% due 11/25/2035 10,786 10,472
4.766% due 12/25/2035 10,537 9,485
4.336% due 09/25/2035 8,801 8,560
RESIMAC Bastille Trust
4.073% due D/D&/2057 1,612 1,612
Saxon Asset Securities Trust
2.472% due 03/25/2035 (c] 506 490
5,336% due 12/25/2037 3,000 2,119
itized Asset-Backed LLE Trust
4.126% due D3/25/2036 5,085 4,500
4.411% due 10/25/2035 10,136 8,950
4.636% due D3/25/2035 6,663 6,391
Sequoia Mortgage Trust
3,889% due 05/20/2035 134 1,144
4.009% due 0B/20/2034 % A
Sestante Finance Srl
1.722% due 0772372046 EUR 9116 8,373
SFO Commercial Mortgage Trust
5.812% due 05152038 § BBS e
6.312% due 05152038 22,000 19,666
SG Mortgage Securities Trust
3.046% due 02/25/2036 4,822 2,192
4.046% due 07/25/2036 8,218 1,900
Shamrock Residential DAC
1.793% due 12/24/2059 EUR 12,335 11,638
Soundview Home Loan Trust
4.006% due DB25/2036 (c] § 1 6,348
4.051% due DB25/2036 (c] 46,197 38,608
4.066% due 07/25/2036 24,000 20,998
4.561% due 03/25/2036 8,102 6,960
Specialty Underwriting & Residential Finance Trust
4.561% due 12/25/2035 B30 B4
SREIT Trust
4.857% due 10152038 24,605 13182
5.205% due 10152038 0425 18,843
Stratton Mortgage Funding PLC
3.546% due 0/25/2061 GBF 2,000 2
Structured Adjustable Rate Mortgage Loan Trust
2.771% due D&/25/2035 (o] § 5 4
3.133% due DB25/2037 2,004 1,630
3.810% due 07/25/2035 (o] pAL 1,162
3.906% due 107252035 4.7 3m2
4.561% due DB25/2035 8770 8,747
Structured Asset lnvestment Loan Trust
3.736% due DB25/2036 6,701 6,423
4.306% due 04/25/2035 4,464 438
4.386% due 02/25/2034 14,79 14,296
4.786% due 12/25/2034 2,867 2823
Structured Asset Martgage Investments Il Trust
4.006% due D/25/2047 fc] 21,264 22,853
4.026% due D825/2036 9,048 7,658
4.155% due 04/19/2035 1,655 1,548
Structured Asset Mortgage Investments Trust
4.140% due 091972032 puil 19
Structured Asset Securities Corporation Mortgage Loan Trust
3.716% due D5/25/2036 6,031 5,827
3.836% due D5/25/2036 3,750 3,064
3.846% due 04/25/2036 51 51
3.896% due 07/25/2036 17,559 17,049
3.906% due 10/25/2036 2,604 1,825
4.086% due 0472572031 8,945 8,768
4.516% due 11/25/2035 9,825 9,781
Summerhill Residential
0.000% due 03/24/2059 EUR 5 4
1.793% due 03/24/2059 147,216 144,790
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2.193% due 03/24/2059 EUR 201 3 153
2.743% due 03/24/2059 17,746 17,350
3.343% due 03/24/2059 14202 13,785
4.593% due 03/24/2059 8,51 8,256
5.943% due 03/24/2059 4,756 4123
6.500% due 03/24/2059 6,568 5512
6.943% due 03/24/2059 4,756 4,125
7.000% due 03/24/2059 35,506 27,651
Sutherland Commercial Mortgage Loans

3.192% due 05/25/2037 § 50 50
Taurus UK DAC

2.637% due DB/2272029 GBP 5417 6,119
Terwin Mortgage Trust

4.966% due 03252035 § 29 amnz
Tharaldson Hotel Portfolio Trust

5.499% due 11/11/2034 418 4,428
Towd Point Mortgage Trust

3.750% due DX25/72062 104,568 97,533
Trinidad Martgage Securities PLC

3.110% due 01/24/2059 GBP 5042 5,746
Truman Capital Mortgage Loan Trust

3.846% due 03/2572036 § 649 838
Verus Securitization Trust

4.474% due D4/2572067 32,656 30,704
Wachovia Mortgage Loan Trust

4.276% due 1002572035 3,180 278
‘WaMu Mortgage Pass-Through Certificates Trust

4.306% due 0172572045 42 370
Warwick Finance Residential Mortgages Number Three PLC
0.000% due 12/2172049 GBP 0 n
3.040% due 12/2172049 27,586 3,73
3.798% due 12/2172049 491 5,658
4.240% due 122172049 2,460 2827
4.740% due 1272172049 1,406 1,615
5.240% due 12/2172049 1,406 1,614
B.670% due 12/2172049 0 3395

‘Washington Mutual Mortgage Pass-Through Certificates
WMALT Trust (c)

2.221% due 10/2572046 § 10,743 8,696

5,500% due 11/2572035 62 5

‘Wells Fargo Home Equity Asset-Backed Securities Trust

4.006% due 03252037 794 769

Wells Fargo Home Equity Trust Mortgage Pass-Through
Certificates

4.186% due D4/2572034 3873 3,657

Wells Fargo Mortgage-Backed Securities Trust

4.464% due 102572036 (c) 174 159

WFRBS Commercial Mortgage Trust

0.423% due 031572047 (g} 8,600 50

Total Mortgage Backed Securities 3574196

(Cost $3,974,108)

ASSET-BACKED SECURITIES 4.1%

AASET Trust

3.967% due 051672042 153 18
ALESCO Preferred Funding X1 Ltd.

4.054% due 12/232036 5,000 4,306
American Homes 4 Rent Trust

6.231% due 10/17/2036 1,150 113

Arbor Realty Commercial Real Estate Notes Ltd.

5.226% due 051572037 3,46 3,061

Auto Asset-Backed Securities Spanish Loans Fondo
Titulizacion

2.90%% due 027262032 EUR 2,000 1928

BlueMountain CLO XXII Ltd.

5,158% due 0711572031 3,900 3,779

BPCRE Lud.

5.816% due 01/16/2037 13,800 13672

6.516% due 01/16/2037 3,468 3441

7.216% due D1/16/2037 13,516 13,133

HMEEE
(BfL - F)
Cairn CLO 1l DAC
2.668% due 10/20/2028 EUR 2,270
Caim CLO VI DAC
0.935% due 07/26/2029 1,584
Castlelake Aircraft Securitization Trust
4.125% due 06/15/2043 $ 1,461
Cologix Canadian |ssuer LP
4.940% due 01/26/2052 CAD 1,800
FAB CBO BV

1.626% due 08/20/2080 ¢} EUR 80
Gateway Casinos & Entertainment Ltd.

5.000% due 0312/2038 CAD  B.4B4
Goodgreen

3.930% due 101572053 § 483
Harley Marine Financing LLC

6.662% due 05/15/2043 4913
Humboldt Americas LLC

0.000% due 11/30/2022 COP 62,570,000
Jubilee CLO DAC

2.128% due 071212028 EUR a7
KKR CLO 18 Ltd.

5.134% due 07/18/2030 3 1,792
LoanCore Issuer Ltd.

4.712% due 0711572036 2,350
4.712% due 11/15/2038 19,100
METAL LLC

4.581% due 10/15/2042 11,855
MF1LLC

5.617% due D6N19/2037 22,100
6.102% due 091772037 9,600
B.117% due 061192037 08,236
MMcap$ Funding XVII Ltd,

3.432% due 1200172035 544
National Collegiate Student Loan Trust
2.624% due 10/25/2033 4,462
MNavient Private Education Loan Trust
4.312% due 1115/2068 1,550
5.562% due 12/15/2045 3,003
Nelnet Student Loan Trust

4.386% due 09/25/2065 2,79
Rockford Tower Eurape CLO DAC

2.060% due 12/20/2031 EUR 12,600
Sapphire Aviation Finance I Ltd.

4.250% due 03/15/2040 $ 17,848
Saranac CLO Il Ltd.

5.202% due 06/72/2030 26,301
SME Private Education Loan Trust

0.000% due 0211612055 3
3.940% due 0211612055 25,092
4.241% due 0211612055 25,092
4.550% due 0211612055 BA414
4.950% due 0211612055 2,185
5.950% due 0216/2055 3907
Sound Point CLD XV Ltd.

5.225% due 01/23/2029 1,568
Taberna Preferred Funding I Ltd.

4.218% due 0710572035 3,362
Theorem Funding Trust

B.060% due 1211572028 8,372
Thunderbolt Aircraft Lease Ltd.

4.212% due 051772032 472
TICP CLO 112 Ltd.

5.003% due 04/20/2028 10,405
Tropic COO V Ltd.

4.309% due 07/15/2036 10,258
TRTX Issuer Ltd.

4.441% due 0211572039 4,500
TruP$ Financials Note Securitization Ltd.
4.644% due 0313012039 19,698
5.087% due 09/20/2039 3631
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2216
1,548
1,261
1217
8
5,402
4212
4318
12,281
86
1,755

2,253
18,318

5,958
21,693
9,503
B,034
535
4,200

1,487
3,027

2,760
12,324
13,603
25,876
6,208
23,095
4319
1,696
1817
3,591
1,546
3,064
B,224
89
10,302
9,745

4,351

18,960
3440
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Upstart Pass-Through Trust
3.800% due 0472012030 § 21,081 § 25314
Upstart Securitization Trust
5.500% due DB/20/2032 11,653 11,549
Ventare XVII CLO Lud.
4.959% due D4N5/2027 25,085 24,556
Venture XXI CLO Ltd.
4.959% due 071152027 2 12
Total Asset-Backed Securities 397,273
(Cost $427,456)
Abu Dhabi Government International Bond
3.875% due D4/16/2050 2,600 2
Argentina Government International Band
0.500% due 07/09/2030 78,827 16,176
1.000% due 07/09/2029 4,943 1023
1.500% due 07/09/2035 61,459 10,737
1.500% due 07/09/2046 1,035 n2
3.500% due 07/09/2041 44,349 10,644
3.875% due 01/09/2038 25,740 6,696
Argentina Treasury Bond BONCER i)
1.400% due 03/25/2023 ARS 581,348 6,042
1.450% due 08132023 269,924 2603
Argentine Bonos del Tesoro
15.500% due 10(17/2026 49,200 kL
Asian Development Bank
4.700% due 031272024 MXN 18,100 B34
Australia Government Bond
1.750% due DB/21/2051 AUD 38,100 14,846
Autonomous City of Buenos Aires Argentina
69.966% due 0272272028 ARS 76,810 %1
72.219% due 032072024 62,559 m
Colombia Government International Bond
4.000% due 027262024 § 1,600 1,536
International Finance Corp.
8.000% due 10/08/2023 IDR 12,600,000 B16
Israel Government International Bond
3,800% due 051372060 $ 17,000 12218
4.500% due D4D32120 3,600 2,806
Letras de la Nacion Argentina con Ajuste por CER
0.000% due 0519/2023 ARS 2,281,600 10433
Peru Government International Bond
5.350% due 081 2/2040 PEN 749 134
5.400% due 081272034 662 168
5.940% due 02112/2029 36,611 8,704
6.150% due 081272032 32,965 1,080
6.350% due 0812/2028 32430 1,582
6.950% due 0B12/2031 an 76
8.200% due 08BN 272026 B0,750 20,935
Provincia de Buenos Aires
T2.723% due 041272025 ARS 389,853 1197
Romania Government International Bond
1.750% due 07/13/2030 EUR 21,200 14,151
2.125% due 03/07/2028 9,200 1,165
2.875% due 0411372042 15,000 7,852
Russia Government International Bond
4.250% due 0B/23/2027 § 28400 14,200
4.375% due 03/21/2029 200 %0
4.750% due 05/27/2026 23,800 11,900
4.875% due 09162023 2,200 1,606
5.100% due 03/28/2035 3,200 1,408
5.750% due 0B/23/2047 62,400 39,552
5.625% due 04/04/2042 317,000 18,500
5.875% due 09/16/2043 13,200 6,664
7.150% due 11/12/2025 RUB 4,002,466 32435
7.500% due 03/31/2030 § 0 4m8 3,466
7.950% due 10V07/2026 RUB 1,564,954 12,662
12.750% due 0B/24/2026 §am2 2138
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14.730% due D4/24/2024 RUB 5,067,901 § 40988
Serbia Government International Bond
1.650% due 03/03/2033 EUR 4,900 2877
3.125% due 05152027 4434 3744
South Africa Gavernment International Bond
B.000% due 01/3172030 AR 61,300 2,865
B.250% due 03/31/2032 73,300 3,285
B.750% due 02/26/2048 34,700 1427
B.875% due 0272672035 52,400 2328
10.500% due 12/21/2026 2,153,900 122,824
State Agency of Roads of Ukraine
6.250% due DB/24/2030 (h} $ 1m0 18
Turkey Government International Bond
4.250% due 0313/2025 000 30,894
5,250% due 031372030 29,000 21,743
6.125% due 10/24/2028 10,100 8,445
7.625% due D4/26/2029 30,900 27,407
Turkiye Ihracat Kredi Bankasi AJS
B.250% due 0172472024 3,000 2,958
Ukraine Government International Band
4.375% due 01/27/2032 (h}  EUR 1,658 262
7.750% due DAD172025 § 4390 91
United Kingdom Gilt
1.250% due 07/31/2051 GBP 180 120
1.500% due 0772272047 a0 59
1.750% due 0172272049 160 125
3.250% due 0172272044 150 158
3.500% due 0172272045 140 153
Venezuela Government International Bond (c]
6.000% due 1270972049 § 337 218
7.000% due 0373172038 1,883 141
7.650% due 042172025 5,349 am
7.750% due D4/1372024 1,200 8
B.250% due 10/13/2024 5,90 43
9.000% due 050772023 3,161 206
9.250% due DW152027 4174 kx|
9.250% due 050772028 6,512 488
11.750% due 10/21/2026 680 il
11.950% due 08/05/2031 6,000 450
Total Sovereign Issues 596,820
[Cost $860,427)

R
Cairo Mezz PLC BAT. 444 9%
Clear Channel Dutdoor
Holdings, Inc. 5,202,182 1,568
Constell 0il Services
Holding S.A. (I} 421,249 46
Credit Suisse Group AG 601,156 249
Eurobank Ergasias Services
& Holdings S.A. 10,169,333 10,040
iHeartMedia, Inc. Class A 1,246,745 10,323
iHeartMedia, Inc. Class B 967,427 7,208
Intelsat S.A. I} 963,915 26,990
National Bank of Greece 5.A. 102,570 n
Neiman Marcus Group Ltd,
LLE 151,112 21423
Noble Carp. PLC 768,359 27,693
Stearns Holdings LLC 110,747 ]
Voyager Aviation Holdings
e 616 ]

Bl
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Westmoreland Mining
Holdings LLC (1} am2 § a8
Total Common Stocks 120,350
(Cost $176,368)
CBL & Associates Properties,

Ine. ] 172
Uniti Group, Inc. 10 850
VICI Properties, Inc. 760 24,350
Total Commercial Real Estate Equity 25,372
(Cost $6.351)

Intelsat Jackson Holdings S.A.
123112043 210 1,040
Total Equity-Linked Securities 1,040
(Cost $0)
T
Intelsat 5.4,
oznuzzr 26 a1
Sequa Corp.
121317048 0 ]
Stearns Holdings LLC
1213172049 1 0
Windstream Services LLC
0921712055 226 ENE )
Total Warrants 3,831
(Cost $22,629)
Cayenne Aviation LLC
9.500% 3693 1,067
Sequa Corp.
15.000% 1418 1,828
Total Preferred Securities 2,885
(Cost $2.292)

HEEHE

(BT F)

SHORT-TERM INSTRUMENTS 11.0% }
Federal Home Loan Bank

3.060% due 01/03/2023 § 104,700 104,703
3.060% due 01/04/2023 17,700 7.0
3.070% due 0110612023 98,700 96,701
3.070% due 0111012023 98,500 98,607
379713
507,100

E DEPOSITS 0.6%
Australia and New Zealand Banking Growp Ltd.

1.410% due 11/01/2022 GBP 276 g
1.620% due 11/01/2022 AUD 1,199 67
2.560% due 1110172022 § 5,180 5,180
Bank of Nova Scotia

2.580% due 11/01/2022 427 417
2.B10% due 1110172022 CAD 164 120
BNP Paribas Bank

10.240%] due 11/01/2022 CHF 1 1
0.310% due 110172022 EUR 1602 1,563
0.420% due 110172022 DKK 3 0
1.290% due 11/01/2022 NOK 562 54
1.620% due 1110112022 AUD 81 52
2.050% due 1110172022 NZD 509 296
5.150% due 1110112022 ZAR B0 440
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Brown Brothers Harriman & Co.

10.270°%) due 110112022 ¥ 132 $ 1

0.310% due 110172022 EUR 1 1

0.850% due 110172022 SEK 1 1]

2.580% due 11012022 § 3 3

Citibank N.A.

2.580% due 11/01/2022 4337 4337

DBS Bank Ltd.

2.580% due 11/01/2022 2,02 2,702

HSBC Bank PLC

0.310% due 11/01/2022 EUR 558 551

JPMorgan Chase Bank N.A.

2.580% due 11/01/2022 § 578 5,762

MUFG Bank Ltd.

10.270%) due 110112022 ¥ 251,387 1,691

Royal Bank of Canada

2.580% due 11/01/2022 § 575 5,725

2.810% due 110172022 CAD 13 W

Sumitomo Mitsui Banking Corp.

10.270%) due 1101/2022 ¥ 2 0

0.310% due 110172022 EUR 12,088 nsg

1.410% due 11/0172022 GBP m 256

2.580% due 11/01/2022 § 43 4392

Sumitomo Mitsui Trust Bank Ltd.

10.270%) due 11/01/2022 ¥ 4450 00

1.410% due 11/0172022 GBP 1469 1691

2.580% due 110172022 § 441 4474

63,185

5. TREASURY BILLS 0.3%

2.750% due 11/25/2022 (k) 13,900 13,870
2.901% due 12/01/2022 filir) 13,300 13,262
27,132

Total Short-Term Instruments 1.057.130
(Cost $1,067,127)
Total Investments in Securities (al 126.3%  § 12,119,648
(Cost $13,587.614)
Financial Derivative

Instruments (olig) (1.5%] (148,626
(Cost or Premiums, net ${32,050])
Other Assets and Liabilities, net (24.8%) 12,376,583
Net Assets 100.0% §_ 9594439
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INOTES TO SCHEDULE OF INVESTMENTS

A zero balanoe may mﬂect actual amounts raunding to less than one thousand.

la} The of Total by geographic region as of October 31, 2022 is 99.6% of Net Assets in the United States, 5.2% of Net Assets in the
United and other P g of 21.5% of Net Assets in aggregate.

(b) Al or portion of this amount loan The interest rate ﬁor tne mlunded portion wm be dmnminad at ihe time of funding. See
Note 4, Securities and Other Invmmems in the Notes to Financial St for mol g q d loan

{c) Security is in default.

(d) Ci 9 ty

(e) Perpetual maturity; date shown, if app F next call date.

(i Payment in-kind security.
{g) Security is an Interest Only (“10") or 10 Strip.
{h) When-ssued security.

(i}  Principal amount of for infl

(i) Coupon represents a yield m matnmy

(k} Coupon rep g ge yleld to

(Il RESTRICTED SECURITIES:

k4] =Ky m e wEE 3R b Kk i) S A
Constellation 0 Senvices Holding S.A. Wik WA 061072022 § 46 § Ll 0.00%
Deutsche Bark AG 3.035% 042812032 oz n 493 0.01%
Intelsat 5.4, Wik WA 081022018 76,855 26,990 0.28%
Neiman Marcus Group Ltd. LLC NiA NiA /252020 4,666 27473 0.26%
‘Westmoreland Maning Holdings LLE NiA NIk 3262019 44 98 0.00%
WHLN FIRST MTG CO LEND 2 ASSET HOTEL 6.760% 0200912023 0516/2018 40918 40,899 0.43%
Total Restricted Securities $ 122,096 4 95,949 1.00%

BORROWINGS AND OTHER FINANCING TRANSACTIONS
(m) REPURCHASE AGREEMENTS:

HEI8F HHSF RER #HEA HERE BRI BRZITE LA {6 b‘é%ﬁﬂ)
BFS 2.990% 10V3172022 "0V22 & 204,000 10.5. Treasury Notes 1.875% due 08/31/2024

1.5, Treasury Notes 2.750% due 11/15/2024 $ 12098660 % 294000 % 704,024
JPS 3.060% 1012022 102022 303,100 1.5, Treasury Bonds 2.000% due 021572050 1308, 258) 303,100 303,126
Total Repurchase Agreements $ (6081241 $ 587,100 % 597,150

REVERSE REPURCHASE AGREEMENTS:

WEIHEF EAFIES (AR e B ATTA Y YN—R RO

JML 0.500% 101412022 TBO™ EUR na ¢ 11221

Total Reverse Repurchase Agreements $ 122

ERTAIN TRANSFERS ACCOUNTED FOR AS SECURED BORROWINGS
AT
F—nR—F4+/ _
AT 30832 31-90H 0HULE At

Reverse Repurchase Agreements

Non - LS. Corparate Debt § 0 § 0 ¥ 0 § 122) § 122
Total Reverse Repurchase Agreements § 0 $ 0 4 0 § 1122) ¥ 1122)
Total Borrowings $ 0 $ 0 4 0 $ 122 $ 122
Payable for Reverse Repurchase Agreements ¥ 1122)

BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The follawing is a summary by counterparty of the market value of Borrowings and Other Financing Transactions and collateral pledgedfireceived) as of October 31, 2022:

(n)  Securities with an aggregate market value of $119 has been pledged as collateral under the terms of the following master agreements as of October 31,
2022,
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WEI1HEF

GlobalMaster Repurchase Agreement

BFS § 404 8 0 % 0§ 0§ 294024 § (2008660 ¢ 15,842)
JML 0 1z 0 0 12z 19 13
JPS 303,126 0 0 0 03126 1308,2568) 15,132
Total B ings and Other Financing T i § 597,150 % 2z s 03 0

™ Includes aocrued merest.

Open maturity reverse repunchase agreement,

The average amount of bommowings outstanding during the period ended Dctober 31, 2027 was $10,260 at a weighted average intesest rate of (0.531%I. Average borrowings may include sale buyback transactions and reverse repurchase
agreements, if hed during the perod.

MNet expasure rep et reen thiat would b due fromito the counterparty in the event of detault. Exposwe f i finarcing s can only be ions g the
same master agreement with the same legal entity, See Note 8, Master Netting Arrangements, in the Notes 10 Financial for more info ing mEster neing

(o] FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
RITTEN OPTIONS:

fidi] AbSA9T54R A 2% PAEVEN i it
(all - 3-Manth SOFR December 2073 Futures H 93,000 12152023 417 $ 1330 ¥ (120
Put - 3-Month SOFR December 2023 Futures 96.500 152023 a7 1390) 11,346)
Total Written Options § (129 % (1.466)
B EHFIHS

fidii] ki3] RA 4L *(%%%m & aff
3Month SOFR December Fuures Short 032024 409 § 169 $ ;L. 0
3Month SOFR December Futures Short 0372025 212 B35 i 0
3Month SOFR December Futures Shart 0372026 pri} Ba2 14 0
3Month SOFR June Futures Shart 0972024 266 113 41 0
3Month SOFR June Futures Shart 0972025 216 B14 16 0
3Month SOFR March Futures Shart (/2024 354 1,501 n 0
3Month SOFR March Futures Shart 062025 193 142 14 0
3Month SOFR March Futures Shart (62026 215 780 13 0
3Month SOFR September Futures Shart 1272024 7 1,002 kL] 0
3Month SOFR September Futures Shart 1272025 175 648 n i
Australia Government 10-Year Bond December Futures Shart 1272022 693 k| 0 1324)
11.5. Treasury 2-Year Note December Futures Long 1212022 13 [1:21] 0 1331
11.5. Treasury 10-Year Nate December Futures Lang 1212022 280 111,748) 0 1919
11.5. Treasury 20-Year Bond December Futures Short 1272087 n? 10,773 56 0
1.5, Treasury Ultra 10-Year Note December Futures Lang 1272022 3 (28] 0 [§]
1.5, Treasury Uttra 30-Year Bond December Futures Short 1272082 3 704 36 1]
Total Futures Contracts $ 9677 $ 623 4 11,277)

WAP AGREEMENTS:

NREI0RIIBESD

457548 3USyh REHFE EHENE

BEILT (T4 EEEmEH  #MA ATuyke | mERAO g GB) 2
s SE 1000% 06202028 135% ER 60§ @ s 1§ 0
ATAT, Inc. 100% 12000022 e § 9 1 3 1 0
ATAT, Inc. 1000% 06202023 0.827% 5,800 13 i 0 0
ATAT, Inc. 1000% 06202024 1.083% 18,700 W i5) 0 “l
ATAT, Inc. 1000% 12002026 1.184% 0 il i) 0 @l
ATAT, Inc. 1000% 06202026 1.164% 0 ] ] 0 @l
AT&T, Inc. 1.000% Dar20/2027 1.768% 4,300 142 1 0 13
Bank of America Corp. 100% 1200002 0.45% 10,400 19 156) 0 @l
Bartlays Bank PLC 1000% 12000022 0T ER 1150 7 159) 0 0l
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Boeing Co. 1.000% 122002024 1.765% B [ET 118) § 2 § 1§ 0
Boeing Co. 1.000% 0612012025 1.393% 5,200 142) kil 0 0
Boeing Co. 1.000% 121202025 1.463% 3,100 a7 13 1 0
Boeing Co. 1.000% 062012026 1522% 8,400 133) 121 1 0
Boeing Co. 1.000% 122012026 1.567% 1,200 124) 8l 0 ]
Boeing Co. 1.000% 062012027 1.642% 5,400 134) 56 0 0
Bombardier, bnc. 5.000% 06202024 3444% %00 % 58 0 118)
Bombardier, bnc. 5.000% 122002024 3.705% 300 9 5 0 125)
Ford Mator Co, 5.000% 1212002022 1571% 1,300 14 147) 0 ]
Ford Motor Credit Co. LLC 5.000% 1212002022 1531% 100 1 i 0 8l
Ford Motor Credit Co. LLC 5.000% 06202024 2.628% 700 0 3 0 0
Ford Motor Credit Co. LLC 5.000% 1212002024 2.784% 5,500 72 [207) 0 0
Ford Motor Credit Co. LLC 5.000% 0612012025 2961% 1100 B0 10 0 ]
Ford Motor Credit Co. LLC 5.000% 122002025 3.002% 8,400 483 166 0 k]
Ford Motor Credit Co. LLC 5.000% 0612012026 3.226% 100 [ H 0 il
Ford Motor Credit Co. LLC 5.000% 06202027 3471% 100 [} 1 0 il
General Eleciric Co, 1.000% 122002023 0.512% 17,200 114 0 0 1901
General Motors Co, 5.000% 1212012026 1.506% 1,300 154 1611 0 1]
Hess Corp. 1.000% 12202026 1.026% 3,200 1 3 0 1]
Morgan Stanley 1.000% 1272002022 0.516% 2,400 5 na 0 i1
Rolls-Royee PLC 1.000% 1272002022 148%  EUR 23370 13 408} 5 0
Ralls-Royez PLC 1.000% 0612012025 2.758% 20,000 1833) a 1 0
Ralls-Royez PLC 1.000% 0612012026 3.387% 5,200 1393) 16 13 0
Ralls-Royee PLC 1.000% 1272002026 3611% 26,100 12,583) 11,242) 75 0
Verizon Communications, Inc, 1.000% 1272002026 1.200% § 2,500 116) 172 0 1181
Verizon Communications, Inc. 1.000% 062012027 1.274% 5,400 154) 123) 0 1]
Verizon Communications, Inc, 1.000% 121202027 1.34% 5,000 1681 [¢] 0 1]

§ 13,126 § 142 s 88§ (209

RERFE _EBENS

SRIEE EEZmEH  #MA BETAY 5 itk © (R) #E ffif
COX.EM-28 Index 1.000% 12000022 5 2935 § ] § 455 § 0§
COX.EM-29 Index 1.000% 0612012023 52,275 11361 1,235 0 12,9901
COX.EM-30 Index 1.000% 1212012023 35,445 1254) 847 0 11,8211
COX.EM-31 Index 1.000% 06/20/2024 19,350 1194) 557 0 1848)
COX.EM-32 Index 1.000% 1212002024 8670 11341 31 0 1470}
COX.EM-34 Index 1.000% 1212012025 46,828 3,009) 11,4091 0 12,210
COX.EM-35 Index 1000%  06/20/2026 92 15) 2 0 ]
COX.EM-36 Index 1.000% 1212012026 142,140 18,3761 12,270/ 0 19,444)
COX.EM-37 Index 1.000% 0612012027 1372 199) 1 0 114)
COX.EM-38 Index 1.000% 1212012027 52,700 14,3061 0 0 1195)
COX.HY-34 Index 5,000% 0612012025 3,004 7 k] 759 0
COX.HY-35 Index 5.000% 1212012025 990 2 159) 0 11,483)
COX.HY-36 Index 5,000% 06/20/2026 59,489 1,658 13,0431 0 11,503)
COX.HY-37 Index 5,000% 1212012026 13,068 M6 13831 118 0
COX.HY-38 Index 5,000% 0612002027 207,504 2,763 6570 0 12,749)
COX HY-39 Index 5,000% 1212012027 412,200 17251 13,667 0 12,623)
COXIG-37 Index 1.000% 1212002026 300 3 1] 0 ]
COX.I6-38 Index 1,000% 0612012027 111,500 %2 511 12 0
COX.I6-39 Index 1,000% 1212012027 186,500 1,039 982 0 [212)
Trax Asia ex-Japan |G Series 38 Index 1.000% 12202027 40,400 12,2221 [yl 0 124)
iTranx Europe Crossover Series 38 Index 5,000% 12202097 FUR 12,900 12021 7 0 1]
Trax Europe Series 33 Index 1.000% 0B/20/2025 16,540 L] 292) 0 i}
Trax Eurape Series 37 Index 1.000% 0B/202027 106,800 1237 15961 0 110)
Tranx Europe Series 38 Index 1.000% 121202027 35,150 11851 191 0 18)

§ 13,185 § 15831 § 1086 § 128,178)
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Pay™! 3Manth USD-LIBOR 1.270% 110412023 § 890,600 § 133088 $  |16,5661 § 81 % 0
Pay 3Manth USD-LIBOR 1.000% 0172612024 26,500 11,226) 11,2251 0 121
Pay*! 3-Manth USD-LIBOR 1.700% 03106/2024 58,600 11.976) 11,9761 0 (421
Receive FManth USD-LIBOR 2.500% 1211802024 2,500 2,602 5,306 16 0
Receive 3-Manth USD-LIBOR 1.300% 03162025 62,600 4810 44970 3 0
Receive 3-Manth USD-LIBOR 1.300% 03182025 62,600 4,967 4,967 13 0
Receive 3-Manth USD-LIBOR 2.000% 06202025 117,800 1,369 9,789 5,696 0
Receive 3-Manth USD-LIBOR 0.928% 05062026 25,800 img ams 5 0
Receive 3-Manth USD-LIBOR 0.840% (06/08/2026 35,000 4,100 4,100 I 0
Receive 3-Manth USD-LIBOR 0.500% 06162026 261,400 33,684 29,844 536 0
Receive 3-Manth USD-LIBOR 1.030% 0611772026 43,000 4918 498 96 0
Receive 3-Manth USD-LIBOR 1.010% 062412026 39,800 4517 4577 5 0
Recenve 3-Manth USD-LIBOR 1.260% 121152026 3,300 306 457 7 0
Receive 3-Manth USD-LIBOR 1.740% 1211612026 15,800 1,535 1,535 a2 0
Pay 3Manth USD-LIBOR 1.380% /0412027 37,200 14,162) 14,162) 0 (961
Pay 3-Manth USD-LIBOR 1.570% nmi027 21,300 12219 229 0 (461
Pay 3Manth USD-LIBOR 1.570% nna27 13,400 11,395) 11,3951 1376 0
Pay 3-Manth USD-LIBOR 1.425% nnao27 25,400 12,807) 12,807 0 1531
Pay 3-Manth USD-LIBOR 1.443% nnaro2r 27,300 12.997) 12997 0 (641
Receive FManth USD-LIBOR 1.360% 0027 19,000 2159 2,158 B 0
Pay 3Manth USD-LIBOR 1418% 02027 12,700 11,400 1407 0 1251
Pay 3-Manth USD-LIBOR 1.560% 02027 84,500 18,905) 18,609 0 11751
Receive FManth USD-LIBOR 1.560% 02052027 28,000 3140 3,140 58 0
Pay 3-Manth USD-LIBOR 1.580% 02ne2027 26,400 12,846) 12,946 0 1571
Receive FManth USD-LIBOR 1.450% a2ne027 62,000 1,251 7,261 136 0
Pay 3-Manth USD-LIBOR 1.700% aang027 248,100 (26,478) 126,534 0 15371
Receive FManth USD-LIBOR 1.420% 022402027 46,300 5470 5470 it 0
Pay 3-Manth USD-LIBOR 1.650% Q22412027 154,200 116,767) 116,204 0 11741
Pay 3-Manth USD-LIBOR 2.500% 120202027 259,700 119,995 136,453 0 (5,160)
Pay 3-Manth USD-LIBOR 2.490% 01/09/2028 190,500 (14,7500 126,747 23,869 0
Pay 3Manth USD-LIBOR 1.280% 0372412028 73,200 110,642) 110,642 0 191
Receive FManth USD-LIBOR 1.55% 051212028 13,100 1,962 14952 k1) 0
Pay 3-Month USD-LIBOR 0.500% 06162028 366,282 169,256) 48,7200 0 11,8041
Pay 3-Month USD-LIEOR 1.500% 121572028 29,662 14.285) 14,9531 0 1801
Receive FMonth USD-LIBOR 1.500% mn229 14,850 2,151 2151 0 12,1031
Pay 3-Month USD-LIBOR 1.700%: 022029 54,000 17,200 16,9911 6,855 0
Pay 3-Month USD-LIEOR 1.518% 072002023 7,600 11,096 11,096 0 1211
Pay 3-Month USD-LIBOR 1.630% 07202023 10,600 11,461) 11,4611 0 129
Pay 3-Month USD-LIBOR 1.630% 07262023 12,700 11,749) 11,749} 0 1361
Pay 3-Month USD-LIBOR 3.000% 061972029 275,100 17,133 148,950 0 16,8561
Receive F-Month USD-LIBOR 1.750% 017232030 14,000 2,008 2,048 45 0
Receive 3-Month USD-LIBOR 1.870% 72312030 14,000 1,840 1,940 4 0
Receive 3-Month USD-LIEOR 1.610% 0272812030 14,100 28 229 4 0
Receive 3-Month USD-LIEOR 1.430% 0311772030 31,300 5,469 5,469 o7 0
Receive 3-Month USD-LIEOR 1.250% 061772030 9,500 1,790 1,595 30 0
Receive 3-Month USD-LIEOR 0.678% 0772972030 12,400 2am m 3 0
Receive 3-Month USD-LIEOR 0.674% 0810572030 12,000 2EN 28 ar 0
Receive 3-Month USD-LIEOR 1.000%: 12162030 7,588 1,640 1,587 5 0
Pay 3-Month USD-LIEOR 0.750% 0B/1672031 13,609 13,34 12,089 0 1871
Receive FMonth USD-LIEOR 0.750% 061672031 335,400 62,108 55,541 1,387 0
Receive 3-Month USD-LIBOR 1.450% 07NE20N 23,600 4534 4,534 1 0
Receive 3-Month USD-LIBOR 1.370% 079203 10,500 2/085 2,085 k1) 0
Receive 3-Month USD-LIBOR 1.360% 07207203 15,700 312 3128 52 0
Receive 3-Month USD-LIBOR 1.405% 090772031 25,500 5180 5,180 0 14,9401
Pay 3-Month USD-LIEOR 1.500% 100572031 15,500 13.042) 13,042 0 (541
Pay 3-Month USD-LIEOR 1.535% 10152031 15,400 12,962) 12,982/ 0 1511
Pay 3-Month USD-LIEOR 1.535% 02212031 10,300 11.997) 11,997} 0 135
Pay 3-Month USD-LIEOR 1.545% 1072672031 10,300 11,9900 11,9901 0 135
Pay 3-Month USD-LIBOR 1.135% minaenaz 10,100 11,8000 11,8001 1,763 0
Pay 3-Month USD-LIEOR 1.655% 072412032 12,700 12,3500 12,3501 0 1421
Pay 3-Month USD-LIBOR 1.768% 020212032 9,600 11,749) 11,748 0 135
Pay 3-Month USD-LIEOR 2.000% 02nannaz 23,000 13,7950 13,7951 0 (B4
Receive FMonth USD-LIEOR 1.500% 062112032 12,800 25644 anz 144 0
Receive 3-Month USD-LIEOR 2.500% 062012048 7,900 1,673 2,768 148 0
Receive 3-Month USD-LIBOR 1.910% 101772048 11,400 3,647 3653 56 0
Receive 3-Month USD-LIEOR 1.895% 101872048 11,400 3,679 3644 62 0
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EHEFD EHEF FREH
X3/ ZE AVTFIIR B 2 i E METH i i (18) #
Receive FMaomh USD-LIBOR 2.000% [EYE] § 8,800 § 2,642 ¥ 2836 H ]
Receive 3-Momh USD-LIBOR 1.625% MNER050 22,500 8. 6,724 ]
Receive 3-Momh USD-LIBOR 1.750% Z2r0s0 47,500 16,313 14,566 280 ]
Receive 3-Momh USD-LIBOR 1.625% 020032050 42,500 15,813 12,989 M7 ]
Receive 3-Momh USD-LIBOR 1.875% 0210712050 2,700 BEd H66 16 ]
Receive 3-Momh USD-LIBOR 1.500% (61712050 1,200 469 591 16 ]
Pay 3-Maonth USD-LIBOR 1.215% 10132050 14,900 16,6100 16,610} 0 [L:41}
Pay 3-Month USD-LIBOR 1.144% 1110472050 9,000 141 Wi 0 1500
Receive FMomh USD-LIBOR 1.250% 12162050 128,700 56,255 43073 720 ]
Pay 3-Month USD-LIBOR 1.485% Mnaa 13,900 15,478) 15,478) 0 (761
Pay 3-Maonth USD-LIBOR 1.595% Mnas 14,700 15,506) 15,506} 0 (B41
Pay 3-Month USD-LIBOR 1.523% Mnas 8,900 13,4500 13,450 0 1501
Pay 3-Month USD-LIBOR 1.560% s 10,400 13,9600 13,980 0 1581
Pay 3-Month USD-LIBOR 1.590% 020972051 94,800 137,752 137,752} [} 15601
Receive FMomh USD-LIBOR 1.250% Q662051 386,100 168,197 103,740 2478 ]
Receive 3-Momh USD-LIBOR 1.045% 06232051 22,200 6,985 6,985 136 ]
Receive 3-Momh USD-LIBOR 1.785% 0an2m 13,100 4574 4574 76 ]
Pay 3-Month USD-LIBOR 1.815% /2412052 2500 (B46) 1846} 0 14
Pay 3-Month USD-LIBOR 1.867% /26052 2500 1622) 1822} 0 14
Receive 3-Month ZAR-SAJNBOR 7.250% 09192023 IAR 305,500 19 252 0 m
Receive 3-Month ZAR-SAJNBOR 8.250% 03n52024 7,700 15) 0 0 ]
Pay 3-Month ZAR-SAJNBOR 4 850% 0072026 50,200 (249 1240} 0 161
Pay 3-Maonth ZAR-SAJNBOR 4 B48% Mneze 148,000 (736) 16981 0 g
Pay 3-Month ZAR-SAJNBOR 4.915% 02012026 113,400 15700 1544} 0 14
Pay 3-Month ZAR-SAJNBOR 5.085% 02092026 57,500 [276) 1282} 0 n
Receive 3-Month ZAR-SAJNBOR 5.970% 03102026 7,000 n b} 1 ]
Pay 3-Month ZAR-SAJNBOR 8.300% 0ansa27 1,400 0 15 0 ]
Pay 3-Month ZAR-SAJNBOR 7.750% andoze 626,200 11,4800 11,8331 0 1128
Pay E-Month Australian Bank Bill 4.750% 06182024 AUD 26,000 89 12,997) 17 ]
Pay E-Month Australian Bank Bill 1750% 12171024 39,200 1431) 13,4401 o ]
Pay E-Month Australian Bank Bill 4.750% 12171024 41,400 163 14,433} k1 ]
Pay E-Month Australian Bank Bill 1.500% 06172025 38,850 1345) 13,937 k] ]
Pay E-Month Australian Bank Bill 2.750% 06172026 3870 mi 1397 3 ]
Pay B-Mamh Austrakan Bank Bill 3.000% Listhalvivd) 313,890 19,6221 1379461 577 ]
Repeive f-Momh EURIBOR 10.453%) 120281023 EUR 4,300 164 164 it} ]
Repeive f-Momh EURIBOR 10.425%) Da/28024 4,200 ng k] 17 ]
Pay -Momh EURIBOR 0.550% nanozz4 21,000 mm (tnall [} (BB
Receive f-Momh EURIBOR 10.385%) 120302024 1,900 132 132 0 ]
Repeive f-Momh EURIBOR 10.363%) 06/30/2025 3,500 87 287 il ]
Repeive f-Momh EURIBOR 10.329%) 120302025 2,300 el 4 16 0
Repeive f-Momh EURIBOR 10.284%) 063072026 1,100 1m 120 B 0
Pay -Momh EURIBOR 0.700% n4myazr 42,300 13,703) 13,7031 [} (3241
Pay -Momth EURIBOR 0.650% Danzmzr 63,000 15,678) 15,6781 1] (4641
Pay -Momth EURIBOR 0.650% 0sn1/2027 63,000 15,684) 15,684 1] 14831
Pay -Momth EURIBOR 1.000% Danamzr 85,900 16,351) 16,351} ] |GEEI
Pay -Momth EURIBOR 1.000% Danamzr 41,200 13,0600 13,0601 ] 13351
Repeive f-Momh EURIBOR 10.150%) 03n8/030 123,000 25,299 21,738 1,365 0
Repeive B-Month EURIBOR 0.150% 06172030 26,800 5,078 5,097 k) 0
Pay -Momth EURIBOR 2.000% 0972112032 194,130 6,717 118,5300 ] 12,7751
Receive™ B-Momh EURIBOR 1.750% 03n&/033 241,200 nm 2,755 3476 ]
Receive B-Momh EURIBOR 0.250% 03N8/2050 37,600 16,505 13,493 84 0
Pay Barik of Japan Uncollateralized

Overnight Call Rate 0.176% DAz ¥ 3,890,000 135 1351 5 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 10.020%) 972002028 67,650,000 10,487 BAN ] (2201
Receive Bank of Japan Uncollareralized

Overnight Call Rate 0.000% 0ans29 75,360,000 13,062 12318 ] 1145]
Receive Bank of Japan Uncollareralized

Overnight Call Rate 0.400% 06152032 6,300,000 511 502 1] (201
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.500% 035042 3,350,000 1,880 966 ] 110
Receive Bank of Japan Uncollareralized

Overnight Call Rate 0.711% 0412712042 1,020,000 37 u7 ] 1361
Pay BAL-COI-Compounded 5.830% 0223 BAL 165,400 (551 1558} 1] L]
Pay BAL-COI-Compounded 5.836% 0223 128,800 [425) 14251 1] 151
Pay BAL-COI-Compounded 5.855% 223 42,900 1n3n 137 1] 12
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Receive BAL-COI-Compounded 12.670% 10212023 BAL 13,200 § ] $ [] § [ 0
Receive BAL-COI-Compounded 12.690% 0212023 6,800 § 5 0 0
Receive BAL-COI-Compounded 12.740% 10212023 22,800 n n 0 0
Receive BAL-COI-Compounded 12.750% M0212023 10,900 § 5 0 0
Receive BAL-COI-Compounded 12.760% 022023 22,800 n n 0 0
Receive BAL-COI-Compounded 12.900% 022023 46,500 12 12 0 0
Receive BAL-COI-Compounded 12.930% M022023 5,800 1 1 0 0
Receive BAL-COI-Compounded 12.939% 022023 23,200 § 5 0 0
Receive BAL-COI-Compounded 12.846% M10212023 58,300 12 12 0 0
Receive BAL-COI-Compounded 12.960% M10212023 46,500 9 9 0 0
Receive BAL-COI-Compounded 12.970% M10212023 76,300 14 14 0 0
Pay BAL-COI-Compounded 11.140% 01022025 4,400 13 13 1 0
Pay BAL-COI-Compounded 1.160% 01022025 2,900 19 ] 1 0
Pay BAL-COI-Compounded 11.350% 01022025 3,600 18 181 1 0
Pay BAL-COI-Compounded 12.000% 10212025 9,800 3 3 3 0
Pay BAL-COI-Compounded 12.080% 10212025 16,300 9 9 ] 0
Pay BAL-COI-Compounded 12.140% 10212025 6,200 1 7 3 0
Pay BAL-COI-Compounded 12.145% 110212025 6,000 1 7 3 0
Pay BAL-COI-Compounded 12.160% 10212025 16,400 14 14 ] 0
Pay BAL-COI-Compounded N.220% 0042027 5,300 1o no 3 0
Pay BAL-COI-Compounded 11.245% 01042027 2,700 15 ] 2 0
Pay BAL-COI-Compounded 11.260% 01042027 2,700 15 1l 2 0
Pay BAL-COI-Compounded 11.700% 10412027 1,400 1 1 1 0
Pay BAL-COI-Compounded 1.715% /0412027 5,900 4 4 4 0
Pay BAL-COI-Compounded 11.870% 10412027 14,100 n 2 9 0
Pay IBMEXID 1.640% 1212712022 MXN 780,300 (180) 11,753) 0 1485)
Pay IBMEXID 1.640% 110372023 31,200 18 163) 0 nn
Pay IBMEXID 1.645% 110372023 49,400 13 1100} 0 n
Pay IBMEXID 1.7145% 011052023 33,200 ] 173) 0 ng
Pay IBMEXID 1.805% 02106/2023 76,600 1300 1193) 0 135
Pay IBMEXID 1.820% 0210612023 37,700 15 196) 0 nn
Pay IBMEXID 6.350% 0910112023 38,100 m (66 0 141
Recenve IBMEXID 4.675% 0410312024 451,700 1,060 1,060 64 0
Receve IBMEXID 8.660% 040472024 352,700 442 447 0 121
Receve IBMEXID 8.750% 0410572024 265,800 n nr 0 il
Pay IBMEXID 5.900% 082612024 11,300 141 (301 0 il
Pay IBMEXID 1670% 031052025 662,400 11,588 13,5271 0 (3611
Pay IBMEXID 1.110% 030772025 435,800 11,024 12,353 0 (2401
Pay IBMEXID 1.115% 030772025 433,300 11,016 12,3421 0 1239
Pay IBMEXID 7.570% 0311812025 612,000 11,5631 13,107 0 13571
Pay IBMEXID 5.160% 06062025 39,200 (209 12091 4 0
Pay IBMEXID 5.950% 7302026 104,300 (531) 13651 0 12
Receve IBMEXID 4.410% 0327 102,000 174 174 7 0
Receive IBMEXID 8.730% 041062027 108,200 i 2 B 0
Receive IBMEXID 7.495% miaenaz 52,800 98 a2 7 0
Receve IBMEXID 7.498% a3z 218,400 1.3 3 il 0
Receive IBMEXID 8.732% 03302032 54,100 % 9% ] 0
Receive IBMEXID 2.10% 0312032 127,000 36 236 14 0
Recaive™ Secured Overnight Financing Rate 2.450% 12207024 § 428,400 1067 7,097 J 0
Recaive™ Secured Overnigh Financing Rate 2.3650% 01712025 214,000 3.597 3574 123 0
Recaive™ Secured Overnight Financing Rate 1.600% MNGIH026 167,700 043 4,909 161 0
Receive™ Secured Dvernigh Financing Rate 2.300% MN726 120,700 3,552 3,526 118 0
Pay Secured Overnigh Financing Rate 1.620% 04narzz7 26,900 12,682) 12,6821 0 (531
Pay Secured Qvernigh Financing Rate 1.783% 0417217027 20,100 11,8600 11,860 0 (40
Pay Secured Qvernigh Financing Rate 1.788% 0510312027 20,600 11.921) 921 0 (41
Pay Secured Dvernigh Financing Rate 1.000%: 061572027 51,050 16,742) 15,892/ 0 oz
Receive Secured Dvernigh Financing Rate 1.000%: 061572027 68,850 9,089 6,794 134 0
Pay Secured Qvernigh Financing Rate 2.850% 083012027 24,600 11,258) 11,258 0 (521
Pay Secured vernigh Financing Rate 3.050% 0900712027 12,500 (529 1529} 0 1271
Pay Secured Qvernigh Financing Rate 2.955% 1000412027 25,100 11,186 11,186 0 (541
Pay Secured Qvernigh Financing Rate 1.618% 02/09/2023 4,800 (600 1600} 0 121
Pay Secured Qvernigh Financing Rate 1.000%: 061512029 6,100 11,054) LE] 0 (161
Receive Secured Overnight Financing Rate 1.000% 061572029 97910 16,862 12,514 27 0
Pay Secured Qvernigh Financing Rate 1.750% 061512029 58,920 17531 13,814} 8 1131
Pay Secured Qvernigh Financing Rate 3.050% 09/08/2023 12,400 (6191 1618} 0 1361
Pay Secured Qvernigh Financing Rate 3.100% 09/09/2023 12,400 (581) 1581} 0 1361
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Pay Secured Overnight Financing Rate 1.650% 021082032 § 16,100 § 12,658) 12,6561 H K] [E)
Pay Secured Overnight Financing Rate 1.730% 021242032 15,200 12,426) 12,426} ] (400
Pay Secured Overnight Financing Rate 1.765% 03116/2032 5,300 (B39) 1839} 0 g
Receive Secured Overnight Financing Rate 2.305% 0610812032 10,400 1172 1172 kL 0
Pay Secured Overnight Financing Rate 1.250% 06152032 55,640 (11,615 16,902} 0 11871
Receive Secured Overnight Financing Rate 1.250% 06152032 45970 9,556 7,800 m 0
Pay Secured Overnight Financing Rate 1.750% 061572032 78,300 13,027 18,752} 0 12731
Pay Secured Overnight Financing Rate 3.050% 09/06/2032 18,800 11,153) 11,153) ] im
Receive Secured Overnight Financing Rate 1.750% 061572052 96,100 29,365 20,305 559 0
Receive®™ Sterling Ovemight Interbank

Average Rate 2.000% 0311512033 GEP 75,300 12,646 756 576 0
Pay Sterling Ovemight Interbank

Average Rate 1.096% 021412052 5,500 12,548) 12,546) 0 i
Pay Sterling Ovemight Interbank

Average Rate 1.060% 022112052 2,500 11,178 11,1781 0 0
Pay Sterling Ovemight Interbank

Average Rate 1.10% 021052 2,500 11,155) 11,155 0 0
Pay Sterling Ovemight Interbank

Average Rate 1.175% 0212812052 5,200 12322 12,322 0 0
Receive®™ Sterling Ovemight Interbank

Average Rate 2.000% 0311512053 5,500 1,463 1202 ] 0
Receive UK. Retail Price Index 0.000% 09152031 34,900 14,293) 14,1131 540 0
Receive UK. Retail Price Index 0.000% 10152031 46,300 14,995) 14,935) ng 0
Receive UK. Retail Price Index 0.000% NN 23,300 12.178) 11,9261 380 0

§ 221006 § e § SB9S5 & (32.925
Total Swap Agreements $ 210,895 $ 3,284 4 60139 § (61.312)
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, 2022:
P Securlliw with an aggregate market value of $98,845 and cash of $171,779 have been pledged as. for traded and y cleared
as of October 31, 2022, See Note B, Master Netting Arrangements, in the Notes to Financial Statements for more
information regarding master netting arrangements.
IR A 7 SEIREERBME
5 itk EEEBLS B TG it EEFIHS B
BWATvay bt/ 279y 7 A&t RBYFIvay bt/ 279y F &t
Total Exchange-Traded or Centrally Cleared_$ 03 623 % 60,139 % 60,762 & (1,466) & 11,277) § 161,312) (64,055)
™ |f the Fund is a seller of Ve DCEUrS, a5 ded der the terms of that paticular swap agreement, the Fund wil either (il pay 10 the buyer of peatection an amoun equal ta the notional amount of the swap and
take delrvery of the referenced obig: undertying prising the raferenced index or fa) pay @ meq seatiement amount in the form of cash or securites equal to the notional amount of the swap lexs the recovery value of the
referenced obligation or underying securities comprising the referenced indes.

“ Implied credn spreads, represented in absolute terms, wtikzed in determining the market value of credit default swap ag on , IS, Municipal i or sovereign issues as of perod end serve as indicatars of the

curment status of the payment/performance risk and represent the ikelihood o risk of default for the credn dervative. The implied credn spread of a particular refarenced entity refiects the cost of buying'selling protection and may include
uptront payments required 10 be made 1o enler ino the agreement. Wider credi spreads represent a deterioration of the referenced entity's credi scundness and a greates likelihood or resk of default or other credit event ocowming a5
defined under the terms of the agreement.

The: madmum petential 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 a5 defined under the terms of that particular swap agreement.

The prices and resulting vaes for credit default swap agreements serve as indicators of the current status of the paymenn/performance risk and represent the likelihood of an expected listality for profi for the credit derivative should the
national amount of the swap agreement be dosed/sald as of the perod end. Increasing market values, in absolute terms when comgared to the netional amount of the swap, represent a deterioration of the referenced underbying's credit
soundness and a greater likelihood or risk of default or other credit event actuming s defined under the terms of the agreement.

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

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

5B

&

FTffi (8) 3
WEIHEF RFA ZiELAE ZIEE
BOA 112022 § 2512 AUD 18483 0 § (2
BOA 120z 18 CNH B 0 121
BOA 112022 3448 EUR 1,526 £ 0
BOA 12022 5 PEN g2 0 (241
BOA 1172022 IAR 57,968 $ 3691 498 0

F (M)

ELa NIa—4% AVhL T7o
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

AERBEME (8) %

BEIEF RER ZELAR ZEEE

BOA 172022 IR 12,585 § 730 § ] § 0
BOA 1272022 PEN 87,093 22,790 1,054 0
BOA 1272022 $ 1,047 EUR 1,062 0 151
BOA 1272022 3,096 GEP 2684 0 131
BOA 1272022 13942 MAN 586,729 330 0
BOA 1272022 7 PEN 278 0 13
BOA 0172023 AR 38,083 § 2,43 B2 0
BO0A 0372023 WD 31,566 7,885 632 0
BOA 0312023 AR 95,583 5413 61 0
BOA 0572073 PEN 6,923 6,862 207 0
BPS 1202 AUD 282 1,83 0 12
BP3 1 I0R 176,115,710 1,270 1 0
BPS 1202 § 18,087 GBP 16,119 4 0
BPs 1202 18,114 IDR 285,197,517 0 (BE3I
BPS e 37,39 NOK 359,438 0 12,8071
BP§ 1202 1,840 PEN 7,138 0 1511
BP§ 1202 36,525 SEK 370,11 0 13,0021
BP§ 1202 AR 175,146 § 10,906 1,381 0
BP§ 1272022 ONH 1813 62 14 1]
BPS 1272022 FUR 10,646 10,612 B8 0
BP§ 1272022 MN 12,233 595 0 151
BP3 1272022 § 9,385 o 8,700,000 0 217
BP§ 1272022 02 NY 181 0 13
BPS 1272022 11,270 IDR 176,509,731 0 151
BP§ 1272022 1532 PEN 6078 0 114
BAC 1202 74,096 JPY0ENTT 0 12,1861
BRC 1z AR 18,977 § 49 626 0
CBK 1202 AUD 8,009 5,104 0 18]
CBK 1z BAL 93,124 55,697 0 nn
CBK 120 GBP 2,369 1,668 0 1601
CBK 120 PEN 9,258 2325 4 0
CBK 1z § 1,158 AUD 1,780 0 1]
CBK 1z 56,015 BAL 93,124 0 47
CBK 72022 13,888 COP 62,570,000 0 11,083
CBK 172022 1,105 EUR 1,135 17 0
CBK 172022 12,504 [:d 11,321 a 0
CBK 172022 23 I0R 345,000 0 ]
CBK 172022 240 PEN 98 0 i
CBK 172022 545 2120 0 14
CBK 172022 AR 246,179 4 15,003 1,620 0
CBK 1272022 CNH 708 102 [ 0
CBK 1272022 MXN 1,362,688 66,837 0 33
CBK 1272022 PEN 83,23 19,146 0 19401
CBK 1272022 § 8,906 (P 8,087,236 0 13801
CBK 1272022 102 CNY 708 0 15)
CBK 1272022 2,525 PEN 10,257 0 1831
CBK 1272022 343 13,363 0 1831
CBK 1272022 (AW 27,834 0 1761
CBK 0172023 8,740 (P 8,336,943 0 1261
CBK 0172023 1,126 PEN 6,901 0 131
CBK 0172023 12,421 48,598 0 1228
CBK 0112023 1957 MR 282 0 3
CBK 0272023 11,135 BAL 60,092 5 0
il’ 1272022 IR 107612 § 6,840 102 0
il’ 0272023 1493 2,006 197 0
GLM 172022 PEN 18,353 450 0 i
LM 172022 I8 63,724 3470 504 0
6L 1272022 4 151 op 136,490 0 8)
GLM 1272022 14377 PEN 57,240 0 1821
6L 0372023 MXN 1,007,938 4 50,490 0 1458)
GLM 0572023 § 4,535 PEN 18,353 3 0
6L 0572023 I8 54,866 4 1522 361 0
JPM 172022 BAL B11,420 117,288 T 0
JPM 172022 § 118,205 BAL 611,420 0 nmn
JPM 172022 196 CNH 2,408 0 i
JPM 172022 12,484 IDR 187,436,692 0 14501
JPM 172022 13 INR 1018 0 0
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

KRR (18) &

BEI4EF RER ZiELAE SZEGEE ¥

JPM 072023 § 115,808 BAL 611,420 - 0 § 16651
JPM 0272023 435 MXN 4539472 2,559 0
MEC 172022 AUD 2,188 $ 142 13 0
MEC 172022 CHF 1,482 1,580 a7 0
MEC 172022 cop 62,570,000 12,597 0 1501
MEC 172022 EUR 4,304 404 0 40
MEC 12022 Gap 50,318 87 0 13,1161
MEC 172022 $ 1417 AUD 2,188 0 na
MEC 1172022 163 cop £00,585 0 0
MEC 172022 1615 EUR .10 18 0
MBC oz 38,798 GBP 38,120 1,637 0
MEC 12022 4,560 JY 682,300 4 0
MEC 122072 CNH 815 $ m ] 0
MEC 122072 cop 00,585 162 0 1]
MEC 122022 § 1413 AUD 2,188 0 n3
MEC 132022 m CNY 93 0 (51
MBC 13202 1121 EUR 1,730 0 (U]
MEC 1220722 2,250 GBP 1,845 0 18
MEC 072023 IAR 24365 $ 1,354 kY 0
MEC 0372023 TWD 2,849 nm 914 0
MEC 0572023 § 04 CNH 204 0 (22
Myl 12022 BAL 1329 $ 25,185 0 (170
MYl 12022 GBP 09,463 35,743 0 120,558
MYl 1202 DR 174872 12 1 0
MYl 12022 $ 220 AUD 34,198 0 (3421
MYl 12022 25294 BAL 13291 M 0
MYl 12022 18,343 EUR 18,810 248 0
MYl 12022 nano GBP 2,205 0 11,6601
MYl 12022 10,082 IDR 148,149,809 0 15461
MYl 12022 53,368 JPY 7,675,094 0 11,7311
MYl 122022 CNH 92 $ 59 3 0
MYl 122072 GBp 292,205 18373 1,667 0
MYl 122072 WD ekl anz 617 0
MYl 122022 § 25,008 BAL 1329 168 0
MYI 122022 9 CNY am 0 12
MY 0172023 IMR 9917 § 537 1 0
MY 0272023 677,547 37,034 439 0
MY 0372023 ™wo w2 10279 823 0
MY 0472023 IAR 403 38 0 0
ABC n20z § 477 PEN 13,583 0 178
SCX n20z CAD 12400 § 90,928 0 0
SCX n20z [l 154,813 168 4 0
SCX n20z COP 63,370,585 14910 1,961 0
SCX n20z I0R 291,285,429 18,742 103 0
SCX n20z § 5,494 AUD 4481 0 (70
SCX n20z 13178 CaD 45,592 M6 0
SCX n20z 158 [xig 154,813 ] 0
SCX n20z 4,340 GBP 7,385 162 0
SCX n20z 18,675 IDR 280,138,899 0 1749)
SCX 12022 12121 161,931,834 0 1436)
SCX n20z 15,118 NOK 146,545 0 (1,016)
SCx n20z 12,51 SEK 128,305 0 19001
SCx 20z 673 IAR 12,119 0 4
SCX 122022 CNH 459 § 66 3 0
SCX 122022 ™wo 548,129 18,199 1197 0
SCx 122022 $ 90,928 CAD 124,009 0 U]
SCx 122022 66 CNY 459 0 131
SCx 122022 18,742 IDR 281,735,232 0 1221
SCx 122022 199,734 JPY 29,500,001 0 i
SCx 122022 1426 PEN 5,510 0 1361
SCx 0172023 [l 154,813 § 156 0 1]
SCx 0472023 IR 56,849 3,090 3 0
06 20z CHF 3417 360 185 0
06 20z EUR 693,317 666,061 0 (18,1600
06 20z § 659,513 EUR 656,515 0 110,5681
06 122022 EUR 56,575 § 660,926 10,621 0
506 0172023 IR 18,081 109 4 0
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

ARERHE (8) &

BEIEF RER ZELAR ZEEE 7

TOR 1/2022 § 57,353 CAD 78,280 § E] § 0
UAG 12022 AUD 44269 $ 28,669 361 0
UAG 172022 § 4438 AUD 6,848 0 159)
UAG 112022 5,637 EUR 5,805 100 0
UAG 172022 8473 IDR 176,098,843 0 141
UAG e 12,172 JPY 10,373,568 0 12,3811
UAG nn AR 135,11 § 8,649 1,268 1]
UAG 120z 64,883 3870 445 0
UAG 122022 § 78,692 AUD 44,760 0 13601
UAG 1202022 12,354 MAN 18N 7 0
UAG ixTelivz ] AR 11,825 § 4ma 150 0
Total Forward Foreign Currency Contracts $ 37,075 $ 182,636)

PURCHASED OPTIONS:

EHEFI EHEFNO T/9H/X

mEIHEF 4] ATYIR b/ L=t fIERAR BETAD azxbk s

FAR Call - OTC 2-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2243%  DBMD&2024 0§ oz g
FAR Put - OTC 2-Year Interest Rate Swap Secured Overnight Financing Rate  Receive 2243%  0BOS2024 52,000 mz 1,566
GLM Call - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2010% 077262032 10,500 1,701 7
GLM Put - OTC 30-Year Imerest Rate Swap Secured Qvernight Financing Rate  Receive 210% 07262032 15,300 2479 2531
MYC Call - OTC 1-Year Imerest Rate Swap Secured Overnight Financing Rate Pay 3053% 07202023 154,200 95 104
MYC Call - OTC 1-Year Inerest Rate Swap Secured Overnight Financing Rate Pay 2620% 0772212024 154,200 1,156 41
MYC Call - OTC 2-Year Imerest Rate Swap Secured Overnight Financing Rate Pay 2580% 07182024 108,300 1,603 B9
MYC Call - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2400% 072002027 12,100 1,597 B15
MYC Call - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2170% 0782032 12,100 198 w3
MYC Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate  Receive 3053% 077202023 154,200 925 2
MYC Put - OTC 1-Year Inerest Rate Swap Secured Overnight Financing Rate  Recenve 26H% 07222024 154,200 1,156 21
MYC Put - OTC 2-Year Inerest Rate Swap Secured Overnight Financing Rate  Recenve 2580%  D7NG2024 109,300 1,503 2794
MYC Put - OTC 30-Year Inerest Rate Swap Secured Overnight Financing Rate  Recenve 2400% 072002027 13,600 1,795 2399
MYC Put - OTC 30-Year Imerest Rate Swap Secured Overnight Financing Rate  Receve 2170% 07182032 13,600 2,157 2,188
Total Purchased Options $ 20220 % 19.814

RITTEN OPTIONS:

ZHEF EHEFD T999(X TLET L

WEIHEF 4R AVTIIR FiL/ZE L—b  TEEHAR BETAD (2H) g i

BOA Call - OTC 1-Year Imerest Rate Swap Secured Overnight Financing Rate  Receive 2150% 120172023 55,600 $ nm % 39
BOA Put - OTC 1-Year Interest Rate Swap Secured Dvesnight Financing Rate  Pay 360% 1201/2023 55,600 172) (501)
B8P3 Call - OTC 1-Year Imerest Rate Swap 3Month EURIBOR Receive 0550%  D4/11/2023 12,800 113) 0
8P Call - OTC 1-Year Imerest Rate Swap 3Month EURIBOR Receive 0.700%  D4/282023 68,500 12 121
B8P3 Put - OTC 1-Year Interest Rate Swap 3Month EURIBOR Pay 2100% 0412023 12,800 139 (12|
B8P3 Put - OTC 1-Year Interest Rate Swap 3Month EURIBOR Pay 2250%  D4/282023 68,500 121 (581)
CBE Call - OTC 1-Year Imerest Rate Swap Secured Overnight Financing Rate Receive 2690% 4022024 14,800 186 131
CBE Put - OTC 1-Year Inerest Rate Swap Secured Overnight Financing Rate  Pay 2690% 4022024 14,800 (116} 21
oug Call - OTC 1-Year Interest Rate Swap Secured Qvemight Financing Rate  Recenve 2920% 101372023 34,700 1209) 1421
oug Call - OTC 1-Year Imerest Rate Swap Secured Ovemight Financing Rate  Receive 2.790%  D4/DB/2024 23,300 7 155
oug Call - OTC 10-Year Intesest Rate Swap Secured Overnight Financing Rate  Receive 2750% 121472022 24,600 (189) 13
oug Put - OTC 1-Year Interest Rate Swap Secured Dvernight Financing Rate  Pay 2920% 10N32023 34,700 (209) (512)
oug Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate  Pay 2.790%  D4/DE/2024 23,300 g 1315)
oug Put - OTC 10-Year Interest Rate Swap Secured Ovemight Financing Rate  Pay 3650% 12472022 24,600 (189) (600)
FAR Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate  Receive 2688%  04/02/2024 24,800 (233) 163
FAR Call - OTC 1-Year Interest Rate Swap Secured Qvemight Financing Rate  Recenve 2781%  D4/0B2024 38,800 (300) 181
FAR Put - OTC 1-Year Interest Rate Swap Secured Dvernight Financing Rate  Pay 2688%  D4/0Z/2024 29,800 1233) (426)
FAR Put - OTC 1-Year Interest Rate Swap Secured Dvernight Financing Rate  Pay 2781%  D4/052024 38,800 (300) (527)
GLM Call - OTC 1-Year Inerest Rate Swap 3Month EURIBOR Receive 0.550% 04052073 71,800 (134) I
GLM Call - OTC 1-Year Imerest Rate Swap 3Month EURIBOR Receive 0.550%  D4/11/2023 95,400 (182) 121
GLM Call - OTC 1-Year Imerest Rate Swap 3Month EURIBOR Receive 0.700%  D4/24/2023 70,000 1751 121
GLM Call - OTC 1-Year Imerest Rate Swap 3Month EURIBOR Receive 0.700%  D4/26/2023 65,600 (16} 121
GLM Call - OTC 1-Year Imerest Rate Swap 3Month EURIBOR Receive 0.550% 05152023 63,400 i 121
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EHEFI EHEFO TI/9H(X EAEYEN
mEIHEF fi4) AYTIIR XHh/5ZER L—bt TSR BETAD (ZH) iim i
GLM Call - OTC 1-Year Interest Rate Swap 3Month USD-LIBOR Receive 0.870% 11022022 2,784,300 § 14567 % 0
GLM Call - OTC 1-Year Interest Rate Swap 3Month USD-LIBOR Receive 1.270% 1022022 343,600 119 [
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive 2.765% 07252073 67,000 419 132
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive 290% 0N32073 34,700 213) 142
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive IMeE% 2072073 28,100 82) 3%
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Receive 3040% 232073 27,100 (194 [45)
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive 3000% V232073 27,100 143 147
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive 3205% 232073 27,100 g2 149
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive 2973% 252073 27,600 (140 138
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive 280% 022073 27,500 (188 3
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive 3088% 1032073 27,500 149 [45)
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive 1m0%  NN02023 27,400 82) 3%
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive 2050%  NNT2073 54,600 (148 3%
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Receive 2150% 102002023 54,500 140y 135
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive 2250% 1A0772073 55,600 [174) 145
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate  Receive 2697% 04022024 59,600 [467) 1nan
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive 2IN%  D4J0B2024 29,400 [222) 166
GLM Call - OTC 5-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive 2A68% 00252073 14,200 [339) 153
GLM Put - OTC 1-Year Interest Rate Swap 3Month EURIBOR Pay 2100% 04052023 71,800 1134) (665
GLM Put - OTC 1-Year Interest Rate Swap 3Month EURIBOR Pay 2100% 041172023 95,400 1182) (918
GLM Put - OTC 1-Year Interest Rate Swap 3Month EURIBOR Pay 2250%  D4/24/2073 70,000 (198) 1591)
GLM Put - OTC 1-Year Interest Rate Swap 3Month EURIBOR Pay 2250%  D4/2672023 65,600 (18 1557
GLM Put - OTC 1-Year Interest Rate Swap 3Month EURIBOR Pay 2100% 05152023 63,400 m (624
GLM Put - OTC 1-Year Interest Rate Swap 3Month USD-LIBOR Pay 1.270% 1022022 1,910,700 13,8001 (70,8321
GLM Put - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Pay 2.765% 00252073 67,000 (19 11,1800
GLM Put - OTC 1-Year Interest Aate Swap Secured Ovemight Financing Rate Pay 2920% 0132073 34,700 [113) 1512)
GLM Put - OTC 1-Year Interest Aate Swap Secured Ovemnight Financing Rate  Pay 3018% 107202023 28,100 a2 1300)
GLM Put - OTC 1-Year Interest Rate Swap Secured Ovemnight Financing Rate  Pay 3040% 107232023 27,100 (195 1359)
GLM Put - OTC 1-Year Interest Aate Swap Secured Ovemight Financing Rate  Pay 3190% 10232023 27,100 192 1348
GLM Put - OTC 1-Year Interest Aate Swap Secured Ovemight Financing Rate  Pay 3225% V232023 27,100 192 1341)
GLM Put - OTC 1-Year Interest Aate Swap Secured Ovemight Financing Rate  Pay 2973% 107252023 27,600 (190 1303)
GLM Put - OTC 1-Year Interest Aate Swap Secured Ovemight Financing Rate Pay 2801% 022073 27,500 (188 1#17)
GLM Put - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate  Pay 3088% 110372023 21,500 1199) (362)
GLM Put - OTC 1-Year Interest Aate Swap Secured Overnight Financing Rate  Pay 2910% 1102023 27,400 82y 1386)
GLM Put - OTC 1-Year Interest Aate Swap Secured Overnight Financing Rate  Pay 3.750% 11772083 54,600 (a8 (465
GLM Put - OTC 1-Year Interest Aate Swap Secured Overnight Financing Rate Pay 3650% 1172072073 54,500 1180} 1497)
GLM Put - OTC 1-Year Interest Aate Swap Secured Overnight Financing Rate  Pay 3.750% 13072083 55,600 74 (465)
GLM Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate  Pay 2697% 4022024 59,600 [467) (B47)
GLM Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate  Pay 2721%  D4DB20724 29,400 [222) [L34]
GLM Put - OTC 5-Year Interest Aate Swap Secured Overnight Financing Rate  Pay 2468% 0252073 14,200 [339) (900
MYC Call - OTC 1-Year Inerest Rate Swap Secured Ovemight Financing Rate  Receive 3050% 0A2073 6,800 [401) (441
MYC Call - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Receive 305%% 0772002073 6,800 [any (45
MYC Call - OTC 1-Year Interest Rate Swap Secured Qvemight Financing Rate  Recenve 2993% 11172023 31,700 1214) an
MYC Call - OTC 5-Year Inerest Rate Swap Secured Ovemight Financing Rate  Receive 2.700%  DI20E3 14,100 [329) (]
MYC Call - OTC 5-Year Interest Rate Swap Secured Overnight Financing Rate Receive 2675% 0772002073 14,400 [335) (70
MYC Call - OTC 10-Year Intesest Rate Swap Secured Overnight Financing Rate  Receive 2800% 1252082 24,600 (200 [mn
MYC Call - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate  Receive 2550%  DA2023 3,600 [260) 1691
MYC Call - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate  Receive 2537% OW202023 3,600 (262 168)
MYC Put - OTC 1-Year Interest Rate Swap Secured Dvernight Fnancing Rate Pay 3.050% 07182073 6,800 [amy (1,07
MYC Put - OTC 1-Year Interest Aate Swap Secured Dvernight Fnancing Rate Pay 3057% 0772072073 6,800 [y (1,010
MYC Pyt - OTC 1-Year Interest Rate Swap Secured Ovemnight Financing Rate Pay 2993% 172023 3,700 214) (4541
MYC Put - OTC 5-Year Interest Aate Swap Secured Ovemight Financing Rate  Pay 2.700%  07/19/2023 14,100 1329) 7721
MYC Put - OTC 5-Year Interest Aate Swap Secured Ovemight Financing Rate  Pay 2675% 07202073 14,400 [333) (801}
MYC Put - OTC 10-Year Imerest Rate Swap Secured Overnight Financing Rate  Pay 3700% 12152022 24,600 (200) (547)
MYC Put - OTC 30-Year Imerest Rate Swap Secured Ovemight Financing Rate  Pay 2550% 072073 3,600 [260) (5621
MYC Put - OTC 30-Year Imerest Rate Swap Secured Overnight Financing Rate  Pay 2537% 07202023 3600 1262) (588)
$125,144) § 193,11
B/%  IU444Z TULET L
WEIHEF i) Jaryvay L=t TTEHAR BETAHD () TS
BFS Put - iTraxx Europe Series 37 Index Sell 1.900% 11162022 14800 ¢ 1181 § m
BRC Put - iTraxx Europe Series 37 Index Sell 1.900% 11162022 12,690 1161 0
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/% 14 WH X TULET L
RS 4] 7oFyvay  L—t TTHEHAR BMETKD  (BE) i i
BRC Put - iTraxx Europe Series 37 Index Sell 2.000% 122112022 14100 135 % 141
13 Put - CDX.1G-38 Index Sell 1.350% 1212112022 28,500 135) 1]
Dug Put - CDX.1G-36 Index Sell 1.400% 1212112022 29,200 143) 19
GST Put - CDX.1G-38 Index Sell 1.400% 11162022 56,300 (66 131
GST Put - CDX.1G-38 Index Sell 1.500% 122112022 58,300 190} 4
GST Put - iTraxx Europe Series 37 Index Sell 3.000% 0352023 28,000 150 [{¥i}
JEM Put - CDX.1G-36 Index Sell 1.350% 11162022 30,500 1an 1]
JPM Put - iTraxx Europe Series 37 Index Sell 1.900% 162002 15,500 114 m
MYC Put - CDI.1G-36 Index Sell 1.600% 1212112022 15,500 123) 131
3 14271 § (581
AR EN
BT 4R ALSAUTIAR TR BETAD (2H) Gl
JPM Put - Fannig Mae"* $ 99406 11072022 0,100 ¥ nen % 11,128
SAL Put - Fannig Mae** 96375 11072022 14,000 1781 1642
SAL Put - Fannig Mae** 96406 110772022 14,000 178 16461
$ 134§ 12 416)
IIHH4X TLET L
HMEIEF  #iE L—t EHEMA VT IIR TEMR HEETAC (ZH) s i
FAR Call - OTC 2-Year Interest Rate Cap™ 2224% USD-SOFR-0IS Compound OB/0B/2026 52,000 § l8an $ 11,7201
FAR Put - OTC 2-Year Interest Rate Floor™ 2204% USD-SOFR-0IS Compound OB/0B/2026 52,000 § e $ 1383
MYC Call - OTC 1-Year Interest Rate Cap™ 3Me% USD-SOFR-0IS Compound 0712472024 154,200 11,1541 12,488
MYC Put - OTC 1-Year Interest Rate Floor™ 3ME% USD-SOFR-0IS Compound 0712472024 154,200 11,1541 1264]
MYC Call - OTC 1-Year Interest Rate Cap™ 2.596% USD-SOFR-0IS Compound ONZ32025 154,200 11,3501 12,289
MYC Put - OTC 1-Year Interest Rate Floor™ 2.596% USD-SOFR-0IS Compound 0712372025 154,200 11,351 1610}
MYC Call - OTC 2-Year Interest Rate Cap™ 2.550% USD-SOFR-0IS Compound 071232026 108,300 11,9331 13,1801
MYC Put - OTC 2-Year Interest Rate Floor™ 2.550% USD-SOFR-0IS Compound 071232026 108,300 11,9331 19851
$ 110,669 ¥ 111,900
Total Written Options 4 (36,554) § (108,085

|SWAP AGREEMENTS:

NRE10A3 Ellﬁﬁﬂ)

B (L) AYI54F JLovt TLITL *;ﬁ&ﬁﬁ :,707“17’0)%%
mEAF  BBIVT (T4 27 EHE 0,28 BETAC X (B ()

BOA HSBC Holdings PLC (1.000%)  DB/202024 1.273% EUR 200 § 3 § I3] § 0 $ 0

02E10A31BHRD

VT34 F JLIvh TLITL *;E?ﬁﬁﬁ ,xv-ij%
mEAF  BEIVT (T4 EEEnen HHA 2Ty FO BETAC X (R ()

BOA Brazil Gavemment International Bond 1000% 1202009022 0.461% $ 2700 3 T 94 B 5 ]
BOA Turkey Government Intemational Bond 1.000% 122002023 5.214% 100 n 3 0 14
BOA Tuwkey Government Intemnational Bond 1.000%  OB202024 5.750% 200 8 4 ] 4
BOA Turkey Govemment Intermational Bond 1.000% 1202002024 B.035% 5,800 1654) 105 ] 1544)
BFS Brazil Government International Bond 1000% 122002022 0.461% 24,100 11,0601 1125 45 i
BFS Colombia Govermment International Bond 1.000% 08202027 3.335% 3,400 11631 (144) 0 1307
BFS Colombia Govemment International Bond 1.000% 122002027 3507% nn 1621 1 0 1731
BFS Turkey Government Intemational Bond 1.000% 12202023 5.214% 200 [15) i ] 19
BFS Turkey Government Intemational Bond 1.000%  0BR202025 B.200% 400 169 2 ] 147
BRC Brazil Government International Bond 1000% 122002022 0.461% 7,100 12600 294 14 i
BRC Brazil Government International Bond 1.000% 08202023 0.672% 8,400 14331 460 i i
BRC Colombia Govemment International Bond 1.000% 122002026 IN0% 4,800 (2 [138) 0 |37
BRC Mexico Government Intemational Bond 1000% 122002022 0.469% 10525 124) a4 i i
BRC Turkey Government Intemational Bond 1.000% 122002023 5.214% 1,600 1108) KL} ] 170
BRC Turkey Government Intemational Bond 1.000%  O620/2024 5.752% 330 13000 63 ] 12371
BRC Turkey Government Intemational Bond 1000% 1202002024 6.035% 25410 13,166) 761 0 12,405]
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WEIAF BIVTFAT4 EEZREFH HHE ATLy ke METAY  Fih(BE)  (8) #®
BYL Banca Monte Dei Paschi Oi Siena SpA 5.000% 122012022 6.023% EUR 400 $ [LE] $ "o 1 $ 0
CBK Brazil Government International Bond 1000% 12202022 0.461% § G100 1230 249 12 i
CBK Brazil Government International Bond 1.000% 12202024 1.400% 21,800 (3761 226 0 1150
CBK Colombia Govemment International Bond 1.000% 120200022 1131% 400 1 m 0 i
CBK Colombia Govemment International Bond 1.000% 08202024 2.134% 1,500 1L} 19) 0 124)
CBK Colombia Government International Bond 1000% 122002024 2.296% 4,300 17 123 0 1106)
CBK Colombia Government International Bond 1.000% 12202026 IN0% 5,900 1275 [164) 0 1439)
CBK Colombia Government International Bond 1.000% 08202027 3.335% 1,500 1541 ] 0 131
CBK Turkey Government International Bond 1.000%  0B20/2024 5.752% 400 136) ] [ 1281
CBK Twrkey Government International Bond 1.000% 1272002024 6.035% 1,400 1146 13 [ 11331
ouB South Africa Government Intemational Bond 1000% 12202026 2.638% 400 1L} 15} 0 1231
DuB Twrkey Government International Bond 1.000% 122002024 6.035% 1,700 1196) 3 [ (161]
FAF Braail Government International Bond 1.000% 1262002022 0.461% 800 13m 1 1 0
GST Brazil Govermnment International Bond 1.000% 12200022 0.461% 10,000 (4=} 122 19 ]
GST Braail Govemment International Bond 1.000% 062072024 1.255% 1,300 42 kL] 0 14
GST Brazil Govermment International Bond 1.000% 12202024 1.400% 16,700 12601 144 0 11161
GST Colombia Government International Bond 1.000% 12202023 1.824% 4,700 (L] Rk] 0 13n
GST Colombia Government International Bond 1.000% 08202027 3.335% 4,200 11561 1223) [ 1379)
GST Colombia Government International Bond 1.000% 122002027 3507% 1,900 11691 1301 0 1199
GST Equinix, Inc. 5000% 06202027 1.566% 3,800 531 n 561 0
GST Indonesia Government Intemational Bond 1.000% 12202027 1.378% 2,800 154) 10 [ 144]
GST Mezico Government Intemational Bond 1.000% 06202023 0.532% 30,310 12300 355 125 0
GST Petrobras Global Finance BV 1.000% 12202022 0.823% 2,200 1125 128 3 0
GST South Africa Government Intemational Bond 1.000% 0202024 1.716% 11,600 1435) 9 0 11161
GST Turkey Government Intemational Bond 1.000% 06202024 5.752% 1,100 (100 3 0 m
GST Turkey Government Intemational Bond 1.000% 122002024 6.035% 12,000 11,3421 206 [ 11,1361
JPM Colombia Government International Bond 1.000%  OB202027 3.335% 400 115 121 [ 1361
JFM Turkey Government Intemational Bond 1.000% 12202023 5.214% 200 4 ] ] 19
MBC Turkey Goverment International Bond 1.000% 12202024 6.035% 1,300 1142 19 ] 123
MYC Brazil Government International Bond 1.000% 12202022 0.461% 13,800 1479) 505 il 0
MYC Colombia Government International Bond 1.000% 06202027 3.335% 4,500 1162) (244) 0 14061
MYC Colombia Government International Bond 1.000% 12202027 3507% 5,200 14641 1831 0 15471
MYC South Atrica Government Intemational Bond 1.000% 12202026 2.638% 13,600 (600 1188 0 (7881
MYC Turkey Gavernment International Bond 1.000%  0B/20/2024 5.752% 900 (100 36 0 (641
MYC Turkey Gavernment International Bond 1.000% 1272002024 6.035% 900 (101} 16 a (B5)

$ 12,7600 § 4176 $ B4 § 19433

JUE7L  RERFE
WEI4EF  SEiER Xt (ER) E2

5| 7 28 i £ 8 X % ]

BOA ABX HE AAA-DG Index 0.110% 052572046 & 7,29 § 0 nAag 17 %
BOA CMBICAAAG Index 0.500% 051112063 62 il 2
BOA CMBXAAA-T Indes: 0.500% 011772047 3400 11061 07
Dug CMBXAAA-T Indes: 0.500% 011772047 5,440 12351 mw
Dug CMEX AAAS Index 0.500% 0901772058 12,21 1421} 5
Dug CMBX AAA-10 Index 0.500% 1N7/2058 65,100 13001 144
FEF CMEX AAAG Index 0.500% 051112063 B 12l 2
FEF CMEX AAAE Index 0.500% 101712057 2,900 11801 181
FBF CMBICAAA-S Index 0.500% 091772058 12,618 1813} A86
FBF CMBICAAA-1T Index 0.500% 111872054 79,000 1422} (304)
FBF CMBX_AAA12 Index 0.500% 0801772061 17,500 123 122
GST CMBX_AAAG Index 0.500% 0511172063 107 1 1
GST CMBX_AAA Index 0.500% 101772057 22,600 16281 625
GST CMBX_AAAS Index 0.500% 091772058 46,695 11,6001 1,503
GST CMEX_AAA-10 Index 0.500% NN72058 126,300 1,397 740
GST CMEX_AAK1T Index 0.500% 1INE2054 110,100 14 11,6231
GST CMBX AAA-13 Index 0.500% 1211612072 6,300 1} s
GST CMBIAAA-15 Index 0.500% 111812064 6,600 1561 (159)
JPS CMBX_AAAS Index 0.500% 091712058 4173 1 163
JPS CMEX_AAKD Index 0.500% NN7rs9 5,400 nan 1
JPS CMEX_AAA1T Index 0.500% NNams4 28,300 1224) 136)
MEI CMBX_AAAG Index 0.500% 0511712063 n 0 0
MEl CMBX AAA-T Index 0.500% 07047 1,166 164} 64
MEI CMBX_AAA- Index 0.500% 101772057 16,200 1870} B68
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MEI CMEX AAAS Index 0.500% 091702056 § 15499 § 1657) LI - | 0 § 3
MYC ABX_HEAAA-DG Index 0.110% 0572502046 7 il] 1 0 0
MYC COX.HY-33 Index 5.000% 12202024 18407 1301 15,433) 1,638 0
MYC CMEX AAAG Index 0.500% 0501112063 3 il} 1 0 0
MYC CMEX AAAY Index 0.500% 091702058 10,432 1515) 49 0 122)
MYC CMEBX_AAA-10 Index 0.500% 111772058 63,200 11,929 1,600 0 1329)
MYC CMEX_AAA-1T Index 0.500°% 11182054 0,700 15171 128) 0 1545}
MYC CMEX AAA-13 Index 0.500% 12162072 30,300 (1] 1605) 0 1617
MYC CMEX_AAA-15 Index 0.500% 11182064 13,200 1z 318 0 1430
SAL CMEX AAAS Index 0.500% 0972058 68,923 15571 n 0 1186)
SAL CMEX_AAA-1D Index 0.500% 111772058 43,105 15731 i 0 1484)
SAL CMEXAAA1T Index 0.500% 11182054 266,300 11,5871 11,031) 0 12,6261
SAL CMEX_AAA-12 Index 0.500% 08Nn7/2061 102,000 14641 [964) I} 11,4281
UAG CMEX AAA-T Index 0.500% 072047 563 1261 %6 0 0
UAG CMBICAAA-B Index 0.500% 0172087 1,600 1961 % 0 (11}
§ § IBBT) 4 1645 $ 110,543)
=% )L
Ya—>n JUE7 L RERFE ATy 7‘®1ﬂﬁ{%

HEIHEF FI/RE  BBIVT T4 M- BEK EHEF HMETAH MEE X (BE)  (8) #® 7
BOA Receve  iBowx USD Liguid Secured Ovemight Financing Rate

High Yield Index NIA Index § 600 ames § m s 1B 17 % 0
JEM Receve  iBoxx USD Liguid Secured Ovemight Financing Rate

High Yield Index NIA Index 2,100 122012022 9 116} 0 125
MYC Receive  iBowx USD Liguid Secured Ovemight Financing Rate

High Yield Index NIA Index 2,100 1202012022 19 3 0 16)

§ g ¢ 0% 17 % 131

Total Swap Agreements. $ 14987) $ 3486 § 8506 % (20,007)

Option on when-issued sscurity.

Notional ameunt represents the number of contracts.

Thi underkying instrumeent has a forward starting effective dase. See Note 2, Securities Transactions and knvessment Income, in the Notes to Financial Statiements for further iformation.

1t thee Fund is & buyer of protection and a credit event ocowrs, a5 defined under the terms of that particuiar swap agreement, e Fund will either (il receive from the seller of protection an amount equal to the rotional amount of the swap
‘and dever the referenced obligation or underlying secunties comprising the referenced index or i receive  net settlsment amount in the form of cash or securities equal 10 the notioral ameunt of the swap less the recovery value of the
referenced dimnn nt underbying securities comprisng the referenced index.

= |f the Fund i EVENT DCEUTS, 35 de der the teems of that pamicular swap agreemen, the Fund wil either (i) pay 10 the buyer of peotection an amown equal to the notional amount of the swap and
mmwnlm—‘ ced obibg undertying prising the referenced index o fa) pay a net settlement amount in the form of cash or securites equal 1o the notional amount of the swap less the recovery value of the
neferenced obligation or underying seulilies comprsng the referenced index.

Implied credit spreads, represented in absolute terms, tikzed in determining the market value of credit default swap agreements on corporate issues, U5, Municipal issues or sovereign issues as of period end serve as indicators of the
cument status of the paymentperformance risk and represent the ielihood or risk of default for the credi derative, The implied credt spread of a particular referenced entity reflects the cost of buying/seling prosection and may include
upfrona payments requined 10 be made 1o emer into the agresment. Wider credi spreads represent a deterioration of the referenced entity's credn soundness and a greates likelihood or rsk of default or other credin event Dcownng a5
defined under the tems of the agreement.

The masimum potential amount the Fund could be required 10 pay as 3 seller of credit protection or receive a5 a buyer of credit protection if a credit event occurs s defined under the terms of that particular swap agreement.

The prices and resulting values for credit default swap agreements serve as indicators of the cuent status of the paymentiperformance risk and Wtﬂnhhﬂuhwﬂ of an expected lisbility for profit) for the credit derivative should the
national amount of the swap agreement be dosed/sold as of the penod end. '] vallues, in absolute 1erms pared 1o of the swap, represen a deserioration of the referenced underbying's credit
soundness and a greater likelihood or risk of default or other credit event actuming s defined under the terms of the agreement.

Net exposure represents the net receivableTpayable] that would be due fram/ta the countesparty in the event of default. Exposure from OTC financal dernative instruments czn orly be netted across transactions govemed under the same
master agreement with th same legal entity. See Nete B, Master Nerting Arrangements, in the Notes to Financial Statements for dormanion regaeding mastes ) TN
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