OMUZ-252986-0000-20241021<>

K #77 ro#H#aER0EYTY.

& 5 5 | BERIE N E S

EEEG]

2027410A208F T (201746104 2 BERRE)

ERREE (240R)

2
ELd -AVhL- R IFTV—-

ER A

AETCoONEREEZTTHSAIELT N
Sa—4% AvhL TFUEK A — 4
ZRY (USD) DFEBEEFRMEHE~DEREZE
CT. XL LTHE FEEZEAFET.) O
RLEWEEOAHBEER LUV TN DIRER
WmFICREEZTVET, G5, iIHREER
THIEIFRX— IX—Ty b IF—T72FK
DREEFRAEEFE~DERELITVET,
AZTONEREEE~NDRETS U EHEE
TEHIELERKRELFET,
BREERESE~DERDERICET HER
. ELaSeno ) 2Ty FIZERELET,
EENLTHEANEREEICONTIL, RAlE
LTBEBAYDEITVEREA,

772 F<BEAYDEL>
(BAREH)

FTEERANR

ELa NZa—4% A hLi

;fa]f;ii:jyhyéﬁ Zrvk A - H35RY
GEngsnly| (USD) BEURR— - 2 —

(BRRER) Ty bk-IH—T7 L FORERE
T | RS EIERANRELES,

da oy | EDT K3 H Lok
(oih 7k 272 E (M) ~OBREZBL T,
V- psay | EROEBLEVEROAMEES
(UsD) | SUTNLDREERFEER
BEAMRELET,

8081 (GRER : 202445 A20R)
HE81H CGREH : 20245 6 A20H)
H82H (GREH : 202457 A228)
8381 (GRER : 202448 A20R)
%845 GREH : 202449 A20H)
%858 (GREH : 2024€10A218)

ZBREDAHGZSEAN

ey | PAEOAEEFEERRAN
-77vk|RELET
HEREEADBELTE A

FHAAHR

BREEF~OREZGITHIRER T EE A,
NEREE~DEEREFITVEEA.

u\

> B 5 &t

REFERROELFRELS L UEER GF
MEEEAHET.) FOLBEENRARE L
L. DECEHEE. BEMBKE, HRBAFZE
BELTEESANRELET RAE LT,
RLFRDOIENRIEDKEFZERL.
RELEDEERTI S LEHELET,
=2 L. HEMRINESDVIEOSE(CIEHER
EADHBWI ENHYET, Fi=, HEMEE
KE, ERARRFICEI>TRRELESELE
BORWIERBHYET, BH. F25HEH
RETOMEIE, REDDEFITVEE A

FRIIHHNDCEREBYECHILBRLEFFS,
ST, BFHFLO TELO-AVAL-RARST
D— D7V E<BEBAYTRL> (BARER)]
(F. ZH10A21BIZESHADREEZITVEL-DT,
ERICTEDVTEH~FEHHDERKRELT LD
TIHERLLETFET,
SkedsIEmERSISALITHYET LI S>HBEL
BLEFES,

(®) MUFG
=BUFJ7vRIRIATN

HR#MEREHFIE—TEOEF 15
R—LAR— https://www. am. mufg. jp/

HERHRSEICHT AEHLNEDEE

Popeel] 0120—151034
?ﬁ—?:vi (2405 : EXBD9:00~17:00,
+-B-#A-128318~1838%K<)

BETENSIEIABIDEFZL TE, SRBVOFRSRIBRR(FEL,




ELQ - A AL RASTO— - T7 U R<ABAYDHL> (BARER)

AKEHORTICH--T

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

O&mIL30H DEREE

‘ 1 , s | e ‘ w5 \

w B Y " i A ;Lﬂﬁﬁ;a %:ﬁq: 15 ;ff fit ;ff %g b ;; {m HoOE
Uy ETE) N fﬁE %H% % g;r’sHJ\LI:dpf‘E%LI:dp%ﬂj\ttg@m #H

! ! % % % % ENNE!

56351 (20224E 5 A20H) 10, 478 20 A3. 1 — — 99.0 4, 080
5711 (20224E 6 A20H) 10, 825 20 3.5 — — 98.8 4, 449
5831 (20224E 7 A20H) 11,105 20 2.8 — — 99. 6 4,772
59351 (20224 8 A22H) 11, 294 20 1.9 — — 99. 2 4, 892
60351 (20224E 9 A20H) 11, 540 20 2.4 — — 99. 0 5,935
61351 (20224E10 A20H) 11, 604 20 7 — — 99. 1 6, 583
62491 (20224E11 H 21 H) 11,134 20 A3.9 — — 98.9 6, 874
63351 (20224E12 A20H) 11, 046 20 AO0. 6 — — 100. 4 7,167
64351 (20234 1 A20H) 10, 554 20 N4.3 — — 98.8 7, 380
65151 (20234 2 A20H) 10, 874 20 3.2 — — 99. 4 8,018
66351 (20234 3 A20H) 10, 663 20 AL 8 — — 98. 7 8, 207
671 (20234 4 A20H) 10, 877 20 2.2 — — 99. 2 8,812
6831 (20234 5 422 H) 11,174 20 2.9 — — 98. 6 9, 493
69351 (20234E 6 A20H) 11, 496 20 3.1 — — 99. 1 11,068
708 (202347 A20H) 11,475 20 AO0. 0 — — 99. 0 13, 393
71 (20234E 8 A21H) 11,773 20 2.8 — — 99. 2 14, 423
7230 (20234E 9 A20H) 12,013 20 2.2 — — 99. 3 15, 939
73401 (20234E10 H20H ) 11,827 20 Al 4 — — 98.9 16, 370
T4 (20234E11 A20H) 12,184 20 3.2 — — 98.9 18, 559
75401 (20234E12 H 20 H ) 12, 086 20 NO0. 6 — — 99. 3 20, 606
761 (20244F 1 A22H) 12, 459 20 3.3 — — 99. 0 22, 646
TTHA (20244F 2 A 20H) 12, 638 20 1.6 — — 98. 7 23, 764
781 (20244F 3 A21H) 12, 859 20 1.9 — — 98.8 25, 759
791 (20244F- 4 H22H) 12, 885 20 0.4 — — 98. 8 26, 754
8041 (20244E 5 A20H) 13, 200 20 2.6 — — 99.0 28, 553
8131 (20244F-6 A20H) 13,421 40 2.0 — — 99. 4 29, 385
82441 (20244E 7 A22H) 13, 460 40 0.6 — — 98.7 30, 581
8311 (20244F-8 A20H) 12, 680 40 A5. 5 — — 98.8 29, 676
84141 (20244E 9 A20H) 12, 524 40 A0. 9 — — 99.0 29, 591
8531 (20244F-104 21 H) 12,915 40 3.4 — — 99. 2 31, 587

(7B M7 7 v FOEMEMEEL, BERNS LT 2REFEFRERICOVTIE, AilE % B OEEIMEZ LIS L TR £,
(78) FEYEARAR O BT T Bl niA 2,

(8 477 FOE#E 2 XM RIBRPFE LRV IZD, RUFv—rFIHY EHA,

(I8 M7 7 v FRBERELEMAANETO T, MIRAARR), TEEREMLR) IRERREZTH L TBY 7,
() MEREMIR ) (TR R — e R,



ELAI - A2AL-RASTO—T7 U F<ABBAYDRL> (BARER)

O L eI DEENMEE & HRFDHER

(
(
(
(

I L R I R e S

(€ M % % % %

20244F- 4 A 22H 12, 885 — — — 98.8

#8031 4 AR 13,109 1.7 — — 99. 7
#*

20244F 5 A 20H 13, 220 2.6 — 99.0
'\

20244E 5 A20H 13, 200 — — — 99.0

14 5 Ak 13, 220 0.2 — — 99. 2
€S

20244E 6 H20H 13, 461 2.0 — — 99. 4
(€

20244F 6 A 20H 13, 421 — — — 99. 4

#8210 6 HR 13,628 1.5 — — 99. 2
# *

202447 H22H 13, 500 0.6 — — 98.7
'\

20244E 7 221 13, 460 — — — 98.7

834 7TAK 13, 292 Al1.2 — — 99. 2
# *

20244E 8 A20H 12,720 A5.5 — — 98.8
(€ p)

20244F- 8 A 20H 12, 680 — — — 98.8

843 8 HR 12,625 0. 4 — — 99.3
€IS

20244E 9 A20H 12, 564 A0.9 — — 99.0
an ®\)

202449 H20H 12,524 — — — 99.0

#5851 9 AR 12,506 AO0. 1 — — 100. 0
# *

20244E10H 21 H 12,955 3.4 — — 99. 2

) Y77 v ROKEMEMEEIT, AR LT HEEEFEERIT OV TIE, AT ORMEMEEZ RICHE L TR £

) WIRIEMEMARI T B eA 7 VR3] L,

) 477y NEBEEEREZMAANE T O T, MEFMAALR], TEFReWR) 3R ZTRL T Y £,
MERSE IR ) TR R — FE R R,

1)




ELI - AVAL-RA+FITO— - T7U R<ABBAYILRL> (BARER)

sSIEE= 2 \
1E %ﬁﬁ ?'f\:tl@
S£80HA~558580 : 20245 4 H23H~2024410821H

D LR EAP DEAMES DT DOV T

BEMBEZFOHR
(M) (B37M)
15,000 200,000
14,000 150,000
(— oEemrEREms  £0 |
Y
13,000 ~ 100,000

(= e 50 |
12,000 (= kB | 50,000

11,000 0
2024/ 4/22 2024/6/20 2024/8/19 2024/10/17
XN MEBREELEME S, HESNTIADNCES. INasie
geomE  12,885H E5AY) EHRBCERELLDDEHELTHELEHDT.
77> ROBADEENE/ST 4 —< Y AERTHDTT,
55 85 Hi K 12,915H XEBDT 7Y RESVNTIE. HESEBRETHNESNITOV
T3, SHEOHBIENTHEOI—RCLWERIET, =
iSRS 220H feo 77V ROBAMEBEICKY BREFEDRBIET, #->T.
SEADZRHEDHEE FDERORNE T T BDTRRVAI
B oE = 1.9% TEBELREEL,

(PEEHEIREN—A)



ELI - AVAL-RA+FITO— - T7U R<ABBAYILRL> (BARER)

| E@E0EE B
HEBWFUR, }

L " BEMEAISEARDOYIOICLENT1.9% (DEREBFREN—R) O

D BAMEOT B EHER

[ LtRER

[ ) v EEEERS LS LT L. ]
[ TEER

[ ¥ RILVDRATTE LT & ]




EL -AVHL R STO—T7 U R<ABAYDHL> (BARER)

580HA~55858HA 1 20244 4 H23H~2024510A218

D BEBEICONT

> (B3R > ERERERTS
KREBFTRE ERLE LR, MBRI-ILEBYEAIGE. PSRBT
1V I UIHE P BRRBBZRE Y 2— 5 DB LR E LT,

BEEZGREZZ(TT. AITFEHANS
FolIEREZBRIC, ZHBZBED
THDEREORMEFMEFETL. KE
BmRld ERUEFR U,

AL w R (BEICHT D EEEEH)
TII—CBNTIF. KEEFMETUL
ECEREDN TS RICES L. KE/NA
A =)L R#E. FEEESEHICERU

* Uiz,

» HEMR
LHMEBCTHB AR - KRLRE
BUELR,

I E DEFZEHRB/NPAKEOF T IFERA
NEF e EREEERIC. LHEE
BUCHDEHT - KRILLEERIFU
fco



b LT

EL -AVHL R STO—T7 U R<ABAYDHL> (BARER)

BESEEFEDOR—M T A UFICTDONT

PELTAVALARNSTI—T7UR

<BEAyIRBL> (BRRER)
FEUTHETHERERFFE CHDIEL
O NZa—%5 A4VhAL T7UR
A — JZRAY (USD) "DKEZ
TWE UL, T NRX— X —FT v
kXY —-T 7 RIREETISZE I8
HHPANITERZITVER UL,

N=a1—9 A4VHL

Jr7VR A — I3RY (USD)
R FEEZSHET., ) DELLE
BORNHBERLUZNODREERZS
fIICHIAANDERZITVE U,

EFI S

BYREANU XD E%Z BB, MBRIE
(ZI5 U CHENIICAE LR Uz, SEIRE
[CHEVTIFPRIBITICKDF]TTERAID
BEVBREDSKEDEHMY X T ZHIH
92— T. TOMDHIZHTIE. S
RENMEIICHELLITVRESOEF

DRI ZEHETIRE. HEBICHEL
F UM, Fle. BEUNICKREVIRICRIT
B EHT LT HARDEZA U X T (FFE
BELTWVET,

79— g
KBFREEOD—VBRIESEVSU
AT 74 TRICEBWVEBI T A EIFEHER D
BEZESPANR—N T UFTDEVE
EMZEHFLTVET, HEICOVTIE
D7 VIRV ADREIFFITH R
FULTREZTVL., Tl REICDIES
FEMED LEENSBEBEESZ (T D AKIEK
FREFTO—VIBRISNDRE Z kT
LTHBUFET, Fe. FlEYHERHIIC
SBVFEEEZHRICDOVTIE. TSI
XFY AENDDBIREZ MU TVR
CR

PIR—I—=Uvh -IY=T7UR

J—)b - O—rVEEHEMEaZER L.
HFFINROERZR D F LTz,

WEIRBETEONRNYFI—T EDERICONT

ST 7Y ROEEREZRITBYREHONFELRVCH. XUFI—TIFEFHIFE .
W>T. RYFI—IBRUBSEEHEOMLFRE TEEE A,



EL -AVHL R STO—T7 U R<ABAYDHL> (BARER)

D HESICDNT

IWRDECE(CDOEX U CIE, BEMEKE, TREE. DEENREODKESZERL. KERDE
DESEBTVERET Uz, BB, FEEEHMOREICREWNSS 2 IF TONR@mAEFATOEE Ao
WEHDEICFE TN ofcFflim (BRET) [CDOEFXUTIE. BFEMETICERL. ERDOEART
(CEDVWTERLET,

PECFEEDAER (@470 [, 1 HO0M2Y. B5A3)
E808 E818 E828 £838 E8458 2854
15 B 2024E48238~ 2024E5821B~ 2024E6821B~ 2024%7B23H~ 204%8B21B~ 2024E9F21B~
2024E5R208 202456 208 2024578228 2024F8B208 2024F95208 2024€108218
HEAD LS 20 40 40 40 40 40
CHEAE(MHEE=R) (0.151%) (0.297%) (0.296%) (0.314%) (0.318%) (0.309%)
HEADIN H 20 40 40 40 40 40
SEADINZS S - - - - - -
BHRIE D B SREE 3,999 4217 4,248 4,267 4,280 4,311
GI) WEEMELESLEAES (B5AY) OHRE GE) MEAOINZS. SEIOUELS NS YT
EME (HESAY) CHTHHECHY. J7 TEHL TV HASh USRS E —5 L5
Y RDOINFEEREFERUET, WEEHSB D ET,

S ADSE =2 STy T —————

P ELTAVALANSTI—T7UR pPELT NZa—9 AVAHL

<BEBAvIBL> (BRARE) 7V A — I3AY (USD)
PR THAEREEENOREZRBUTH EMECRICOVTIF. BRI T 2888
R FEEZSHEI. ) DBLVEE UTeRRINSPRERST (ECB) 21 VTS
DRUBEB LV ZENSDREBRE B ¥ RERIT (BOE) ICHWT. KiEFp%E
[CHBPANICERZTVE T, Floo — fEHIEEER (FRB) ©2024F9AIC
B ¥R— - N—Tvb - XP-TrY AT ERIBLTH Y. TBEETIEE
NREEFESDEFANZHMRL. B AT Z#EL TV EHTVET,
AOHEZEHT LTV T, KBICOVTE. BAHERSIEHEE

777



EL -AVHL R STO—T7 U R<ABAYDHL> (BARER)

B REDBUBINRLTLSDLDIC
HABDTEND. KENRIJEBEAY T
DOREMIFENEZEZATVET ., —7.
RIUTBPDRBRDE S EHDMN. =
HIFEEGZEIC0.25%DF FIFAERS
N2EF/LTVET, I—0OBICDW
TlF. EPHREBFRRDIEN TEED
FMEHHELT D EHICES LFHIMMA
SNDEH#DIEN. AV TUEICDNT
(FME F7z#ElF. 2025FNICFERERK
ZECPRNALTVKEFRLTVET,
ECBIF6BDOFITIFLUE., 3@mMBELR
ZFTFZIORICEBLE LD, 5%
BHATIFZ#REE L. RN REBEREFIK
HE(F2%REREEICIFDEHFTVET, IH
BIRIET. BEICBVLTCFEIETHTIEE

BRURTEENRDESNDEZEZTHY.

REDTAREZEHL DD, BHKR
KEDAVHDLNAZZERZL TN &
(&, PREBNICHIITSHEIERERT —Y
THBDEEZATVET,

EAEEC UTE. URXRTEEISEEIC
BERUBRVIREEHZBL. MiEHHHE
ERZBAEICEVWT MEZIIHIT 5 EH
(C. BEEOEWIRNAT v TDERET
A T 7 ICE DS BHNRIREREDFHE
[CERWHHATWVWET, P IMCOA VA
LElE(E. BEORWVLWSAH O EEZDPIL
ETB W] DEEE. URTFT T
ER—=hrTxUFZLZELRSED [F
V] OEEODNSVAZERL. [RE

787

BAYNL] ZERICES EFB LT,
SIEMEITARDREERENRA VO L
DIEH=ZEELTVWERT,

pIR— I—=4vh -I¥F—T7UR

BiRICKDEmMMIBRAELEHDO T, EH
FANFEMULZEUCHEBRBZRELTVRX
9, MEFEORBUICKY, O—)U - O—
VEANDREZBUT, TEUINED
ERZHIUICERZIT S AT,



ELI - AVAL-RA+FITO— - T7U R<ABBAYILRL> (BARER)

2024 4 B23H~2024410A218

D 1 A0 Y DA

258088 ~5585HA
I I
"8 T8 @ KX (% REOEE

(a)iE 5 | M 120 0.921  (a)iSsEaRil={FRIFAR DTS RAENEE X SFEHME X (FRAROBH -+ FHBH)

(R E & #) (67) (0.510) JrVROER-FE RFESHOEREN. BEFEOEL. BRREFOFENSONMD
(B8R = #) (52)  (0.395) XMERRESSFBEBXOEN. BSOEOEE. BAROERREZFONM
(R E & #) (2)  (0.016) T7YROMEDRESIUBE. ZFEAMHSDEREROERTEDN M
(b)yz @ fit & A 0 0.002  (b)Zz0fthER={ERIAPDZ DOMER -+ ERHAPOFIRmEOE
(E&BHEHH) (0)  (0.002) T7YROREBEFICEEEADSEEZRTBIHDER
& & 120 0.923

EREIR DI 4(EERE. 13,046F9C Y,

CF) ERRBDER (HEBEREDN N2 HDIFHEER GI) |REBOBRIE. COT7YRPMEFANTND
FESD) (F. Bl - BUICK ) FEEONICE BEEFINE (*YP—T 7Y RERLS, ) 'Y
EHBBIc. BEECIVEHUICHERETT, IS lEBRESHEE A,

CF) SSERFEECEICHXEIEOERAALTHYF () BIREETASOEEDSERRERICHITS
ER [1AOHAYDOERBM] MEETESDDDIC

G Z0thBRE. COT77Y RMEFANTNDEH DNWTIEF AN T 7Y ROBE] (CRRT
BEETEHNAEREDDI B, BT 7V RICH BTEELTHBIFET,

BT BDENESHET, GF) BHERF 1 AOSYDENTNOERASEE (M

FEDHHZZSO) ZIERBERBDOFHELEME T
FRUTI00ZFUcbDT. HBEIEITNEES
fIRGFOBAALTHYFT,



ELI - AVAL-RA+FITO— - T7U R<ABBAYILRL> (BARER)

(BEEH)

miREE

LERSURIBRIDER - BEICHOD S ICBAOHE (RAIC LT, BEFHN, TESRTFH
BRUBMEES NS BER <. ) Z(ERPOTERZ2SEDSICERAPOTHEEME (1

O=7ch) ZRUCHTRUCRESER (FF) 31.87%T9Y.

EREEEH
- %

EREEERAMUN

ZDHZF 5
0.00% 0.02%
EREEnR (S5Ead)
0.03% BEET 7R
0.02%
8 R
Br=aih) weE% S
079% 1.87% SIS
BEEE (V+20+0) (%) 1.87
DT 7> ROBADHE (%) 185
OBESET 7V ROBREEEADE (%) -
GREET 7Y ROBASEBRALADLE (%) 0.02

CF) ODBAIE. 1 A0S OBERBMEICEVTRHVWEEEECIUERLIEDHDTT,

() SBAEEG. RAE LT, SEFHE. EERTFHRROEMEESES HrssEE .

(F) SBEERE. ERBEURETI,

GF) BBEIT 7V REFE. TOT7Y RBMMEANTWVWSRIREESINS (WNY—TJ 7Y RERLS, ) TJ,

CF) ODEREG. xU—TJ7 RIS eBRATESH. RELT 7Y RO cBRAZSHEE Av.

CE) ODBAEQODERIF. St ESNIEHBNIEGD G HDIFT,

GE) AFUBZBERICBVTSENTLRVERIESH T A

GI) FIEEORNHERHTCERULICHDTT, D). TNSDEIFHLETHESETHY ., ERICHEE UIEERDE
REGFERIETD,



ELQ - AVAL - RASTO— - T7 U R<ABAYDHL> (BARER)

OFRERUHEIDIRR (20244 4 F23E ~20244 10521 8)
.?Qﬁ%é T
80 HA ~ B85
# i 5 5 % 5
o % [ & & | 0 % [ & &
[#] | FH T FH
7w Yha R3a—=4 Avhh 7778 A - JIAY (USD) 457 5, 348, 236 16 197, 500
() &fr=ziEfrse,
. R EEERRTEODE. ROKR
80 H] ~ B85
# i & E i %
a % [ & & | 0 % [ & &
e FH T FH
~gf— v —F kP —T7 K 16, 509 16, 810 29, 464 30,012

OFEBERFRANEDEE KRS (20244 4 B238 ~2024410H218)

FYFHTIIESWERA,

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

OtAAEE DR (2024410521 BE7E)
.wyp-ﬂ- 77 VAL BERT 7Y FOBE
ECLIER 85I
i il 0 i 0 B R T
Tnr TFn T %

vha ANla—4 AVAhh 77K A - JF7AY (USD) 2,274 2,715 31, 327, 523 99. 2

& G 2,274 2,715 31, 327, 523 99.2
(F) RFE LI A2 H L ADTT V= Ty N~y VR L> (BARGEM) OMBEPERBICKT 2 R,




ELI -AVAL-RZTD

s D7V R<ABBAY

s

DrL> (BRARER)

| mRAERES
# i TR 851K
. ] # m] = BE A AH
+n FA TH
~F—w—lyhwP—T7 R 13,053 98 100
OBEBIETMEDER (2024410821 R B7E)
TH H : F85HIR
- il il (il =4 R
TH %
B BAE RE AT 31, 327, 523 98.7
Y= v=Ty b wF—TFR 100 0.0
a—JL - m = 2O 422, 521 1.3
BB REM e AR 31, 750, 144 100. 0
O¥E. Bff. TARUEEMEEDIK:
; H S80I ESEES ERPIER ELREIER 4R 851
- 20244 5 F 20 H BUfE [20244F 6 F 20 H BUfE [20244F 7 F 22 H BUE [20244F- 8 F 20 H BU(E 20244 9 F 20 H BUE [20244E10 A 21 H BUfE
A A & & & A
A &E 28,647,531, 771 29,531, 295,972 30, 726, 985, 638 29,824, 653,292 29,752, 154,787 31,750, 144, 861
gL . — 372, 377, 267 313, 059, 870 500, 638, 859 485, 520, 403 415,629, 118 422,518, 876
PG FC2 IR 2 GRAMAR) | 28,261,870,427 | 29,204, 944,825 | 30,196,242,209 | 29,309,023,407 | 29,306,410,704 | 31,327,523, 485
Vk= =y b e v =77 ) 13, 289, 427 13, 290, 732 30, 103, 689 30, 106, 645 30, 112, 558 100, 009
AR 656 545 881 2,837 2,407 2,491
B) A& 94,461,914 145, 747, 400 145, 431,700 148, 204, 240 160, 495, 713 162, 665, 820
AL LS 5 Hi 4 43,261,485 87,580, 855 90, 883, 726 93,616, 111 94,513, 947 97,830, 136
RILERI 4 11,516, 855 12, 595, 737 5, 447, 328 10,747, 640 19,577, 987 16,391, 593
HRANME T 39,612, 846 45, 489, 588 49,013, 134 43,762, 350 46,321,073 48, 357, 749
= OfARIAE: 70, 728 81,220 87,512 78,139 82, 706 86, 342
(C) #EEMRIE(A—B) 28,553,075, 863 29,385, 548,572 30, 581, 553, 938 29,676, 449, 052 29,591, 659, 074 31,587,479, 041
JLAR 21,630, 742,662 | 21,895,213,962 | 22,720,931,715 | 23,404,027,760 | 23,628,486,942 | 24,457,534, 126
/@ b T g EA 6,922, 333, 201 7,490, 334, 610 7,860, 622, 223 6,272, 421, 292 5,963,172, 132 7,129,944, 915
(D) ZIEHLOK 21,630, 742, 66200 | 21,895,213,9620 | 22,720,931,7150 | 23,404,027,76000 | 23,628, 486,94200 | 24,457,534,1260
1HO%YEEREE(C/D) 13,200M 13,4218 13, 460 12, 680 12,524H 12,915




ELI -AVAL-RZTD

77U RLBBAYTLRL> (BARER)

OEEDIK;
5804 Fe1 82 831 84y 853
H H 20244F 4 F 23 0 ~ [20244F 5 A 21 F ~ [20244F 6 A 21 F ~ [20244F 7 H 23 0 ~ [20244F 8 H21 F ~ [20244£ 9 A21 A ~
20244E 5 20 H  [20244F 6 H20H  [20244FE 7 H22H  [20244E 8 H20H  [20244E 9 H20H  [20244F10 21 H
A A A A A A
(VI EE I E: 162,228,917 179, 160,579 184,510,236 179, 669, 835 171, 549, 411 180, 856, 091
B2 e X4 4 162, 207, 728 179, 138, 313 184, 486, 075 179, 616, 260 171, 480, 977 180, 776, 851
Z B 21,189 22, 266 24,161 53,575 68, 434 79, 240
(B) HifiiE#5TEERLE 585, 726, 089 431,151,630 23,919,490 A1, 816,484, 611 A 394,406, 305 913, 414,257
FEE L 586, 979, 674 433,919,536 27,278, 992 11,643, 884 2,759, 336 914, 963, 576
JeE R A 1,253,585 A 2,767,906 A 3,359,502 A1, 828,128,495 A 397, 165, 641 A 1,549,319
C) 1EFEHmENE A 39,683,574 A 45,570,808 A 49,100,646 A 43,840,489 A 46,403,779 | A 48,444,091
D) L4HBEFEE£(A+B+C) 708, 271,432 564, 741, 401 159, 329, 080 A1, 680,655, 265 A 269,260,673 1,045, 826, 257
(B) wT#iteniasss 2,694, 262, 852 3,272, 394,720 3,714,607, 837 3,738, 643, 343 1,949,977, 728 1,579, 397, 445
F) EBmEEzEas 3,563, 060, 402 3,740,779, 344 4,077,569, 032 4,308, 049, 325 4,376,969, 024 4,602, 551, 349
(B 24 S 40 24 48) (5,291,584, 157) | ( 5,485,350,494) | ( 5,870,667,865) | ( 6,206,207,079) | ( 6,330,306,809) | ( 6,701,798, 103)
(Ona=¢iEAYiEE T ) (A\1,728,523,755) | (AL,744,571,150) | (A1,793,098,833) | (AL,898,157,754) | (AL,953,337,785) | (A2,099,246, 754)
@) FH(D+E+F) 6,965, 504, 686 7,577,915, 465 7,951,505, 949 6,366,037, 403 6,057,686, 079 7,221,775, 051
H) IR#EHFER A 43,261,485 A 87,580,855 A 90,883,726 A 93,616,111 A 94,513,947 A 97,830,136
REBBBEEE (G+H) 6,922,333, 201 7,490, 334, 610 7,860,622, 223 6,272, 421,292 5,963,172, 132 7,129,944, 915
SENME FE R AR 4 3,563, 060, 402 3,740,779, 344 4,077,569, 032 4,308,049, 325 4,376,969, 024 4,602, 551, 349
(B 24 540 24 48) (5,291,584, 158) | ( 5,485,350,494) | ( 5,870,667,871) | ( 6,206,207,095) | ( 6,330,306,818) | ( 6,701,798, 132)
(FE B AR 2 %8) (A\1,728,523,756) | (AL,744,571,150) | (A1,793,098,839) | (AL,898,157,770) | (AL,953,337,794) | (A2,099,246, 783)
Sy e e FE L A 3,359, 272, 799 3,749, 555, 266 3,783,053, 191 3,780, 860, 225 3,783,792, 186 3,842,578, 684
AR R A - - - A1, 816,488, 258 A\2,197,589, 078 Al, 315,185, 118
(1) (B) AfliEE#FTEB/BIIFMKOMHRZICLD bOEELET,
(18) () SFEIRENE I IE 7T A3~ D R BISEMR YA Z GO TR R L TVET,
(1) P BMERAEZB/BE L HL0E. FLOBNREDEE, BMREL LI b iR % 2 LW EZH s 2 VW ET,
<FFEBHE>
OfEpE @IERBIAR) oA 20, 763, 602, 24414
VERI HP BN B TEAEH 5,096, 507, 4399

VERI bR e AR 1,402, 575, 5571
7o, 1 R & ERIL, ERIRL. 2915/ T,
@4l e D EFFEIE R

1

A

20244 4 J123 0 ~
202445 J120H

202445 J121H ~
20244F 6 J120H

202446 J121H ~
20244F 7 122

2024427 J123 A ~
20244F 8 J120H

202448 J121H ~
20244F 9 204

2024429 J121H ~
20244F10/1 21 H

T R 2 OB 2 H IR

153, 622, 089H]

165, 781, 689H

141, 047, 82211

135, 832, 99314

125, 150, 74414

172,851, 1341

RRERE-REESRIROF RS ERSRER

532, 298, 444

398, 959, 7121

18, 281, 258

—H

—H

—H

US4 A A 5,291, 584, 15811 | 5, 485, 350, 4941 | 5, 870, 667, 8711 | 6, 206,207, 095/ | 6, 330, 306, 818[1| 6,701, 798, 132}
Sy B (s RN AR 2,716,613, 7511 |3, 272, 394, 7201 | 3, 714, 607, 8371 | 3,738, 643, 343[1| 3, 753, 155, 389 | 3, 767, 557, 6861
W7 7 v ROSEKRGUNASKE |8, 694, 118,442/ |9, 322, 486, 6151 | 9, 744, 604, 7884 | 10, 080, 683, 43119 | 10, 208, 612, 9511 | 10, 642, 206, 952
15 0472 0 I3RSy xt S48 4,019/ 4,257H 4,288 4,307H 4, 3201 4,351
15 A7 Sl ek 20/ 40M 40M 4019 4019 401
IS4 5y Bl 4 % 43, 261, 4854 87, 580, 8551 90, 883, 7264 93,616, 111 94, 513, 947 97, 830, 1361

OEFEMEDEN ORI AR D RO M ETIT—HE LT H72DICET 28 M & LT, (EFEMEDME ERFEIT T LEEL0, 00055 D60LL
NORZEF U THIEHEZAT BN O T AL H L TBY £,




ELAI - A2AL-RASTO—T7 U F<ABBAYDRL> (BARER)

ORBEEDHEMLE

#8014 #8114 821 834 841 #5853

17 A7 5ldd: (BliaAd) 20H 40H 40H 40H 40H 40H
- SYELARIE, SYBCTS O HEUEITAE & A 2 OZFOMPITA L OFECL Y | BB & 72D [EESEA &, HERBURV LD (iR RS
(ERIAYREAD) | v E T,
- Syt O SEMERAEAMEBIEA & FAE 7213 BE 55415, SEAEERSTIA L 720 3, A% O RUEMAAMEB LA Z TS HA i,
T 245 MM CAIA TS FERISEE) LRV, 50 O EESEE L0 £,
C EARIARS (RIS DA LTS AIE, SRR« OZEFH OMBITEAN b YA RS (RRINHi4) %%k L4
M, ZEOBHOM L OZEFOMPITA L 20 £,

Kk ZFEUF J 7Ry bRV AL P TEHAEBOIENCY 7 7 & FICET 2HEREOHREZIToTWDIHERH Y £, FLIE, Bk
WIRFERAICBWE D W72, Bt — A= (https://www. am. mufg. jp/) & ZEL 720,



ELad NZa—4% AhHhL T72F A — 95RY (USD)

<BES>RETIREGHAAFEIVLTOME

27V F4&

FLad NIa—4% A hL T7F A — 935RY (USD)

E R A &

ELad NZa—4 A4 hh TZ720F (M) ~OKREEZELT., R FHEEZS
HET, UTRIL, ) DELEVEEOAHBESLUETNLDIREBMREITIREEITL.
MFWBDOHERS L URAMLGELNY BOEREZHISLET,

FEERAXNR

EROELVEEOAHBEEFR LU Eh o DIREAMRSE

o AE AR

FBE, REED 5% UL ZHRADIBEBLVEREOAHBEFLS S UVENLDIREBRFIC
RELZEY,
- BREERREOAHBEFAORELRIIHBEED 50%LURAELET, =L, BER
RIAHFBLVE—F—JHHITOVTIEZDORY TEHY T A
AR bFIAUADFEETaL—2a V¥, RAIELTO~8ENHETRHELET,
XTalb—varveld, BHFEOREXTAOERICET S THEFHAMOEFNRCEE
BRI HHERETT ., COENREVEE, EFEHITHT HEHFMEDEEIEAK
ELRYFET,
K FILLUANADBEI YV AR—O v —ZREED 15%URELFET,
- FEREORITESRITT HHEMADRETHREED 2000UNELFET,
-RENBETEEICHL, RAIELT, HBAYDETVFEEA,

#F10A31 R

RAIE LTBARBETOAHTY,




ELad NZa—4% A4>hAL TZ72F A

RiHEE. MEELPHEE, REE(H B #H % (£PIMCO Bermuda Trust I Annual
Report October 31, 2023RRANSiRE:L 1’Eﬁil,'Cl,\$‘d‘

6. BRERICOZELTL, EBEEEDY 5 X9 FFERTWWEVLDE TELT /NS a—
5 A2AL T7oF Al THEHELT i?’o iT;FI:A:l NZa—4% A2hL T7
VK (M) B ITRRE—D7 VK] ERTIHEBERHYET,

(1) EAREESE
ELad NEa—4% A hh 27VF A
(2023410831 BIZ# T3 S HiR)

ELad NZIa—4
AAL T7oF A

. A FXFRIL
ZHHE (S ERERR %) 23,195
SRS (\EREEREY 0
FEURA 0

WAEE 23,195
5H
FARTHIN (USD) 142
SIFIREIM(PY 7 FNA F—) 171
BN USD 7 F/NA 5 —) 276
ZIEREP (JPY) 204
ETEERAIR (USD) 122
ZEIBERANS (USD) 32™
ZTERENT (JPY) 4,430
EIBERANU2 (JPY) 273
EIRERANX (JPY) 28
BEIEFEER USD) 37
BHEREES (USD) 250

TEHEEHEW(USD) 44
EREHRAMN(PY 7 RS TF—) 674
TER=ERAIN(USD 7 RS F—) 239
“ER>=ERAP (JPY) 204
“RITERNUPY 7 FANAF—) 52
RATEANUSD 7 FAL H—) 18
ZIFIE 2.613

EREEE 10, 300
BEHIRA 12, 895
REMFIIE (BE)

?xﬁﬁﬁlﬁnft# (%IE#R&E%:B?&*) (128)
RAA—T7 231, 638
P IR qﬂg&/ﬁ%fﬂﬂlmiﬁuu [1]
JEEE % LR 2 (570, 750)
nE 3,475

EHRMHE (8% (335, 765)
KREHME (FHME) OIS :

&AM 21
RAE—JF7 I F 299, 928
BEE|, PREESHIRE S 0
JE BB % bR 2 73,401
NEEBESSVARQBREICRLINE 74

REE M GHnE) QLS 373, 430
FFIE (%) 37,665
ERICKPMEEDHE (B ¥ 50, 560
o R 2 AR 0

() iﬁﬂ%ﬁf]\%bﬁél_ﬂd)%ﬁﬁﬁ PEBBLTLET,
(i ) FWECEITFRFARBEIMERALTHY EI,
o 2022512)321 B (&%) » 520235108318 £ TOHM,
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Avhi T7UE A
FXREIL
MEEOEM (HBL) :
B
BEHIRA 12,895
KEMFIE (BXR) (335, 765)
ARETEE GHfEE) O#MEE 373, 430
BEAICK DB EDME (GR) & 50, 560
HE
F (JPY) (17, 355)
F (USD) (96, 234)
J (JPY) (8,704)
J(USD) (3,476)
N (JPY) (297, 676)
N (USD) (158, 997)
NN (USD) (4,767)
P (JPY) 0
Q (JPY) 0
R (JPY) 0
R (USD) 0
S (JPY) (5,070)
S (USD) (604)™
U2 (JPY) 0
X_(JPY) 0
X_(USD) (804)®
Y (JPY) (3,944)
Y (USD) (24, 230)
NEEEEEE (621, 861)
J7rFaiz=y FMREl
Jr7vFazy FRBIICKBMEEDOME Gl 5§ 1,060, 788
mEEDE (B) FEast 489, 487
MEE
HE 9,916, 204
ETES 10, 405, 691
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ELd NZa—4 A>hL T72F A

(3) IBEEMEESAME (the Schedule of Investments)
(A) ELa NSa—4 A4VHhhL Z27VF A
(2023108310 1K#A)
(ﬁfyszf—) (ﬁﬁﬁzﬁ?—
INVESTMENTS IN SECURITIE:
HUT-ERM”STHUMEHTSS %

)

Bank of Nova Scotia
4.830% due 11/0172023 § 7% n
Brown Brothers Harriman & Co.
4.830% due 11/0172023 2 ?
Citibank N.A.
4.830% due 11/0172023 113 13
DBS Bank Ltd.
4.830% due 11/0172023 9 a7
JPMorgan Chase Bank N.A.
4.830% due 11/0172023 206 206
Sumitomo Mitsui Banking Corp.
10.370%) due 11/01/2023 ¥ 2 0
4.830% due 11/01/2023 § " 1
Sumitomo Mitsui Trust Bank Ltd.
10.370%) due 11/01/2023 ¥ 9 0
4,830% due 110172023 § 62 262
718
5.334% due 11/1472023 (2 14000 13973
5.355% due 1172172023 [a) 2.5161 1,19
5,365% due 1211272023 [al 13,000 12822
5,372% due 0171872024 (bid) 7.600 7.110
5,374% due 120772023 (alid) 5,600 5,570
5.377% due 12/14/72023 (bl 26,200 26,035
5,385% due D1/2572024 [a) 2,700 72418
5,396% due 11/24/72023 (alid) 9,200 9,169
5.405% due 01/04/72024 (alid) 20,600 20,406
5.405% due 0171172024 (b} 154,700 153,085
5.414% due 01/23/2024 [a) 18,000 17,780
5.414% due 0171672024 (alid) 10,700 10,580
5.431% due D1/3072024 (alid) 10,300 10,163
5.441% due 0/DG2024 (alid] 17,300 17,052
348,060
Total Short-Term Instruments 348,778
(Cost $348,759)
Total Investments in Securities 348,778
(Cost $348,759)

0%
({7 F)

(L MENTS IN AFFILIATES 9
(OTHER INVESTMENT COMPANIES 97.8
PIMCO Bermuda Income Fund (M)

[Cost $10,020,480) 683,561 _ 10,181,475
Total Investments in Affiliates 10,181,475
[Cost $10,020,480)
Total Investments 101.2% 410,530,253
[Cost $10,369,239)
Financial Derivative

Instrumants () (1.2%) 1123,895)
(Cost or Premiums, net $0)
Other Assets and Liabilities, net (0.0%) 667}
Net Assets 100.0% $10.405691
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NOTES TO SCHEDULE OF INVESTMENTS:

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

(c) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
ORWARD FOREIGN CURRENCY CONTRACTS:

KRB ()
B

WEIEF REAR ZELER ZREE
BFS 12023 JBY 1810830 § 10,81 § 175 § 0
BFS 12023 § 1,754 Y 320 0 123
BFS 12023 2,751 409,559 0 ]
BFS 12023 2470 37,656 0 (2]
JPM 12023 JY 300970 $ 2012 2 0
JPM 12023 $ 778 Y N6 0 1
M 12023 15 §,799 0 i
MYl 172023 JPY 141586 $ @5 0 0
Ml 172023 B 2,979 JBY 450,809 0 0
Ml 172023 175 18,978 0 0
5 200 5 1118)

REBEME ()
WEEE wEA EiE LiBE FIEE AE aE
AZD 17203 s 51,178 OO BEME  § [ (9531
B0 1172023 JPY 1,090,945 $ 6475 [ 0
B0 172023 $ 191 1) 0 i38)
895 172023 Y 1144916 $ 7,683 123 0
895 1172023 3,767,140 2,187 m 0
895 172023 $ 1507 JC 1148918 0 31
LBK 1172023 JPY 112807492 $ 1A 5354 0
LBK 122023 $ B35 Yt N9 0 13,2051
0UB 172023 JPY 282,100,651 § LB 6,901 0
0UB 17203 § 19108 JPY 191,043,295 0 1295821
0UB 127203 1,869,628 260,681,417 0 16,2711
GLM 17203 PV 3566356 $ 194 a5 0
GLM 17203 s 52,569 Y 709890 0 01,0721
o 17203 P 555 $ 43301 15 0
o 17203 § M0Em JPY 20,605,096 0 (27781
o 12203 830 6,522,486 1 0
MBE 172023 BB $ am B 0
MBE 1172023 $ 3678 Y BIEE 0 0l
MY 1112023 Y 34492940 s mam an 0
MY 1112023 $ 3,144 P 507369 0 16421
MY 122023 12063 18,160,498 0 i
SCX 1112023 Y 1,106,857 $ 753 03 0
558 1112023 60,546,400 400,000 9 0
538 1272073 § a0 P 60,242,184 0 (601
T0R 1112023 JPY 85,314,993 $ HAN 5231 0
T0R 1112023 § 4M915 JPY 104,983,574 0 {94,300
T0R 122023 568,577 84,682,750 0 15,0511
UAG 112023 JPY 357,791,315 s 230 16231 0
UAG 12203 s 2 JPY 365,908,044 0 14,3971
5 A5 (s
Total Forward Foreign Currency Contracts § 3658 & (158,509)

A



(B) Lo
(202310831 HIFFHE)
SRR wht

INVESTMENTS IN SECUR
[BANK LOAN DBLIG 5 4.3

AAdvantage Loyality IP Ltd,

10.427% due D4/20/2028

AmSurg LLC

13.250% due 0412072027 78,267
16.635% due 04/26/2028 (b 39,584
Azalea TopCe, Inc.

9.184% due 0772472026 EAL]
Carnival Corp.

T.616% due DB/30/2025 EUR 11,283
B.685% due 10/1672028 § 229
Cengage Learning, Inc.

10.405% due 07/14/2006 11,893
Charter Communications Operating LLC
1.074-7.133% due 020172027 3,068
DIRECTV Financing LLC

10.439% due 08022027 7101
Envalior Finance GmbH

9.448% due 032972030 EUR 10,900
10.863% due 03292030 $ 19,602
Envision Healthcare Corp.

13.250% due 07/10/2026 23591
Finastra USA, Inc.

2.575% due 031372029 (c) 614
12.562% due 09/13/2029 6,161
GTCR W Merger Sub LLC

B.334% due 092072030 9,200
iHeartCommunications, Inc.

B.43%% due 050172026 49324
Invia, Inc.

5,866% due 030772024 EUR 3900
Lealand Finance Co. BV

3.000-6.439% due DBF302026  § 613
B.435% due DB/Z2E/2024 261
Poseidon Bidca SAS

0.227% due 093072028 EUR 39,600
Pug LLC

B.93%% due 0211272027 $ 780
Sigma Holdco BV

TA13% due 070272025 EUR 1,820
Sotera Health Holdings LLC

B.395% due 121172026 § 338
SS&C Technologies Holdings, Inc.

7.189% due 04/1672025 2824
SVF Il Finco [Cayman) LP

5.000% due 122172025 32,083
Syniverse Holdings LLC

12.3%0% due 051372027 24,909
Team Health Holdings, Inc.

B.18%% due 02062024 1,685
TransDigm, Inc.

BL640% due 0272272027 786
B.640% due DB24/72028 24,180
U.5. Renal Care, Inc.

10.446% due 06/20/2028 3,155
United Airlines, Inc.

9.185% due 04/2172028 2439
Westmoreland Coal Co.

B.000% due 03/1572029 349
Windstream Services LLC

0.424% due 02/232027 4920
11.674% due 09/21/2027 8,020
Total Bank Loan Obligations

[Cost $444,839)

91,83
wn7

178

11919
2252

11,783
3,065
6,923

10,686
18,070

2350

603
6,053

9,148
42,248
4123

a7
190

42004
738
1920
3340
2,825
30,109
22,192
1650

87
24,180

1,956
2438
260

4,846
7450

435.820

(CORPORATE BONDS & NOTES 15.6%
BANKING & FINANCE 7.4%

AGFC Capital Trust |
7.405% due 01/15/2067 2,200

1,157

ElO

NZa—4 AVhL T7YF (M)

BEELE B
(B F) (B F)

AIB Group PLC

5.250% due 10/23/2031 EUR
6.608% due 0911372029 $
Armor Holdco, Inc.

8.500% due 11/15/2029

5.849% due D6/15/2050
Aroundtown S.A.

5.375% due 03/21/2029

Avalon Holdings Funding Ltd.
2.578% due 11/18/2027

Banca Monte dei Paschi di Siena SpA
1.675% due 01/09/2026 EUR
2.625% due 0412812025

3.625% due 0912412024

6.750% due 03022026

7.708% due 01/18/2028

B.000% due 0172212030

8.500% due 09/10/2030

Banco de Credito del Peru 5.A.
4.650% due D9/17/2024 PEN
Banco Santander S.A. (d)

6.527% due 110772027 §
B.607% due 11/07/2028

Bank of Nova Scotia

4.900% due 060412025 (ellf]
Barclays PLC

4.972% due 05/16/2029

6.490% due 0911372029

6.692% due 09/13/2034

7.437% due 1100212033

BPCE S.A.

6.714% due 1011972029

7.003% due 10192034
Brandywine Operating Partnership LP
3.950% due 11115/2027

4.550% due 1000172029

CA Immobilien Anlagen AG

1.000% due 1012712025 EUR
CaixaBank S.A.

6.208% due 0111812029 $
6.640% due 0911372034

CIFI Holdings Group Co. Ltd. (b}
4.375% due 041212027

4.450% due 0811772026

5.950% due 10/20/2025

6.000% due 07/16/2025

B.450% due 11/07/2024

(Corestate Capital Holding S.A. (g)
B.000% due 1213172026 EUR
10,000% due 123172026

Corsair International Ltd.

8.602% due 01/28/2027

9.152% due 01/28/2029

(Country Garden Haldings Co. Ltd. (b)
2.700% due 071212026 §
3.125% due 1012212025

3.875% due 10/22/2030

CPI Property Group S.A.

2.750% due 051212026 EUR
Credit Suisse AG

0.485% due 020022024 $
5.500% due 08/20/2026 EUR
7.500% due 0215/2028 $
Credit Suisse Group AG AT1 Claim (b)

Army Hawaii Family Housing Trust Certificates
7.900

Cromwell Ereit Lux Finco Sarl
2.125% due NNY2025 EUR
CTP NV

1.250% due 06/21/2029

4,060
5,200

200

11,300
43530
7,100
1,000
900
12,951
1,200
5,237
2,000
16,400

11,000
8,400

1124
2,600

9,900
400

18,000
11,600

2,000
1,500

3,400

5,400
1,800

300
500
200
60D

B4
1,300

10,000
4100

2,100

3400
1,700

5,200
14,000
10,500

433

1,500

4,376
5,088

175
6,006
8,843

36,373

6,735
996
928

13,648

1,m

5217

1982

413

1,022
B413

1029

2,384
8,290
9,368

389

18741
11,278

1,659
1,149

3214

5214
1376

17
E)
15
14
£

6,066
1374

10411
4,247

a2

147

8
1,850
5116
15,202
10,807
985
418

5937

5

INE 1 —4

BEELE B
(BfI: F) (B F)
§

AVhL T7rk (M)

1.500% due 092772031 EUR 8,200 6,001
Deutsche Bank AG

1.375% due 02117/2032 8,500 6,708
1.750% due 11/19/2030 6,200 5,206
2.129% due 11/24/2026 (1 § 1m0 1,084
3.035% due 052872032 1) 700 52
3.547% due 091872031 7.400 5,815
3.961% due 1172672025 EAvY MG
6.720% due 0171872029 2,800 2,848
EPR Properties

4.750% due 121572026 256 I
4.950% due 04/1572028 1,132 967
G City Europe Ltd.

4.250% due 091172025 EUR 400 378
GLP Capital LP

5.750% due 0610172025 § 650 635
5.300% due 01/1572029 3142 2873
Goodman .5, Finance Three LLC

3.700% due 031572028 231 2070
Highwoods Realty LP

3.050% due 021572030 200 150
HSBC Holdings PLC

2.848% due 06472031 3,300 2591
3.973% due 0572272030 14,100 12,187
5.402% due 08/1172033 400 360
6.254% due 030972034 29,500 2804
Hudson Pacific Properties LP

3.250% due 0171572030 100 64
3.950% due 110172027 500 384
5.950% due 021572028 2,00 1,193
InCaps Funding | Ltd.

7.671% due 060172033 6,069 5,705
KBC Group NV

6.324% due 09/21/2034 5,500 521
Kennedy Wilson Europe Real Estate Ltd.

3.250% due 11122025 EUR 1,400 1322
Kilroy Realty LP

4.250% due 08/15/2029 $ 300 250
Lloyds Banking Group PLC

7.875% due 0B/27/2028 (el GBP 1,706 1,829
Nationwide Building Society

3.960% due 07/1872030 § 5500 4,867
4.302% due 030872029 12,500 11,366
4.500% due 11/01/2026 (d) EUR 12,400 13,186
NatWest Group PLC

4.445% due DS/08/2030 § 17600 15,610
5.076% due 0172772030 16,500 15,150
B6.016% due 030272034 15,900 14,817
New Metro Global Ltd.

4.500% due 050272026 1,000 17
4.625% due 10/1572025 200 48
4.800% due 121572024 (m) 1,400 LRl
Park Aerospace Holdings Ltd.

5.500% due 021572024 575 571
Preferred Term Securities XVII Ltd.

6.051% due 0972372035 68 67
Preferred Term Securities XXIV Ltd.

5.971% due 03/22/2037 763 b6
6.091% due 0372272037 4,629 3622
Preferred Term Securities XXV Ltd.

5.961% due 062272037 18,320 15,939
Preferred Term Securities XXVI Ltd,

5.971% due 0972272037 27,065 .73
Santander Holdings USA, Inc.

4.500% due 07/1772025 1,007 568
Santander UK Group Heldings PLC

2.469% due 011172028 1,000 b4
3.823% due 110372028 3,400 2993
6.534% due 011072029 9,900 9,690
6.750% due 06/24/2024 (elf) ~ GBP 16,610 19,749



BEEE BT
(B F) (B F)

7.482% due 0B/2972029 GBP 4,800 $ 5976

Seazen Group Ltd.

6.000% due DB/1272024 $ 700 an

Societe Generale S.A.

B.446% due 0171072029 8,050 7,468

6.691% due D1/10V2034 15,100 14,150

Sunac China Holdings Ltd.

7.000% due 070372025 800 128

SVEB Financial Group

3.125% due DB/O52030 (b) 100 87

1S, Capital Funding VI Ltd.

5.946% due 071072043 23,084 17,602

UBS Group AG

3.091% due 05/14/2032 2,850 2,193

3.750% due 03/26/2025 6,200 5972

3.863% due 011272029 31,650 28,346

4.194% due 04/01/2031 9,150 7,826

5.950% due 0111272034 15,900 14,830

6.301% due 09/22/2034 4,900 4643

6.327% due 12/22/2027 10,000 9902

6.442% due 08/11/2028 3,360 3326

6.537% due 0B12/2033 22110 21,2587

7.750% due 03/01/2029 EUR 3,540 4,151

8.016% due 111572033 § 4350 4875

UniCredit SpA

7.830% due 12/0472023 72,590 72,690

Unique Pub Finance Co. PLC

7.395% due D326/2024 GBP 44 414

Uniti Group LP

6.500% due 021572029 (m| 2280 1,483

10.500% due 02/15/2028 6,545 6,307

VICI Properties LP

3.500% due 021572025 4,784 4,567

3.750% due 02152027 4,300 3873

4.125% due 0B/1572030 5,684 4,694

4.250% due 120172026 3,600 3326

4.625% due 12/01/2029 3,600 anr

Voyager Aviation Holdings LLC

B.500% due D5/D%202 (b) 4421 2404
757,304

DUSTRIALS 3.2%

Air Canada 2020-2 Class A Pass-Through Trust

5.250% due 04/01/2029 1,869 1,791

Alaska Rirlines 2020-1 Class A Pass-Through Trust

4.800% due DB/152027 3270 ing

Amdocs Ltd.

2.536% due DB152030 4,000 3,150

American Airlines 2013-1 Class A Pass-Through Trust

4.000% due D7V15/2025 78 73

American Airlines 2014-1 Class A Pass-Through Trust

3.700% due 1000172026 1,849 1,672

American Airlines 2015-1 Class A Pass-Through Trust

3.375% due 050172027 1,381 1221

American Airlines 2016-1 Class AA Pass-Through Trust

3.575% due 01/1572028 1,467 1,340

American Airlines 2016-2 Class AA Pass-Through Trust

3.200% due DB/1572028 167 678

American Airlines 2017-2 Class AA Pass-Through Trust

3.350% due 1011572029 Ex) 297

BAT Capital Corp.

6.343% due 0B/02/2030 1,200 1,165

B.421% due 0B/02/2033 1,000 M3

7.081% due DBOZ2053 1,100 982

Boeing Co.

5,705% due D5/0172040 5,728 5071

5,805% due DSD172050 4,500 3878

5.930% due DSD172060 , 8,338

British Airways 2019-1 Class AA Pass-Through Trust

3.300% due 1211572032 LH] 7

BEEE BT
(B F) (B F)

Broadcom, Inc.

2.450% due 02115/2031 $ 7900
3.137% due 111152035 4,435
3.469% due 0411572034 4513
Carvana Co. (g}

12.000% due 12/01/2028 11,453
13.000% due 060172030 17,180
14.000% due 060172031 0,329
Community Health Systems, Inc.

5.625% due 0315/2027 21,336
8.000% due 0315/2026 B.401
CaoStar Group, Inc.

2.600% due 07/15/2030 2,000
CVS Pass-Through Trust

5.773% due 01/10/2033 129
1.507% due 01/10/2032 515
8.353% due 07/10/2031 514
Energy Transfer LP

4.950% due 05/15/2028 424
Exela Intermediate LLC

11.500% due 04/1572026 (g] 541
Ford Foundation

2.815% due 0610172070 1,840
Greene King Finance PLC

3.503% due 0311572035 GBP 1,95
4,064% due 0311572035 532
5.106% due 03/15/2034 13
7.139% due 121152034 4,156
GTCR W-2 Merger Sub LLC

7.500% due 01152031 § 900
Imperial Brands Finance PLC

3.500% due 07/26/2026 1,900
JetBlue 2020-1 Class A Pass-Through Trust
4.000% due 11/15/2032 (m) 6,106
Market Bidco Finco PLC

4.750% due 11/04/2027 EUR 17,800
M h Institute af Technol

4.676% due 07/01/2114 § 65
5.600% due 07/01/2111 103
Mitchells & Butlers Finance PLC

6.013% due 12115/2028 GBP 820
6.022% due 12115/2030 § mn
Nissan Motor Co. Ltd.

3.522% due 0911772025 8,300
4.345% due 0911772027 8,700
4.810% due 0911772030 2,250
NMG Holding Co., Inc.

1.125% due D4101/2026 11,900
ONEDK, Inc.

5.600% due 11/01/2030 B00
6.050% due 09/01/2033 3,500
B.625% due 09/01/2053 2,900
Dracle Corp.

3.650% due 04/01/2060 899
PeaceHealth Obligated Group

3.218% due 111572050 3,100
Roadster Finance DAC

2.375% due 12/08/2027 EUR 1,000
Ralls-Royce PLC

4.625% due 0211612026 3514
5.750% due 10152027 GBP 3,199
Royal Caribbean Cruises Lid.

11.500% due 060172025 § 2410
Russian Railways Via RZD Capital PLC
7.487% due 03/25/2048 (b) GBF 6,300
Sands China Ltd.

4.300% due 01/08/2026 § 1800
5.375% due 08/08/2025 2,300
5.650% due 08/08/2028 2,400

H

6,065
3,130
3,440
8,536
12,729
15,161

17,351
7,691

1,564
125
525
532
40

a2

16,152

96

922
346

1852
1,869
1912

1,142

m
3,356
2113

540
1735

869

3672
3,672

254
4,969
1671

2228
m

AohL TR (M)

BERE BT
(B F) (B F)

§

Syngenta Finance NV

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

8.5268% due 0BM1/2026 23
1.5. Renal Care, Inc.

10.625% due DE2E/2028 2342
United Airlines 2019-2 Class AA Pass-Through Trust
2.700% due 050172032 1,288
United Airlines 2020-1 Class A Pass-Through Trust
5.875% due 1071572027 20,509
Venture Global Calcasieu Pass LLC

3.875% due 08/15/2029 7400
3.875% due 110172033 16,500
4.125% due 0BNS2031 5,000
Venture Global LNG, Inc.

8.125% due 06/01/2028 7,600
8.375% due DB0172031 8,400
9.500% due 0270172029 46,750
9.875% due 0200172032 15,550
Veritas U.5., Inc.

7.500% due 030172025 1,850

182
813
1,445
1048
0217
6,16
12,486
4025
7,384
8022
471524
15,717

1,598

331,428

urumessos |

Altice Financing S.A.

5.750% due 08/1572029 11,389
Altice France 5.A.

8.125% due 0270172027 2,744
Charter Communications Operating LLC
3.900% due 060172052 9,800
3.950% due 063072062 2600
4.400% due 12/01/2061 7,100
Constellation Dil Services Holding S.A.
3.000% due 12/31/2026 (g1 387
DISH DBS Corp.

5.250% due 12/01/2026 1,110
5.750% due 12/01/2028 1,110
Enel Finance America LLC

7.100% due 101472027 1,000
Enel Finance International NV

7.500% due 1014/2032 600
Gazprom PJSC Via Gaz Capital .4,

2.250% due 1172272024 EUR 100
2.943% due 0172472024 450
4.950% due 0372372027 § 1800
4.950% due 0200672028 1,000
5.150% due 021172026 5,700
7.288% due 0B/1672037 500
B.625% due 0472872034 2312
Gazprom PJSC via Gaz Finance PLC

1.500% due 0211772027 EUR 31,800
2.950% due 04/1572025 5,000
2.950% due 0172772029 § 23200
Intelsat Jackson Holdings S.A.

6.500% due 031572030 70,143
Netflix, Inc.

3.875% due 11/1572029 EUR 3,085
Noble Finance Il LLC

8.000% due 04/1572030 § m
NPC Ukrenergo

B.875% due 110872028 1,200
Pacific Gas & Electric Co.

2.100% due 0BD1/2027 1,910
2.500% due 0270172031 2,600
2.950% due 030172026 8,508
3.000% due 06/1572028 11,788
3.150% due 0170172026 15,753
3.250% due 060172031 3,600
3.300% due 031572027 3,638

8820
2316
5598
1,389
4137

bik!

8,883
8,083

1023
621
82
kL]
1,251
47275
2,163
20,504
3964
13,310
61,763
3,181
2073
I
1518
1929
7813
9,559
14,585

2,852
3443
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HEEEHE B HEEEHE B {ff HEEEE Wil
(B4 F) (B ) (B4 F) (B F) (B4 F) (B F)
3.300% due 12/01/2027 § MEEE  § 12779 Windstream Escrow LLC 41000% due 0170172043 $ 5 % 4
3.400% due DB/152024 6,570 421 7.750% due 08/15/2028 § 13507 _ & 10723 4.000% due 11/01/2045 8 76
3.450% due 0710172025 12,102 11478 517,242 4.000% due 0310172047 2 ]
3.500% due DB/15/2025 8,068 T8 Yumal Gorporate Bonds & Netes 05,974 4.000% due 040172047 730 m
3.5001% due OBI1/2050 4660 20 ey e —=E0 000% due 08012047 3707 3278
3.750% due 0211572024 10,188 10121 - 4.000% due 10/01/2047 05 181
3.750% due 0710112028 13613 11,944 4.000% due 1270172047 0 7
3,750% due OB/15/2042 a8 256 Mitiplan Corp. 4.000% due 0110172048 4 i
3850% due 11152023 1830 1,428 zﬂnﬁ'ﬂ: L”:;i‘;"f;“w 5700 3802 4 000 due 0270172048 514 145
00 e e W m DGR S 02 o ascoizun T w
4.200% due 0301/2029 9,900 8,635 4.000% due 090172048 1,049 a7
4.250% due 031572046 5219 gy Sl Ul e 2586 4 50k gue 050112033 1 12
4.300% due 03/15/2045 3,000 1944 Total Convertible Bands & Notes 43608 4.500% due 020172038 1 1
4.400% due 0301/2032 7,300 6003 (Cost $67,905) 4.500% due 010172041 156 13
4.450% due 4/15/2042 4333 2933 4.750% due 0B1/2033 160 145
4,500% due 07/01/2040 36,242 25,754 Chicago, llinois, Build America Bonds, Series 2010 5.000% due 10/01/2035 B0 59
4,500% due 12152041 743 430 6.630% due 02/01/2035 4 BO5 500 5.000% due 12/01/2035 134 125
4,550% due 0710172030 50,195 43,469 B.725% due 04/01/2035 786 783 5.000% due 10/01/2036 5 5
4.600% due DB15/2043 1,794 1,230 7.350% due 07/01/2035 467 476 5.000% due D5/01/2038 2 4
4.650% due DB/1/2028 100 a0 Commonwealth of Puerto Rico, General Obligation Bonds, 5.000% due 11/01/2038 [ [
4.750% due 02/15/2044 2,707 1,888 Series 2022 5,500% due 07/01/2033 18 18
4.950% due 07/01/2050 25,950 18136 0.000% due 11/01/2043 12,731 6350  5.500% due 06/01/2035 657 624
5.250% due 030172052 7300 5297 Galden State, California, Tobaeco Securitization Corp. 5,500% due 040172036 1 1
Petroleos de Venezuela S.A. b} Revenue Bonds, Series 2021 5.500% due 11/01/2036 1 1
5.375% due 04/12/2027 11932 1647 2.246% due 06/01/2029 1,600 138 5.500% due 03/01/2037 1 1
5.500% due 04/12/2037 10372 13685 3.000% due 0G/01/2046 635 560 5.500% due 09/01/2037 4 4
£.000% due 05/16/2024 8,283 1093 Puerto Rico Electric Power Authority, Build America Bonds, 5.500% due 02/01/2038 3 3
£.000% due 11/15/2026 13,183 1,691 Series 2010 () 5.500% due 040172038 1 1
9.000% due 11/17/2023 400 53 B.050% due 07/01/2032 800 207 §.000% due DB/2031 20 19
9.750% due 05/17/2035 4,730 00 B.125% due 07/01/2040 3,000 757 6.000% due 06/01/2032 1 1
Petraleos Mexicanos Total Municipal Bonds & Notes T 10558 6.000% due 090172039 358 5
5.950% due 01/28/2031 5310 LR ,,"mm T 6.000% due 100172047 8 7
R LT e b s
6.950% due 01/28/2060 5,116 s eslE L S VTR Al ) 6.500% due 01/01/2037 1 1
7.690% due 01/2372050 1,570 an Fannie Mag B.500% due 10/01/2037 3 3
PG&E Wildfire Recovery Funding LLC 0.765% due 05/25/2048 |h) 2,065 07 6.500% due 10/01/2053 6,847 6,815
4.263% due DBD1/2036 3,600 348 3.000% due 040012037 611 546 7.000% due 09/01/2031 i 7
4.377% due DBI01/2039 3,990 3407 3.000% due 09/01/2049 168 152
% % Fannie Mae, TBA (d)
4.451% due 1210172007 7,700 BOB3  3.000% due 03/01/2050 16,878 13,664
2.500% due 12/01/2053 146,000 112,203
Prosus NV 3.000% due 10/01/2051 1,350 1,084
1.985% due 07/13/2033 EUR 58600 3873 3.000% doe 12/01/2051 204 164 g%z :2 } :ﬁ}gg: "”ﬁ uﬂg
2.085% due 01/192030 4,200 3382 3.000% due 01/01/2052 194 186 3 000% due 12012053 180,150 15056
3.061% due 07/132031 § 9800 6918 3.000% dve 02/01/2052 10,310 8273 o mz i e T
4.193% due 01/192032 4,000 3074 3.000% due 030172052 23,085 19610 e o e 156,150 i
4.987% due 011972052 1,300 803 3.000% due 04/01/2052 25,731 0839 i due 12012053 101,800 90,950
Rio Oil Finance Trust Series 2014-1 3.000% due 05012052 B.343 685 ¢ m: N G50 S
LN S04 3000% os 0GNNG2 gz TABS 5 sonth ue 1270172083 W0 27120
o 0il Finance Trust Series 3.000% due 07/01/2052 6,806 5,459 y 99,057
9.750% due D1/DB2027 443 459 3.000% due 08/01/2052 10,442 8,379 gg: :: }%:gg: g-?g S
?;$F;“?m$? e 2,101 2121 S000% dm MR Ios 19 . ; ’
. e : : 3,000% due 05/01/2053 m 89 Freddie Mac
Sprint Capital Corp. 3.500% due 080112042 18 1§ 1.115% due OGIS/2042 (h) 30 3
:;Iso'lﬁ L:.:e 03/15/2032 2200 2478 3 500% doe 090112047 166 42 g%% due 112:51%5 5; 4;;
n 000% due 1270172047 1,77 1
3.500% due 03/01/2048 49 4 i ‘
B (LS g A7 3 500% doe 04/01/2051 676 g7 3.000% due 030172048 10 84
1.625% due 03/01/2026 639 862 3 500% due 0210112052 977 g1p 3.000% due 1200172051 187 151
Sprint Spoctrem Ce. LLC 3.500% due 0310112052 1580 1330 3.000% due 030172052 8 i
5.162% ::m m:‘mﬂs | 2482 243 3 E00% doo 04012052 2751 2301 3.000% due D4D12052 53 2
:!1'4:;' e 6100 bos  L500% due 050112052 2050 7457 2.000% due 05172052 7575 6075
e b - 3.500% due 07/01/2052 3348 2793 3.000% due 060172052 b 163
4:3’;5:‘ ;u? 5.109 4502 3.500% due 0900172052 981 B9 3.000% due 0710172052 158 127
5.750“ o bt 1’25? EI633 4.000% due 07/01/2040 5 5 3.000% due 08/01/2052 9 79
Volaris Ltd ’ ' 4.000% due 1200172041 A5 a0 3.000% due 1010172052 3% n
y 4.000% due 07/01/2042 i n 3.000% due 0170172053 42 19
el L VO 000 e 08012042 541 a6 3.000% due 030172053 20 9
.500% due 07/152028 2,700 1917 4000% due 0910112042 125 iy SSUIREG i L
’ ' ! 4.000% due 10/01/2042 20 18 3.500% due 100172047 1997 1857
3.500% due 12/01/2047 601 513



3.500% due 030172048
3.500% due 04/0172048
3.500% due 1V01/2048
3.500% due 12/01/2048
3.500% due 03/01/2049
3.500% due 05/01/2051
3.500% due 04/01/2052
3.500% due 0B/01/2052
3.500% due 07/01/2052
3.500% due 0H01/2052
3.500% due 11/01/2052
4.000% due DHD1/2033
4.000% due DBD1/2042
4.000% due DHD1/2042
4.000% due 12/01/2042
4.000% due D4DI/2047
4.000% due DSD1/2047
4.000% due DB/D1/2047
4.000% due DBD1/2048
4.000% due DHD1/2048
4.000% due 12/01/2048
4.000% due 020172049
4.000% due DHD1/2049
5,000% due DED1/2034
5,000% due DBD172035
5.000% due 01/01/2037
5.000% due 010172038
5.500% due D1/01/2035
5,500% due DS0172037
5,500% due DB/D172037
5,750% due D5/0172037
6.000% due 07/0172037
6.000% due 010172053
Ginnie Mae

4.000% due 06/20/2041
4.000% due D4/20/2047
4.000% due DS/20/2047
4.000% due DB/20/2047
4.000% due 0772072047
4.000% due D220/2048
4.000% due 052072049
4.000% due 022072050
4.000% due 0772072050
4.000% due DB/2072050
4.000% due D3/2072050
4.000% due 10/20/2050
4.000% due 1172072052
4.500% due 1072072035
4.500% due 0172072040
4.500% due 03202040
4.500% due 0771572040
4.500% due 0772072040
4.500% due 0B/1572040
4.500% due DB/2072040
4.500% due D%20/2040
4.500% due 1072072040
4.500% due 01/20/2041
4.500% due 02/20/2041
4.500% due 03/20/2041
4.500% due 0401572041
4.500% due 04/20/2041
4.500% due 06/20/2041
4.500% due 07/20/2041
4.500% due 09/20/2041
4.500% due 10/20/2041
4.500% due 12/20/2041
4.500% due 05/20/2043
4.500% due 07/20/2043

BEEE BT
(B F) (B F)
$ 230 % 198

36 74
938 a00
2,300 1,966
1432 1221
75 63
295 2463
2373 1939
993 428
3 27
836 700
1 1
485 40
656 578
7 6
296 262
27 254
522 462
602 530
245 216
9227 8,119
3684 3241
27 252
65 64
3 K]

2 2

1 1
257 252
2 2

90 88
83 82
a0 a0
8,304 8,121
1 1
1441 1,290
26,657 23,925
12,651 11,325
10939 9,792
7,587 6,768
26,126 23437
318 27
156 140
24 2
1,893 1,698
59971 53,798
252 2
416 380
76 69

7 7
1,105 1032
1,207 1122
1317 1,239
o 810
3628 330
987 918
4678 4348
268 2096
8,736 8,093
1,054 991
926 861
7,991 7428
2066 1920
206 191
1,178 1,083
1847 1,718
438 407
292 2

ElO
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4.500% due 0712012053 $ 103,767 § 93851
4.500% due 08/20/2053 1,022 975
4.500% due 0920/2053 299,110 270,538
5.000% due 08/20/2030 170 160
5.000% due 05/20/2040 262 246
5.000% due 04/20/2041 7 6
5.500% due 05/20/2038 i 7
5.500% due 06/20/2038 3B 3
5.500% due 07/20/2038 k1) R
5.500% due 08/20/2038 33 %
5.500% due 09/20/2038 7 69
5.500% due 10/20/2038 15 14
5.500% due 01/20/2039 10 10
5.500% due 02/20/2039 2% i
5.500% due 09/20/2039 50 48
5.500% due 10/20/2039 ] 1
5.500% due 11/20/2039 212 04
5.500% due 12/20/2039 4 b
5.500% due 01/20/2040 187 176
5.500% due 06/20/2040 208 203
5.500% due 07/20/2040 470 443
5.500% due 07/20/2053 21,057 20,155
5.500% due 08/20/2053 18417 17621
(Ginnie Mae, TBA (d)

2.000% due 11/01/2053 19,000 14,653
2.500% due 120012053 46,200 36,816
3.000% due 11/01/2053 147,100 121,256
3.000% due 120012053 484,900 408,181
3.500% due 10/01/2053 182,700 156,733
3.500% due 120012053 99,000 Ba.418
4.000% due 11/01/2053 513,000 450,979
4.000% due 120012053 944,000 830,204
4.500% due 11/01/2053 177,660 160,530
4.500% due 120012053 496,000 448,368
5.000% due 11/01/2041 277,000 257,751
5.500% due 11/01/2053 22,000 21,038
5.500% due 12/01/2053 247,000 236,156
Total U.5. Government Agencies 5,383,620
(Cost $5,497,999)

5. TREASURY DBLIGATIONS 15.1%

Treasury Inflation Protected Securities (i)

0.125% due 071152024 (m) 194,667 190,176
0.125% due 10/15/2024 (0] 141,986 137,773
0.125% due 041152025 lo) 3334 31,837
0.125% due 07/15/2030 54,737 46,922
0.125% due 01152031 2,005 1,662
0.125% due 07/15/2031 7,606 6371
0.250% due D1/15/2025 72,526 68,835
0.250% due 07/15/2029 (m) 148,070 131,114
0.250% due 02/15/2050 21,826 12,189
0.375% due 0115/2027 lo) 5,903 5,466
0.375% due 071152027 (o] 1,581 1463
10.500% due 04/15/2024 (o] 96,662 95,057
0.625% due 01/15/2024 (m) 169,533 166,013
0.675% due 07/15/2032 91,068 76,043
0.675% due 02/15/2043 2,938 2,035
0.750% due 07/15/2028 (o] 34,662 32,058
0.750% due 02/15/2042 6,930 5,013
0.750% due 02/15/2045 16,905 13,062
0.875% due 011152029 o] 63,316 58,326
0.675% due 02152047 210 15,330
1.000% due 021152048 1.9 8,609
1.000% due 02/15/2048 25,807 16,260
1.000% due 02/15/2049 (o] 5,655 46,012
1.375% due 07/15/2033 116N 106,538
1.375% due 02152044 3425 7138
1.500% due 02/15/2053 26,958 21,153
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2.125% due 021572040 $ 3551 $ 1w
2.125% due 02/15/2041 1,963 1,832
U.5. Treasury Bonds
2.250% due 08/15/2046 100 60
2.750% due 0871572047 (m} 2,830 1,685
3.000% due 08152048 155 107
3.000% due 02/15/2049 1 5
3.125% due 05/15/2048 180 127
4.375% due 08/15/2043 (m| 33,800 30,151
1.5. Treasury Notes
1.625% due 021572026 (o) 2,100 2,040
2.000% due 021572025 imlio) 1,021 10,572
2,000% due 08/1572025 (o) 1,400 1,326
2.000% due 11/1572026 (o) 800 735
2.250% due 11/1572024 imNo) 12,300 11,906
2.250% due 021572027 (mifol 28,000 25,789
2.375% due 051572029 imNa) 32,200 8297
2.625% due 02/15/2029 (mifo) 5,000 4478
2.750% due 08/15/2032 (m) 150,100 126,999
2.875% due 051572032 290 249
Total U.S. Treasury Obligations 1,555,058
(Cost $1,734,056)
Accredited Mortgage Loan Trust
6.384% due 0772672035 114 7468
7.134% due 0772572035 (b) 2,206 1,765
ACE Securities Corporation Home Equity Loan Trust
5.749% due 082572036 3,308 3,105
6.234% due 0172572035 il 763
6.264% due 0272572034 1,389 1402
6.339% due 0872572035 4516 4280
6.369% due 1172572034 1,120 1,090
6.609% due 0272572035 6,632 6,153
Adjustable Rate Mortgage Trust
6.389% due 08/25/2035 3175 2,764
AFC Home Equity Loan Trust
6.249% due 0672572029 1,587 i
Alternative Loan Trust
4.140% due 0B/2572035 (b} 420 35
4.158% due 082572036 5,426 4,855
5.266% due 092572034 m 686
5.500% due 0472572034 8,776 829
5.500% due 0672572035 4,396 3424
5.500% due 0B2572035 (b) 49 a0
5.500% due 0972672035 2,501 1,568
5.500% due 0272572036 (b) 14 8
5.644% due 0972072046 542 541
5.799% due 0772572036 3,895 3842
5.819% due 08/25/2046 (b) 8,382 6,782
5,839% due 0572572036 12,105 10,255
5.874% due 0372072046 4,994 3548
5.939% due 1272572046 13414 10,764
5.979% due 0772572036 18,309 15,296
6.000% due 1172572036 1,701 960
6.000% due 07/25/2037 (b) 24518 1,622
6.039% due 0172572036 5,261 4,498
6.094% due 127202035 5133 4,495
6.150% due 087252035 (b} 367 285
7.000% due 1072572037 29,361 10,459
7.083% due 1072572034 2026 1,953
Ameriquest Mortgage Securities Trust
5.949% due 0472572036 656 652
6.054% due 0372572036 26,683 24319
Ameriquest Mortgage Securities, Inc. Asset-Backed Pass-
Through Certificates
3.610% due 0972672032 104 106
6.459% due 0172572036 7,000 5,725
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7.194% due 102572034 $ 993 $ 8989
Angel Dak Mortgage Trust
6.500% due 12/2572067 4,058 40m
Argent Mortgage Loan Trust
5.919% due 052572035 18,802 16,781
Argent Securities Trust
5,795% due D4/2572036 1817 2,458
Argent Securities, Inc. Asset-Backed Pass-Through
Certificates
4.131% due 092572033 2584 244
6.204% due 1072572035 36,400 N2
Asset-Backed Funding Certificates Trust
5.650% due 102572036 10,129 8,257
6.09%3% due 03/2572035 10915 10,340
6.174% due 06/2572035 6,550 6,181
6.414% due DB/2572035 (b} 419 anr

Asset-Backed Securities Corporation Home Equity Loan Trust

3.847% due 052572036 (b} 46,467 41,083
Atrium Hotel Portfolio Trust

7.062% due DB15/2035 18,395 17,797
Austin Fairmont Hotel Trust

7.182% due D31572032 3,000 2821
HAvon Finance

0.000% due 12/28/2049 GBP 2,400 2,808
Banc of America Alternative Loan Trust (b}

3.986% due 01/24/2024 3 52 42
B.000% due 0772572046 1,370 1,102
Banc of America Funding Trust

4.120% due 02720/2035 1,283 1,066
4.156% due DB/20/2036 4,044 3,206
4.429% due 0172002047 (b 78 0
6.205% due 04/2572037 7934 6,646
BCAP LLC Trust

4.220% due 04/26/2036 4613 2335
5,876% due 04/26/2037 2,725 1,250
Bear Stearns Adjustable Rate Mortgage Trust

4.703% due 11/2572034 188 1m
Bear Stearns Alternative-A Trust

6.775% due 04/2572037 5937 5,046
5,850% due 11/252046 6,882 4,966
6.158% due DB/2572035 b} 4527 4,166
Bear Stearns Asset-Backed Securities | Trust

1.161% due DS/2572036 (h} 8516 158
4,845% due 11/25/2035 (b} 2173 2,599
5.224% due DB/25/2034 3,406 1272
5,387% due 1212572035 9,275 7956
5.436% due DW252034 4,736 4517
5.462% due D4/2572035 1944 1916
6,739% due DB/2572047 6,300 6,037
5,830% due DH/2572036 (b} 13,454 4,102
5,844% due 0772572035 7,785 7.044
5.919% due 027252037 2,089 4,655
6.054% due 022572036 (b) 9,845 9,469
B.48%% due DE/25/2037 15,783 13,308
7.464% due 0372572035 3262 3074
Bear Stearns Asset-Backed Securities Trust

5.500% due 1172572033 3513 3,056
Bear Stearns Mortgage Funding Trust

5,830% due 022572037 (b} 4876 4,360
Benchmark Maortgage Trust

3.500% due 031572048 47,290 41,029
3.899% due 03/1572062 9,775 6,555
BHP Trust

7.153% due 0B/1572036 10,500 10,283
7.950% due 0B/1572036 33656 32,883
Bridgegate Funding PLC

7.447% due 10/16/2062 GBP 12821 15,532
B.192% due 1/1672062 18,993 22,788
9.197% due 10/16/2062 9an 11,992
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10.192% due 1071672062 GEr 7217 $  BEM
BSST Mortgage Trust
B.185% due 0211572037 $ 11,000 8,810
B.635% due 0211572037 24,700 16,963
9.635% due 0211572037 7,500 5,501
BX Commercial Mortgage Trust
6.347% due 0211572039 6,805 6,614
BX Trust
7.084% due 1015/2036 16,400 15715
7.336% due 10115/2036 7150 6,730
7.344% due 1015/2036 25610 24,145
9.944% due 07/15/2034 6,600 6,652
Canterbury Finance No.4 PLC
B.042% due 05/16/2058 GBP 62,262 99,544
Carrington Mortgage Loan Trust
6.609% due 02/25/2035 § 3468 2012
CBA C: ial Small Balance C: ial Mortgage
6.040% due 01/25/2039 (b 504 447
Centex Home Equity Loan Trust
6.084% due 03/25/2035 1,952 1825
Chase Home Lending Mortgage Trust
3.250% due 032612063 21,203 17,664
Chase Mortgage Finance Trust
4.017% due 12/25/2035 (b 3694 3154
ChaseFlex Trust
5.739% due 07/25/2037 853 700
Chevy Chase Funding LLC Morigage-Backed Certificates
5.799% due 03/25/2035 298 281
CIM Trust
3.250% due 10/25/2058 17,962 15,263
6.639% due 12/25/2067 4,642 4,508
CIT Mortgage Loan Trust
6.769% due 10/25/2037 35 314
6.939% due 10/26/2037 26,565 27,668
Citigroup Commercial Mortgage Trust
0.260% due 03/11/2047 ih) 25,400 0
Citigroup Mortgage Loan Trust
4.313% due 08/25/2036 3m 3468
4.507% due 07/25/2037 (b] 2,201 1,957
5.714% due 08/25/2036 16,222 6,195
5.719% due 12/25/2036 2337 2,158
5.759% due 12/25/2036 9,652 5,304
5.764% due 01/25/2037 (bl 2,205 954
6.259% due 09/25/2037 12,220 10,065
7.250% due 05/25/2036 (b] B.567 4,259
Citigroup Mortgage Loan Trust, Inc.
B.474% due 05/25/2035 10,698 878
7.939% due 07/25/2037 3507 319
Commercial Mortgage Trust
0.177% due 04/10/2047 (h] 33,000 5
3.633% due 02110/2037 10,000 9,208
8.500% due 12115/2038 B.575 1,709
(Conseco Finance Corp.
6.920% due 12/01/2030 B05 B00
7.500% due 03/01/2030 45434 16,662
7.600% due 04/15/2026 4,902 1,114
Countrywide Asset-Backed Certificates
5.939% due 08/26/2033 178 167
7.314% due 05/25/2035 (b] 4,262 411
Countrywide Home Loan Mortgage I’m‘l‘hullh Trust
0.000% due 06/25/2034 1
3.765% due 03/25/2037 (b 3.5?3 3019
4.285% due 10/20/2035 (b 4,097 3,698
4.371% due 11/25/2037 4,363 307
4.703% due 11/25/2034 I ]
5.500% due 11/25/2035 (b] 5427 2,865
6.000% due 07/25/2036 17,226 8,805
6.000% due 11/25/2037 3330 1217
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Credit Suisse First Boston Mortgage s«umum
7.889% due 01/25/2033 Mo 975
Credit Suisse Mortgage Capital
3.000% due 0172972036 k1l 305
3.000% due 062772037 1,039 1,010
5.755% due 1172772036 10,152 123M
6.199% due 10/26/2036 13 107
Credit Suisse Mortgage Capital Trust
0.000% due 0172572058 0 19
0.000% due 04/25/2058 (h) 1 1
3.431% due 1171072032 18922 1606
3.616% due 0172572058 17,606 13,598
4.390% due 0672572050 0315 .89
4.454% due 0472572058 27,656 24,088
5.556% due 060172050 36,218 36,129
6.194% due 07/1572032 230 219
B.444% due 07/1572032 4,000 3,766
B.644% due 07/1572032 2400 2,138
Credit-Based Asset Servicing & Securitization LLC
7.480% due 0372572046 4,266 3,508
CWABS Asset-Backed Certificates Trust
4.341% due 1272572034 6,805 6,216
5.579% due 062572035 (b) 1473 1,240
5.579% due 062572037 12,462 na3
5.579% due 07/25/2037 (b} 3130 0n
5.619% due 1172672047 20 2
5.633% due 0672572035 8,644 6,664
5.659% due 082572037 26,800 nm
5.669% due 1072572047 5,333 5,203
5.689% due 0272572036 1081 952
5.859% due 0172572045 765 759
5,899% due 052572037 (b} 10,937 10,133
5.919% due 052572036 9,196 1407
5.919% due 0372572037 21139 24,503
5.919% due 0372572047 (b} 26,535 nA24
5.959% due 09/25/2048 5,600 5,010
5.964% due 082572036 2303 2197
6.039% due 062572036 B58 648
6.139% due 0372572036 (b) 1,451 1,137
6.519% due 052572036 (b) 2,62 1,537
6.534% due 0672572035 4,400 1941
7.014% due 11/25/2038 7394 7,166
7.389% due DB/25/2035 3,000 2,790
CWABS, Inc. Asset-Backed Certificates Trust
6.789% due 082572047 34,300 30,49
7.014% due 0372572035 16,905 16,185
7.839% due 02/25/2035 (b) 6,963 5,083
DBGS Mortgage Trust
8.099% due 10/15/2036 15,000 8,342
Deutsche Alternative-A Securities Mortgage Loan Trust
5.759% due 0372572037 9,093 4,898
5.769% due 08/26/2037 (b 18,540 14,508
5.939% due 0972572047 11,350 9410
Deutsche ive-A ities, Ing. tgage Loan Trust
4.460% due 1072572035 (b} 8,549 1310
Deutsche Mortgage & Asset Receiving Corp.
4.240% due 1172772036 612 o7
Deutsche Mortgage Securities, Inc. Re-REMIC Trust

Certificates

4.051% due 062772037 11,382 9,780
Downey Savings & Loan Association Mortgage Loan Trust
5.,636% due 10/1972036 (b) 1097 5,680
6.108% due 091972045 4,847 250
Ellington Loan Acquisition Trust
6.539% due 0572572037 1,020 965
EMC Mortgage Loan Trust
£.4835% due 04/25/2042 (b) 5437 5,39
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Encore Credit Receivables Trust

6.369% due 11/26/2035 $ 650
Eurosail-UK PLC

B.10%% due D31372045 GBP 3606
6.28%% due DB/1372045 5231
Extended Stay America Trust

B.296% due 0771572038 $ 15,158
FBR Securitization Trust

6.114% due 1072572035 19,109
6.204% due D3/2572035 1327
FFMLT Trust

6.365% due 11/2572035 2,069
First Franklin Mortgage Loan Trust

4.330% due 04/2572035 2am
5.743% due 11/2572036 59,328
5.750% due 04/2572036 383
6.114% due 03/252034 02
6.128% due 01/2572036 24773
6.144% due 05/26/2036 56
First Horizon Alternative Mortgage Securities Trust
0.000% due 052572035 (blih) 1,162
5.500% due 05/2572035 (b} 1,162
Fontainebleau Miami Beach Trust

3.963% due 1271072036 33098
Fremont Home Loan Trust

5,719% due 027252037 6,602
5,728% due D5/252036 6,191
6.09%% due 0172572036 6,000
6.455% due 0172572035 6,493
GE-WMC Asset-Backed Pass-Through Certificates
B.120% due 10/25/2035 9,882
Glen Securities Finance DAC

5.814% due 1072672038 EUR 4383
6.814% due 10/262038 281
7.852% due 10262038 1,607
GMAC Commercial Mortgage Asset Carp.
5.456% due 031072051 3 e
GreenPoint Mertgage Funding Trust

5.999% due 11/2572045 2
Grifonas Finance No.1 PLC

4.217% due DB/2672039 EUR 53
G5 Martgage Securities Corporation Trust
4.591% due 10/1072032 § 8215
GSAA Home Equity Trust (b)

6.182% due 11/2572036 2934
6.500% due 11/2572037 0
GSAMP Trust

5,578% due 032572047 3675
5,59%% due 0172572037 16,585
5,958% due DB/25/2036 10,860
6.084% oue 11/25/2035 (b} 5,636
6.414% due DB/25/2034 3081
6.414% due 04/2572035 (b} 5326
7.239% due 0625/2035 3,500
GSMSC Resecuritization Trust

2.122% due D4/26/2037 44351
5.614% due D9/26/2036 3,694
GSR Mortgage Loan Trust

1.261% due 03/25/2037 (h) 7480
5,73% due 03252037 7,490
HarborView Mortgage Loan Trust

4,038% due DB19/2036 [b] 6,049
5.928% due 1211972036 (b 172
B.00B% due 0211972036 8,501
6.086% due DB/1972045 7,547
Hawaii Hotel Trust

7.032% due 051572038 2,000
7.541% due D5/1572038 12,500

5,821

4173
6273

14,848

15937
703

1854

2638
45,737
3,638
2313
22,083
55

il
686

130

4,955
5946
5,597
5200

8,187

4,565
3383
1856

10,098
n
518
1823
662

3,184
9373
10229
4,885
2,874
4821
3214

11193
2285

549
1,147

3,060

m
5,852
5,589

1958
12,225
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Home Equity Asset Trust

5.919% due 10/25/2036 $ 23475 $ 13568
Home Equity Morigage Loan Asset-Backed Trust

5.579% due 11/25/2036 11,236 10,041
5.679% due D4/25/2037 12,360 1821
5.799% due D6/25/2036 2039 1872
5.979% due D6/25/2036 16,717 11,398
5.429% due 0812672035 3,660 3,568
HPLY Trust

7.451% due 11/15/2036 4,675 4,528
7.801% due 11/115/2036 26,212 25,312
HSI Asset Securitization Corp. Trust

5.539% due 07/25/2036 2,197 913
5.739% due 07/25/2036 .71 3,744
5.814% due 05/25/2037 1197 6,772
Impac CMB Trust

6.119% due 01/25/2035 1,75 1130
Impac Secured Assets Corp.

5.909% due 03/25/2036 (b] 8,132 6,351
Impac Secured Assets Trust

5.629% due 01/25/2037 1,986 1,567
IndyMac IMJA Mortgage Loan Trust

6.500% due 10/25/2037 8,467 4,234
IndyMac IMSC Mortgage Loan Trust

3.84% due 06/26/2037 (b) 8,206 4,916
IndyMac INDX Mortgage Loan Trust

3.285% due 072672037 17,978 15515
3.342% due 0412672037 13319 131
3.473% due 0412572037 (b] 6,519 5,701
3.546% due 03/26/2036 (b) 3,949 2,7%
4.157% due 11/25/2035 (b] 10827 140
5.799% due 02/25/2037 (b 20,856 19,365
5.819% due 10/25/2036 4,875 1,963
6.039% due 07/26/2035 5,676 4413
INTOWN Mortgage Trust

9.019% due 08/15/2039 11485 11,506
1XIS Real Estate Capital Trust

B.204% due 12/25/2035 (il:] ™
Jefferies Resecuritization Trust

B.746% due 06/25/2047 (b 43 348
JPMorgan Alternative Loan Trust

3.696% due 03/25/2036 (b 270 192
4,036% due 09/25/2036 8,768 1,263
5.730% due 03/25/2036 (b 56 52
5.909% due 04/25/2047 1,536 1445

JPMaorgan Chase Commercial Mortgage Securities Trust

4.128% due 07/05/2031 . 2
6.548% due 12115/2036 3,700 2,194
1.235% due 10/05/2040 6,900 6,774
1.799% due 091152029 1,740 1143
7.964% due 11/15/2038 16,193 15571
JPMorgan Mortgage Acquisition Corp.

6.369% due 12/25/2035 12,010 11,443
JPMorgan Mortgage Acquisition Trust

4.573% due 11/25/2036 1,976 1,824
5.569% due 12/25/2036 13723 7,068
5.709% due 08/25/2036 8,600 151
5.709% due D6/25/2037 34,606 238
5.719% due 06/25/2037 (bl 22,826 16,659
5.844% due 05/25/2036 B,051 2
5.674% due 05/25/2036 16,179 14,887
JPMorgan Mortgage Trust

4.686% due 01/25/2037 (bl s 9
5.250% due 11/25/2063 987 913
5.739% due 10/25/2035 (b 3510 2473
6.000% due 06/26/2037 (b) 3,266 1,288
JPMorgan Resecuritization Trust

3.960% due 022612037 1,850 1,657
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Kentmere No.2 PLC

0.000% due 01/28/2042 GBP 11,939 $ 4m
5.987% due 01/26/2042 40,807 49412
6.587% due 01726872042 5,693 6,702
6.937% due 01726872042 4,066 4,778
7.387% due 01726872042 249 2,62
B8.187% due 01726872042 1,626 1,508
10.187% due 0172672042 3252 31
Kinbane DAC

4.711% due 0972572062 EUR 53317 55,976
Lansdowne Mortgage Securities No.1 PLC

4.145% due 06/1572045 2,567 2,567
Legacy Mortgage Asset Trust

0.000% due 0972572059 $§ 18019 5,150
0.000% due 0972572059 (h) 582,847 2313
3.000% due 0972572059 43,500 85921
4.151% due 0972672059 129610 83,697
5.750% due 0372572060 30,590 30,000
6.250% due 0572572060 9,850 9,873
7.191% due 01/28/2070 14,554 14,570
7.250% due 11/26/2069 8,626 8,506
Lehman X3 Trust

5.639% due 0272572037 (b} 11,956 10,452
5.819% due 0972572036 4609 3648
5.819% due 1272572036 11,465 8177
5.839% due 0672572046 9,022 1313
5.950% due 0272572047 20,849 18,287
6.500% due 0672572046 4507 3527
7.139% due 10/26/2037 12,652 11,250
Long Beach Mortgage Loan Trust

5.819% due 0272572036 17,170
5.810% due 037252046 32,775 1817
LUXE Trust

7.204% due 10M5/2038 1,710 1674
Madison Avenue Manufactured Housing Contract Trust
8.689% due 0372572032 303 303
MASTR Adjustable Rate Mortgages Trust

3.849% due 0472572034 1 1
6.000% due 1272572046 1328 6,538
Mastr Asset-Backed Securities Trust

5,879% due 1172572036 4 14
5.994% due 0172572036 7,500 6,603
6.589% due DB2572037 14,753 11,589
Mastr Specialized Loan Trust

6.159% due 0272572036 5379 3,995
Merrill Lynch First Franklin Mortgage Loan Trust

8.439% due 1072672037 13,130 12,180
Merrill Lynch Mortgage Investors Trust

4.926% due 0272572033 7 7
5.719% due 052572037 18,801 9287
5.719% due 1072572037 53,882 7,909
6.159% due 0772572034 4729 4058
6.234% due 0972572035 665 659
6.519% due 1072572035 518 508
MFA Trust

6.775% due 1072572058 5,073 5,48

Margan Stanley Asset-Backed Securities Capital I, Inc. Trust

5.689% due 0772572036 4737 4004
5.699% due 0272572037 1,251 3,360
5.739% due 0772572036 44,061 15,856
5.919% due 0672572036 19,511 16,327
5.939% due 0772572036 43,845 15,776
5.979% due 0372572036 410 3,866
6.174% due 0772572035 4,929 4707
6.439% due 0372572033 65 63
6.439% due 0772572037 25 45
Margan Stanley Bank of America Merrill Lynch Trust

0.771% due 111572052 (h) 129.113 2,58
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Morgan Stanley Capital | Trust

2.426% due 04/05/2042 $ 13500 9708
7.032% due DB152033 2619 1,506
7.827% due 1211572038 21,942 0,13
B.526% due 1211572038 40,574 37,466
Morgan Stanley Capital I, Inc. Trust

5.978% due 02/2572036 (b} 18,224 15,765
Morgan Stanley Home Equity Loan Trust

5.945% due 0272572036 14415 12,698
Morgan Stanley IXIS Real Estate Capital Trust

5,895% due 0772572036 9,969 3,961
Morgan Stanley Mortgage Loan Trust

3.275% due 1172572037 1,208 M
B.000% due 1272572035 (b} 480 184
Morgan Stanley Reremic Trust

6.754% due 11/2672036 5,003 4,135
Mortgage Loan Trust

5.370% due 03/252034 3310 290
MortgagelT Trust

7.014% due 08/26/2035 299 274
MTN Commercial Mortgage Trust

B.737% due 031572039 1,120 1,087
Natixis Commercial Mortgage Securities Trust

3.790% due 1171572032 1,700 1,023
3.821% due 0211572039 2,900 253
New Century Home Equity Loan Trust

6.564% due 10/25/2033 157 153
New York Mortgage Trust

5.970% due 04/2572035 565 522
Newgate Funding PLC

5.741% due 1211572050 GBP 15345 17,740

Nomura Asset Acceptance Corporation Alternative Loan Trust

5,034% due 05252035 (b} § 2780 1,356
Nomura Home Equity Loan, Inc. Home Equity Loan Trust
6.204% due 0525/2035 6,036 5,838
6.245% due 1072572038 (b} 21,460 4,846
Nomura Resecuritization Trust
1.952% due 03262037 5,464 4,447
NovaStar Mortgage Funding Trust
5.630% due DX252037 15,625 14,955
5.750% due 052572036 4,708 4,565
5.750% due 102572036 5312 2m
6.158% due 1072572035 848 835
NYD Commercial Mortgage Trust
7.444% due 111572038 30,130 22,865
7.994% due 11/15/2038 14,400 9,491
OBX Trust
B.319% due 0172572062 10517 10413
6.520% due 0772572063 7,550 7438
Dpteum Mortgage Acceptance Corporation Asset-Backed
Pass-Through Certificates
6.185% due 0772572035 5,061 5,036
Dption One Mortgage Loan Trust
5.530% due 02/2572037 17611 0,665
5.550% due 03252037 7078 6,625
5.575% due 032572037 33857 27990
5.715% due 0772572036 1,970 1,095
6.243% due 0272572035 346 2606
Dwnit Mortgage Loan Trust
5.690% due 102572037 3641 im
5.750% due 102572037 25m 235
5.819% due 0772572037 2,195 2,790
5.970% due 03/252037 6,225 5,807
Park Place Securities, Inc. Asset-Backed Pass-Through
Certificates
B.174% due DX2572035 3376 3218
6.219% due 032572035 (b} 25075 2m4
6.903% due 01/2572035 (bl 2,000 1,445
7.464% due 12/26/2034 25974 22618
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People's Financial Realty Martgage Securities Trust

5.509% due 09/25/2036 $ B2 $ 459
Popular Asset-Backed Securities Mortgage Pass-Through
Trust
3.437% due 11/25/2035 17,970 15,256
3.556% due 07/256/2035 (b 8,601 6,979
5.749% due 11/25/2036 (b] 15,375 1zm
Precise Mortgage Funding PLC
0.000% due 121212055 GBP 0 250
PRET LLC
1.643% due 09/25/2051 § 36709 Bm
B.232% due 09/25/2053 17,191 17,153
Pretium Mortgage Credit Partners LLC
B.487% due 10/25/2053 (d] 16,040 16,040
Prime Mortgage Trust
6.000% due 04/25/2037 n3 2,807
PRKCM Trust
6.564% due 09/25/2058 9,307 8,248
PRPM LLC
1.793% due 07/25/2026 8,562 8,006
PRPM Trust
6.250% due 08/26/2068 8,200 8,072
DQuest Trust
6.664% due 0312672035 1387 1314
RAAC Trust
6.144% due 02252036 (b] B,360 7,662
6.189% due 06/25/2047 21,346 14,966
RBSGC Mortgage Loan Trust
6.000% due 01/25/2037 (bl 2 1
Real Estate Asset Liquidity Trust
2.419% due 0611212054 CAD 1,194 B854
Renaissance Home Equity Loan Trust
5.612% due 04/25/2037 § 10124 270
5.675% due 06/25/2037 (bl 3910 1,006
6.159% due 11/26/2034 167 142
B.439% due 09/25/2037 1B a
ial Aceredit ities C Trust
5.268% due D4/25/2034 1,162 102
5.659% due 02/25/2037 20,256 18,003
5.739% due 01/25/2037 36,046 25,552
5.934% due D4/25/2036 5478 534
6.054% due 03/25/2036 6,180 5,538
B.414% due D/Z5/2035 5,649 5,444
B.474% due 08/25/2035 2,060 1,958
Residential Asset Martgage Products Trust
5.789% due 10/25/2036 14,675 13,617
B.039% due 02/25/2036 1,063 1,048
B.114% due 11/25/2035 8,981 8,664
B.119% due 12125/2035 9,964 B.431
6.189% due 09/25/2035 1021 6,764
identi; ion No.3 PLC
0.000% due 0215/2047 GBP 26,100 07120
RESIMAC Bastille Trust
6.372% due 090052057 § 508 598
RMAC Securities No.1 PLC
4.730% due 06/12/2044 EUR 3770 3,674
Saxon Asset Securities Trust
1.822% due 03/25/2035 (b] $ 367 7
7.189% due 12/25/2037 2,648 2an
Securitized Asset-Backed Receivables LLC Trust
5.979% due 03/25/2036 4,673 4,001
B.264% due 10/25/2035 10,136 8,109
B.489% due 03/25/2035 5127 4,906
Sequoia Mortgage Trust
5.854% due 05/20/2035 1,008 859
5.974% due D6/20/2034 19 17
Sestante Finance Srl
4.770% due 0712312046 EUR 7,845 1831

INEa—4

BERE BT
(B F) (B F)

SFO Commercial Mortgage Trust
7.848% due 0515/2038 § b5 ¥ 667
8.346% due 051572038 22,000 16,501
5G Mortgage Securities Trust
5.793% due 0272572036 4682 234
5.899% due 0772572036 8,095 1698
Shamrock Residential DAC
4.713% due 0172472061 EUR 19491 20,446
5.113% due 0272472071 24504 26,842
Soundview Home Loan Trust
4.154% due 0472672035 § 2319 277
5,859% due 062572036 (b) 7815 6,085
5.904% due 062572036 (b) 49,916 39,853
5.919% due 0772572036 24020 20,383
B6.414% due 0372572036 8,102 7,004
Specialty Underwriting & Residential Finance Trust
B6.414% due 1272672035 567 563
SREIT Trust
6.893% due 1071572038 24,605 23,889
7.241% due 10/15/2038 20426 19,743
Stratton Mortgage Funding PLC
7.299% due 09252051 GBP 2,000 2,406
Structured Adjustable Rate Mortgage Loan Trust
4.097% due 062572037 $ 1,507 1,352
5.041% due 0772572035 (b) 1,993 900
5.750% due 10/25/2035 5,328 4,757
6.200% due 0572572035 (b) 53 n
6.414% due 0872572035 8,667 1332
Structured Asset Investment Loan Trust
5.739% due 0672572036 5118 4683
5.939% due 0672572036 25,000 8,293
6.153% due 0472572035 351 340
6.239% due 0272572034 12,178 1,173
6.639% due 1272572034 2,700 2,164
Asset Mortgag 1l Trust
5.659% due 0972672047 (b) 18,876 15,170
5.879% due 0572572036 93N 1171
6.123% due 04/1972035 1318 1,409
Structured Asset Mortgage Investments Trust
6.108% due 091972032 12 12

Structured Asset Securities Corporation Mortgage Loan Trust

5.569% due 05/26/2036 5123 4,80
5.689% due 0572572036 EEAL] 2,128
5.729% due 0772572036 (b) 9,526 8.6
5.743% due 0772512036 14,180 13,778
5.759% due 1072572036 8,763 5,536
5.939% due 0472572031 5841 5,780
6.369% due 1172572035 3,185 3,175
Summerhill Residential

0.000% due 0372472059 EUR ] i
4.713% due 0372472059 121,196 127,947
5.113% due 0372472059 zZm 8224
5.663% due 0372472059 17,746 18,118
6.263% due 0372472059 14202 14,846
6.500% due 0372472059 6,568 5,181
7.000% due 0372472059 35,506 29,385
7.513% due 0372472059 8,511 8,960
8.863% due 0372472059 4,256 4475
9.863% due 0372472059 4,256 4475
Temple Quay No.1 PLC

6.689% due 0772472085 GBP 58217 70,553
7.189% due 07/24/2085 15,904 19,093
8.189% due 0772472085 14,681 17,621
Terwin Mortgage Trust

6.819% due 0372572035 § 294 2,708
Tharaldson Hotel Portfolio Trust

7.750% due 11/11/2034 408 4606
Towd Point Mortgage Funding Vantage2 PLC

8.261% due 0272072054 GBP 16,900 20,505
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Towd Point Martgage Trust

3.750% due 0372572058 § 3080 $ 2947
3.750% due DX2572062 91,538 81,578
Truman Capital Mortgage Loan Trust

5,699% due 032572036 49 485
Verus Securitization Trust

4.474% due D/2572067 29,167 27,139
5,811% due D5/2572068 14,703 14434
5.995% due 0272572068 4974 4,897
6.443% due DB/25/2068 7,096 7.038
B.665% due DW25/2068 19,177 19,038
Visio Trust

6.596% due 1072572058 4,640 4,609
Wachovia Mortgage Loan Trust

6.120% due 1072572035 2,862 2,490
WaMu Mortgage Pass-Through Certificates Trust

6.158% due 01/2572045 360 N2
6.354% due 0B/2572045 3043 2,557
Warwick Finance Residential Mortgages Number Three PLC
0.000% due 1272172049 GBP 1 3,768
B.151% due 12/21/2049 7,173 5,727
B.870% due 12/2172049 491 5914
7.370% due 122172049 2,460 2,940
7.870% due 122172049 1,406 1,675
B.370% due 12/2172049 1,406 1,648

Washington Mutual Mortgage Pass-Through Certificates
WMALT Trust fb)

5.500% due 11/2572035 ¥ 58 48
5.650% due 102572046 9,705 7646
Wells Fargo Home Equity Asset-Backed Securities Trust

5,850% due 03/2572037 658 638

Wells Fargo Home Equity Trust Mortgage Pass-Through
Certificates

5.039% due 04/25/2034 331 3,150
‘Wells Fargo Mortgage-Backed Securities Trust

6.380% due 10/25/2036 (b) 145 122
WFRBS Commercial Mortgage Trust

0.481% due 03/15/2047 [h) 6,800 13
WSTN Trust

6.297% due 07052037 6,000 5,172
Total Mortgage-Backed Securities 4,187,952
[Cost $4,663,284)

ASSET-BACKED SECURITIES 7.5%

AASET Trust

3.967% due 051672042 FE] 0
ACHV ABS TRUST

B.600% due DB1972030 525 525
AGL CLO & Ltd,

B.877% due 077202034 3,000 2979
ALESCO Preferred Funding X1 Ltd.

B.112% due 1272372036 5,000 3925
American Homes 4 Rent Trust

6.231% due 10/17/2036 1,150 1141

Arbor Realty Commercial Real Estate Notes Ltd.

7.185% due 05152037 3,146 3,095

AREIT LLC

7.447% due 021772028 2,900 29m

Auto Asset-Backed Securities Spanish Loans Fondo
Titulizacion

5,683% due 0272672032 R 1411 1472

Barings CLO Ltd.

B.747% due 0172072032 $ 14,700 14,580

BlueMountain CLO XXII Ltd.

6.735% due 07/15/2031 3,863 3,855

BPCRE Ltd.

7.735% due 01/16/2037 13,800 13,708

B.435% due 01/16/2037 3,466 3442

9.135% due 01/16/2037 13516 13433

ElO

BEEE BT
(B F) (B F)

Carlyle Global Market Strategies CLO Ltd.
6.699% due 07/27/2031 § 5,612
6.757% due 072012032 12,400
Carlyle U.S. CLO Ltd,

6.615% due 10152035 18,200
Carvana Auto Receivables Trust

5.710% due 07/10/2029 2,500
6.080% due 11/10/2026 2445

Castlelake Aircraft Securitization Trust

4.125% due 06/15/2043 112
Cedar Funding VII CLO Ltd.

B.677% due 0172012031 2,357
CIFC Funding | Ltd.

6.664% due 0412372029 5130
CIFC Funding Il Ltd.

6.795% due 0711572036 12,000
6.674% due 10/Z2/2031 2,640
Calogix Canadian lssuer LP

4.940% due 01/26/2052 CAD 1,800
CPS Auto Receivables Trust

5.380% due 01/18/2028 § 1,000
6.040% due 07/16/2029 2,100
6.130% due 09/15/2026 13341
Dewolf Park CLO Ltd.

B.575% due 101572030 3617
Diamond Infrastructure Funding LLC

1.760% due 04/15/2049 900
Elmwood CLO VIl Ltd.

6.917% due 01/20/2034 6,600
FAB CEO BV

4.041% due 04/20/2080 (b] EUR 52
Finance of America Structured Securities Trust

2.000% due DA/Z5/2073 § 5,188
3.000% due 09/25/2061 14,495
Galaxy Xxviii CLO Ltd,

B.755% due 07152031 0,809
Gateway Casinos & Entertainment Ltd.
5.000% due 0311212038 CAD 8162

(Goldentree Loan Management U5, CLO 6 Ltd.

6.736% due 0412012035 $ 1,700
Goodgreen

3.930% due 10/15/2053 4,058
Goodleap Sustainable Home Solutions Trust
6.500% due 0772012055

Harley Marine Financing LLC

B.662% due 05/15/2043 4,742
Humboldt Americas LLC

0.000% due 10/31/2031 COP 62,570,000
KKR CLO 18 Ltd.

6.597% due 07/18/2030 § 1,336
LCM XVII LP

6.785% due 10152031 33,700
LoanCore Issuer Ltd.

6.749% due 07/15/2036 2,350
6.749% due 11/15/2038 18,100
Lockwood Grove CLO Ltd.

6.810% due 01/26/2030 3484
Magnetite XV Ltd.

B.650% due 07/25/2031 0,132
MAN Eura CLO DAC

TB0% due 1071572036 d) EUR 20,000
METAL LLC

4.561% due 10/15/2042 § 10563
MF1LLC

7.484% due 06192037 22,100
7.969% due 0911712037 9,600
7.964% due 06192037 8,236
MKS CLO Ltd.

6.667% due 01/20/2031 13,039

$

5,580
12330

18,085

2,455
2442

1,02
2,353
5,109

11,930
2639

1174
982
2,057
13,381
3,608
768

6,574

5016
13,399

9,770
4,981
1,665
3,603
654
4,445
14,021
1331
33579

23
18,624

3,487
30,034
21,140

6,510
22,080

9,660

8,215

13,047
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MMcapS Funding XVII Ltd.

6.021% due 12/01/2035 § 518
Nassau Ltd.

6.805% due 071572031 3,636
National Collegiate Student Loan Trust
5.792% due 1072572033 2,336
Navient Private Education Loan Trust
6.349% due 11/1572068 1,194
7.599% due 12/15/2045 2087
Nelnet Student Loan Trust

6.235% due 0972572065 2128
6.640% due 0272072041 6,296
Octagon Investment Partners 33 Ltd.

6.867% due 0172002031 9674
Octagon Loan Funding Ltd.

6.821% due 111182031 3%
Pagaya Al Debt Trust

7.179% due 041572031 13,040
7.600% due 12162030 5,508
7.625% due 041572031 3,300
Palmer Square CLO Lid.

6.963% due 10/20:2033 23,100

Palmer Square European Loan Funding DAC

TBO% due 05152033 (d) EUR 8,200
Rad CLO 1 Ltd.

6.635% due 071572031 § 10
Rockford Tower Europe CLO DAC

4.933% due 1272002031 EUR 11,755
Sapphire Aviation Finance | Ltd.

4.750% due 031572040 $ 9385
Saranac CLO Il Ltd.

7.258% due 062272030 16,400
Saratoga Investment Corp. CLO Ltd.

7.2368% due 042002033 15,000
SMB Private Education Loan Trust

TBO% due 09/15/2053 (d) 20,504
0.000% due 02/1672055 i
3.940% due 021672055 20,138
4.550% due 021162055 8414
4.950% due 02/16/2055 2,185
5.950% due 02/16/2055 3907
6.150% due 091572053 (d) 12,645
6.770% due 02/1672055 20,138
6.930% due 091572053 (d) 5,933
7.540% due 091572053 (d) 1,205
B.870% due 09/1572053 (d) 2,505
Sound Paint CLD XV Ltd.

6.574% due 0172372029 318
Sound Paint CLD XVIII Ltd.

6.797% due 0172172031 5111
Sound Point Eura CLO IV Funding DAC
5.065% due 01152035 EUR 20,000
Symphony CLO 39 Ltd.

7.002% due 0472572034 § 24500
Taberna Preferred Funding | Ltd.

6.146% due 0710572035 M5
Theorem Funding Trust

6.060% due 12/1572028 4304
Thunderbolt Aircraft Lease Ltd.

4.212% due 051772032 36
TRESTLES CLO V Ltd.

6.847% due 1072072034 8,025
Tropic COO V Ltd.

5.975% due 07152036 10,163
TRTX Issuer Ltd.

6.971% due 021572039 4,500
TruPS$ Financials Note Securitization Ltd.
6.826% due 0373072039 17,495
7.229% due 0972072039 2628

§

495
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23m
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2098
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6,230
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7822
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14,928

20,585
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1672
1,944
31626
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5,082
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7.941
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431
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Upstart Pass-Through Trust

3.800% due D4/202030 $ 15609 § 15014
Upstart Securitization Trust

5.500% due DB/20/2032 6,632 6,469
Venture 39 CLO Ltd.

6.935% due 04/1572033 4,600 4,569
Venture XVII CLO Ltd.

6.535% due D4/152027 10,245 10,197
Total Asset-Backed Securities 915
[Cost $785,820)

Argentina Government Inter

0.750% due D7/0372030 66,427 17871
1.000% due D7/0372029 4943 1330
3.500% due 07/0X72041 58,125 15,285
3625% due 070372035 51,459 12427
3.625% due 07/03/2046 1,035 258
4.250% due 010972038 25,740 7,786
Argentine Bonos del Tesoro

15.500% due 10/17/2026 ARS 49,200 12
Asian Development Bank

4.700% due 031272024 MXN 18,100 976
Australia Government Bond

1.750% due DB/21/2051 AUD 38,100 11,753
Autonomous City of Buenos Aires Argentina

119.035% due 02/22/2028 ARS 76,810 103
126.571% due 03/28/2024 62,558 7
Israel Government International Bond

3.800% due D5/1372060 $ 17,000 10,475
4.500% due 04032120 3,800 2513
5.000% due 103072026 EUR 119,500 126171
Mexico Government International Bond (i)

2.750% due 1172772031 MXN 1,229,183 56,573
3.000% due 120372026 119,106 5,976
4.000% due 117302028 685,870 35408
Peru Government International Bond

5.400% due DB/1272034 PEN 862 188
6.150% due DB1272032 674 161
6.950% due DB12/2031 150 kL]
Provincia de Buenos Aires

128.738% due 04112/2025 ARS 399,853 424
Romania Government International Bond

1.750% due 07/13/2030 EUR 12,200 9,855
2.125% due 030772028 1,100 1,012
2.875% due 04/13/2042 7,300 4,552
5.500% due 09162028 7,400 7,193
6.375% due 09162033 14,800 15,436
Russia Government International Bond

4.250% due DB/23/2027 § 28,400 15,336
4.375% due 0372172029 200 100
4.750% due 052772026 23,800 16,145
5.100% due 0372672035 3,200 1,136
5.250% due DB/23/2047 82,400 30,076
5.625% due 04/04/2042 37,000 24,884
5.875% due 031672043 13,200 8307
7.150% due 1171272025 RUB 4,002 466 17,537
7.500% due 03/3172030 § 4748 am
7.950% due 10/07/2026 RUB 1,564,954 6,146
South Africa Gavernment International Bond

10.500% due 12/21/2026 ZAR 2,032,400 1,119
State Agency of Roads of Ukraine

6.250% due DB24/2030 ¥ 1,200 nz
Turkey Government International Bond

4.250% due 031372025 17,980 17,229
5.250% due 031372030 23,000 2401
B.125% due 10/24/2028 10,100 9,169
7.625% due DA/26/2029 30,800 29,481
Turkiye Ihracat Kredi Bankasi A|S

B.260% due 01/24/2024 3,000 3,009
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Ukraine Government International Bond
4.375% due 01/27/2032 EUR 1,658 § 402

7.750% due 09/01/2025 § 4,3% 1,358
Venezuela Government International Band (b)

6.000% due 120092043 3,367 523
7.000% due 03/31/2038 1,863 n
7.650% due 04/21/2025 5,349 947
7.750% due 0411372024 1,200 187
8.250% due 1011372024 5,901 1,063
9.000% due 05/07/2043 3161 566
9.250% due 09/15/2027 4,274 813
9.250% due 05/07/2028 6,512 1,224
11.750% due 1072172026 (il:1] 134
11.950% due 081052031 6,000 1,176
Total Sovereign Issues 570,880
(Cost $866,448)

COMMON STOCKS 0.7% i

Cairo Mezz PLC B47,444 04
Clear Channel Qutdoor

Holdings, Inc. 5,292,182 5,821
Constellation Oil Services

Holding S.A. (I} 421,248 46
Corestate Capital Holding S.A.

m 2,742,788 0
Eurobank Ergasias Services &

Holdings S.A. 531891 8,665
iHeartMedia, Inc. Class A 1,246,745 2,930
iHeartMedia, Inc. Class B 967,427 2,046
Intelsat S.A. (1) 966,065 26,837
MNational Bank of Greece S.A. 102,570 567
Neiman Marcus Group Lud.

Lem 151,112 19,868
Serta Simmons Bedding LLC (1) 56 1
SSB Manufacturing Co. (1) 56 1
Stearns Holdings LLC 110,747 0
UBS Group AG 26,741 628
Voyager Aviation Holdings

e B16 0
WestMet Group Holdings LLC

m 8915 42
Westmoreland Mining

Holdings LLC (I} 8,837 53
Windstream Holdings Il LLC 226,09 4,705
Total Common Stocks 72,344
(Cost $163,628)

CBL & Associates Properties,

Ine. 6 124
Uniti Group, Inc. B 3n
VICI Properties, Inc. 760 anr
Total Commercial Real Estate Equity —2115
(Cost $6.172)

EQUITY-LINKED SECURITIES 0.0%

Intelsat Jackson Holdings S.A,

1213112048 m 1,963
Total Equity-Linked Securities 1.963
(Cost $0)
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Intelsat $.A.

021772027 26 § 7
Stearns Holdings LLC
1273172049 1 0
Total Warrants 12
(Cost $20,656)
Cayenne Aviation LLC
9.500% 3693 0
Total Preferred Securities 1]
(Cost $1,210)
HEEE
(B4 F)

[SHORT-TERM INSTRUMENTS 5.0%
DEPOSITS 0.5%
Australia and New Zealand Banking Group Ltd.

3.000% due 11/01/2023 AUD Ti4 484
3.850% due 11/01/2023 NZD 2 1
4.830% due 110172023 $ 1 1
Bank of Nova Scotia
4.080% due 1110172023 CAD 543 m
4.830% due 1110172023 ¥ 593 563
BNP Paribas Bank
10.370%) dus 11/01/2023 ¥ 68 1
0.550% due 11/01/2023 CHF 16 17
3.000% due 11/01/2023 AUD | m
3.330% due 11/01/2023 NOK 12 1
3.850% due 11/01/2023 NZD 1 0
4.420% due 11/00/2023 GBP 1 1
B.430% due 11/01/2023 ZAR 10,398 555
Brown Brothers Harriman & Co.
(0.370°%) due 11/01/2023 ¥ 3630 b
2.750% due 11/01/2023 KK i 1
3.100% due 11/01/2023 EUR 1 1
4.420% due 11/00/2023 GBP | 28
4.630% due 11/01/2023 § 42 42
Citibank N.A.
4.830% due 110172023 2,499 2499
DBS Bank Ltd.
4.830% due 110172023 2237 2137
OnB Bank ASA
2.990% due 110172023 SEK 4 0
HSBC Bank PLC
3.100% due 1170172023 EUR 1,097 1,159
4.420% due 1170172023 GBP 66 a0
JPMorgan Chase Bank N.A.
4.830% due 110172023 § 4560 4,550
MUFG Bank Ltd.
10.370%) due 11/01/2023 ¥ g 251
Royal Bank of Canada
4 830% due 11/01/2023 ¥ 1 1
Sumitomo Mitsui Banking Corp.
10.370%) due 11/01/2023 ¥ 134359 1,548
3.100% due 110172023 EUR 10,789 11,404
4.830% due 110172023 § %5 53
Sumitomo Mitsui Trust Bank Ltd.
10.370%) due 11/01/2023 ¥ oo 6,126
3.100% due 110172023 EUR 4,002 4730
4.420% due 110172023 GBP 3,526 411
4.830% due 1170172023 § 5810 5,810
46,785

AVhL T7rk (M)
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BEEE BT
(B F) (B F)
RGENTINA TREASURY BILLS 0.1%

[32.511%) due 052002024 (k) ARS 561,156 § 197
(17.783%) due 1172372023 (j) 4,698,282 8139
8,936
0.234%) due 01/15/2024 ¥34,9%0,000 231,136
10.216%) due 0172272024 34,000,000 204605
455,741
Total Short-Term Instruments 511,462
[Cost $518,529)
Total Investments in Securities (a) 148.7% ¥ 15,268,043
[Cost $16,679,350)
Financial Derivative
Instruments (nip) 0.0% 1772
(Cost or Premiums, net $19,837)
Other Assets and Liabilities, net (48.7%) 15.000,688)
Net Assets 100.0% $ 10.269.127

NOTES TO SCHEDULE OF INVESTMENTS:

A zero balance may reflect actual amounts rounding to less than one thousand.
{a) The of Total by geographic region as of October 31, ms|sﬁzwwnetmm|nmeunm&mm7mmuummmm

United King and other i g of 28.7% of Net Assets in aggregate.

(b) Security is in default.

(e} Al or portion of this amount rep loan The Interest rate for the unfunded portion will be determined at the time of funding. See
Note 4, Securities and Other Investments, in the Notes to Financial for more g g loan

(d) When-Issued security.

(e) Conti convertible rity

() Perpetual maturity; date shown, if P next call date.

{g) Payment in-kind security.

(h) Security is an Interest Only [‘10"] or (o] smp
{iy  Principal amount o{
()  Coupon rep g vi"d to
(k} Coupon represents a yldd to maturity.

() RESTRICTED SECURITIES:

fiisl =Ry bzt 1= RigH ax b 5 it RHE L E
Constellation 0 Senvices Holding $.A. LY NA 0602022 ¥ 46 ¥ 46 0.00%
Corestate Capital Holding 5.4, LY NA Z2A23 0 ] 0.00%
Deutsche Bank AG 2179% 1112477026 a2 1,004 1,084 0.01%
Deutsche Bank AG 3.035% 04728032 ity s 522 0.01%
Intelsat S.4. NA NA 0402208 75,855 26,837 0.26%
Neiman Marcus Group Ltd. LLC NiA NiA 252020 4,866 19,689 0.1%%
Serta Simmons Bedding LLC NiA NiA 622023 1] 1 0.00%
SS5H Manufactunng Co. NiA NiA 6292023 L 1 0.00%
‘WestMet Group Holdings LLC NI NiA 0710372023 59 42 0.00%
‘Westmoreland Mining Holdings LLC NIA NiA 0372672019 44 53 0.00%
Total Restricted Securities $ 82,867 $ 48,455 0.47%

BORROWINGS AND OTHER FINANCING TRANSACTIONS
REVERSE REPURCHASE AGREEMENTS:

H5IHEF EARIED #AR wmHE EATAED YN—=R LRI
BOS 3.500% 1072372023 1032023 § B33 ¢ (B34
BOS 5.390% 1072072023 110272023 (16,638 116,668)
BOS 5.390% 1073077023 1032023 11,8431 11,843)
BOS 5.400% 1002412023 10772023 15,2620 (15,3001
BOS 5.410% 1072372023 11062023 11,871 11,674)
BOS bA4HFs 1073172023 110772023 197,614) 187,629
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REVERSE REPURCHASE AGREEMENTS (Cont.):

mEIEF BAFEY  #EAR potLE] BATED YR—RLRDX
DEU 5.400% 10N82023 1022023 $ (o5 % (10,814
DEW 5.420% 10112023 11032023 11,674 11.875)
GRE 5.410% 10242023 11072023 153,697 153,961
JML 4.500% 09722023 11032023 (514 1517
JPS 5.000% 10312023 11032023 11,118 nag
JPS 5.360% 103112023 11012023 130,758 130.763)
Total Reverse Repurchase Agreements $ 1333.496)

SALE-BUYBACK TRANSACTIONS:

WEIHEF EAFED #EAB Ptz BATADY  FHERRSIDIIL?
BFS 5.490% 02772023 N022023 - 160,544} $ (60,5901
Total Sale-Buyback Transactions § (60,590
HAFHR
A—R—F oA b/
HriE 3083z 31-908 908uE A&t
Reverse Repurchase Agreements
Non - 1.5, Corporate Debt § 0 4 15161 ¥ 0 H ] 4 1516}
1.5, Corporate Debt 0 11,952 0 0 11,952}
LS. Government Debt 130.763) 1300,2651 0 0 13310281
Total Reverse Repurchase Agreements $ 130,763) $ 302,733 4 0 ¥ 0 $ 1333,496)
Sale-Buyback Transactions
LS. Government Debt 0 160,590 160,5901
Total Sale-Buyback Transactions 0 160,590 160,580)
Total Borrowings 130,763) (363,323) 1394,086)
Payable for Reverse Repurchase Agreements and Sale-Buyback Transactions 1 (394,086)
hoer spges: .|
EILEES ki H—hy bk 1] k) ZmEE  FROXH
BCY Fanniz Mae, TBA 3.000% Wo20s3 § BEOD § (52961 $ 5,282)
GSC Fannie Mae, TEA 3000% 1170172053 5,900 (4,715 14,721
SAL Fannie Mae, TBA 3.000% 10172053 6,200 14.965) 14,962)
Total Short Sales (0.1%] $ (14.977) % (14,965

[BEORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

‘The follawing is a summary by countesparty of the market value of Borrowings and Dther Financing Transactions and collateral pledgedirecenved) as of Dctober 31, 7023:
(m)  Securities with an aggregate market value of $392,682 have been pledged as collateral under the terms of the following master agreements as of October

31, 2023.

LRZ#HO  UN—ZLK  FELER HEHEA B LA
HEIHBF 2H DX HEIOX%Hh  FROXL  ZOMEEEE| (RER) EAN IHAR=—Vr—
GlobalMaster Repurchase Agreement
BOS $ 0% e 8 (I 0§ 34 s 134310 $ (1381
DEU 0 (112,689 0 0 (112,689 111,401 11,198)
GRE 0 153,961) 0 0 153,981) 53,887 1041
JML 0 1517} 1] ] (517) 4 1761
JPS 0 131,881} 0 0 131,881) 31,634 (2471
Master Securities Forward Transactions Agreement
BLY 0 0 1] 15,282| 15,282) 0 15,282/
BFS 0 0 (60,5801 0 160,590) 60,170 (4201



ELa NZa—4 A2 hh 272K (M)

LEZIO  UN—RLE  FRER BEEA B %9k
BEIEF 351 DX 510 biske40) QS FIRE| (RH) S EAL THRKE=Tr—0
GSC § 0§ [ [ R ANE [ 14,7211
SAL 0 0 0 14,962) 14,952) 0 14,962
Total Borrowings and Other Financing T ions_§ 0 ¢ (333496 & (60590) ¢ (14,965

" The average amount of borrowings outstanding during the period ended Dctober 31, 2023 was $16,571 at a weighted average interest rate of 5.176%. Average bomowings may indude sale-buyback transactions and reverse repurchase
agreements, if hed during the period.

“ Payable for sale buyback ransactioes includes 55 of deferred price drop.

= Net exposure rep net thiat would be dus framito the counterparty in the event of defaull. Exposwe f finarcing can oy be o the
same master agreement with the same legal entity, See Note 8, Master Netting Arrzngements, in the Notes 1o Financial for more info ding master netting

in} FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

izl APSAHTFAR B E 2HH JLSTL ik Aty S
Call- 3-Monih SOFR December 2073 Futures § 9615 121572023 23 CENT T )
Call- 3-Monih SOFR December 2073 Futures 96375 121572023 395 1823) 1)
Call- 3-Monih SOFR December 2073 Futures 98.000 121502023 a7 1339 13)
Put - 3Month SOFR December 2023 Futures 96.125 12152023 03 1390} 1795)
Put - 3Month SOFR December 2023 Futures 96.375 121502023 5t ms 245)
Put - 3Month SOFR December 2023 Futures 96,500 12152023 4 ] 19
Total Written Optians $ (2157 ¢ (1.072)

FUTURES CONTRACTS:

SRR IS

fi4iil i BRA 2RI (8) # i i

3-Month SOFR December Futures Lang 0372024 405 § [1.634) ¥ [ 1101
3-Month SOFR December Futures Shart 0372025 n2 1,268 il ]
3Month SOFR December Futures Shart 0372026 prit) 1,143 17 1]
3Month SOFR June Futures Short 0872024 266 1,638 k] 0
3Month SOFR June Futures Shaort 0972025 216 117 16 0
3-Month SOFR March Futures Short 0672024 354 2,506 a 1]
3-Month SOFR March Firtures Shart 0672025 193 1,065 17 1]
3-Month SOFR March Futures Short 062026 215 1,065 13 0
3-Month SOFR September Futures Lang 122023 58 12,4021 4 0
3-Month SOFR September Futures Shart 122024 47 1,601 28 ]
3-Month SOFR September Futures Shart 1212025 175 B75 13 ]
Australia Government 10-Year Bond December Futures Shart 1272023 34 2,965 a7 0
Euro-Bund 10-Year Bond December Futures Long 122023 264 [[:1i7] 02 ]
LS. Treasury 2-Year Note December Futures Lang 122023 ik (88 ] 131
LS. Treasury 10-Year Note December Futures Lang 1212023 6,136 m,7221 ] 11,0885}
LS. Treasury 20-Year Bond December Futures Shart 1212023 608 6,282 208 ]
LS. Treasury Ultra 10-Year Note December Futures Lang 1272023 3 [L1]] ] in
LS. Treasury Uhtra 30-Year Bond December Futures Shart 1212023 rn 508 b2l 0
Total Futures Contracts ¥ 5,302 $ 938 4 (1.079)

WAP AGREEMENTS:

N23E10A31AERD

R EWTT REBETE THENS

BRIVT 74 EEEmeT  #NE Abyfe | BERAY i )z
Hirus SE 1000% 06202028 076% ER B0 8 B mos 0 5o
ATET, Ic. 1000% 08002 05M%  § 18700 i " 1 0
ATET, Ic. 1000% 1270025 0.772% 0 2 il 0 0
ATAT, Ic. 1000% 08002 1.001% 2600 3 b 0 0
Barcays Bank PLC 100 12702023 0810% ER 7200 1 4 0 0
Bocing Co. 1000% 1270202 0a4% 8 4300 el n 1 0
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NBEIAIIBHRD

1V734F JLovh RER SEYEES
SRIVTAT4 BEEDER  BMA ATLy fo BETAS S G8) % 3
Boeing Co. 1000% 08202025 0552% & 30§ % B 8 § 0 § 0
Boeing Co. 1000% 12202025 0610% 3,100 il 7 1 0
Ford Motor Credi Co. LLC 5000%  OB2W2024 0.863% 700 el " 1 0
Ford Motor Credi Co. LLC 5000% 12202024 1.013% 5,500 m (205) 10 0
Ford Motor Credt Co. LLC 5000%  OR202075 1.194% 1,100 I 7 2 0
Ford Mator Credit Co. LLC 5000% 12202025 1.290% 8,00 573 35 % 0
Ford Mator Credit Co. LLC 5000%  OR20/20%6 1.508% 100 9 5 0 0
Ford Motor Credit Co. LLC 5000% 08202027 1.902% 100 10 5 1 0
General Eectric Co. 1000% 127207023 0.194% 17,200 3 1451 0 0
Ralls-Royee PLC 1000% 08202025 1009%  EUR 13400 1 852 0 32
Ralls Royee PLC 1000% 08202026 1.460% 3,800 ] 254 3 0
Ralls Royee PLC 1000% 121202026 1.675% 26,300 (515] 129 181 0
Verizon Communications, Inc. 1000% 1220202 0BB% 8 8300 £l 15 0 0
Verizon Communications, In:. 1000% 12202026 0.838% 2,500 1 2 1 0
Verizon Communications, Inc. 1000%  OR20/2028 1.009% 8,000 1 19 1 0
Verizon Communications, Inc. 1000% 127202028 1.060% 2,000 K] 2 1 0
¥ hit] § 2,280 § M § 133
_ REREHE _ZBEEHE
smigg BEEHeH  #MA BETAO it © G8) 7 AR af
COX.EM-30 Tndex 1000% 12202013 5 35,445 B ] 5 LM s 1§ 0
CDXEM31 Index 1000%  OB2020%4 19,350 116 967 % 0
COX.EM-32 Index 1000% 1272002004 8,670 5 41 n 0
COX.EM-34 Index 1000% 120 4,828 (i 7 @ 0
COX.EM-35 Index 1000%  OBZ02026 %2 @ 1 0 0
COX.EM-36 Index 1000% 12200 100,454 11,991 2,487 n 0
COX EMA37 Index 1000%  OBRO0N 1372 ] ] 3 0
COX.EM-38 Index 1000% 1272002007 11,900 (441} 568 2 0
COX.EM-39 Index 1000%  OBRO0I 6,000 (258) 151 10 0
COX_EM-A0 Index 1.000% 122002028 59,300 13,174} 1227) 116 0
CDXHY-34 Index S000% 06202025 3,060 @ 116) 6 0
COXHY-35 Index 5000% 12202005 90 % 151 3 0
COXHY-36 Index 5000%  0B202026 53,098 1,09 13,554) 178 0
CDXHY-37 Index 5000% 120202006 12,936 438 (284] 41 0
COX.HY-38 Index S000%  OB2020Y 2842 10 8 n 0
COXHY-38 Index S000% 12202007 7029 % 17 8 0
COXHY-4D Index 5000%  OBI202028 EL 3 is) 1 0
COXHY-A1 Index 5000% 1212002028 100,500 k1] 1621) pi ]| 0
CDX.IG-7 Index 000% 1 EL 4 @ 0 0
CDX 1638 Index 1000%  0BROZ0T 1,000 1 § 1 0
CDX 1639 Index 000% 1200 400 5 0 0 0
CDX 1640 Index 1000%  OB207018 2,600 3 il 2 0
CDXIG-41 Index 1000% 127202008 238,200 2467 (530) 189 0
iTraoe Europe Senes 33 Index 1.000% DB/202025  EUR 16,540 206 1741 0 118
§ (1861 § 576 § 1,243 $ 8
EHLFD ZHLF _ REWEE TS
Xih/EH {F9HR EE£F bkl BETE it it () #
Pay 3-Momh EURIBOR 2.100% D4z EUR 71,800 $ 5 ¥ 55 § 634§ 0
Pay 3-Month EURIBOR 2.100% 04n3rz024 108,200 82 82 i) 0
Pay 3Month EURIBOR 2.250% 047262024 70,000 176 176 19 0
Pay 3Month EURIBOR 2.250% D4r2arnze 65,600 175 175 7 0
Pay 3Month EURIBOR 2.250% 050372024 69,500 1519 1519} 13 0
Pay 3Month EURIBOR 2.100% 051772024 63,400 (578 15781 4 ]
Pay FMonth ZAR-SAJIBOR 3.410% 07312028 ZAR 37,200 & 115 4 ]
Pay IMonth ZAR-SAJIBOR 3.415% 073172028 29,700 n n 3 0
Pay FMonth ZAR-SAJIBOR 8.420% 073172028 111,200 141 141 13 ]
Pay 3-Momh ZAR-SAJIBOR 8.428% 073172028 74,100 1261 1261 B 0
Pay 3-Momh ZAR-SAJIBOR 8.426% amzze 44,900 116} 161 5 ]
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EHEF O EHEF REH _ TEEEE
XL/ZE AVTIIR EE&F] patl=] HMETA e i1 (18) #
Pay 3-Month ZAR-SAJIBOR 8.460% 040112028 IAR 75,900 § 122) ¥ 1221 § [ i
Pay 3-Momth ZAR-SAJNBOR 8.460% [IE T 76,900 122) 122) 9 ]
Pay 3-Momth ZAR-SAJNBOR 8.464% 0anzroze 77,100 122) 122/ 9 ]
Pay 3-Momh ZAR-SAJNBOR 8.550% 040328 82,900 18 181 9 ]
Pay 3-Momth ZAR-SAJNBOR 8.380% 04042028 39,800 1na 19 5 ]
Pay 3-Momh ZAR-SAJNBOR 4.410% 04042028 96,000 139 139) n ]
Pay 3-Momh ZAR-SAJNBOR 8.415% 08042028 39,800 1161 116} § ]
Pay 3-Month ZAR-SAJIBOR 8421% 0810412028 40,700 115) 5] 5 ]
Pay 3-Momh ZAR-SAJIBOR 8.543% 0810412028 40,600 4 (L] 5 ]
Pay 3-Month ZAR-SAJIBOR 8.360% 080772028 76,600 140) 1401 9 0
Pay 3-Month ZAR-SAJIBOR 8.400% 080772028 76,600 133 1331 9 0
Pay 3Month ZAR-SAJIBOR A.410% 0810772028 22,600 18 18 2 0
Pay B-Month Australian Bank Bill 4.750% 06182024 AUD 26,000 2 13,284} 0 12731
Pay B-Momh Austrakian Bank Bill 3.250% 120712024 39,200 [564) 13.573) 0 12621
Pay B-Month Austrakian Bank Bill 4.250% 121712024 41,400 212 14,828) 0 13851
Pay B-Month Austrakian Bank Bill 3.500% 061712025 38,850 [626) 14,218} 0 3z2n
Pay B-Month Austrakian Bank Bill 2.750% 0617/2026 387 142 1422} 1] 29
Pay B-Month Australian Bank Bill 3.000% iz 313,890 (11,395 138,118) 1] (28061
Receive f5-Month EURIBOR 10.453%) 120281023 EUR 4,300 m m [] 12
Receive f-Momh EURIBOR 10.425%) D6/282024 4,200 185 195 ] 12
Pay B-Month EURIBOR 0.550% nanozoz4 21,000 (754 1754 ] 1]
Receive f5-Month EURIBOR 10.385%) 1203012024 1,800 130 130 ] 12
Receive f-Momh EURIBOR 10.363%) 06/30/2025 3,500 pirl piiH3 ] 13
Repeive f-Momh EURIBOR 10.325%) 1203012025 2,300 2 32 ] 13
Receive -Mamth EURIBOR 10.284%) 06/30/2026 1,100 125 125 ] 12
Pay -Momh EURIBOR 1.000% Danamzr 56,700 15,2961 16,2961 9 ]
Pay -Momth EURIBOR 3.370% 1008028 21,800 105 105 46 ]
Pay -Momth EURIBOR 3.450% 10202028 20,300 180 180 LH ]
Receive f-Momh EURIBOR 10.150%) 03n8/030 123,000 25,997 22,436 ] (4621
Receive B-Month EURIBOR 0.150% 06172030 26,800 5,583 5,602 [} (641
Pay B-Momh EURIBOR 2.000% 0972112032 194,130 21,119 123,932 616 ]
Pay B-Momh EURIBOR 2.547% 0309/2033 46,800 12617 2.mn 127 ]
Pay -Momh EURIBOR 3.270% 082112033 12,000 186} 1861 M ]
Recenve™ E-Momh EURIBOR 3.000% 037207034 229,900 6431 4,026 0 (6751
Receive f&-Momh EURIBOR 0.750% 0318/2050 37,600 0,15 17,103 0 12651
Receive® 6-Month EURIBOR 0.830% 1210972052 186,200 14,708 13606 0 184]
Pay Bank of Japan Uncollateralized

Overnight Call Rate 0.176% 0427027 ¥ 3,890,000 (287) 1287 0 (51
Receive Bank of Japan Uncollateralized

(Overnight Call Rate 10.020%) 97202028 67,650,000 16,757 15171 903 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.000% 03152029 75,360,000 332 20,588 1,456 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.400% 06152032 6,300,000 2,763 2794 o7 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.500% 035042 3,350,000 4,005 2,983 35 0
Receive Bank of Japan Uncollateralized

Ouernight Call Rate 0.71% 0412772042 1,020,000 o34 994 59 1]
Pay BAL-COI-Compounded 11.140% 02025 BAL 4,400 124) 124) [} ]
Pay BAL-COI-Compounded 11.160% 0225 2,800 15 1151 [} 0
Pay BAL-COI-Compounded 11.350% 0225 3,600 161 1161 [} 0
Pay BAL-COI-Compounded 12.000% 225 8,800 15 115 1 0
Pay BAL-COI-Compounded 12.080% 225 16,300 e 1181 2 0
Pay BAL-COI-Compounded 12.140% M2H25 8,200 m i 1 1]
Pay BAL-COI-Compounded 12.145% M225 8,000 m i 1 1]
Pay BAL-COI-Compounded 12.160% 0225 16,400 1 131 2 0
Pay BAL-COI-Compounded 9.840% D226 76,500 371 137 0 0
Pay BAL-COI-Compounded 9.865% 0226 38,600 [183) 183 [} 0
Pay BAL-COI-Compounded 9.905% D226 58,200 [266) 12661 0 0
Pay BAL-COI-Compounded 10.018% 002026 145,800 (615} 1615) [} ]
Pay BAL-COI-Compounded 10.050% 02026 144,700 (586) 1596} ] ]
Pay BAL-COI-Compounded 10.070% 0226 143,400 (587 1587 ] m
Pay BAL-COI-Compounded 9.951% Az 107,700 (645} 1645} ] 14
Pay BAL-COI-Compounded 10.000% Az 26,000 [150) 1150 ] m
Pay BAL-COI-Compounded 10.004% Az 118,400 (689) 1689} ] 14
Pay BAL-COI-Compounded 10.053% M4z 223,400 11.257) 11,257} ] 181
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EBEFD EYEFI B *EORE  __ EBENE
Xih/ZE AVTIIR BEE®F B E BETA 5 it (18) #
Pay BAL-COI-Compounded 10.101% 01042027 BAL 5,60 § 1302) ¥ 1302} § [ [Fl
Pay BAL-COI-Compounded 11.220% 004027 5,300 121 21 0 ]
Pay BAL-COI-Compounded 11.245% 0042027 2,700 1o o 0 ]
Pay BAL-COI-Compounded 11.260% 04027 2,700 1o 1104 0 ]
Pay BAL-COI-Compounded 11.700% 004027 1,400 1 i ] ]
Pay BAL-COI-Compounded 1N.715% 0110412027 5900 15 18 0 0
Pay BAL-COI-Compounded 1.870% 010412027 14,100 1 1 0 it
Pay® Canadian Overnight Aepo Rate

Average 3.750% 1202012025 CAD 160,300 11,849 876 15 0
Receive IBMEXID 8.675% 0410372024 MXN 851,700 617 617 0 m
Rexeive IBMEXID 8.660% 04104/2024 352,700 57 257 0 m
Rexeive IBMEXID 8.750% 0410572024 265,800 187 187 1] 0
Pay IBMEXID 5.980% 082612024 11,300 1281 n 0 0
Pay IBMEXID 1.670% 03052025 62,400 11,652 1426) 0 [45]
Pay IBMEXID 1.110% 030712025 435,800 1n0m 12,400} 128 0
Pay IBMEXID 1.115% 030712025 433,300 11,064) 12,3801 127 0
Pay IBMEXID 1.570% 03182025 612,000 11,5471 13,091) 286 1]
Pay IBMEXID 5.160% DGM6E025 39,200 [an nan 1 1]
Pay IBMEXID 5.950% /302026 104,300 1547) 1381} B 1]
Rexeive IBMEXID 3.410% 3z 102,000 69 268 ] 161
Rexeive IBMEXID 8.730% 04062027 108,200 e} 226 1] 161
Pay IBMEXID 8.300% 06NE/2028 174,900 1547} 1458} 18 ]
Pay IBMEXID 8.512% 071242028 316,600 1842 1842} 26 ]
Pay IBMEXID 8.444% 07125028 418,600 [IREAI] nan ki ]
Pay IBMEXID B47% 07262028 211,000 1577} 1577} 18 ]
Pay IBMEXID 8.550% 072712028 106,800 [274) 1274) ] ]
Pay IBMEXID 1.556% 0712712028 635,400 11,622 11,6221 53 ]
Pay IBMEXID 8.620% 07282028 108,100 [263) 1263 ] ]
Pay IBMEXID 8.636% 07282028 217,600 518 15181 18 ]
Pay IBMEXID 8.640% 07282028 43,600 103 o3 4 ]
Pay IBMEXID 8.650% 07282028 110,100 1259) 1258) ] ]
Pay IBMEXID 8.660% 072812028 108,800 1253) 1253) ] ]
Pay IBMEXID 8.600% 07312028 173,800 [424) 1416} 15 ]
Recenve IBMEXID 7.495% N4z 52,800 363 147 13 ]
Recenve IBMEXID 7.498% a3z 218,400 1,503 607 54 ]
Receive IBMEXID 8.737% 033012032 54,100 157 187 0 1]
Receive IBMEXID .1M% 033112032 127,000 mn kLI 0 121
Pay Secured Overnight Financing Rate 1.270% 11042023 $ 2,801,300 123,162 16,643 0 1261
Pay Secured Overnight Financing Rate 1.000% 01/26/2024 26,500 (250) 1250 0 0
Pay Secured Overnight Financing Rate 1.700% 031062024 59,600 11,1800 11,180 0 m
Pay Secured Overnight Financing Rate 5.100% 05722024 3,900,430 [12,0600 15,9061 0 13031
Pay Secured Overnight Financing Rate 5.400% 06/06/2024 2242310 1613 a7 0 1209)
Pay Secured Overnight Financing Rate 4.040% 06/20/2024 63,200 [B71) (:nal] 0 m
Pay Secured Overnight Financing Fate 4.060% 06/20/2024 252,800 13,433 13,4331 1] [2n
Pay Secured Overnight Financing Fate 4.140% 06/Z22024 105,300 11,356) 11,3561 1] (11}
Pay Secured Overnight Financing Fate 3.050% 0712112024 G6,800 11,5820 11,582} 1] 19
Pay Secured Overnight Financing Rate 3.052% 071247024 G6,800 11,5770 15771 ] o
Pay Secured Overnight Financing Rate 2.765% 0712717024 67,000 11,7800 11,7801 ] i
Pay Secured Overnight Financing Rate 2.993% 10M312024 31,700 74N 747} ] 181
Pay Secured Overnight Financing Rate 2.920% 10177024 9,400 11.672) 11,6721 ] 1
Pay Secured Overnight Financing Rate 3018% 1002412024 28,100 (648) 16481 ] 7
Pay Secured Overnight Financing Rate 3.140% 1072572024 27,700 (605} 1605} 0 ul]
Pay Secured Overnight Financing Rate 3.190% 1072572024 27,700 1592 1592} 1] ul]
Pay Secured Overnight Financing Rate 3.225% 107252024 27,700 1582 1582} 0 ul]
Pay Secured Overnight Financing Fate 2973% 1002772024 27,600 (6491 1648} 1] ul]
Pay Secured Overnight Financing Rate 280% 103172024 27,500 (678 16781 0 ul]
Receive Secured Overnight Financing Fate 2.500% 121812024 62,500 2353 5,056 Fil 1]
Receive® Secured Overnight Firancing Rate 2.450% 12012024 428,400 11,763 1,793 146 ]
Recenve®™ Secured Overnight Firancing Rate 2.350% 011712025 214,000 5832 5,908 76 ]
Receive Secured Overnight Financing Rate 1.300% 0362025 62,600 3173 3773 3 0
Receive Secured Overnight Financing Rate 1.300% 03n8z2s 62,600 3,783 3,783 28 ]
Pay Secured Overnight Financing Rate 4.500% 05/Z27025 2,011,060 126,164} 120,336) ] (1,009
Pay Secured Overnight Financing Rate 4.900% D6/D6(2025 1,156,360 15,833) 17,9181 [} 158991
Repeive Secured Overnight Financing Rate 2.000% 06/20/2025 117,800 6,669 9,082 i1 ]
Recenve™ Secured Overnight Firancing Rate 1.600% 016026 167,700 10,055 791 15 ]
Receive™ Secured Overnight Firancing Rate 2.300% 0172026 120,700 5,675 5,648 B4 ]
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Receive Secured Overnight Financing Rate: 0.928% 05062026 § 25,800 § 2,784 2,784 $ F7 ] i
Receive Secured Overnight Financing Rate: 0.940% 06082026 35,000 3ng 3ng 32 ]
Receive Secured Overnight Financing Rate 0.500% 0662026 251,400 20,158 25,308 196 ]
Receive Secured Overnight Financing Rate 1.030% 06172026 43,000 4447 4,447 36 ]
Receive Secured Overnight Financing Rate 1.010% 0612412026 39,800 411 4123 36 ]
Repsive Secured Overnight Financing Rate 1.260% 1211512026 3,300 370 I 4 ]
Repsive Secured Overnight Financing Rate 1.740% 1211612026 15,800 1,469 1,469 i ]
Pay Secured Overnight Financing Rate 1.380% 00472027 37,200 13.867) 13,867 0 1341
Pay Secured Overnight Financing Rate 1.510% 017 2,300 12,015) 12,075) ] 123
Pay Secured Overnight Financing Rate 1.570% mnaxz 13,400 11,305 211 0 14
Pay Secured Overnight Financing Rate 1.425% mnarmz7 25,400 12,5871 13741 0 127]
Pay Secured Overnight Financing Rate 1.443% mnarmz7 27,300 12,767) 12,767 0 1251
Receive Secured Overnight Financing Rate 1.350% 02002027 19,000 1,979 1979 il 0
Pay Secured Overnight Financing Rate 1.418% iz 12,700 11,295 11,2951 0 4
Pay Secured Overnight Financing Rate 1.550% iz 84,500 18,253) 17,961} 0 1821
Reeive Secured Overnight Financing Rate 1.560% 02/052027 28,000 3107 3107 26 0
Pay Secured Overnight Financing Rate 1.580% 02nez27 26,400 12,897 Mg 1] 29
Receive Secured Overnight Financing Fate 1.450% znunz 62,000 1,062 7,062 BB 0
Pay Secured Overnight Financing Fate 1.700% znuz 248,100 126,263) 125,330) 1] 12731
Receive Secured Overnight Financing Rate 1.420% irlyelhiivg) 46,300 5,304 5,304 51 1]
Pay Secured Overnight Financing Fate 1.650% 02242027 154,200 [16,523) 115,966) ] 1168
Pay Secured Overnight Financing Fate 1.620% Anaz? 26,900 13.092) 13,0921 ] 1261
Pay Secured Overnight Financing Rate 1.783% Az 20,100 12,1831 12,183) ] (20
Pay Secured Overnight Financing Rate 1.788% 0503027 20,600 12,231 12231 ] 20
Pay Secured Overnight Financing Rate 1.000% 06152027 51,050 16,925) 16,075} ] (541
Repeive Secured Overnight Financing Rate 1.000% 06152027 68,850 9347 7082 68 0
Pay Secured Overnight Financing Rate 2.850% 0ars0rz27 24,600 11,605 11,6085} ] 1261
Pay Secured Overnight Financing Rate 3.050% 91072027 12,500 [ 721 ] 14
Pay Secured Overnight Financing Rate 2.955% 1000472027 25,100 1.5100 11,5101 ] [
Receive Secured Overnight Financing Rate 3.750% 12327 25,200 1,040 1,040 i} ]
Pay Secured Overnight Financing Rate 2.500% 120027 259,700 (23,6080 140,051} ] 12731
Pay Secured Overnight Financing Rate 2.490% 01028 190,500 [16,162) 15,999) ] 1198
Pay Secured Overnight Financing Rate 3.800% anozze 38,100 11,476 11,476} 0 (451
Pay Secured Overnight Financing Rate 1.280% 032472028 73,200 110,563 110,563} ] i
Receive Secured Overnight Financing Rate 1.735% 051212028 13,100 2029 2,029 13 ]
Pay Secured Overnight Financing Rate 0.500% 0616/2028 366,282 167,527) 111,766} 0 13
Receive Secured Overnight Financing Rate 3.250% 06/21/2028 131,000 80n 9,635 162 0
Pay Secured Overnight Financing Rate 2.700% 0728 14,100 11,209) 11,208) 0 1
Pay Secured Overnight Financing Rate 2675% 072417028 14,400 11,245) 11,245 0 (it}
Pay Secured Overnight Financing Rate 2.468% 072377028 14,200 11,359 11,3580 0 i
Pay Secured Overnight Financing Rate 3.600% 090052028 67,400 12,3471 12,347 0 (871
Pay Secured Overnight Financing Rate 1.500% 12152028 29,662 14,5970 15,266} 0 1361
Receive Secured Overnight Financing Rate 1.500% 0229 14,850 2130 2230 18 i}
Pay Secured Overnight Financing Rate 1.700% 0Nz 54,000 17,584 12,1231 1] (671
Pay Secured Overnight Financing Rate 1.518% /29 7,600 11,133 11,1331 1] 19
Pay Secured Overnight Financing Fate 1.630% 029 10,600 11,5231 11,523) 1] 13
Pay Secured Overnight Financing Rate 1.630% /262029 12,700 .89 11,8181 183 1]
Pay Secured Overnight Financing Rate 1.618% 02092029 4,800 72 7721 ] 161
Pay Secured Overnight Financing Fate 1.000% 06152029 6,100 1,158 1983} ] L]
Receive Secured Overnight Financing Rate 1.000% 06152029 97910 18,597 14,229 133 ]
Pay Secured Overnight Financing Rate 1.750% 06152029 59,920 19,005 15,2881 B (581
Pay Secured Overnight Financing Rate 3.000% 06192029 275,100 (25,328 157,045) 0 138m
Pay Secured Overnight Financing Fate 3.050% 09/08/2029 12,400 [380) 15980 1] 19
Pay Secured Overnight Financing Fate 3.100% 0900912029 12,400 [845) 19451 1] 1}
Receive Secured Overnight Financing Rate 1.750% 023030 14,000 2149 2248 il 1]
Receive Secured Overnight Financing Rate 1.870% /23030 14,000 pALL) 2154 Fil 1]
Pay Secured Overnight Financing Fate 3.470% 0Z2H030 33,200 12,7000 12,7000 ] (631
Pay Secured Overnight Financing Fate 3.340% 023030 32,800 12,5220 12,522 ] 1821
Receive Secured Overnight Financing Fate 1.610% 02282030 14,100 2,553 2,553 il ]
Pay Secured Overnight Financing Fate 3.525% 0322030 14,000 /7 mn ] Z3
Receive Secured Overnight Financing Rate 1.430% 0317/2030 3,300 5,946 5,946 47 ]
Receive Secured Overnight Financing Rate 1.250% 06172030 9,500 1,858 1,764 4 ]
Repeive Secured Overnight Financing Rate 3.000% 06/21/2030 339,400 32 32,302 558 0
Pay Secured Overnight Financing Rate 3.500% 06/Z2/2030 98,200 16,3910 16,391} ] 11641
Repeive Secured Overnight Financing Rate 0.678% 07128030 12,400 2919 2918 ] (2,859
Repeive Secured Overnight Financing Rate 0.674% 041052030 12,000 289 289 7 ]
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Pay Secured Overnight Financing Rate 3.800% 087212030 § 8,900 $ 1404) 1404] § [ 115
Receive Secured Overnight Financing Rate 1.000% 1211612030 7,588 1,178 1,125 il 0
Recaive™ Secured Overnight Financing Rate 3.500% 121202030 1,195,800 1,103 61,992 2,42 0
Pay Secured Overnight Financing Rate 0.750% 06/16/2031 13,600 13,503 12,341} ] (1}
Receive Secured Overnight Financing Rate 0.750% 06/16/2031 135,400 66,106 61,539 568 0
Receive Secured Overnight Financing Rate 1.450% 071612031 23600 5,046 5,046 36 0
Receive Sacured Overnight Financing Rate 1.370% 0NN 10,500 2301 230 15 ]
Receive Sacured Overnight Financing Rate 1.360% 072023 18,700 3,450 3,450 11 ]
Receive Secured Overnight Financing Rate 1.405% 0900712031 25,500 5,625 5,825 ki ]
Pay Secured Overnight Financing Rate 1.500% 10/05/2031 15,500 13,4200 13,4200 0 124)
Pay Secured Overnight Financing Rate 1.535% 10115/2031 15,400 13,354 13,354) 0 124)
Pay Secured Overnight Financing Rate 1.535% 12031 10,300 12,239 12,239) 1] 1161
Pay Secured Overnight Financing Rate 1.545% 1012612031 10,300 12,231 12,231} 218z 0
Pay Secured Overnight Financing Rate 1.135% 0232 10,100 12,078 12,0781 0 (16
Pay Secured Overnight Financing Rate 1.655% 0112412032 12,700 12,619 12,678) 0 (20
Pay Secured Overnight Financing Rate 1.768% 0210212032 9,600 12,082) 12,0821 0 (it}
Pay Secured Overnight Financing Fate 1.650% 021082032 16,100 13,5741 13,5741 1] 130
Pay Secured Overnight Financing Rate 2.000% 021812032 23,000 14,581) 14,591} 0 1381
Pay Secured Overnight Financing Rate 1.730% 0212412032 15,200 13,276) 13,276 0 129
Pay Secured Overnight Financing Fate 1.765% 0ane03z2 5,300 11,1260 11,126} ] o
Receive Secured Overnight Finaning Rate 2.395% 06/08/2032 10,400 1,699 1,699 il 0
Pay Secured Overnight Financing Rate 1.750% 06152032 585,640 (13,768) 14,6831 188 0
Receive Secured Overnight Financing Rate 1.250% 06152032 45,870 11,366 8,630 86 0
Pay Secured Overnight Financing Rate 1.750% 06152032 78,300 16,4721 12,197} [} 11481
Receive Secured Overnight Financing Rate 1.500% 0612112032 12,800 3054 2,630 2 0
Pay Secured Overnight Financing Rate 3.050% 09/06/2032 16,800 12,086) 12,086 0 1391
Receive Secured Overnight Financing Rate 3610% 12N21H032 10,100 811 m 2 0
Receive Secured Overnight Financing Rate 3.350% 121412032 5,000 510 510 n 0
Pay Secured Overnight Financing Rate 3.400% 0272033 31,600 13.083) 13,083) 0 (]
Pay Secured Qvernight Financing Rate 3.430% 022712033 21,500 12,044) 12,0441 0 (481
Pay Secured Overnight Financing Rate 1370% 0310112033 20,800 12079) 12,079 0 1461
Pay Secured Overnight Financing Rate 3.405% 03101/2033 20,300 11871 n.4m 0 1451
Pay Secured Overnight Finanging Rate 3.300% 0310612033 20,200 12,135 12,1381 0 (45
Pay Secured Overnight Financing Rate 3.450% 030712033 38,300 13,575 13,5751 ] 1851
Receive Secured Overnight Financing Rate 3.500% 0512217033 an.no 0,245 71481 2,067 ]
Receive Secured Overnight Financing Rate 3.700% 06106/2033 529,370 31,830 42,122 1216 0
Pay Secured Overnight Financing Rate 3.300% 061417033 77,300 18,019 (8,08 0 1175
Pay Secured Overnight Financing Rate 3.000% 0612172033 230 129 1281 0 m
Receive Secured Overnight Financing Rate 3.000% 0612172033 366,140 46,617 45,285 418 0
Pay Secured Overnight Financing Rate 3.500% 06212033 65,300 15,7041 15,704} 0 1149
Pay Secured Overnight Financing Rate 3.650% 0733 37,000 12,7670 12,767 0 1861
Pay Secured Overnight Financing Rate 3.750% 0IN2E033 31,800 12,19 [FARE] 0 74
Pay Secured Overnight Financing Rate 3.730% 08M3/2033 10,600 ma 7181 0 1251
Pay Secured Overnight Financing Fate 3.735% 0810772033 12,100 [B14) (a4} 1] 1281
Pay Secured Overnight Financing Rate 3.760% 081732033 35,500 12,299) 12,299) 0 (B3]
Pay Secured Overnight Financing Rate 3.600% 08/30/2033 17,800 11,082) 11,092 0 “a
Pay Secured Overnight Financing Rate 3.900% 08/30/2033 35,900 11.913) 93 0 (851
Pay Secured Overnight Financing Rate 4.030% 100472033 33,900 11421 11,421} ] 1811
Pay Secured Overnight Finaning Rate 4175% 101012033 16,300 1492) 1492} 0 (40
Pay Secured Overnight Finaning Rate 4,150% 10n212033 16,300 (524) 1524) 0 (39
Pay Secured Overnight Finaning Rate 4700% 10N8/2033 14,000 1392) (392} 0 (34
Pay Secured Overnight Financing Rate 4.200% 1072012033 16,400 1432) 1432) 0 (40
Pay Secured Overnight Financing Rate 4.230% 107312033 B,800 224 1224} 1] 2
Pay Secured Overnight Financing Rate 4755% 101232033 8,800 (206) 1206 0 n
Pay Secured Overnight Financing Rate 4393% 10252033 6200 12 11021 0 (20
Pay Secured Overnight Finaning Rate 4.450% 1003172033 10,200 179) 178 0 1251
Pay™! Secured Overnight Financing Rate 4.435% 110172033 8,600 176) 176} 0 (761
Pay™! Secured Overnight Financing Rate 4.450% 110172033 16,900 29 (1289 0 1291
Pay™! Secured Overnight Financing Rate 3.500% 122012033 7,200 (589) nn 0 nn
Receive Secured Overnight Financing Rate 2.500% 06/20/2048 7,900 2,581 3676 B 0
Receive Secured Overnight Financing Rate 1.810% 101712048 11,400 4,845 4,850 43 ]
Receive Secured Overnight Financing Rate 1.895% 10182048 11,400 4,669 4,834 LH 0
Receive Secured Overnight Financing Rate 2.000% 01152050 8,800 3,500 3,784 M 0
Receive Secured Overnight Financing Rate 1.625% 0111612050 22,500 10487 3,502 a 0
Repeive Secured Overnight Financing Rate 1.750% /222050 47,500 21,3 19,434 174 ]
Receive Secured Overnight Financing Rate 1.625% 02/03/2050 42,500 0,340 17,516 154 0
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Receive Secured Overnight Financing Rate 1.875% 0200712050 $ 2,700 1,187 H 1,167 § m 3 i
Receive Secured Overnight Financing Rate 1.500% 0811712050 1,200 585 nr 4 i
Pay Secured Overnight Financing Rate 1.215% 101132050 14,900 18,009 18,029) ] 1500
Pay Secured Overnight Financing Rate 1.144% 110472050 0,000 15,031 18,031} ] 130
Receive Secured Overnight Financing Rate 1.250% 1211612050 128,700 69,199 56,021 a9 ]
Pay Secured Overnight Financing Rate 1.485% 011312051 13,900 16,881) 16,881} ] 1500
Pay Secured Overnight Financing Rate 1.505% TR 14,700 17,000 17,0200 ] 154)
Pay Secured Overnight Financing Rate 1.523% MNY2051 B,900 14,348 14,3481 ] 13
Pay Secured Overnight Financing Rate 1.550% 02172051 10,400 15,033) 15,0331 0 1361
Pay Secured Overnight Financing Rate 1.590% 020972051 98,800 148417 148,417} 0 (3611
Recsive Secured Overnight Financing Rate 1.250% 0611612051 386,100 208,398 142,941 1,456 0
Receive Secured Overnight Financing Rate 1.945% 0812372051 22,200 9,568 9,568 B4 0
Receive Secured Overnight Financing Rate 1.785% 081212051 13,100 6,046 6,046 50 0
Pay Secured Overnight Financing Rate 1.815% 0112412052 2,500 1,118 [IRRL] 0 [111]
Pay Secured Overnight Financing Rate 1.867% /262052 2,500 11,097) 11,087} 1,087 0
Receive Secured Overnight Financing Rate 1.750% 06152052 96,100 41,758 32,698 408 0
Pay Secured Overnight Financing Rate 3.080% 23053 11,200 12,4870 12,487} 1] (571
Pay Secured Overnight Financing Fate 3.370% 0122053 22,400 13,741 13,741} ] 11181
Pay Secured Overnight Financing Rate 2.550% 0712112053 3,600 11,081 1,001} 0 nn
Pay Secured Overnight Financing Fate 2.537% 0712412053 3,600 11.098) 11,0981 ] 1
Pay Secured Overnight Financing Rate 3.830% 10N212053 5,100 (439) 1439 0 1291
Pay Secured Qvernight Financing Rate 3.880% 1011612053 5,100 (396 13961 0 1291
Pay Secured Overnight Financing Rate 3.870% 101712053 5,500 [438) 1436} ] 31
Pay Sterling Cvesnight Interbank
Average Rate 4390% 102012033 Gop 7,300 139) (381 6 0
Recenve™ Sterfing Ovemight Interbank
Average Rate 4.500% 032012034 68,850 11,1260 1,067 0 (1821
Pay Sterling Cvernight Interbank
Average Rate 1.096% 021412052 5,500 13,639 13,838) % 0
Pay Sterling Cvernight Interbank
Average Rate 1.060% 02212052 2,500 118710 (1,671} " 0
Pay Sterling Chvesnight Interbank
Average Rate 1.101% 022112052 2,500 11,6500 11,8500 il 0
Pay Sterling Overnight Interbank
Average Rate 1.175% 12982052 5,200 13,352) 13,352) i ]
Receive™ $terling Ovemight Interbank
Average Rate 4.750% 032072054 3,800 n i 0 123
Receive UK Retail Price Index 0.000% 0952031 34,900 15,753) 15,5731 48 1]
Rexeive UK Retail Price Index 0.000% 10115/2031 46,300 16,887) 16,827) 46 0
Rexeive UK Retail Price Index 0.000% NS 23,300 13,119 12,8671 G0 0
§ 431704 § 303630 § 23381 § 1L160)
Total Swap Agreements $ 430,142 $ 306,486 $ 24867 % (17.211)

INANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The following & a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Desivative Instruments as of October 31, 2023

(o) Securlllw with an aggregate market value of $231,120 and cash of $27,731 have been p as for traded and ly cleared
as of October 31, 2023. See Note 8, Master Netting mngemnu, in the Notes to Financial Statements for more
information regarding master netting arrangements.

SRRERRAE SRR 7 & B4
Kk i} LS i itk BEFHLS
BuhwAdvay bt/ 29T &t RFYArIvay bir /) 29T &t

Total ge-Traded or y Cleared_$ 0 s 938 % 24,867 § 25805 ¢ 1,072) & 1.079) $ 17.211] % (19,362
It the Fund s 2 sellr of potection and a credit event occurs, a5 defied wider the terms of that paricular swap agreement, the Fund wil either () 2y 10 the buyer of protection an amsunt equal 1 the national amount of the swap and

n&edehewohhe | d obligati uwhmn the referenced index or (i pay a et settiement amount in the form of cash oe securities egual 1o the notional amount of the: swap less the recovery value of the:

gation or underlying secuil il mm«mm

“ Implied crodn sproads, represanted in absolute terms, mmdnnenermmm the market value of credit default swap ag on , LS. Munici oF sovereign ssues as of penod end sene as indicators of the

cument status of the payment/performance risk and represent the ikelihood or risk of default for the credit derhative. nmvruheduea‘l spread of a particular referenced entity reflects the cost of buying/sslling protection and may include
upfront payments requined 1o be made to ener into the agresment. Wider credi spreads represent 2 deteriortion of the referenced entity's credi soundness and a greater likelihood or risk of default or other credit event ocouTing a5
defined under the 1ems of the agreement.

“ The maximum petential amount the Fund could be required 1 pary as 3 seller of credit protection or receive a5 a buyer of credt protaction if a credit event otzurs s defined under the terms of then particular Swap agresment.
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The prices and resulting vahess for credn default swap agreements senve as indicators of the current stasus of the paymentiperformante risk and represent the likelihood of an expected liatility lor profiel for the credin dermvative should the

notional amount of the swap agreement be dosed/sold as of the penod end. Increasing market values, in absolute terms when compared to i of the swap, represent igration of the referenced underying's credit
soundness and a greater likelihood or rsk of default or gther credit event scoming a5 defined under the terms of the agreement.
* Thigi hias & forwand starting effective date. See Note 2, Securities Transactions and Investment Income, in the Notes to Financial Statemsents for Further information.

(p] FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
FORWARD FOREIGN CURRENCY CONTRACTS:

Hifi (48)

WmEIHEF RER ZiELBE ZEER

AZD 172023 $ 8,365 AUD 13,177 $ 0 $ 2
AZD 1272023 AUD 13077 $ 8,374 n 0
AZD 032024 CNH 134,778 18,699 149 0
BOA 172023 BAL 56,241 1,120 0 1300
BOA 172023 COP 62,570,000 14679 0 13451
BOA 172023 EUR 669,706 708,085 206 0
BOA 172023 PEN & 6,863 0 (22
BOA 172023 $ 479 AUD 6,751 0 151
BOA 12023 1,13 BAL 56,241 0 (621
BOA 12023 5,308 CAD 7,243 0 (50
BOA 12023 12 CLP 10,069 0 0
BOA 172023 1,722 JY 258,400 0 (161
BOA 172023 14,150 PEN 52,51 0 (4461
BOA 1272023 AUD 6,751 § 4,204 5 0
BOA 122023 KRW 9,358,124 7024 9% 0
BOA 122023 PEN 4,007 1,048 ] 0
BOA 1272023 TWD 28,60 ] 1 0
BOA 122023 § 4,570 INR 713,399 0 (1]
BOA 122023 6,851 PEN 241 ) 0
BOA 0172024 IAR 10,340 § 538 0 101
BOA 0272024 § 154 CNY 1,088 0 13
BOA 0372024 CNH 180,698 § 2619 82 0
BO0A 0372024 § 680 IDR 10,617,491 0 (16
PS5 172023 ALD 1968 § 1243 0 13
BPS 1172023 BAL 1,146 a1 0 (38
BPS 172023 CLP 31,237,403 3473 0 (1,310
BFS 172023 GBP 370,780 451,656 174 0
BFS 172023 IDR 27,546,121 1,750 i) 0
BFS 172023 2185804 1,400 a 0
BFS 172023 1,874,575 500 ] 0
BFS 172023 109,508,701 6,930 i 0
BFS 172023 JBY 148,721 93,683 117 0
BPS 172023 KRW 6,074,750 4,500 9 0
B8PS 172023 5,039,261 3,750 % 0
B8PS 172023 3,996,916 2,950 0 131
B8PS 172023 1,345,662 1,000 ] 0
B8PS 172023 MXN 108,084 5,893 0 1841
8PS 172023 § 1,026 AUD 1,604 0 i
Brs 172023 8,200 BAL 41,146 0 42
8PS 1172023 EXRLL] CLP 31,737,403 1319 0
B8PS 172023 1,542 EUR 1,453 0 L]
8PS 172023 529,829 GBP 436,195 0 1529)
8PS 172023 1,267 JBY 189,100 0 (1]
8PS 1172023 4497 KRW 6,061,484 0 (161
B8PS 172023 kL] NZD ix] 0 (21
B8PS 172023 6,075 ZAR 116,531 m 0
B8PS 1272023 EUR 11,857 $ 12,558 8 0
B8PS 122023 GBP 429,980 522,387 521 0
8PS 122023 IDR 56,297,738 157 ] 0
8PS 1272023 KRW 18,736,447 14,063 196 0
8PS 1272023 1,562,254 1,150 2 0
8PS 122023 TWD &1 17 0 0
8PS 122023 § 6,450 BAL 274 17 0
P35 122023 93,683 JPY 13,847,568 0 (1,0871
8PS 122023 4 KRW 5,397 0 0
8PS 0272024 4 CNY 1,942 0 t]
P 0372024 CNH 131,280 § 18241 172 0
PS5 0372024 TWD 450,945 14313 261 0
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

ARG (8) %

HBIHEF RFA SiELBE ZHER

BF3 032024 $ 04 CNH 1474 0 $ U]
B8PS 032024 12,083 IDR 185,779,982 0 14571
BRC 172023 MXN 252,482 $ 13,800 0 11851
BRC 2023 WD 77,005 2430 56 0
BRC 172023 $ 5318 GBP 4376 0 19
BARC 172023 4,965 MXN 86,326 0 1196)
BRC 172023 $ 2310 TRY 66,855 Ll 0
BARC 172023 2,335 67,710 14 0
BAC 122073 IDR 30,326,328 $ 1405 4 0
BAC 122073 TWD 31,59 7324 17 0
BRC 122023 $ 108 JBY 152,700 0 L]
BRC 1272023 2,358 TRY 70,208 10 0
BRC 0172024 JPY 34,890,000 § 239,246 5,200 0
BRC 0172024 § 1,536 TRY 108,374 13 0
BRC 0272024 5,804 179,686 0 (161
BRC 0372024 1178 36,926 0 [t
CBK 1172023 BAL 904,464 § 179,028 0 1295)
CBK 1172023 CAD 1,163 853 16 0
CBK 1172023 CHF 854 986 46 0
CBK 1172023 CLP 14,313,582 15,574 0 1356)
CBK 1172023 EUR 4,082 430 8 0
CBK 1172023 MXN 935,451 53,179 1,961 0
CBK 172023 PEN 26,160 7,042 m 0
CBK 172023 3,699 1018 54 0
CBK 1172023 14,568 3912 14 0
CBK 172023 5,009 1,310 64 0
CBK 172023 16,050 4172 0 m
CBK 172023 16,050 4,300 116 0
CBK 172023 § 183,703 BAL 904,464 0 14,380]
CBK 172023 16,916 P 310 0 (4,412)
CBK 172023 1,495 EUR 1420 ] 0
CBK 1172023 1922 GBP 1,541 0 14
CBK 172023 3784 PEN 14,568 13 0
CBK 172023 953 3,699 2 0
CBK 172023 130 5,009 5 0
CBK 172023 4172 16,050 1 0
CBK 172023 2,46 TRY 67,915 ] 0
CBK 1272023 KRW 2,653,797 § 2013 48 0
CBK 122023 MXN 10,068 567 14 0
CBK 122023 PEN 19,576 5,075 0 g
CBK 1272023 TWD W 1 0 0
CBK 122023 $ 18,454 BAL ®.n3 0 1145)
CBK 122023 195 KRW 6413 1 0
CBK 122023 93,180 MXN 1,600,204 0 1218)
CBK 122023 1,19 WD 684,581 0 1654]
CBK 0172024 MXN 1,826,794 § 9447 0 1146)
CBK 0172024 IAR 219,315 1,529 0 a2
ous 172023 IDR 25,687,061 1,620 9 0
oug 1172023 § 105,637 JPY 16,631,636 0 12,4201
ous 172023 231 MXN 41,060 0 199)
ous 1172023 il NZD kL] 0 i
ous 172023 IAR 66,048 $ 3472 0 1451
ous 122023 CLP 17,007,403 19,081 m 0
ous 122023 KRW 7,886,345 5,847 m 0
ous 032024 CNH 113,400 15,737 129 0
ous 032024 IDR 26,592 2 0 0
ous 032024 § 589 IR 919424 0 3
FAR 172023 BRL 204,208 § 58,188 0 1158)
FAR 172023 § 0,253 BAL 204,206 0 11,906)
GLM 172023 BRL 1,192,496 § 238,166 1,736 0
GLM 172023 MXN 501,228 .05 0 1534)
GLM 172023 427,652 14 0 1337
GLM 172023 TRY 1,507 59 0 i
GLM 172023 wo 651 N 0 0
GLM 172023 § 235,708 BRL 1,192,496 642 0
GLM 172023 1,009 GBP 632 1 0
GLM 172023 542 MXN 9214 0 130
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

ARG (8) %

HBIHEF RFA S2ELBE ZHER

GLM 1272073 MXN 3,887,275 $ 4075 $ 10,272 $ 0
GLM 122073 § a9 PEN 1,561 0 3
GLM 0172024 8 MXN 1,841 0 0
GLM 0172024 11,426 TRY 350,657 57 0
GLM 0172024 2,165 4,320 0 141
GLM 0272024 738,166 BAL 1,205,833 0 (11,6921
GLM 032024 CNH 54,702 $ 8,136 56 0
GLM 032024 IDR 2849 15 1 0
GLM 032024 § 19,114 IDR 794,043,535 0 (L]
JPM 12023 NOK 1,820 $ 189 17 0
JPM 1172023 $ 1,249 EUR 1187 ] 0
JPM 172023 3m GBP 2,699 0 4
JPM 172023 2,825 MXN 48,858 0 g
JPM 172023 212,496 3,687,967 0 (B,725)
JPM 122023 GBP 1422 § 1,726 0 0
JPM 122023 KRW 6,037,160 4576 108 0
JPM 122023 TWD 1,918,168 0,678 1443 0
JPM 122023 § 3,627 INR 2,850,805 0 12501
JPM 0372024 12430 IDR 191,803,296 0 14201
MBC 1172023 CAD 22304 § 164,446 4314 0
MBC 1172023 EUR 137,889 145,893 166 0
MBC 1172023 JBY 1,270,200 4,480 ] 0
MBC 172023 § 162,512 CAD 24510 0 1781)
MBC 172023 6171 EUR 5,831 0 L]
MBC 1172023 3207 GBP 2,651 0 0
MBC 172023 1,218 JPY 189,800 0 125
MBC 172023 2,346 TRY 69,03 2 0
MBC 172023 4948 IAR 94,754 9% 0
MBC 172023 IAR 04,693 § 10,683 0 1238)
MBC 122023 CaD mm 161,311 m 0
MBC 122023 IDR 11,223,968 106 2 0
MBC 0172024 § 450 IAR 8,603 [ 0
MBC 0372024 CNH 1,466 § 02 0 0
MBL 0372024 § 15,163 DR 733,741,434 0 15341
MYl 172023 ALD 19.220 $ 123 7 0
MY 172023 CAD 6,568 4,861 137 0
MY 172023 IAR 90,209 4742 0 (611
MY 122023 EUR 800,365 B49,354 219 0
MY 122023 GBP amy 4,500 il 0
MY 122023 KRW 24,362,831 18,348 an 0
MY 122023 TWD 306,302 9751 il 0
MY 22024 ¥ 161 CNY 1137 0 131
MY 0372024 CNH 128814 § 17,834 132 0
MY 032024 IR 675,141,442 43,64 1,611 0
MYl 032024 $ 30,510 IDR 469,287,826 0 (1,141)
SCx 172023 PEN 3,699 § 963 0 (2
SCx 1172023 3,089 603 0 vi]
SCX 1172023 WD 129,639 4107 m 0
SCx 1172023 § 1,467 EUR 1381 0 b
SCx 172023 1927 GBP 1,588 0 0
SCX 172023 B06 PEN 3,089 0 1]
SCx 172023 956 3699 9 0
SCx 172023 E03 3,089 2 0
SCx 122023 GBp 1,588 § 1827 0 0
SCx 122023 IDR 37,542,548 2,362 0 vi]
SCx 122023 PEN 6,768 1,758 0 L]
SCX 122023 WD 431,770 13,694 361 0
SCx 122023 § 1231 INR 1,026,184 0 4
SCx 122023 627 MXN 11,5688 n 0
SCX 122023 2382 TRY 0933 0 0
SCx 0172024 IAR 252,305 § 1330 0 1651
SCX (032024 CNH 126,268 17,442 62 0
SCX (032024 wo 244,605 1,756 27 0
SCX (03/2024 § 9,568 I0R 147,821,102 0 131
506 0172024 695 MXN 12,752 0 0
58 122023 2,455 INR 202,683 0 126
TOR 172023 CLP 5,665,881 § 6,654 345 0
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

KRBT () &

HBIHEF RFA ZELBE ZHER

TOR 172023 GBP 3,160 § 101,038 $ 130 $ 0
TOR 172023 ey 0 on 46,832 43 0
TOR 172023 $ 1,376 IDR 21,603,548 0 L]
TOR 172023 66,467 JPY 9862919 0 11,3421
TOR 122073 7,389 INR 616,998 9 0
TOR 122073 46,832 JBY 6891475 0 14161
TOR 0372024 CNH 61,066 $ 8,458 53 0
TOR 0372024 IDR 21,854,200 1,376 B 0
UAG 172023 AUD 6171 4350 63 0
UAG 12023 ClP 1,767,746 1414 2 0
UAG 1172023 JBY 3,818,673 25,524 09 0
UAG 172023 § 4,087 AUD 6,426 0 (181
UAG 172023 163 NZD 269 0 (7
UAG 172023 23 TRY 69,022 13 0
UAG 122023 ALD 6,426 § 4,092 18 0
UAG 122023 KRW 5,054,205 1815 7 0
UAG 122023 § 1410 CLP 1,267,746 0 121
UAG 122023 25,524 JBY 3,799,326 0 1301)
UAG 0172024 JPY 34,000,000 § 230,625 2,900 0
UAG 0172024 IAR 547,132 .28 0 1352)
Total Forward Foreign Currency Contracts $ 44,575 $ 139,021)

PURCHASED OPTIONS:

ZHEF EHEMD TI/HHX

mEIHEF 4R AYTIIR Xih/RE L=t TR HETAD QR+ ke ilili:d

FAR Call - OTC 2-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2243%  DBOS2024 52000 % moo% 1]
FAR Put - OTC 2-Year Interest Rate Swap Secured Ovemight Financing Rate  Receive 2243%  DBOS2024 52,000 2 2130
GLM Call - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate Pay 210%  O726r2032 10,500 1,101 n
GLM Put - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate  Receive: 210% 07262032 15,300 2479 3,669
MYC Call - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2BAPe 077222024 154,200 1,156 40
MYC Call - OTC 2-Year Imerest Rate Swap Secured Overnight Financing Rate Pay 2580% 072024 109,300 1,503 129
MYC Call - OTC 30-Year Intevest Rate Swap Secured Overnight Financing Rate Pay 24D0% 072072027 12,100 1,597 4
MYC Call - OTC 30-Year Intevest Rate Swap Secured Overnight Financing Rate Pay 2170%  07N82032 12,100 1419 387
MYC Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate  Receive 2620% 072272024 154,200 1,156 kA
MYC Put - DTC 2-Year Interest Rate Swap Secured Overnight Financing Rate  Recenve 25080%  07N92024 109,300 1,503 3,668
MYC Put - OTC 30-Yesar Imerest Rate Swap Secured Overnight Financing Rate  Recenve 2400% 0772072027 13,600 179 3,698
MYC Put - OTC 30-Year Imerest Rate Swap Secured Overnight Financing Rate  Receive 2170% 07192032 13,600 2,157 310
Total Purchased Options 4 18369 4 20912

RITTEN OPTIONS:

ZEHEF EBHEFD TIHH(X PAEVEN

HEIHEF 4R AVTIIR XL/ L—b TR BETAD (2E) T35 i

BOA Call - OTC 1-Year Imerest Rate Swap Secured Overnight Financing Rate Receive 2150% 1E0N2073 56,600 § nm % 0
BOA Put - DTC 1-Year Interest Rate Swap Secured Overnight Financing Rate  Pay 3650% 120172023 55,600 12 (8041
BFS Call - OTC 5-Year Imerest Rate Swap B-Month EURIEOR Rexeive 3179% 121207 10,200 1200 (361
BFS Call - OTC 10-Year Interest Rate Swap B-Month EURIBOR Rexzive 3.280% 1202073 5,200 126} [36)
BFS Call - OTC 10-Year Interest Rate Swap B-Month EURIBOR Rexzive 3.308% 11232023 12,700 154) a7
BFS Put - DTC 5-Year Interest Rate Swap B-Month EURIBOR Pay 3572% 1212073 10,200 1200 In
BFS Put - DTC 10-Year Imerest Rate Swap B-Month EURIBOR Pay 3.700% 1202083 6,200 126} 18
BFS Put - OTC 10-Year Imerest Rate Swap B-Month EURIBOR Pay 3743% 123208 12,700 154) 1
BRC Call - OTC 10-Year Intesest Rate Swap B-Month EURIBOR Receve 3128% 17302023 7,500 1280 2N
BRC Put - DTC 10-Year Imerest Rate Swap B-Month EURIBOR Pay 3536% 17302083 7,500 128) 33
CAK Call - OTC 1-Year Inerest Rate Swap Secured Overnight Financing Rate  Recene 2690%  D40Z2024 14,800 [116) 121
CAK (Call - OTC 5-Year Imerest Rate Swap B-Month EURIBOR Recenve 3.270% 102023 20,700 148} 1611
CAE (Call - OTC 5-Year Imerest Rate Swap B-Month EURIBOR Recene 3.256% 12002083 9,600 18 143
CAK (Call - OTC 10-Year Interest Rate Swap B-Month EURIBOR Rexeive 3.250% 1022083 12,700 158) o
CAK Call - OTC 10-Year Interest Rate Swap B-Month EURIBOR Rexeive 3048% 162083 12,300 148) 125
CAK Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate  Pay 2690%  D4/0Z2024 14,800 [116) (33
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ZEEF EHEFO T/444X TLET L
WEIHEF B8R AVTIIR Xih/ZER L—bt  {TEEHAR BETAHD () 5 A&
CHE Put - OTC 5-Year Interest Rate Swap B-Month EURIBOR Pay 3500% 1W0E2073 20,700 § [T m
CHK Put - OTC 5-Year Interest Rate Swap B-Month EURIBOR Pay 3653% 1172002023 9,600 g 13
CHK Put - OTC 10-Year Interest Rate Swap B-Month EURIBOR Pay 3550% 1022023 12,700 159) n
CAK Put - OTC 10-Year Interest Rate Swap B-Month EURIBOR Pay 31567T%  1NE2073 12,300 148} 126)
DUB Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Receive 2.790% 04082024 23,300 1749 14
DuB Call - OTC 10-Year Interest Rate Swap Secured Ovemight Financing Rate  Receive 4130% 1022023 8,500 1400 ]
DUB Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate  Pay 2.790%  O4/0B2024 23,300 1749 (409
13 Put - OTC 10-Year Interest Rate Swap Secured Ovemight Financing Rate  Pay 4530% 1022023 8,500 1400 13
FAR Call- OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate  Receive 268B% 040272024 29,800 1233) 14
FAR Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate  Receive 2781% 04052024 38,800 [300) In
FAR Put - OTC 1-Year Interest Aate Swap Secured Overnight Financing Rate  Pay 2688% O4022024 29,800 1233) 1672)
FAR Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate  Pay 2781% 04052024 38,800 13000 (B35)
GLM (Call - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate Receive 1088% 11032023 27,500 (199) 0
GLM (Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Receive 290% 1102023 27,400 8z 0
GLM (Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Receive 2250%  NN12073 54,600 (88 0
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate  Recenve 2150% 11202023 54,500 180 0
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate  Recenve 2250% 120772073 55,600 74 0
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate  Recenve 2697% D40Z/2024 59,600 [468) 19
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate  Recenve 2721%  D4DE2024 29,400 1222) 15
GLM Call- OTC 5-Year Inerest Rate Swap B-Moath EURIEOR Recenve 1140%  1N32073 20,500 153) 31
GLM Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 4.140% 1062073 17,000 185} 1
GLM Call - OTC 10-Year Intevest Rate Swap Secured Overnight Financing Rate Receive 4050%  NN32073 16,800 181 14
GLM Call - OTC 10-Year Intesest Rate Swap Secured Overnight Financing Rate  Recene 4075% 1132023 8,400 137 13
GLM Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 4.250% 1172012073 16,800 1 (39
GLM Put - OTC 1-Year Interest Aate Swap Secured Overnight Financing Rate  Pay 3088% 11032023 27,500 189 (609
GLM Put - OTC 1-Year Interest Aate Swap Secured Overnight Financing Rate  Pay 2910% 1102023 27,400 a2y (6501
GLM Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate  Pay 3.750% 172083 54,600 [1a8) (B48)
GLM Put - OTC 1-Year Interest Aate Swap Secured Overnight Financing Rate  Pay 3650% 11202073 54,500 a0 (B8
GLM Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate  Pay 3.750% 13072083 55,600 174 (B45)
GLM Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate  Pay 2697%  D4022024 59,600 [468) 11,33
GLM Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate  Pay 2121%  D4DB2024 29,400 [222) (649
GLM Put - OTC 5-Year Interest Rate Swap B-Month EURIBOR Pay 3460% 1132023 20,500 153) 12
GLM Put - OTC 10-Year Imerest Rate Swap Secured Overnight Financing Rate  Pay 4640% 1062023 17,000 185) (49
GLM Put - OTC 10-Year Interest Rate Swap Secured Ovemight Financing Rate  Pay 4550% 1132023 16,800 181} 1130
GLM Put - OTC 10-Year Interest Rate Swap Secured Ovemight Financing Rate  Pay 4575% 11132023 8,400 13n 161)
GLM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate  Pay 4850% 172002023 16,800 1 148)
JPM Call - OTC 10-Year Interest Rate Swap B-Month EURIBOR Rexeive 3180% 102073 15,500 1861 zn
oM Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate  Receive 4130%  11/02:2013 8,500 141 0
JPM Put - OTC 10-Year Interest Rate Swap B-Month EURIBOR Pay 1520% 102023 15,500 186} 29
JPM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 4630% 1022073 8,500 141} (13
§ 16872 ¥ 0,00
IH9HHAX
HEIHEF  #H L=t ZEHEMAOTIIR THEMR BETAC ko)
FAR Call - OTC 2-Year Interest Rate Cap™ 2204 US0-S0FR-0IS Compound DA/04 7026 52,000 § 12.241)
FAR Put - OTC 2-Year Interest Rate Floor™ 2204 US0-S0FR-0IS Compound DA/08/ 2026 52,000 i
MYC Call - OTC 1-Year Interest Aate Cap™ 2506 US0-S0FR-0IS Compound 07232025 154,200 13.209)
MYC Put - OTC 1-Year Interest Rate Floor™ ime US0-S0FR-01S Compound 072417024 308,400 4
MYC Put - OTC 1-Year Interest Rate Floor™ 2,506 US0-S0FR-0IS Compound 072025 154,200 (1]
MYC Call - OTC 2-Year Interest Aate Cap™ 2550 US0-S0FR-0IS Compound 072026 109,300 14,1600
MYC Put - OTC 2-Year Interest Rate Floor™ 2550 US0-S0FR-0IS Compound 07232026 109,300 (444
§ (10.451)
Total Written Options 4 (16.464) $ [20,461)

WAP AGREEMENTS:

NBE0ANBBEND
BE (k) 12754 9Ly JLST7 L REBREHE %
BEHEE  BBIVTAT4 &F A ATLy RO METAC XU (R (B) i ;
BOA HSBC Holdmgs PLC 11.000%]  06/20/2024 0565%  EUR 200 § 3 R 0 ]
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WBENAIIBEED

1Y734F LIk _ JLITL REREHE %

HEIBF BBIVTF AT 4 EEZReH e 2TLy FO METEO X (BE)  (8) #*
BOA Turkey Govemment Intermational Bond 1.000% 1202002023 0.600% $ 100 H n H [ 1 § 0
BOA Turkey Government International Bond 1.000%  0B202024 0.938% 200 (8 19 1 0
BOA Turkey Govemment Intermational Bond 1.000% 120202024 1.797% 6,040 1671) 625 1] 146]
BFS Colombia Govermment International Bond 1.000% 062072027 1.555% 3,400 11631 105 0 158)
BFS Colombia Govemment International Bond 1000% 122002027 1.74%% 00 (621 4 0 1181
BFS Turkey Government Intemational Bond 1.000% 1202012023 0.600% 200 15 15 0 0
BFS Turkey Government International Bond 1.000% 1202072024 1.797% 480 134 k1l 0 13
B Turkey Government International Bond 1.000%  0B2072025 2450% 400 169) B0 0 19
BRC Calombia Govemment International Bond 1000% 122012026 1.309% 4,800 1221) 184 0 137
BRC Turkey Government Intemational Bond 1.000% 122002023 0.600% 1,600 1081 m 3 0
BRC Turkey Government Intemational Bond 1.000% 06202024 0.938% 3310 1300 305 5 0
BRC Turkey Government Intemational Bond 1.000% 1272012024 1.787% 25910 13,200 3,004 0 1an
CBE Brazil Government International Bond 1.000% 1202072024 0.417% 21,800 13m b4 167 1]
CBE Colombia Government International Bond 1.000%  D620/2024 0.314% 1,500 (15 bk} B 1]
CBE Colombia Government International Bond 1.000% 1272002024 0.515% 4,300 17 n i) 0
CBE Colombia Government Interrational Bond 1.000% 1272002026 1.308% 5,900 1275) m 0 1461
CBK Colombia Government International Bond 1000% 062012027 1.555% 1,500 (541 8 0 1261
CHE Turkey Government International Bond 1.000%  DB20/2024 0.936% 400 [36) 36 0 ]
CBE Turkey Govermment International Bond 1.000% 127202024 1.787% 1,400 (146 135 0 i
oug South Africa Government International Bond 1.000% 120202026 1.970% 400 it} 7 0 i
Dug Turkey Government International Bond 1000% 1272002024 1.787% 1,700 1961 183 0 13
GST Brazl Government Inerraational Bond 1.000%  0620/2024 0.248% 1,000 321 kL] ] 0
GST Braal Government Inerraational Bond 1000% 122002024 D.412% 16,700 12601 a8 128 0
GST Colombia Government International Bond 1000% 12202023 0.191% 4,700 [ 8 " ]
GST Colombia Government International Bond 1000% 062012027 1.555% 4,200 (155) % 0 m
GST Colombia Government International Bond 1.000% 122002027 1.747% 1,900 (169 120 [} 148)
GST Equinix, Inc. 5.000%  0B20/2027 1.412% 3,800 531 183} 468 0
GST Indonesia Goverment Inernational Bond 1.000% 1202002028 0.981% 2,300 0 5 5 0
GST South Africa Government International Bond 1.000%  0620/2024 0.808% 11,600 1495) 523 n 0
GST Turkey Government International Bond 1.000% 06202024 0.938% 1,100 (100 102 2 0
GST Turkey Government International Bond 1.000% 12202024 1.787% 12,000 11,342 1,261 0 [E:1))
JEM Colombia Government International Band 1.000% 062002027 1.555% 400 (151 9 0 1]
JPM Turkey Government International Bond 1.000% 12202023 0.600% 200 (14) 14 0 0
MEC Turkey Government International Bond 1.000% 1272002024 1.797% 1,300 142) 132 1] (1}
MYC Colombia Government International Bond 1.000%  0620:2027 1.555% 4,500 11621 5 0 177
MYC Colombia Government International Bond 1.000% 121202027 1.742% 5,200 (464) k] 0 11361
MYC South Africa Government Intemational Bond 1.000% 122012026 1.970% 13,600 (600) 240 a 13601
MYC Turkey Government International Bond 1.000%  06720/2024 0.938% 900 (1001 m 1 0
MYC Turkey Government International Bond 1.000% 127202024 1.787% 900 101 94 1] 17

$_ 19.660) $ 0240 % B2 $ 11,282

TUIT L RERFE _émm@é_
WEIEF SHEEE EEZRes #HHA BETAO X (BER) 0 (8) & Z =1
BOA ABX HE.AAA-DB Index 0.110% 0572572046 & 6,562 § 1,273 310N § 0 $ 1202
BOA CMEX AAAG Index 0.500% 051112063 5 0 a 0 0
BOA CMEX_AAA-T Index 0.500% MN7E047 09 [il1] 10 0 1]
oug CMEX AAA-T Index 0.500% 072047 495 1181 15 0 0
DuB CMEX_AAA-S Index 0.500% 091772058 12,18 1421 355 ] (BE)
pus CMEBX_AAA-10 Index 0.500% 111772058 65,100 1300} [341) 0 1641)
FBF CMEX_ARAG Index 0.500% 051172063 [} ] 0 0 0
FBF CMEXAAA Index 0.500% 09172058 12,618 1513) 444 0 169)
FBF CMEX_AAA-1T Index 0.500% 11182054 58,800 1314} [542) 0 1B56)
FBF CMEBX_AAA-12 Index 0.500% 0801772061 17,500 123 (ak:]] 0 1341)
GST CMEX_AAAG Index 0.500% 051112063 8 0 0 0 0
GST CMEX_AAA-1T Index 0.500% 111812054 18,100 1851 (161 0 1256)
GST CMEX_AAA15 Index 0.500% 111182064 6,600 1561 (190) 0 1246)
JPS CMBICAAA Index 0.500% 091712058 4172 1 149 [} 122)
JPS CMEX_AAN-10 Index 0.500% 1712058 5,400 non 49 [} 152)
JPS CMBICAAA-1T Index 0.500% 1arad 8,300 1224] [188) [} 132
MEI CMBXAAAG Index 0.500% 051172063 2 ] 0 [} 0
MEI CMBX_AAA-T Index 0.500% 07147 106 16! [ [} 1]
MEI CMBXAAA-B Index 0.500% 101772087 16,200 18701 B47 [} 123
MEl CMBXCAAAS Index 0.500% 091772058 15,496 1657} 513 [} 184)
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JULE7 L REBRFE 27y T Ol "
mBEF  S@iEE SMeF  HMA  MERAOC i (ZH) () i
MYC ABXHE.AAA-DB Index 0.110% 052512046 § [} § m ¥ 1 $ 0 ¥ 0
MYC CMBIXAAAG Index 0.500% 051172063 i 0 0 0 0
MYC CMEX AAAS Index 0.500% 091712058 10,430 15151 458 0 157
MYC CMBX AAA-10 Index 0.500% 11N772058 63,700 11,9291 1317 0 1612
MYC CMBICAAA-1T Index 0.500% 1182054 0,700 15161 (367) 0 1883
MYC CMBX AAA-13 Index 0.500% 121612072 30,300 12 (759 0 (thl]
MYC CMBX AAA-15 Index 0.500% 11182064 13,200 ma [381) 0 1493)
SAL CMEXAAA-T1 Index 0.500% NnNas 286,300 11,5971 12,5700 0 14,167}
UAG CMBXAAA-T Index 0.500% 0n047 53 121 2 0 0
UAG CMEBX AAA- Index 0.500% 1017/2087 1,600 1951 9 0 12

§ 9.9 § 13 s 0 $ 110,255)
Total Swap Agreements 4 (19.585) 4 8909 & B62 4111538

™ Notional ameent represents the number of contracts.

“ The undertying instrument has 3 forward starting edfective date. See Note 2, Securities Transsctions and kvvestment Income, in the Notes to Financial Statements fr further imformation

If thee Fund is a buyer of protection and a credit event ocows, & defined under the 1ems of that particular swap agreement, te Fund will either fil recefve from the seller of protection an ameunt equal to the rotionsl amaunt of the swap

and delver the referenced oblgation or underlying secunties comgrising the referenced index or fi receive a net settlement amount in the foem of cash or securities equal 1o the notional amgunt of the swap less the recavery value of the

referenced abligation or underkying secwities comprising the referenced index.

I the Fund is a seller of d a credit event occurs, 3s defined undér the terms of that panticular swap agreement, the Fund wil either (i pay 10 the buyer of probection an amount equal to the national amount of the swap and
take defrvery of the referenced obi underlying sscuri prising the referenced index or (i) pay et settiement amount in the farm of cash o securities equal to the national amount of the swap less the recavery value of the

referenced obligation or underying secuities comprising the referenced index,

Implied credit spreads, represented in absolute tems, wiilized in determining the market value of credit default swap ag on , IS, Municipal i or sovereign issues as of period end serve as indicators of the

current status of the paryment/performance risk and represent the Rielihood or risk of default for the credn demative. The implied creda spread of a partcutar referenced entity reflects the cost of buying'sslling protection and may inchide

upfront payments required o be mads to enter o the agreement, Wider credi spreads represent a deterioration of the refenenced entity's cred soundness and a greater likelihood or risk of default or other credit event octuming &

defined under the: 1erms of the agreement.

*“ The maimum potential amount the Fund could be required 1o pay as  seller of credit protection or receive B 8 buyer of credit protection if 3 credit event ocours a5 defined under the terms of that particutar Swap agresment.

™ The prices and resulting valess for crodit detault swap agroements serve as indicators of the current status of the paymentiperfarmance risk and represent the likelihood of an expected listility (or profi) for the credit dervative should the
notignal amount of the sweap agreement be dosed/sold a5 of the period end. Increasing market values, in absolute terms when compared to the notional amount of the swap, represent 3 deserioration of the referenced underying’s credit
soundness and a greater likelihood or rsk of default or other credit event scouning as defined undes the terms of the agreement.

8
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