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W [¥ha 74~y Ja—Av ™M Avhk 77vF JPY 111 1, 046, 860 166 1, 563, 750

= i 154 1,643,473 277 3, 127, 500

(1) @I ERLE,

OFEERA EDEGHKRF

(20264 1 A16H~20264 7 A158)

FYFHTIZSVWET A,

[FIEBIRA L 3. IR R CRAENC BT 5 IR A8 U HE Sh o R ERIEA T, |

Ot AEE DR (20264 7 A15B]RE)
. T7YR 47 77V ABEAREBER T 7Y FOBH
44 i 52698 K EPAES
5 [m] £ I £ EL i 54 B3
T T T
Eha FAvy Jo=Av TPVEAN 2hAvxns A7hh 7778 JPY 2,253 2,184 30, 725, 327 47.7
Yha A~y Je=\ N Avhh T77VF JPY 3, 476 3,421 32, 380, 279 50. 3
A &t 5,729 5, 606 63, 105, 607 98.0
() HRIZE LT A - A B NFEA BRI T 7 KOG EREEICKT T 2 R,
OB EBIETHEDIERK (20264 7 B 15 B B7E)
7 A _ i 275 _
g il il . #
M %
BB EFE AR 63, 105, 607 97.7
a—)L - m—% ZOM 1,514, 572 2.3
BB S FEM PR 64, 620, 179 100. 0




ELd N -AVALBARERI 7V F

OBE. 8. TARUVEEMEEDI;

E H F2T0H1K TR 272K 273K 274K 275K
- 20264F 2 F 16 H BUfE [20264F 3 F 16 H BUfE [20264F 4 F 15 H BU(E |20264F- 5 F 15 H BU(E [20264F 6 F 15 H BUE [20264F 7 A 15 H BUfE
A A A A A A
A &E 64,635,010, 310 64,889, 464, 290 65, 393, 527,870 64,342,930, 259 64,806, 738, 386 64,620,179, 178
gL . m— 1,391, 408, 122 1,191, 669, 468 1,356, 648, 845 1,223, 446, 663 1,310,831, 056 1,188,739, 998
BB(EFCZ AR S GRAGAR) | 63,243,574,970 63,364, 371, 508 64, 036, 852, 460 63,119, 459, 640 63, 495, 881, 601 63, 105, 607, 710
ERION - 333, 400, 000 - - - 325, 800, 000
ERIEHINSS 27,218 23,314 26, 565 23,956 25,729 31,470
B) A& 259,964,918 226, 284, 333 235, 680, 748 250, 938, 262 221,710, 468 214,643,611
FRIN e Ao 132,884, 871 132, 287,992 131, 666, 363 131,097, 078 130,391, 718 129, 648, 671
RN O 44,802, 875 92, 344, 487 27,775, 028 43,703,788 12,857,133 8, 620, 460
ARANE FE A 82,012,221 71,421,118 75,993, 850 75,892, 216 78, 208, 951 76,128, 534
T DAL 264, 951 230,736 245,507 245,180 252, 666 245, 946
(C) #EEMRIE(A—B) 64,375, 045, 392 64,663,179, 957 65,157, 847,122 64,091,991, 997 64, 585,027,918 64, 405, 535, 567
JLAR 66, 442, 435, 506 66, 143, 996, 069 65,833, 181, 636 65, 548, 539, 303 65, 195, 859, 081 64, 824, 335, 827
W S 4 A 2,067,390,114 | A 1,480,816,112 | A 675,334,514 | A 1,456,547,306 | A 610,831,163 | A 418,800,260
(D) ZIEHLOK 66, 442, 435, 5060 66, 143,996, 06901 65, 833, 181,63601 65, 548,539, 3030 65, 195, 859, 08101 64,824,335, 82700
1/HO%YEEMEE(C/D) 9,689 9,716H 9,897M 9, 7788 9,906/M 9,935M




ELd N -AVALBARERI 7V F

OEEDIK;
#2708 o1 o128 #2738 2743 #2758
H H 202645 1 16 H ~ 20264 2 A 17H ~ [20264 3 A 17 H~ [20264E 4 A 16 H~ [20264E 5 7 16 H ~ [20264E 6 A 16 H ~
20264 2 H16H  [20264E 3 H16H  [20264E4 H15H  [20264E 5 H15H  [20264E6 H15H  [20264F 7 A 150
A A A A A A
(A) ERHZEIE 266, 664, 373 266, 234,873 282,915,573 267,958, 961 282,132, 364 281,692,183
B2 e X4 4 265, 887, 117 265, 584, 598 282,197,423 267, 250, 020 281, 384, 998 280, 717, 114
Z B 717,256 650,275 718,150 708,941 747, 366 975,069
(B) HifiiE#5TEERLE A 1,429, 476,273 513,829, 036 722,553,890 A 845,671,688 763, 389, 403 111,651, 354
FEE L 3,451,904 518,439,975 723,773,869 2,348,904 767,793, 838 155,437, 419
JeE R A L432,928,177 | A 4,610,939 | A 1,219,979 | A 848,020,592 | A 4,404,435 | A 43,786,065
C) 1EFtHRENE A 82,211,172 A 71,651,854 A 76,239, 357 A 76,137,396 A 78 461,617 A 76,374,480
D) LHEHE(A+B+C) A 1,245,089, 072 708, 412, 055 929,230, 106 A 653,850,123 967,060, 150 316,969, 057
(E) miffigHELRS 10,583, 941,202 9,159, 691,228 9,686, 898, 471 10,433, 166, 720 9,591,697, 855 10,364,102, 145
(F) BmEZ=EEE A11,213, 357,313 A11,216, 631,403 A11,159,796, 728 A11,104,766, 825 A11,039,197, 450 A10,970,222, 791
(B 24 S 40 24 48) ( 1,815,519,568) | (1,814,100,492) | (1,810,103,575) | (1,809,371,064) | ( 1,805,987,311) | ( 1,801,920,270)
(Ona=¢iEAYiEE T ) (A\13,088,876,941) | (A13,030,731,895) | (A12,969,900,303) | (A12,914,137,889) | (A12,845,184,761) | (A12,772,143,061)
@) s (D+E+F) A 1,934,505, 243 A 1,348 528,120 A 543,668, 151 A 1,325,450, 228 A 480,439, 445 A 289,151,589
H) mEnike A 132,884,871 A 132,281,992 A 131,666, 363 A 131,097,078 A 130,391,718 A 129,648,671
REAIEHIBEEE (G+H) A 2,067,390, 114 A 1,480, 816,112 A 675,334,514 A 1,456,547, 306 A 610,831,163 A 418,800, 260
SENME FE R AR 4 Al1,273,357,373 | Al11,216,631,403 | A11,159,796,728 | Al11,104,766,825 | A11,039,197,450 | A10,970,292, 791
(B 24 540 24 48) ( 1,815,519,568) | (1,814,100,492) | (1,810,103,575) | (1,809,371,064) | ( 1,805,987,311) | ( 1,801,920,270)
(FE B AR 2 %8) (A\13,088,876,941) | (A13,030,731,895) | (A12,969,900,303) | (A12,914,137,889) | (A12,845,184,761) | (A12,772,143,061)
Sy e e FE L A 10, 635, 443, 532 10, 691, 333, 527 10, 767, 317, 567 10, 775, 337, 265 10, 842, 658, 542 10,873, 147, 461
AR R A A 1,429,476,073 | A 955,518,236 | A 282,895,353 | A L127,117,746 | A 414,292,255 | A 321,724,930
(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 66, 735, 695, 0351
VERII B INER E TEAEE 225, 660, 560

VERI bR e AR 2,137,019, 7684
7o, 1 Bz & FERIL, ERYIR0. 99350 T,

QMG ERFENTTARE THE-> TRV | ZOZERIT418, 800, 260H T,

@it s D FFE B

H H

202641 H16H~
20264F 2 H16H

202642 H17TH~
20264 3 H16H

202643 H17TH~
202644 H15H

202644 H16H~
202645 H15H

202645 H16H~
202646 H15H

202646 H16H~
202647 H15H

2 e R ORC Y FIN 4R A

184, 387, 2011

241,780, 0951

261,461, 8181

191, 821, 565[1

260, 963, 4201

227,000, 4181

RRERE-REESRIROF RS ERSRER

—H

—H

—H

—H

—H

—H

g Eegiy ol 1,815,519,568M | 1,814, 100,492/ | 1,810, 103,575/ | 1,809, 371,064 | 1,805,987, 3111 | 1,801,920, 270
S5 TC G R N7 4 4R 10, 583, 941, 2029 | 10, 581, 841, 42419 | 10, 637, 522, 1129 | 10, 714, 612, 778 | 10, 712, 086, 8401 | 10, 775, 795, 714
W77 ROSSERIRINSEE | 12, 583,847,971 | 12, 637, 722, 011 | 12, 709, 087, 505 | 12, 715, 805, 407 | 12, 779, 037, 5711 | 12, 804, 716, 402H
1 5 A 272 0 IES Syt S48 1,893 1,910/ 1,930 1,939 1, 9604 1,975[
15 025 7- 0 45 Ed 448 201 201 201 201 201 201

US4 53 i 4

132, 884, 87114

132, 287, 99214

131, 666, 36314

131,097, 07814

130, 391, 71814

129,648, 67114

OEFEMEDOEN ORISR D RO M ETIT—HE LT 72O ET 28 M & LT, EFEMEDME ERFEIT R LEEL0, 00055 D50LL
NOHREF L TRIEE BT R OTNHI R L TEY 7,
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ORBEEDHEMLE

#2708 o713 o728 52734 #2743 52758
17 A7 5ldd: (BliaAd) 20H 20H 20H 20H 20H4 20H4

- 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 £,

¥ =ZEUF ] 7y XV AL N TIEHABROIENZE T 7 RIZET A EHREORREZITo TWDAHAERH Y £, stL<I%, ik
WIRFERFHIZB WA bR W72 s, YA — 23— (https://www. am. mufg. jp/) % T 72 &0,

[B&a b5 E]
BEEFORICTRRS N [ RAEMMEAREEERS) 2. [ BREMENEEERENS ) ICRREE 2TV E L,
—fik RN PETE A S i S MEIRE N 2 I DREREE A, —RAEENE N A A RE B 2 & —BRAEEE AR ERE S 2 WIS
PHEBRIEN L LC20266F 4 1 RATTEBFL. T BAEEIENEEENEB R [CAMEEES L L LipoTzlod, RRELKKICHTED
ERZTWE L,
(20264 H 1 H)




ELT 4%y J0=10b N AVhL T7YR JPY/ELT 543y J0-n\ PIVEA N THR SRy AVhk T7VR JPY

<BES>RETLHIREBAMAFESLIVZOHE

27V F4%&

ELad 54y y0—NNJ)L N{ A 2VHLA
J7UEF JPY

ELd 74> 00— THYHAL K
IR TN AVHL T7 K JPY

E A A &t

RUFI— THAICE BofA LEE/NA -
A—=)ILF-aVA LM FiE$H (BB—B,
AR—XR) #LEIZEERREZDILET,

RNUFI—=PTHAITIN—LN—5 - HFO—
NILEBRE (BARAKRL. FHEERKRL) 1V
TYIR (AR—=R) ZLELHFEKRREDH
SLFET,

FEERHR

EREEOHIESF

HREEOER. BAHESR. & -7
—Vit#%(MBS)., EE#HRIF(ABS)
e

E A AR R

-EE. 77V FD80%LIE%BBB—#&1H
LRBOESTITERGE L TV B AEICH
BELEY,

- BETHAMEXERRE L TEREFIZEND
TB—HBALULOBMFTZERELTLS
LOIZRY ET,

BB T HAHBEOFEHEMFIE, R—+T
+ UASKTRAEE LTB—#HBEHLLIC
HWELET,

s AR— R I VA OFEHTL— 3 VI,
FAIE LTRUFT—I = 2EDEHETH
BLEY,

- A—DORITENRITT HHE~DTELLE
1%, MBFICBOTHEERIED 3 %LUA
ELET (BECERAMEESEEREE
To ) o

IRV UIBEADREXITVER A,
-RAIE LT, BBAYDEHITVERA,

BT HAMEIFRAE L TIERFIZEN
TBBB—HBHEYULOKMHIFTERELT
W33LDIZIRY EF9,

- RETEAHBEOFEHEMAFIE. R—F
T+ VALAKRTRAIELTAA—HRBELHL
LICHEFELET,

s R— I VFDOEHTL—a I,
FRAIE LTRUFI—I = 2EDHETH
BLET,

- R—ORTAERLPRITT 2HA~NDIRELE
&, MERHICEVWTHEERED 3%LUR
ELFET (BBECHRFHEESZREE
o) o

IRV VT EADEREIITVEE A,
-FRAIE LT, BBAYPETVER A,

FAIELTHEE2A28H

RAIE LTEBAREERROMFINBE L UVRERLYDEEZITIAHTY, L. #EE
BARKEZHFTH-DICRELROONDBEE. FEREREZNLICRELEEA,
BE. PREENVEDZEIF. FRETHLLEVCEAHYFET,




ELa #43Y 50—nN) N AVAL T7UR/ELT 5430 50-—nNL THVFAN THR - OvRy A VDL T7 VR

BERHEE MEELHHESE. HEFMIESHHEMKRIKXPINCO Cayman Trust Annual Report
February 28, 2025kah SiR# L THERLTWET, BB, FARBRICOEELTE. 7= F7ILLKR—

MRS T T O SAAFERTOARNESIELT #4RY FO—/N0L

N AYAL 7R

ETELD Ha4<>y JO—NIL FOVFAL L THR-TvwRy AVhLh 272 K] T8

BLTWET,
(1) ERHEE

(A) ELa Ha4<> JOo—nN)L 4 4£12HhL 27VF/B) ELa HS4<> JOo—
NIV PTUSEAL S THR-SxonRy A2hh 272K

(20245 3 A 1 H~20254 2 A28H)

ELa 42>
g a—N)L g
A hL 270K

ELa 743>
g a—nN)L
TIVGTA

IR TwnRYy

Ahl T7UR

FEREL FEEL
BEIA :
SZIAE (WNEFREEERE *) 28, 282 8,211
HIRA 14 19
Ug A &5t 28, 296 8,230
EH:
EHER 1 1
FHFIE 1,219 91
HER 0 0
BRAA/H 1,220 92
BEFIRA 27,076 8,138
REMAE (B%) :
BEHMES (2, 190) 2,035
TARRA—T7U KR 0 0
BEWE. PREELSRUIRERES 758 (102)
IEEAE AR S (293) 134
NE 219 (837)
ERMFE (8%) (1,506) 1,230
RERTME GHER) OMZEE .
BEEMTS 7,051 4,209
TRB—T7 K 0 0
ABNGE. PREESEIRERSR (232) 1,040
[EESRIRERS 88 (604)
NEREESSUVEBOBREICERINE (23) (11)
ARRETEE GHEE) OHMES 6, 884 4,634
fFIZE (dE%) 5,378 5, 864
ERICKZMEEDOHE (B) B 32,454 14,002
* SV E 0 4

GE) BRRTAFLBIELOREHMAEHBEHELTLET,

GE) BEBIELIZFRFLRBEIEEEALTHYET,



ELa #43Y 50—nN) N AVAL T7UR/ELT 5430 50-—nNL THVFAN THR - OvRy A VDL T7 VR

(2) MEELHHEE

(A BELa 4=y FO—NIL N4 4A2hL 27V F/B) ELa 43y 4Fno—
NIV FTUVEAL S THR TRy A2hh 72K

(20245 3 A 1 B~20254 2 A28H)

ELa 743>
ga—/N)L A
Aohlh 272K

ELa 43>
ga—nL
FIVGTA

IRy

Ahh T7UR

FXREL FREFIL

MEEOEM GELD) :
B
BEMIA (BR) 27,076 8,138
EBMFIZE (8% {1, 506) 1,230
RERFME GHEE) OMZED 6, 884 4,634
EBRICK DMBENHE (G & 32, 454 14,002
B :

JPY (27,126) (8, 281)

JPY Hedged (48) 0
HELEEEE (27,174) (8, 281)
J7vrRkaz=y FERE| :
J7Y Raizy FERBIC & BMEEOME GR) %8 (22, 251) (16, 749)
mEEDE (B) FEast (16,971) (11, 028)
WERE
] 411,704 215,195
e 394, 733 204,167

(E) BRRTAFLBIELOREHNAEHBEHLTLET,
GE) BEBILIZFRFLRBEIEMEAALTHYET,



ELad 4> JO—NnNIL M A2hL T72FR

(3) BEFMIIFEAME (the Schedule of Investments)
A ELa H4TY A=) N{f{ A2hL T7PUR
BEEITTFEA (), = LR, 208, BB LIV RA# GEET25HE) 2K<.

(20254 2 A28 1}7E)
HEEEHE B HEEEH B HEEE B {ff
(8 F) (EfL: F) (B F) (B F) (B F) (B F)
Intelligent Packaging Ltd. Finco, Inc. Credit Agricole 5.A.
5.000% due 01572028 § s o4 5EI5%die (320 ) EUR 200 210
MEG Energy Corp. Electricite de France S.A.
sl s gy SETE G 02012028 5 BI5  0.125% due O3/15/2033 (bl § 235 2,663
AL L) L ST oy Red Finance, Inc. ELO SACA
LORPORATE BONDS & NOTES DA% 3.875% due 01/1572028 1300 1247 2375% due 0452025 R 00 208
ams-DSRAM AG 4.000% due 101572030 600 S8 2875% due 01/2U2026 700 7
10.500% due 033012020 50 06 4.375% due 01152028 1,200 1161 5.B75% due O4/17/2028 600 )
Total Austria 980 Northriver Midstream Finance LP Eramet S.A.
(Cost $987) 5.750% due 0711572032 475 M5 BS00% due 1173002020 200 m
. 7.000% due 052212028 1,000 1,082
EELIUR £.875% due 0173072030 o) 25 [ iliad S.A.
LORPORATE BONDS & NOTES 0.6% Parkland o 4.250% due 12/15/2029 00 m
.
Barry Callebaut Services NV .625% due 05012030 g) 5 wo  5375% due 0022031 500 557
3.750% due 021192028 300 36 g gast due 08152032 200 202 New Immo Holding S.A.
Manuchar Graup Sarl T 2.750% due 11/28/2026 1,000 1014
7.260% due 06302027 20002987 7000% due 04152055 M 03 RCI Banque S.A.
Total Belgium 2503 1.125% due 0411572055 560 4 5500% due 10/DA/2034 100 110
(Cost $2.538) Strathcona Resources Ltd. Total France — 1130
§.675% due OB1/2026 175 T8 (Cost $10,967)

s
NCL Corp. Ltd. ) e BANK LOAN OBLIGATIONS 0.5%

.750% due 020112032 s s %7 :‘: Sonade — 1AM e i GrbH
Seadrill Finance L. R 5.999% due 0311672029 1000 1085
Valaris Ltd, CORPORATE BONDS & NOTES 0.8% £.540% due 02/21/2030 000 108
8.375% due 0473030 1,725 1,749 Diamond Foreign Asset Co. ——=il]
Viking Cruises Ltd. £.500% due 10/01/2030 125 £ M CORPORATE BONDS & NOTES 1.8%
9.125% due 07152031 1,800 150 Seagate HDD Cayman alstria office REIT-AG
VOC Escrow Ltd. 4,091% due 06/01/2028 75 403 1.500% due 1171502027 70 78
5.000% due 0211577028 AB___ %21 spirit Layalty Cayman Ltd. Bayer AG
Total Bermuda 5907 B.0D0% due 09202025 1,825 1507 7.000% due 07252083 1,500 1678
(Cost $5,965) Transocean Titan Financing Ltd. Cerdia Finanz GmbH

8.375% due 0210172028 2 9@ 0.375% de 10032031 § L% 1,182
CANADA 3.7% .
iseanieaouosuoress— Shpshorm it G

RATE BONDS & NOTES 3.7% B.000% due 02/01/2027 75 75 3.500% due 021172027 R 1,300 1308
Air Canada B.250% due 05/15/2020 5 M4 7.500% due OS115/2030 g 300 2%
3.875% due DA/15/2026 1,050 1,029 B.750% due 02/15/2030 60 63 Deutsche Bank AG
Bausch + Lomb Corp. Total Cayman Islands 2,895 4.000% due 0672412032 900 946
8.375% due 10101/2028 125 12 (cost 43,0181 e ———
Bausch Health Cos., Inc. 7.000% due 1/15/2031 [e) 350 K]
ERE, 2 o2 i
11.000% due 093072028 Ig) 475 P CORPORATE BONDS & NOTES 0.1% 6.500% due 0S/02/2031 300 a1
Bombardier, Inc. Orsted AIS i
Techem Verwaltungsgesellschaft 675 mbH
1.250% due 07/01/2031 50 512 D1Z5% e B3N BR W0 M ook e 071152009 125 135
Garda World Security Corp. Total Denmark —m 6.921
7.7505% due 02152028 75 7 (Cost$216) TG — o]
GFL Environmental, Ine. v Cost $8,16
4,000% due DR1/2028 1,000 050 ""';:f?m EROTES Z5% l i
i
Stish A 1S i o :?;;:::;:;ﬁm § 2580 T I IS SRS 2
KB A B 0% ae@OR0E ER 70 g  ClprssPLC
9250% due 12101/2028 00 7 el 7.305% due 091572032 s 1 700
Great Canadian Gaming Corp. Jazz Securities DAC
8.750% due 1171572020 % a] At S0 M 375 s 0TS0 m 12
o Corba Healthcare SACA

e aar L u 35006 w0501 150 jig  Perrigo Financo Unlimited Co.
000% due : 5375% due 09/30/2032 R 25 2

CMACGMSA. *

5.500% due 07/15/2029 n a6



BEEE B
(BfZ - F) (B4 F)

Total Ireland $ 1188
(Cost $1,221)

CORPORATE BONDS & NOTES 3.7%

Cerved Group SpA

6.000% due 0211572029 EUR 1,300 1,299
B.136% due 0211572029 700 7
Efesto Bidco SpA Efesto U.S. LLC

7.500% due 0211577032 § 725 0
Fibercop SpA

1.625% due 01182029 EUR 400 jaz
6.375% due 111572033 ig) § 300 296
FIS Fabbrica Italiana Sintetici SpA

5.625% due DA1/2027 EUR 900 M6
IMA Industria Macchine Automatiche SpA

3.750% due D1/15/2028 1,200 1,246
Inter Media & Communication SpA

6.750% due 020072027 172 182
Intesa Sanpaolo SpA

4.188% due DED1/2032 § 2450 21
7.700% due 091772025 lab) 500 501
7.750% due D111/2027 taMb] ~ EUR 250 7%
Italmatch Chemicals SpA

B.163% due D2/06/2028 B00 B42
10.000% due 02/0672028 100 10
Mundys SpA

4.750% due 01/724/2029 500 4
TeamSystem SpA

6.285% due 07/31/2031 400 418
UniCredit SpA

5.375% due D411 B/2034 200 m
5.459% due DB3NV2035 $ 2400 2,358
1.206% due D4/02/2034 200 nz?
Webuild SpA

5.375% due DE2VZ0Z9 () EUR 1,100 1210
Tatal Italy 14,693
(Cost $14,170)

CORPORATE BONDS & NOTES 0.9%

Nissan Mator Co. Ltd.

4,810% due 091 7/2030 § k] n3
Rakuten Group, Inc.

B.125% due 1211572029 {b) 5 28
9.750% due 0411572029 () 15 413
11.250% due 021572027 500 540
SoftBank Group Corp.

5.375% due 0170872029 EUR 475 510
5.750% due 07/08/2032 400 435
6.750% due 07/08/2029 § 700 714
7.000% due 07/08/2031 500 514
Total Japan 3.676
(Cost $3,548)

CORPORATE BONDS & NOTES 1.5%

Adient Global Holdings Ltd.

B.250% due 411572031 igl 500 515

ELa T4

BE T B
(BfZ - F) (B4 F)

Aston Martin Capital Holdings Ltd.

10.000% due 0373172029 § 1000 % an
10.375% due 03731/2029 GBP 300 3mn
Avis Budget Finance PLC

7.000% due 0212872029 EUR 1,300 1,392
7.250% due 0713172030 175 187
CPUK Finance Ltd.

6.500% due DB/Z8/2026 GBP 800 1,006
Kennedy Wilson Europe Real Estate Ltd.

3.250% due 111272025 EUR 1516 1567
Total Jersey, Channel

Islands 5888
[Cost $6,083)

LIBERIA 0.6%

CORPORATE BONDS & NOTES 0.6%

Royal Caribbean Cruises Ltd.

5.500% due 08/31/2026 200 2016
5.500% due 0400172028 m__ W
Total Liberia 2,318
[Cost $2,182)

LUXEMBOURG 3.9%

BANK LOAN OBLIGATIONS 0.1%

Albion Financing 3 SARL

5.605% due 0B/1672029 550 575
CORPORATE BONDS & NOTES 3.8%

Accorlnvest Group S.A.

5.500% due 111572031 ELR 500 538
6.375% due 1011572029 100 1o
Albion Financing 1 SARL

B.125% due 101572026 $ 400 40
Camelot Finance 5.A.

4.500% due 11/0172026 150 TI8
Cidron Aida Finco Sarl

5.000% due 04/0172028 ig! EUR 1,100 7
Cirsa Finance International Sarl

4.500% due 031572027 24 2512
B.500% due 031572029 200 18
7.112% due 0713172028 150 159
ContourGlobal Power Holdings S.A.

3.125% due 01/0172028 600 B12
5.000% due 02/2872030 200 13
CPl Property Group S.A.

4.000% due 01/22/2028 GBP 900 1,080
Cullinan Holdco Scsp

4.625% due 10/1572026 Ig) EUR 300 M6
Ephios Subco 3 Sarl

7.875% due 01/3172031 00 784
Intelsat Jackson Holdings 5.A.

6.500% due 031572030 § 475 444
Loarre Investments Sarl

6.500% due 051572029 EUR 2,600 2,79
Matterhorn Telecom S.A.

4.500% due 01/3072030 100 106
Monitchem HoldCo 3 5.A.

B.750% due 050172028 1,900 2,082
Mation Finco Sarl

B.375% due 0211572032 § 75 m

gO0—nN)L N4 A hL

BE T BT
(BfZ - F) (B4 F)

Telecom Italia Capital $.A.
7.200% due 0711812036 $ 0§ 24
7.721% due DB/D4/2038 50 52
14,634

Total Luxembourg 15,209
(Cost $14.891)
MULTINATIONAL 1.3%

ORPORATE BONDS & NOTES 1.3%
American Airlines, Inc.
5.500% due 04/20/2026 365 364
5,750% due 047202029 (| 2,000 1,981
Clarios Global LP
6.750% due 021572030 50 51
Connect Finco SARL
9.000% due 0871572029 (gl 475 436
JetBlue Airways Corp.
9.875% due 097202031 1650 1,748
VistaJet Malta Finance PLC
B.375% due 02/01/2030 50 45
7.875% due 050172027 25 n
9.500% due 0B/D1/2028 () 5 25
Total Multinational 5,083
(Cost $5,110)

ORPORATE BONDS & NOTES 2.7%
Alcoa Nederland Holding BV
4.125% due 0373172029 50 235
Ashland Services BV
2.000% due 0173072028 EUR 1,700 1,710
Axalta Coating Systems Dutch Holding B
7.250% due 0211572031 (g) $ 1400 1,460
Citycon Treasury BV
B.500% due 03/08/2029 EUR 00 prid
Dufry One BV
2.000% due 0211572027 500 509
Flora Food Management BV
B.875% due 07/02/2029 1,700 1,851
IPD 3BV
6.261% due 06152031 500 525
Telefonica Europe BV
5.752% due 01/15/2032 (b} 100 1
Teva Ph ical Finance nev
4.375% due 0/0972030 300 kA
Wintershall Dea Finance 2 BV
2.499% due 0472012026 (b] 1,600 1634
2ZF Europe Finance BV
6.125% due 031372029 1,200 1,284
Ziggo BV
4.875% due 011572030 ¥ 5 207
Total Netherlands 10.748
(Cost $10.551)

ORPORATE BONDS & NOTES 0.2%
TGS ASA
B8.500% due 01/15/2030 450 41

J7 R



BEEE B
(BfZ - F) (B4 F)

Variable Energi ASA

7.862% due 111572063 EUR 300 % M6
Total Norway B16
(Cost $771)

PANAMA 1.1%
CORPORATE BONDS & NOTES 1.1%

Carnival Corp.

4.000% due DAADN/2028 § 3,200 3077

5.750% due 03152030 1,078 1079

Total Panama 4,156

(Cost $4,193)

SINGAPDRE 0.0%

CORPORATE BONDS & NOTES 0.0%

Yinson Production Financial Services Pte Ltd.

9.625% due 050372029 15 i}

Tatal Singapore 79

(Cost $74)

SWEDEN 1.0%

CORPORATE BONDS & NOTES 1.0%

Asmodee Group AB

5.750% due 12/15/2029 EUR 5 58

Castellum AB

3.125% due 12/02/2026 (bl 1,400 1430

Heimstaden Bostad AB

3.375% due 01/15/2026 (b 100 0z

Verisure Holding AB

5.500% due 051572030 2,075 2,199

Total Sweden 3,789

(Cost $3,564)

SWITZERLAND 0.0%

CORPORATE BONDS & NOTES 0.0%

UBS Group AG

9.250% due 111132028 laNb) § 100 110

Total Switzerland 110

(Cost $100)

UNITED KINGDOM 4.

BANK LOAN OBLIGATIONS 0.

Modulaire Group Holdings Ltd.

6.858% due 1211572028 100 105

Maotion Acquisition Ltd.

7.829% due NNZ2029 100 9%
203

CORPORATE BONDS & NOTES 4.6%

Amber Finco PLC

6.625% due 0711572029 EUR 200 el

BCP V Modular Services Finance Il PLC

4.750% due 11/30/2028 1,300 1343

Boparan Finance PLC

9.375% due 11/07/2029 GBP 1,700 2083

Burford Capital PLC

5.000% due 12001/2026 115 960

Carnival PLC

1.000% due 10/262029 EUR 1,800 1,667

ELa T4

BE T B
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Deuce Finco PLC

5.500% due 061572027 GBP 1,000 % 1.251
Drax Finco PLC

5B75% due 0411572028 EUR 400 980
Heathrow Finance PLC

3.875% due 030172027 GBP 400 443
4.125% due 0X0172029 1,000 1,152
INEOS Finance PLC

5.625% due 08152030 EUR 300 m
B.750% due 051572028 $ 75 76
INEOS Quattro Finance 2 PLC

B.750% due 04/1572030 ELUR 600 B45
B.500% due 031572029 200 m
9.625% due 031572029 § 175 185
Market Bidco Finco PLC

5.500% due 11/0472027 GBP 400 493
Marks & Spencer PLC

7.125% due 120172037 $ 125 137
Dcado Group PLC

10.500% due D8/08/2029 GBP 3 424
Odeon Finco PLC

12.750% due 1170172027 $ 20 m
OEG Finance PLC

1.250% due OX2772029 EUR 200 ik}
Pinnacle Bideo PLC

B.250% due 10/1172028 1,200 1,326
Vmed 02 UK Financing | PLC

4,000% due 0173172029 GBP 850 a7z
4 750% due 01/3172031 § 3200 2,782
Total United Kingdom

[Cost $18,219)

UNITED STATES 58.8%

BANK LOAN OBLIGATIONS 3.0%

AAdvantage Loyality IP Ltd.

0.305% due 04/20720268 185 199
B&G Foods, Inc.

7.624% due 1011072029 144 745
Caesars Entertainment, Inc.

6.563% due 0210672031 ™ T96
Central Parent LLC

TBO% due 07/06/2029 150 138
Cotiviti, Inc.

T.055% due 050172031 635 683
DIRECTV Financing LLC

9.802% due 0BNZ2/2029 3 kL]
Fortress Intermediate 3, Inc.

B.074% due 062772031 44 425
Garda World Security Corp.

7.306% due 0210172029 975 an
Goat Holdeo LLC

1.324% due 01/2772032 350 38
Gray Television, Inc.

9.550% due 06042029 199 189
LifePoint Health, Inc.

7.065% due 051972031 672 650
B.052% due 051772031 19 193

gO0—nN)L N4 A hL
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Mauser Packaging Solutions Holding Co.

7.300% due 041152027 $ 98¢ L]

Mediapro

B.433% due 08/1472029 EUR 1900 1,985

Modena Buyer LLC

8.791% due 07/01/2031 $ 610 508

Polaris Neweo LLC

B.552% due DB/02/2028 a7 1

Scientific Games Holdings LP

7.296% due 04/0412029 175 175

Sotera Health Holdings LLC

7.574% due 05730/2031 00 200

Stepstone Group MidCo 2 GmbH

TBO% due 1210472031 EUR 600 625

TBO0% due 120472031 ¥ 550 a7

TransDigm, Inc.

6.829% due 027282031 I an

7.079% due 0372212030 610 a2

Virgin Media Bristol LLC

7.676% due 0173172029 500 452

White Cap Supply Holdings LLC

1.574% due 10/1972028 m 24
11,944

ORPORATE BONDS & NOTES 55.8%

AAR Escrow Issuer LLC

B.750% due 03/15/2029 300 307

Acadia Healthcare Co., Inc.

5,500% due 07/0172028 B50 a9

ADT Security Corp.

4.125% due 08/01/2029 1675 1,563

Advance Auto Parts, Inc.

3.500% due 031572032 (gl 425 35

3.900% due 04/1572030 50 M

Advantage Sales & Marketing, Inc.

6.500% due 11/15/2028 675 640

AES Corp.

6.950% due 0771572055 5 34

Aethon United BR LP

7.500% due 10V01/2029 400 413

Affinity Interactive

6.875% due 1271572027 150 124

AMlbertsons Cos., Inc.

4.625% due 01/15/2027 400 ki

4.875% due 02/15/2030 100 676

5,875% due 021572028 125 176

Allegiant Travel Co.

7.250% due 081572027 125 i)

Alliant Holdings Intermediate LLC

6.500% due 10/0172031 1,300 1,305

7.000% due 0171572031 725 0

Allied Universal Holdco LLC

7.875% due 021152031 [g] 125 748

AMC Networks, Inc. (g)

4.250% due 021572029 B50 62

10.250% due 011572029 300 318

Amentum Holdings, Inc.

7.250% due 08/0172032 25 30

Amer Sports Co.

6.750% due 02162031 () 15 I
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American Builders & Contractors Supply Co., Inc.

3875% due 11152029 ig) 4 200 % 185
4.000% due 0111572028 900 BG0
Amsted Industries, Inc.

B.375% due 031572033 (d) 550 552
AmWINS Group, Inc.

4.875% due DE30V029 150 143
6.375% due 0211572029 825 B35
APi Group DE, Inc.

4.125% due 0711572029 675 629
Arches Buyer, Inc.

4.250% due DEAN/2028 v} ]
Archrock Partners LP

5.260% due 0410172028 450 452
6.625% due 09/01/2032 450 456
Arcosa, Inc.

6.875% due DRNS2032 ig) n 333
Ascent Resources Utica Holdings LLC

6.625% due 101152032 1,200 1.212
Avantor Funding, Inc.

4 625% due 071572028 ig) 100 a
B&G Foods, Inc.

8.000% due 091572028 150 153
Baldwin Insurance Group Holdings LLC

1.125% due 051572031 175 17
Ball Corp.

2.875% due 08572030 200 176
Beacon Roofing Supply, Inc.

6.500% due DA1/2030 75 et
Block, Inc.

2.750% due DB01/2026 600 582
3.500% due DEAI/2031 Ig) 15 Ll
6.500% due 05/15/2032 475 485
Blue Racer Midstream LLC

7.000% due 0711572029 350 62
7.260% due 0711572032 75 76
Boost Newco Borrower LLC

1.500% due 011572031 700 13
Brandywine Operating Partnership LP

B.875% due 0411272029 350 5
Buckeye Partners LP

4.500% due 0301/2028 500 486
6.750% due 0270172030 50 51
Builders FirstSource, Inc.

4.250% due 0201/2032 1,250 1132
5.000% due 03/01/2030 125 120
6.375% due 030172034 125 121
Burford Capital Global Finance LLC

6.250% due 0411572028 400 399
9.250% due 07/00/2031 igl 825 Ba%
BWX Technalogies, Inc.

4.125% due DEA0Z028 50 48
4.125% due 04/15/2029 15 0
Cable One, Inc.

4.000% due 111572030 200 163
Calpine Carp.

3.750% due 030172031 2,900 2,653
Capstone Borrower, Inc.

B.000% duwe D&N5/2030 igl 400 418

ELa T4
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CCO Holdings LLC

4.750% due 020172031 § 14 1,280
4 750% due 0111572034 gl 875 T
4.500% due DB/1572030 (g] 2,000 1,832
4.750% due 030172030 800 146
5.125% due 050172027 175 173
5.375% due 06/01/2029 1,600 1,657
Central Parent LLC

B.000% due DB15/2029 (g) 350 m
Central Parent, Inc.

1.250% due 061572029 50 46
Century Communities, Inc.

3.875% due 0B1S2029 275 251
Champ Acquisition Corp.

B.375% due 120172031 100 105
Chobani LLC

4.625% due 111572028 361 52
Churchill Downs, Inc.

4.750% due 0111572028 200 196
B.750% due 050172031 1,000 1.0
CITGO Petraleum Corp.

B.375% due 011572029 575 5
Civitas Resources, Inc.

B.625% due 11/0172030 675 m
B.750% due 07/01/2031 600 627
Clarivate Science Holdings Corp.

3.875% due 0700172028 300 02
4.875% due 0770172029 (g) 825 758
Cleveland-Cliffs, Inc.

B.875% due 1110172029 75 75
7.000% due 031572032 1,000 1,005
Cloud Software Group, Inc.

6.500% due 03/3172029 1,000 884
B.250% due 0B/30/72032 475 493
Clue Opco LLC

9.500% due 10152031 1,400 1,445
Clydesdale Acquisition Holdings, Inc.

6.625% due 0411572029 (g) 200 mnz
B.875% due 011572030 350 37
CNX Midstream Partners LP

4.750% due 041572030 200 186
CNX Resources Corp.

T.250% due 030172032 (g) 375 kek]
Coherent Corp.

5.000% due 1211572029 gl 2m 193
Coinbase Global, Inc.

3.375% due 10/01/2028 Ig) 825 57
Community Health Systems, Inc.

4.750% due 0252031 igl 950 112
5.250% due 051572030 100 L]
5.625% due 031572027 1,300 1,255
B.000% due 011572029 250 o6
BL000% due 121572027 () 100 99
10.875% due 01152032 675 (4]
CoreLogic, Inc.

4.500% due 050172028 50 ar
COP Holdeo LP

5.500% due 061572031 1,650 1,600
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Credit Acceptance Corp.

6.625% due 031572030 $ 100 % 100
8.250% due 12/15/2026 [g| 25 240
Crescent Energy Finance LLC

7.375% due 01152033 450 42
7.625% due 04/0172032 350 350
Cushman & Wakefield U.S. Borrower LLC

B.875% due 0/01/2031 268
DaVita, Inc.

3.750% due 02152031 5 ki
4.625% due D6/01/2030 B75 a2
B.B75% due D/01/2032 [g| 75 260
Deli Bideo LLC

7.750% due 111572029 625 653
Deluxe Corp.

B.125% due 09/15/2029 125 10
Diebold Nixdorf, Inc.

7.750% due 0373172030 125 13
Directv Financing LLC

5.875% due 08/15/2027 1,100 1,083
10.000% due 021157031 50 248
EchoStar Corp.

10.750% due 1173072029 900 965
Ellucian Holdings, Inc.

B.500% due 12/01/2029 400 404
Embecta Corp.

5,000% due 02152030 () 1,200 1,107
EMRLD Borrower LP

B.625% due 12/15/2030 B75 866
Encore Capital Group, Inc.

B8.500% due 0571572030 1,300 1,369
9.250% due 04/01/2029 (gl 300 3m
Endo Finance Holdings, Inc.

B.500% due D4/15/2031 175 188
EOM Midstream Partners LP

4.500% due 0171572029 601 566
4.750% due 0111572031 1,300 1,256
B.500% due 07/01/2027 60D 616
7.500% due 0G/0172030 500 544
Fiesta Purchaser, Inc.

1.875% due 030172031 326 336
First Student Bideo, Inc.

4.000% due 07/31/2028 gl 75 1
Focus Financial Partners LLC

6.750% due 09152031 35 ki
Fortress Intermediate 3, Inc.

7.500% due DB/01/2031 [g) 125 751

Fortress Transportation & Infrastructure lnvestors LLC
425

7.000% due 05/0172031 g) 948
Freedom Mortgage Corp.

12.000% due 1000172028 1,525 1,657
Freedom Mortgage Holdings LLC

8.375% due 04/0172032 75 75
9.125% due 05152031 00 Pl
9.250% due 02/01/2028 75 287
Gap, Inc.

3.625% due 10/01/2029 00 163
3.875% due 10/01/2031 1,375 1212
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Geneses & Wyoming, Inc.

6.250% due 041152032 4 875 %
Genesis Energy LP

1.875% due D5N52032 380
Global Atlantic Finance Ca.

4.700% due 101152051 250
Global Medical Response, Inc.

10.000% due 1073172028 [c) 855
Global Partners LP

8.250% due 0111572032 150
Goat Holdco LLC

6.750% due 02/01/2032 1,025
Graphic Packaging International LLC
3.750% due 020172030 600
Gray Media, Inc.

4.750% due 101572030 ig) 75
5.375% due 111572031 380
10.500% due 0711572029 () 250
Greystar Real Estate Partners LLC

1.750% due 09/01/2030 175
Griffon Corp.

5.750% due 030172028 750
Gulfport Energy Operating Corp.

6.750% due 09/01/2029 100
BYP Holdings 11l Corp.

4625% due 050172029 400
HealthEquity, Inc.

4.500% due 10/01/2029 300
Helios Software Holdings, Inc.

4 625% due D501/2028 300
8.750% due 050172029 275
Hess Midstream Operations LP

5.875% due 03/01/2028 350
Hileorp Energy | LP

5.750% due 020172029 175
5.000% due 020172031 100
6.250% due 11/01/2028 bz}
6.250% due D4/15/2032 500
8.375% due 11/01/2033 125
Hilton Grand Vacations Borrawer LLC
5.000% due DED1/2029 ig) 1,100
Holagic, Inc.

3.250% due 0215/2029 400
4.625% due 020172028 800
Howard Midstream Energy Partners LLC
1.375% due 07152032 625
B.B75% due D7/15/2028 650
HUB International Ltd.

7.260% due D6 S/2030 600
Hudson Pacific Properties LP

3.250% due 0111572030 v}
3.950% due 110172027 300
5.950% due 021572028 100
lcahn Enterprises LP

5.250% due 05/15/2027 100
6.260% due 051577026 300
10.000% due 1171572029 200
Imola Merger Corp.

4.750% due D5/15/2029 3150
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Ingevity Corp.

3.875% due 1110172028 gl 3 1,750 § 1,645
1OVIA, Inc.

2.750% due 031572028 EUR 1,700 1,695
Iron Mountain Information Management Services, Inc.
5.000% due 0711572032 § 525

Iron Mountain, Inc.

4.500% due 0211572031 176 162
B.250% due 011572033 1,075 1,082
IWG U.S. Finance LLC

6.500% due 06/2872030 EUR 700 T96
Jane Street Group

B.125% due 11/01/72032 $ 300 om
7.125% due 0473072031 () 1,125 1.7
Jefferson Capital Holdings LLC

9.500% due 021572029 300 k2l
JELD-WEN, Inc.

4.875% due 121572027 300 03
7.000% due 030172032 505 455
Kaiser Aluminum Corp.

4.500% due D6/01/2031 100 9
Kinetik Holdings LP

6.625% due 1211572028 600 614
Kodiak Gas Services LLC

T.250% due 0211572029 3 336
Kraken 0il & Gas Partners LLC

7.625% due 0B/1572029 400 785
Kronos International, Inc.

3.750% due 0X1572025 ELR 284 94
9.500% due 031572029 1,013 1842
LABL. Inc.

5.875% due 11/01/2028 4 75 244
Ladder Capital Finance Holdings LLLP

4.750% due DB152029 gl 525 507
Level 3 Financing, Inc.

4.500% due 0400172030 325 270
10.500% due 04/152029 5 28
10.750% due 121152030 380 3
11.000% due 1171502029 475 483
LFS Topeo LLC

5.875% due 101572026 100 99
LGI Homes, Inc.

T.000% due 1111572032 250 2B
LifePoint Health, Inc.

B.375% due 0211572032 575 503
11.000% due 10152030 200 i}
Light & Wonder International, Inc.

7.500% due 030172031 s e
Lightning Power LLC

1.250% due 0B1572032 Ig) 400 416
Live Nation Entertainment, Inc.

3750% due 011572028 20 192
4.750% due 1152027 100 9%
Lumen Technologies, Inc.

4.125% due 0411572029 365 3u
4.125% due 0411572030 100 90
Magnolia 0il & Gas Operating LLC

B.675% due 12/01/2032 250 252

gO0—nN)L N4 A hL
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Masterbrand, Inc.

7.000% due 071152032 $ 100 $ 102
Matador Resources Co.

6.250% due 04/15/2033 2100 2,068
Match Group Holdings Il LLC

3.625% due 1012031 175 151
Mauser Packaging Solutions Helding Co.

7.875% due 04/15/2027 60D B0
McGraw-Hill Education, Inc.

6,750% due 08/0172028 50 49
1.375% due 09/01/2031 500 512
Medline Borrower LP

3875% due 04/0172029 2,700 254
Merlin Entertainments Group U.5. Holdings, Inc.

7.375% due 021152031 1; 128
Methanex U.S. Operations, Inc.

B.250% due 03/15/2032 50 50
MGM Resorts International (g}

6.125% due 091572029 300 302
6.500% due 04/15/2032 100 06
Midcap Financial Issuer Trust

5,625% due 0171572030 00 168
6.500% due 05/0172028 5 37
Midwest Gaming Borrawer LLC

4.875% due 05/01/2029 675 645
Miter Brands Acquisition Holdco, Inc.

6.750% due 040172032 (gl 400 408
Malina Healthcare, Inc.

3.875% due D5/15/2032 [g| 350 308
4.375% due 0B/15/2028 25 216
6.250% due 0171572033 600 L]
MPT Dperating Partnership LP

B8.500% due 02/15/2032 325 3
Murphy 0il Corp.

6.000% due 10/0172032 500 485
Murphy il USA, Inc.

3.750% due 0211572031 50 prid
Nabors Industries, Inc.

7.375% due 051152027 75 15
Nationstar Mortgage Heldings, Inc.

6.500% due 06/0172029 125 730
7.125% due 02/01/2032 1,325 1,368
Navient Corp.

5,000% due 031572027 125 133
6.750% due 061572026 125 127
NCR Atleas Corp.

9.500% due 04/01/2028 [g] 325 355
Neptune Bideo U.S., Inc.

9.290% due 04/1572029 600 538
Newell Brands, Inc. (g}

B.375% due 05/15/2030 491 4
6.625% due 051572032 bt} 3
Newfold Digital Holdings Group, Inc.

11.750% due 101572028 1.225 1,109
Newmark Group, Inc.

7.500% due 011212029 1,600 1915
Nexstar Media, Inc.

4.750% due 11/01/2026 (g| 450 417
5.625% due 07/15/2027 450 445
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NFE Financing LLC
12.000% due 1111572020 §

Nissan Motor Acceptance Co. LLC
5.300% due D9/13/2027
6.950% due 091572026
7.050% due D91 5/7028

Noble Finance Il LLC
B.000% due 041572030

Nordstrom, Inc.
4250% due 080172031
5.000% due 011572044

Nowvelis Corp.
J875% due DBNSZ03
4.750% due 017302030 ig)

NRG Energy, Inc.

3.625% due 0211572031
5.750% due 071152029
5.000% due 020172033
6.250% due 11/01/2034

NuStar Logistics LP
6.375% due 10/01/2030 igl

Olin Corp.
6.625% due 04/01/2033 (d)

Dlympus Water U.S. Holding Corp.
3B75% due 10/01/2028 EUR
4.250% due 1000172028 $

ON Semiconductor Corp.
3.B75% due 090172028

OneMain Finance Corp.

3.500% due 011152027

6.625% due 051572029

1.125% due 111152031

1.500% due 051572031

DneSky Flight LLC

B.875% due 1211572029

Dpen Text Holdings, Inc.

4.125% due 0211572030

Organon & Co.

2075% due (4730028 EUR
6.750% due 051572034 §
Dxford Finance LLC

6.375% due 02/01/2027

Pactiv Evergreen Group Issuer LLC
4.375% due 10/15/2028 Ig)

Pactiv Evergreen Group Issuer, Inc.

4.000% due 101572027 igh

Panther Escrow Issuer LLC
7.125% due DEO1/031

Park Intermediate Holdings LLC
4.875% due 05152079
7.000% due 0210172030

PBF Holding Co. LLC
6.000% dus 0211502028
1.875% due 03/152030

Pebblebrook Hotel LP

B.375% due 101572029

PennyMac Financial Services, Inc.
4.250% due 0211572029

5.750% due DM52031 (gl

1.125% due 11157030

512 %
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a0z
1,354
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u2

a0z

1,035
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B.250% due 0200172033 Ig)
B.000% due 04/15/2027

PetSmart, Inc.
4.750% due 021572028
7.750% due 021572029
PG&E Corp.

1.375% due 031572055

Post Holdings, Inc.
4.500% due 01572031
4.625% due 04/1572030 i)
5.500% due 121572028

PRA Group, Inc.

B.375% due 0210172028
Prime Healthcare Services, Inc.
9.375% due 090172029
Primo Water Holdings, Inc.
4.375% due 0413072029

PTC, Inc.

4.000% due 021572028
Quikrete Holdings, Inc.
B.375% due 030172032
B.750% due 030172033
Raising Cane's Restaurants LLC
9.375% due 050172029 gl
Rand Parent LLC

B.500% due 021572030
Range Resources Corp.
4.750% due 0211572030
Raven Acquisition Holdings LLC
B.875% due 1111572031

Rina LP

1.875% due 021572030

RHP Hotel Properties LP
B.500% due 0410172032 (g)
Rivers Enterprise Borrower LLC
6.625% due 02/0172033

RLJ Lodging Trust LP
3.750% due 070172026
4.000% due 0X1572029
ROBLOX Corp.

3.675% due 050172030 Ig)
Rocket Mortgage LLC
3.625% due 030172029

RR Donnelley & Sons Co.
9.500% due 08/0172029
Ryan Specialty LLC
5.875% due 0BAN/2032
Sabre GLEL, Inc.

B.625% due 060172027

SCIH Salt Holdings, Inc.
4.875% due 050172028 (g)
SCILIVLLE

BE T B
(BAL . F) (B F)
Permian Resources Operating LLC

§

9.500% due 0711572028 EUR

Seripps Eserow I, Inc.
3B75% due 011572029 ig)

Sensata Technologies, Inc.
6.625% due 0711572032

$

1,100 §

75

500
00

75

400
2400
800

275

2175

175

625
175

375

1,500

100

1,225

160

675

50

300
100

300

0

75

7%

25

250

1,106
m

475
678

n

366
274
785

85

2,061

289

178

7

1542

1,214

276

651

282

4

53

177

B14
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BE T BT
(BAL: F) (B F)

Service Properties Trust

8.375% due 061572029 $
Shiftd Payments LLC

B.750% due 0B/15/2032

Sinclair Television Group, Inc.
8.125% due 021572033

Sirius XM Radio LLC

3.875% due D/01/2031 [g]

4.125% due 070172030

5.000% due DBD1/2027 gl

Six Flags Entertainment Corp.
B.500% due 10V01/2028

SLM Corp.

6.500% due 0173172030

5M Energy Co.

B.750% due DB/01/2029

7.000% due 08/0172032

Snap, Inc.

6.875% due 03/0172033

750 %

25

15

1,500
300
400

Specialty Building Products Holdings LLC
75

7.750% due 1015/2029

Spirit Airlines Pass-Through Trust
4.100% due 04/0172028

Spirit Airlines, Inc.

B.000% due 09/20/2030 (el

SS&C Technologies, Inc.
6.500% due 060172032

Stagwell Global LLC
5.625% due 08/15/2029

Standard Industries, Inc.
2.250% due 1172172026 EUR
4.375% due 071152030 ¥

Star Leasing Co. LLC
7.625% due 02/15/2030

Star Parent, Inc.
9.000% due 10/01/2030

Starwood Property Trust, Inc.
4.375% due 01/15/2027
6.000% due 04/1572030
6.500% due 07/0172030

Station Casinos LLC
4.625% due 12/01/2031
6.625% due 031572032

Stonepeak Nile Parent LLC
7.250% due 0311572032
Sunoco LP

4.500% due 05/15/2029
7.000% due 05/0172029
7.250% due 05/0172032
Tallgrass Energy Partners LP
B.000% due 1273172030
7.375% due 0211572029
TEGNA, Inc.

4.525% due 0315/2028
4.750% due 0315/2026
5,000% due 081572029 ()
Tenet Healthcare Corp.
4.375% due 01/15/2030

116

566

675

G625

1,900
1.375

425

25

B75

175

325
400
125

425
400

1,000

759

1,302
i}
kL]

51

451
AT

631

1833
1,266

43

n
415
13

413

192

o

612

J7 R
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Terex Corp.
16.250% due 10152032 ig) 4

TerraForm Power Operating LLC
4.750% due 011572030

TGNR Intermediate Holdings LLC
5.500% due 101572029

TopBuild Corp.
3.625% due 031572029
4.125% due 0211572032 ()

TransDigm, Inc.
4.625% due 01152029
6.375% due 0301/2029

TriNet Group, Inc.

7.125% due DANS031

Triumph Group, Inc.

9.000% due 0311572028

U.5. Acute Care Solutions LLC
9.750% due 051572029

U.S. Foods, Inc.

4.625% due DEO1/2030

4.750% due 0211572029

5.750% due 041152033

UG International LLC

2.500% due 12/01/2029 EUR

UKE, Inc.

6.875% due 020172031 $
United Rirlines, Inc.

4.625% due 041152029 Ig)

United Rentals North America, Inc.
6.125% due (31572034

Univision Communications, Inc.
4.500% due 050172029 ig)

B.000% due DA/5/2028

B.500% due 0773172031

USA Compression Partners LP
7.125% due 03/15/2029

Valvoline, Inc.
3.625% due D& 52031

Venture Global Calcasieu Pass LLC
3.875% due 08/15/2029
3.875% due 111012033
4.125% due DBN5/2031

Venture Global LNG, Inc.
7.000% due 0111577030
8.125% due DE1/2028
B.375% due DEN/2031 igl
9.500% due (20172029
9.075% due 020172032
Veritiv Dperating Co.
10.500% due 11/30/2030
Vertiv Group Corp.
4.125% due 1111572028

VFH Parent LLC

1.500% due D6N5/2031
Viavi Solutions, Inc.
3.750% due 1010172029
Victoria's Secret & Co.
4.625% due 0711572029 igl

350 %
500

215

1,250

1,050

25
1,900
1175

a5

1,675
1525
175
1,050
425

475

275

275

8

4

835
1,130

476
406

615

LiE]

513
581
147

1,581
42
1,013
B&1

48
1832
1172

285
17
5

1,699
1590
182
1,160
465

517
bt

336

137
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BE T B
(BAL . F) (B F)
Vistra Operations Co. LLC

4.375% due 050172020 3 125 % k]

B.675% due D4/1572032 |g) 1,000 1,033

Vital Energy, Inc.

T.875% due 0411572032 (g) 825 196

Vornado Realty LP

3.400% due 06/01/2031 275 193

Walgreens Boots Alliance, Inc.

B.125% due DB/15/72029 (g) 825 32

‘Wand NewCo 3, Inc.

1.625% due 01/3072032 125 i

Waste Pro USA, Inc.

7.000% due 020172033 300 U]

Wayfair LLC

7.250% due /3172029 a75 993

Western Digital Corp.

2.850% due 020172029 300 m

3100% due 020172032 300 257

WEX, Inc.

6.500% due 0311572033 |d] 150 150

Williams Scotsman, Inc.

1.375% due 140172031 ig) 900 8

Windstream Services LLC

B.250% due 100172031 1,975 2043

Wynn Las Vegas LLC

5.250% due 051572027 1,000 293

Wynn Resorts Finance LLC

B.250% due 031572033 150 150

1.125% due 0211572031 ig) 650 B85

Xerox Holdings Corp.

B.B75% due 11/30/2029 ig! 250 a

XHR LP

6.625% due 051572030 150 152

Yum! Brands, Inc.

3.625% due 031572031 500 454

4.625% due 0173172032 500 an

Zayo Group Holdings, Inc.

4.000% due 030172027 ig) 475 40

ZF North America Capital, Inc.

B.875% due DA/Z32032 () 4 307

ZipRecruiter, Inc.

5.000% due 0111572030 Igl 150 BAD

Zoominfo Technologies LLC

3.875% due 0210172029 % 2
220,031

Total United States 231,975

[Cost $231,162)

SHORT-TERM INSTRUMENTS 28.8%
REPURCHASE AGREEMENTS (f) 28.6%
113200
k

Australia and New Zealan

3.630% due 03/0372025 ol bl
Bank of Nova Scotia

2.080% due 0302025 CAD il 14
3.630% due 03032025 $ 19 19

S a—n\)L

BNP Paribas Bank
0.010% due 03/0372025 CHF 1% 1
3.660% due 03/03/2025 GBP 12 15
Brown Brothers Harriman & Co.
0.110% due 030372025 ¥ 1 0
3.660% due 03/0372025 GEP ] 1
3.830% due 03/03/2025 § 1 1
Citibank N.A.
1.820% due 032025 EUR 4 4
3.830% due 03/0372025 $ n3 m
DES Bank Ltd.
3.830% due 03/03/2025 51 57
DnB Bank ASA
1.820% due 03032025 EUR 4 4
HSBC Bank PLC
1.820% due 0303/2025 106 108
3,660% due 030372025 GBP 7 9
3,830% due 030372025 $ B L]
JPMorgan Chase Bank N.A.
3.830% due 03/03/2025 25 i}
MUFG Bank Ltd.
0.110% due 030372025 ¥ 45 2
Royal Bank of Canada
1.820% due 0303/2025 EUR ! 1
3.660% due 03/03/2025 GBP ] B
3,830% due 030372025 $ 1 1
Sumitomo Mitsui Trust Bank Ltd.
3.660% due 03/03/2025 GEP 2 12
3.830% due 030372025 § kL H
680

Total Short-Term Instruments 113,880
(Cost $113,880)
Total Investments in Securities 121.5%  § 479,660
(Cost $477,156)
Financial Derivative

Instruments (hNi] 0.0% 64
(Cost or Premiums, net $48))
Other Assets and Liabilities, net (21.5%) 184,991)
Net Assets 100.0% $ 394733

N AVhLA

BE T BT
(BfZ - F) (B4 F)
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NOTES TO SCHEDULE OF INVESTMENTS:

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

{a) Contingent convertible security.

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

(d) When-Issued .

RESTRICTED SECURITIES:
| H—y Eriz) miga QR Bt S L
Ahice France 5.A. 11.500% z2miz027 1422023 §  Th3 § 08 0.18%
Spirit Adrlines, Inc. 8.000% 0872012030 1132024 561 568 0.14%
Total Restricted Securities $ 1304 $ 1276 0.32%

EORROWINGS AND OTHER FINANCING TRANSACTIONS
f) REPURCHASE AGREEMENTS:

Bz L0
CILES SR REE BE  @EesE  BE S mfi{E LA 2RO
AL 0310%  030NZ0%5  OMOWE0Z5  § G400 LS. Treawey NotesA375% de 12012029 § (46N § 52400 § 52406
SAL 4.370% 022872025 030372025 0,800 L5, Treasury Notes 4.000% due 07/31/72029 62,2300 60,800 60,622
Total Repurchase Agreements § (115687 § 113,200 § 113,228

\EVERSE REPURCHASE AGREEMENTS:

YR=R LR

HEIHEF fEAEF @ RFER ma EAEE? ’ DX *

BOS 3.500% 073172025 D321 ¥ nm § 1176}
BOS 3.750% 0132025 020 121 1212
BOS 3.750% 02122025 D321/ 13051 1305)
BOS 4.000% 0222025 03202 (o8| 1106)
BOS 4.000% 02025 03210 19931 1984)
BOS 4.050% 132025 0320 13341 1396}
BOS 4.100% 073172025 D321/ [61) 161}
BOS 4.150% 0132025 O30 12571 12580
BOS 4.150% 02N22025 D325 133 133
BOS 4.200% 0132025 032202 18971 11,0000
BOS 4240 73112025 D325 11496 &7
BOS 4.250% 0132025 03220 13,248 13,2601
BOS 4.250% 02612025 03052025 1406 1407)
BOS 4.250% 022025 032207 13321 1353
BOS 4.250% 02N22025 D32 1257) 1257)
BOS 4.250% 022025 032202 11,1511 11,152}
BOS 4760 0312025 D32HZ5 665! 1667
BOS 4.760% 021212025 0322025 12671 1268)
BOS 4.270% 03112025 D325 17,2100 17,295)
BOS 4.270% 0202025 0322025 14891 1501)
BOS 4.7 0% 0262025 032105 1,728 729
BOS 4.270% 02n92025 03212025 14701 14
BOS 4.270% 022025 D32 13011 1302)
BOS 4.780% 0173172025 0322025 16,5001 16,5231
BOS 4.280% 0262025 D320 1247) 1247)
BOS 4.780% 021272025 03212025 18431 1945)
BOS 4.280% 022025 D32 11,3400 1,38}
BOS 4.300% 0173172025 03212025 13,6611 13,674}
BOS 4.300% 02062025 0322025 11,8521 11,857}
BOS 4.350% 0173172025 03212025 14721 1474)
BOS 4.550% 32025 03052025 12641 1265
BPS 2400% 02052025 02025 14321 1450)
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REVERSE REPURCHASE AGREEMENTS (Cont.):

YNR—ALK

HBIHEF EASF®  RFB LGzl BEAEEE D3

BRC 1.000% (20572025 13122025 $ 456§ 1518)
BRC 1.850% 02172025 D32 1281 1303)
BRC 2000% 022025 03N 22025 12861 1297)
JML 1.000% 02062025 D3N 1188) 1208)
M 1.000% (20672025 N 22025 13971 413
JML 2.500% 020572025 031272025 1188 [196)
Total Reverse Repurchase Agreements $ 138,247)

RTAIN TRANSFERS ACCOUNTED FOR AS SECURED BORROWINGS

HHE TORFHMMA
A—/\—F41 FEEI 308 LUH 31-90H 0H R ait

Reverse Repurchase Agreements

Non - 1.5, Corporate Debt § 0 $ 15,6091 § 0 ¥ 0 § 15,600
1.5, Corporate Debt 1] 132,6381 ] 1] 132,636)
Total Reverse Repurchase Agreements $ [ $ (38,247 ¥ ] $ 0 138.247)
Total Borrowings § ] $ (38,247 $ ] 4 0 138.247)
Payable for Reverse Repurchase Agreements A 138.247)

BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The tollowing is & summary by countesparty of the market value of gs and Other Firancing

nd collateral

as of February 26, 2025

(a) g;'czunnzuu with an aggregate market value of $49,321 have been pledged as collateral under the terms of the following master agreements as of February

5.

L2249 YNR=R LR ST ER ETYD AEEA $BRD v kT

HEIEF D (057N 5D X ZOEFEE] (RE)/EAN HR—Tr—0
(Global/Master Repuichase Agreement
BOS $ [N S <1 T 03 LU N EY - 6972 % 11,106
BPS 0 14500 0 0 14501 40 1o
BRC 0 1.116) 1] 0 11,1161 1,088 1181
JML 1] (815 1] 0 (815 634 1181
SAL 113,228 0 0 ] 113,228 (115,687 12,469)
Total Borrowings and Other Financing T 4 113228 % (38.247) % 0 s 0§ 74381
™ Inclfes accrud interest,
" The average amount of bomowings outstanding dering the period endid Fabruary 28, 2025 was 527,604 at a weighted average intarest rate of 4.314% Averag gs may inclade sale- buyhack repurthase

agreemenss, if held during the period.

™ Net exposure represents the net recenvablefipayable) that would be due fromito the comnserparty in the event of default. Expasure from bomowings and other financing transactions can only be nethed across transactions govemed under the
Same Mmaster agreement with the same bagal entity. See Mote 8, Master Netting Arrangemants, in the Nutes to Financeal Statemans for maee inforeasion regarting mater neitng arrangements.

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

E4) AbSAUTS4R bt 1= B Ed TLS7L(RE) B
Call - Euro-Bund 10-Year Bond April 2025 Futures EUR 132500 0322025 1 ¥ m ¥ 0
Call - Ewro-Bund 10-Year Bond Apeil 2025 Futures 133.000 0322025 1 L] n
Put - Euro-Bund 10-Year Bond April 2075 Futures 129500 03212025 1 []

Put - Euro-Bund 10-Year Bond Aprl 2075 Futures 130,000 032072025 1 0

Total Written Options ¥ 1 4 i
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FUTURES CONTRACTS:

REBEFT

il Lt RA R (ﬁﬁ &

Euro-Bobl 5-Year Note June Futures Long 0672025 3 § o
Euro-Bund 10-Year Bond March Futures Long (32025 17 |45I 0
Euro-Bued 30-Year Bond March Futures Shart 032025 1 0 1
Euro-Schatz 2-Year Note March Futures Short 372025 7 2z 1]
LS. Tresssuey 2-Year Note June Futures Long D62025 H 38 1}
U8, Treasury 5-Year Note June Futures Long 062025 4 ] 0
1.5, Treasury 10-Year Note June Futures Long DE2025 18 47 1]
U5, Treasury 20-Year Bond June Futures Long 62025 [ i 0
L3, Treasuey Ultra 10-Year Note June Futes Long D6/2025 n B7 o
United Kingdom Tressury 10-Year Gilt June Futures Long 62025 o a1 0
Total Futures Contracts ¥ 236 $ 9 ¢ ]

[SWAP AGREEMENTS:

2025 28 3

UBEIRBERED, B . A
YIPLUR I TAT4 mrEmen  #ma | AgbstE 7 mewse  mmmm Cit aE  am
Telecom ltaka SpA 1.000% 12207029 1.615% EUR 550 § 4 H 8 § 1} H i}

AYTIIR/ FSvx

COX, I|T43 Index.
ZHEF ZHEF RERSE 2 KBS
Xih/ W ATYIR B2 &7 Pt L] BETE B (18) & HRE aff
Receive™ {5-Month EURIBOR 2.500% 03N EUR 900 § (] § 1 ¥ [} []
Pay Secured Ovemight Financing Rate 3.750% DB/21/2025 ¥ 4,700 1481 140 0 []
Pay Secured Qvernight Financing Rate 4.750% 1212072025 4,600 3 [t] 2 0
Receive Secured Ovemight Financing Rate 1.750% 121872026 2,100 7 (L] [ [¢1]
Receive Secured Ovemight Financing Rate 3.750% 12Ne202 3525 0 4 0 na
Recsive Secured Ovemight Financing Rate 3.750% 12182031 1,300 ] 55 1] 161
Recene™ Secured Qvernight Financing Rate 1250% 031872032 337 100 1761 0 115
Receive Secured Ovemight Financng Rate 1.750% 121872033 575 1 0 [ [¢1]
Pay Secured Ovemight Financing Rate 1.750% DENS2052 500 fan 1621 4 []
Pay Sterling Ovesnight Interbank Average
Rate 4.750% D3NB0E GBP 2,600 ] 161 1 0
§ 1126 § 1331 ¥ 1 % 139
Total Swap Agreements § 569 § 56 ¥ 24 % (39)

[FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The fallowing is & summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Finance! Derivative Instruments as of February 78, J075;

Cash of $2,105 has been pledged as for traded and y cleared as of February 28, 2025. See Note
8, Master Netting Arrangements, in the Notes to Flnanclal for more g g master netting arrangements.
BRREE AR £ RO 7 & LA
i itk EEFFIS HEE i itk EEFNS G
=AY P EP] pivi/] ATy T &t FYrIvay £ 299 T it
Total Exchange-Traded or Centrally Cleared_$ 0% 96 % 1 120 % i $ (11K 1391 $ (a1
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i s a seller of Z event ocours, the terms of that particular swap agreement, the Fund will either 6 gay 10 the buyer i ual 1o of the swap and
L of the referenced obigation or underlyi comprisng the rederenced index or i pay 3 net settiement amoust i the form of cash or i 10 the natiosal of the swap & alue of the

' Implhead crodit spreads, represented in absolute s, utitzed q et market vakat of : 0 US. M SOvEIEN isses 35 of as indicators of the
curres sta0us of the sk and visk of defaut for the credit desivative. The i ad of 3 partiolar referenced entity reflects the cost of buyi ion and may include
upiant gayments required 10 be made 1o eler inlo the agresmen. Wider 4 diseriorati Vs eradit risater ketihond of rsk of detalt or ciher credit event ocowTing a5
defined under the tenms of the agreement,

™ The masimum patential amoust the Fund could be raguired ta pay as a seller of credit protaction or receive a a buyer of credit prasection if a credit event ooours &5 defined under the ters of that partiular swap agreement.

" The prices and resulting vakues for credil detaull swap agreements sen as indicators of the curent s1ans of the paymentiperisemance risk and represent the lkafibood of an expected labdity lor peofit for thi crodit dervative should et
i of the be i the period end, Increasing market vales, in absol i he nar f the swap, represent ioration of the ¥

soundness and a greater ikelibood or riek of detalt o other crefit event cozurring 2 defined under the terms of the agreement.
This instrument has a forward starting effective date. See Note 2, Secwrities Transactions znd Investment Income, in the: Notes to Financial Stacements for Further information.

lil FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
FORWARD FOREIGN CURRENCY CONTRACTS:

KRBT (8 &
HE S

m3HEF RFER % LR BEREE
0372025 ] 2,008 5 ] 0 B 0
BPS 032025 EUR 1501 1860 5 0
BRS 0372025 Y 654 ] 0 n
8PS 032025 5 5254 £UR 5040 0 n2
BPS 032025 #13 GBP 3 0 @
BPS 032025 3 Y 4,168 0 0
BRS 0372025 1,165 175,582 0 0
8PS 0472025 8P 643 § a1 3 0
8PS 0472025 P 4175 ] 0 0
BPS 0472025 $ 7008 FUR 6751 0 19
BAC 0372025 1010 a7 7 0
[ 0302025 [ 643 § 00 0 n
TR 032025 P 4312 ] 0 n
JPM 032025 EUR M K 0 [
JPM 0372025 $ 39 EUR 817 2 0
JPM 03/2025 2 P 357 0 0
M 0472025 I 356 § 2 0 0
MBC 032025 EUR 8 185 1 0
MEC 032025 I 1,456 0 0 0
MBC 032025 $ m EUR 05 1 0
MBC 0472025 EUR an $ g ] 0
Wi 032025 CAD 543 3818 a0 0
Wi 0472025 § 3816 cAD 5432 0 o)
soX 032025 EUR 200 $ Mm 1 0
s0X 0372025 s 378 CAD 544 ] )
S0X 032025 54 £UR 0 0 ]
UAG 032025 2 JPY 3195 0 0
UAG 0402025 Iy 3184 $ n 0 0
WsT 0372025 s 3 N 6438 0 0
WST 0472025 Y 6416 $ IE 0 0
5 108 B i

PY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRB (8 &
HE afi

mEaF RHER ZIELHE ZRGRE

AD 0372025 ] 178,222 § 1,189 § 3 § 0
AD 0412025 § 1,189 JPY 177658 0 1]
BOA 032025 70 114,538 0 ]
BPS 032025 EUR 7 s 7 0 0
BFS 032025 JPY 52,641 352 3 0
BPS 0372025 § 761 EUR m 0 5
BPS 032025 1 GBP 1 0 a
BPS 032025 572 JPY 83438 15 0
BFS 0412025 EUR 70 $ 755 5 a
BFS 0472025 § 32 JRY 52,467 0 13
BAC 032025 Py 3118 § n 0 0
BAC 032025 § 10 EUR 10 0 0
ERC 032025 987 JRY 181611 0 0
8 0372025 Gep o7 § 0 i}
R 032025 N 161,369 1078 7 0
AR 032025 § 850 IPY 100,563 18 0
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PY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS [Cont.):

KRBT (8 &
HE S

HEIHEF RFEA 1 2 1
2025 $ 1,008 JFY 160,855 ] [t
MYl 032075 EUR 18 § puil ] 1]
MYl 0372025 § n CAD 47 0 0
MYl 042025 CAD 4 $ k] ] 0
RBC 03202 § 188 JRY Ao 5 0
SEx 032025 CAD a7 $ k) ] [
3CX 0372025 EUR T04 135 2 0
Son 032025 g 142,527 946 0 0
SCx 03202 § 405 JRY 62,561 10 0
SEX 0ar2025 6 142,056 0 0
538 037075 JFY 4,735 H kil ] i1
$58 03202 § <) GBP 2] ] 0
$58 0ar202s 8P 6 $ 5] 0 a
] 1 § 123
Total Forward Foreign Currency Contracts § 219 $ 1147}

[SWAP AGREEMENTS:

20254 2 R28EFRD

27y I DififE

_ 197348 G089 TUSTL  REBEHE ——
MEMEE  UTFLUR T FaTd BEEREH ATLyfeT T mERAC XH/(ER) & #iE aff
5] futelsat SA. 5000% T50% B &0 s @ s 2§ 0§ (b
65T Eutelsat SA. 5000% 12.993% € @) 142 0 169

Total Swap Agreements

]

147 § s 0 § B
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BEEE B
(BfT . F) (B4 F)

BEEE B
(BfT . F) (B4 F)

BEEE B
(B F) (Bfr:F)

INVESTMENTS IN SECURITIES 50 Dryden 58 CLO Ltd.
X Australia Government Bond 5.564% due 07/17/2031 § 516 % 518
0.250% due 1112112025 AD 1,000 % 606 ;
Elevation CLO Ltd.
GAIF Bond Issuer Pty Ltd. 3.250% due D4/21/2029 1,800 0% shen fmEie 500 0
1.900% due 1214/2028 AUD 1,300 § 126 New South Wales Treasury Corp. Mountain View CLO XIV Ltd.
Lendlease Finance Ltd. 1.500% due 02/20/2032 2200 LI 6 461 due 101572034 500 500
3.700% due 03/31/2031 500 276 1.750% due 03/20/2034 1,800 863 —]
) 4.750% due DY20/2095 400 23 —_—
Macquarie Bank Ltd. i :’ 1 m CORPORATE BONDS & NOTES 0.9%
eensland |reasu
::siw?s due 111:1&@33 8l s 40 132 g r; . . sg Gaci Firtlvestment Co
cific National Finance Pty Ltd. 1.750% due 077202034 800 n 5,000% due 01/28/2029 800 0D
4.750% due 032212028 90 B8 o nom dus 0B22033 o 3 5.250% due 0172672030 700 706
Scentre Group Trust 1 4.500% doe 082212035 200 119 S.260% doe 017202054 (ol oS
6.500% due 05/01/2031 AD 300 201 e Financiog Autherity — 1904
Vicinity Centres Trust 1.750% due 05/24/2032 400 a5 Total sl:a;m-a:!'; Islands ___ 542
5.605% due 01/22/2032 400 25 reasury Corp. of Victoria (Cost $5,398)
Westpac Banking Corp. 2.250% dus DA152033 2,300 1,170 DENMARK 1.6%
3.131% due 04/15/2031 R 50 531 4.250% due 122012092 1,100 663 FORPORATE EONDS GRGTES 1%
WSO Finance Pty Ltd. 1,158
J Ikredit AIS
4.500% due 03731/2027 AUD 600 374 Total Australia 14,532 Imm |mmisn OKK B 1
3673 (Cost$16,290) 1.500% due 10/01/2037 6 1
DRTGAGE-BACKED SECURITIES 1.8% - 1.500% due 10/01/2053 % 3
5.A08% due 111102055 500 ap R D Nordea Kredit Realkreditaktieselska
Bacardi Ltd.
Bluestone Prime Trust 1.000% due 100172050 ] 1
.BA3% due 087212053 131 8 4.700% due D515/2028 5 400 388 1.500% due 10/01/2053 :3 5
Bluestone Sapplirs KXV Total Bermuda 398 2.000% due 10/01/2050 246 0
5.143% due 09/21/2053 135 g [Cost$306) Nykredit Realkredit AJS
1.000% due 100172050 2 0
:-gx due %ﬁ: ‘:?z 3‘3;’ ORPORATE BONDS & NOTES 0.3% 1.500% due 1010172052 m 0
. due 02/ Fairfax Financial Holdings Ltd. 2.000% due 100172050 475 13
1DOL Trust 6.350% due D3/22/2054 100 104 2.500% due 100172047 k] 4
5.083% due 08/21/2054 623 380 o 4.000% due 100172056 17,075 2,385
La Trobe Financial Capital Markets Trust e 5.000% due 100172053 3350 480
3.191% due 021612029 BUR 500 51
4.975% due 01/14/2053 ks 04 537 Realkredit Danmark AlS
L L e A ALY hzl 212
L1959 e 012572053 & » o, 1.000% due 100172053 5 0
rovince of British Columbia Canada 1.500% due 10/01/72053 ki 4
Lion Trust 4,150% due DB/18/2034 D0 W6 2.000% due 10012053 9 1
5.093% due 05192055 468 38 provines of Ontario 2.500% due D401/2036 57 8
Mortgage House RMBS Dsmium 3.800% due 120212034 3,400 241 2.500% due DA01/2047 15 ?
:ugx due g1$: ;E ; 1; —— 4.130% due 0110172038 32 46
AB% due 0371 L 3.600% due DD1/2033 100 71 Total Denmark 3388
National RMBS Trust 4.450% due 00172034 1,400 1,045 (Cost $3,448)
5.363% due 12/2012047 142 80 G.000% due 100172029 1,000 787
e T B |
5.0058% due 10/14/2062 183 0 5334 b ULt W
Pepper Residential Securities Trust No.30 Total Canada 6831 BNPParibssSA
4.965% due 0171520683 184 114 (Cost$8.310) 2-1;}?: :"8 gmg J % gg
X g
5 SSET-BACKED SECURITIES 1.8% 5.748% due 07192033 250 254
I;‘Jgsmn;ru“;éusa o 1g  Anchorage Capital CLO21 Lt 1468
: i
e e e : m: n:;n:u;:m:w y 500 500 OVEREIGN ISSUES 1.1%
et ain Capi edit K France Government Bond
Westpac Securitisation Trust 5.3540% due 0712412034 500 01 (.750% due DS/25/2052 R 200 106
5.143% due 08/21/2055 410 262 s o o
3,700 Canyon CLO Ltd. ) L
T 5.382% due 07152034 500 G|  LEUKUEEERNE ‘vm—z'-zfg
CarVal CLO Il Ltd. _—
5,022% due 0712012032 500 502
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BEEE B
(BB F) (BfL: F)
Total France 3 3,766
(Cost $4,736)
CORPORATE BONDS & NOTES 0.8%
Deutsche Bank AG
1.750% due 11119/2030 EUR 500 485
3.547% due 09182031 § 300 amn
Kreditanstalt fuer Wiederaufbau
1.125% due 057032033 EUR 900 837
Total Germany 1,598
(Cost $2,015)
GUERNSEY 0.3%
CORPORATE BONDS & NOTES 0.3%
Amdoes Ltd.
2.536% due 06152030 § 600 533
Total Guernsey 533
(Cost $600)

SSET-BACKED SECURITIES 1.8%

Accunia European CLO | DAC

3.735% due 07/15/2030 EUR m 179

Aurium CLO IV DAC

3.491% due 01/16/2031 547

Contego CLO IV DAC

3.321% due 01/23/2030 547 617

Harvest CLO XVI DAC

3.425% due 10152031 867 904

Harvest CLO XXII DAC

3.635% due 011152032 673 it

Invesco Euro CLO Il DAC

3.725% due 107302038 500 521

OCP Euro CLD DAC

3.584% due 09/22/2034 B7 [21]
3.632

CORPORATE BONDS & NOTES 0.5%
AerCap Ireland Capital DAC

2.450% due 10282026 § 500 182

Perrigo Finance Unlimited Co.

4.900% due DB/15/2030 ig) 600 573
1,055

Total Ireland 4,687

(Cost $5,182)

SOVEREIGN ISSUES 0.3%

Israel Government International Bond

4.125% due 01/17/2048 200 156
5.500% due 03/12/2034 200 m
5.750% due 03122054 200 189
Total Israel 547
(Cost $596)

CORPORATE BONDS & NOTES 0.1%

Intesa Sanpaolo SpA

1.200% due 11/28/2033 20 223

BEEEE B
(BT F) (B F)
[SOVEREIGN ISSUES 1.8%
(Cassa Depositi @ Prestiti SpA
5.750% due DS05/2026 450 § 455
Italy Buoni Poliennali del Tesoro
2,800% due 030172067 EUR B0 468
4.350% due 1110172033 2,400 2,606
3.620
Total Italy 3.843
(Cost $3,853)
APAN 2.5%
ORPORATE BONDS & NOTES 1.2%
Mitsubishi UFJ Financial Group, Inc.
2.852% due 0119/2033 $ 700 613
3.1055% due 0711812029 600 753
Mizuho Financial Group, Inc.
2.501% due 05/2572031 500 448
Nissan Motor Co. Ltd.
3.201% due 001772028 EUR 100 i}
4.810% due 031772030 § 200 13
Nomura Holdings, Inc.
2.710% duwe 01/Z212029 300 8
2,388

ISOVEREIGN ISSUES 1.3%
Japan Government International Bond

1.900% duwe D6/20/2044 ¥ 170,000 1,108
2.300% due 1272072054 20000 109

2,818
Total Japan 5,206
(Cost $5,502)

LUXEMBOURG 0.2%
SSET-BACKED SECURITIES 0.2%

Auto1 Car Funding Sarl
3.319% due 121572033 [EUR 30 358
Total Luxembourg 398
(Cost $417)

ORPORATE BONDS & NOTES 0.1%
ING Groep NV
4.875% due DS/16/2029 falib 3 a0 185

DRTGAGE-BACKED SECURITIES 0.1%

Dutch Property Finance BY
3.201% due 07/28/2058 EUR 159 166
Total Netherlands 351
(Cost $383)
[SOVEREIGN ISSUES 0.6%
New Zealand Government Bond
4.500% due 051572030 NZD M0 1262
Total New Zealand _ 122
(Cost $1,351)

ORPORATE BONDS & NOTES 0.5%
SR-Boligkreditt AlS
3.175% due 021972032 EUR 1000 1067

BEEE B

(Bf7 . F) (B F)
SOVEREIGN ISSUES 0.2%
Norway Government Bond
1.750% due 031372025 NOK 4,100 % 364
Total Norway 1,431
[Cost $1,577)
[POLAND 0.1%

ISOVEREIGN ISSUES 0.1%
Poland Government International Bond

5.500% due 0311872054 § w0 192
Total Poland 192
[Cost $196)
(OATAR 0.2%
ORPORATE BONDS & NOTES 0.1%
Datar Energy
3.125% due 07N 272041 100 75
3.300% due 0711272051 100 1]
145
[SOVEREIGN ISSUES 0.1%
Qatar Government International Bond
4.400% due 0411672050 mw__ 1
Total Qatar 319
[Cost $430)
[SAUDI ARABIA 0.3%
ORPORATE BONDS & NOTES 0.1%
Saudi Arabian 0il Co.
3.250% due 11/24/2050 wW__ 13
[SOVEREIGN ISSUES 0.2%
Saudi Government International Bond
4.625% due 10/04/2047 255
4.675% due 071872033 200 197
452
Total Saudi Arabia 585
[Cost $752)
ORPORATE BONDS & NOTES 0.3%
DBS Bank Ltd.
3.209% due DB9/2026 EUR 500 26
Singapore Government Bond
2.250% due DAN1/2036 360 600 423
Total Singapore 949
[Cost $357)
SPAIN 2.1%
ORPORATE BONDS & NOTES 0.3%
Banco Santander S.A.
5.538% due 03/14/2030 $ 300 07
6.033% due 0111772035 00 pull:]
515
ISOVEREIGN ISSUES 1.8%
Spain Government Bon
1.450% due 10/3172071 EUR 400 208
3.250% due 0473072034 600 637
3.450% due 0773072043 00 il
3.450% due 07/30/2066 640 B16
5.250% due 04/06/2029 GBP 1,200 1,544
3,721
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BEEE B

(BB F) (BfL: F)
Total Spain $ 4,236
(Cost $5,174)
SWEDEN 0.1%
CORPORATE BONDS & NOTES 0.1%
Sveriges Sakerstallda Obligationer AB
2.000% due DGNT12026 SEK 3,000 8
Total Sweden 278
(Cost $343)
SWITZERLAND 0.5%
CORPORATE BONDS & NOTES 0.5%
UBS Group AG
3.860% due 01122029 § 500 489
4.194% due D401/2031 500 482
Total Switzerland 71
(Cost $1,049)
UNITED ARAB EMIRATES 0.4%
CORPORATE BONDS & NOTES 0.4%
Abu Dhabi Developmental Holding Co. PJSC
5.375% due 05/08/2029 400 a0
5.500% due 05/08/2034 400 44
Total United Arab Emirates 824
(Cost $796)
UNITED KINGDOM 7.1%
CORPORATE BONDS & NOTES 2.5%
Barclays PLC
5.690% due 0311212030 400 410
5.746% due 08/0X2033 500 512
HSBC Holdings PLC
5.290% due 09/16/2032 GEP 500 628
5.719% due 0304/2035 § 400 12
Lloyds Banking Group PLC
5.671% due 03/06/2029 800 826
Nationwide Building Society
3.960% due 07/18/2030 20 193
6.557% due 10/18/2027 600 618
NatWest Group PLC
4.897% due 05182029 600 601
5.076% due 01/27/2030 800 806

5,008
ORTGAGE-BACKED SECURITIES 2.2%

Canada Square Funding PLC
5.621% due 06/ 7/2068 GBP n 476
Finsbury Square PLC
5.43%% due 121162071 el 118
Great Hall Mortgages No.1 PLC
4.785% due DG/B/2039 § 1 1
Holmes Master Issuer PLC
5.179% due 10/15/2072 GBP 400 505
Lanebrook Mortgage Transaction PLC
5.194% due 0772002058 02 54
Mansard Mortgages PLC
5.400% due 12152049 1,247 1,561
Newgate Funding PLC
3.486% due 12/152050 EUR b} 30
Paragon Mortgages Ne.12 PLC
4.860% due 11/152038 § 15 15

FEEE B

(B F) (L F)
Pierpont BTL PLC
5.475% due 12/22/2053 GBP s 410
Palaris PLC
5.252% due 12/23/2058 144 182
Rasidantial M 2 P RS
No.1PLC
4.922% due DBN2/2044 n n
Silverstone Master Issuer PLC
5.042% due 01/21/2070 400 503
Tower Bridge Funding PLC
5.258% due 11/20/2063 130 164
Twin Bridges PLC
5.576% due 031212055 255 n
4,579
150 ISSUES 2.4%
United Kingdom Gilt
0.675% due 07/31/2035 1,150 968
1.125% duwe 0173172039 600 482
3.250% due 01/22/2044 700 696
3500% due 012272045 1320 1,353
3.750% due 01/29/2038 600 668
4.250% due 0307/2036 250 306
4.250% due 120772040 o0 259
4.500% due 0X07/2034 100 176
4,898
Total United Kingdom 14,483
(Cost $17,234)
UNITED STATES 79.8%
SSET-BACKED SECURITIES 0.4%
Carmax Auto Dwner Trust
5.340% due DBNE2027 ¥ 9 mn
Navient Private Education Refi Loan Trust
2.130% due 011572069 04 269
VMC Finance LLC
6.240% due 02/18/2039 123 13
724
ORPORATE BONDS & NOTES 12.1%
AbbVie, Inc.
3.200% due 11/21/2029 600 565

American Airlines 2019-1 Class AA Pass-Through Trust
3.150% due 0211572032 563 538

American Tower Corp.

4.000% due DB01/2025 200 19
Arizona Public Service Co.

5.700% due DB/5/2034 a0 205
AT&T, Inc.

3.550% due 0X15/2055 608 4n
Bank of America Carp.

2.592% due 04/29/2031 400 359
3419% due 12202028 1,158 1,120
3.974% due 02/07/2030 1,000 an
5.162% due 01/2472031 00 piic]
5.511% due 01/2472036 100 102
Black Hills Corp.

2.500% due DBN5/2030 600 53
Boeing Co.

3625% due 02017201 300 m
Broadcom, Inc.

2.450% due 0211572031 3m 261

BEEE B
(BfL: F)  (BfL: F)

4.300% due 111572032 §
Charter Communications Operating LLC
3.850% due 0410172061

3.850% due DE/30/2062

4.400% due 12101/2061

CNA Financial Corp.
5.125% due 021572034 (|

Comeast Corp.
2.937% due 110172056

Crown Castle, Inc.
2.250% due D1/1572031
3.700% due D6I15/2026

CVS Health Corp.
5.875% due DG/01/2053 (gl
Energy Transfer LP
4.950% due 051572028
6,150% due 031572045

Entergy Arkansas LLC
5.450% due DG01/2034

EPR Properties
4.500% due DE01/2027
Equinix, Inc.

2.150% due 0711572030
3.000% due 071572050

Essential Utilities, Inc.
3.351% due 04N E/2050

Goldman Sachs Group, Inc.
3.615% due 0311572028
3814% due D4/2372020
5.045% due 0772372030
5.536% due 01/28/2036
5.727% due 0412572030
B.561% due 10/24/2034
HCA, Inc.

4.125% due D6/572029

JPMorgan Chase & Co.

2.522% due D4122/2031

2.500% due 04122/2032

2.739% due 101572030

4.457% due 1111372031 EUR
5.140% due 01/24/2031 $
5.502% due 0172472036

Margan Stanley

3.622% due 0410172031
5.042% due 0711972030
5.173% due 0111672030
5.730% due 011572031
5.507% due 01/18/2036

NSTAR Electric Co.

5.400% due DE/D1/2034
Dccidental Petroleum Corp.
5.550% due 10/0172034 (g)
Oracle Corp. (f]

3.950% due 0372572051
4.100% due 032572061

Pacific Gas & Electric Co.
3.500% due DB/01/2050
3.750% due DB/5/2042

Sabine Pass Liquefaction LLC
4.500% due 05/152030
5.000% due 031152027

300 4
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BEEE
(B - F)
Southern California Edison Co.
3.600% due 02/01/2045 § 300 %
Starbucks Corp.
3.500% due 11/15/2050 (g) 300
Stryker Corp.
1.950% due 06/15/2030 800
T-Mobile USA, Inc.
2.550% due 02152031 300
3.600% due 11/15/2060 200
5.150% due 041572034 400
VMware LLC
4.700% due 05152030 00
Wells Fargo & Co.
3.526% due 03/24/2028 700
4.150% due 01/24/2079 () 1,000
4.4706% due DAD4/2031 1,000
5.244% due 0172412031 400
Westinghouse Air Brake Technologies Corp.
3:200% due D6/15/2025 500

GAGE-BACKED S

B

(B - F)

v}

215

0

264
138
a0z

198

i85
985

a07

497
24,684

Adjustable Rate Mortgage Trust
5.792% due 09/25/2035 i} 2
Alternative Loan Trust
4,834% due 06252037 10 9
6.186% due 117252035 1 61
6.726% due 11/25/2035 m 63
Amartizing Residential Collateral Trust
5.134% due 10262031 1 1
Asset-Backed Securities Corporation Home Equity Loan
Trust
4.514% due 05/262037 % 18
Banc of America Funding Trust
6.437% due 0272012036 4 4
Bear Stearns Adjustable Rate Mortgage Trust
4.000% due D5725/2034 16 14
5.636% due 02/25/2034 k| 3
6.508% due 10725/2033 n n
6.912% due 05/252034 41 k]
Bear Stearns Alternative-A Trust
4.391% due 04/25/2035 kl 3
4.536% due 08/252036 12 6
4.946% due 1172602035 10 1
5.032% due 09/25/2035 39 m
Bear Stearns Structured Products, Inc. Trust
5.375% due 01/26/2036 206 148
Citigroup Mortgage Loan Trust
4.494% due 07/25/2045 m 157
6.215% due 08/26/2035 2 2
1.230% due 107252035 5 5
Citigroup Mortgage Loan Trust, Inc.
6.830% due 097252035 1 1
6.841% due 09252035 k| 30
Countrywide Home Loan Mortgage Pass- Through Trust
4.324% due 09720V2036 a7
4,894% due 057262035 m a1
5.014% due 047252035 (] (]
5.074% due 03/25/2035 [} b
5.094% due 02/25/2035 42 k]
5.161% due 11/25/2034 2 59
5.194% due 09/25/2034 12 1

BEEEE B
(Bf7 . F) (BfL: F)
C5 First Boston Mortgage Securities Corp.
6.500% due 042572033 $ 1% 1
First Horizon Mortgage Pass-Through Trust
B6.741% due DB/Z5/2035 6 19
First NLC Trust
4.504% due 0B/25/2037 6 k<]

Freddie Mac Multifamily Structured Pass-Through
Certificates

3.600% due 01/25/2029 800 an

Freddie Mac Structured Pass-Through l:amnum

4.746% due DY/Z5/2031 49

5,866% due 1252044 m 129

5,866% due 02/25/2045 133 128

GreenPoint Mortgage Funding Trust

4.794% due 01/25/2037 188 170

Greenpoint Mortgage Pass-Through Certificates

7.623% due V2572033 2 2

GSR Mortgage Loan Trust

5.318% due 0NZ5/2035 a0 )

6.750% due 03/25/2033 i} (]

HarborView Mortgage Loan Trust

4.908% due 03/19/2036 16 1

5.046% due 0711972035 2 16

Home Equity Asset Trust

5.034% due 11/25/2032 1 1

JP Morgan Chase Commercial Mortgage Securities Trust

2.812% due 0111672037 600 538

JP Morgan Martgage Trust

5.771% due 11/25/2033 18 i

JPMCC Commercial Mortgage Securities Trust

3.723% due D35/2050 1,000 960

JPMDB Commercial Mortgage Securities Trust

3694% due 031572050 1,000 an

Long Beach Mortgage Loan Trust

4.9%4% due 10VZ5/2034 n 364

Mellon Residential Funding Corparation Mortgage Pass-
Through Trust

4.866% due 12152030 " 10

Merrill Lynch Mortgage Investors Trust

4.594% due 0925/2037 9 [}

A674% due 02252037 ] 2

6.205% due 02/25/2033 18 16

Maorgan Stanley Bank of America Merrill Lynch Trust

3.102% due 11/15/2049 500 483

Morgan Stanley Capital | Trust

3.530% due OB5/2050 400 389

Morgan Stanley 1XIS Real Estate Capital Trust

44BA% due 11/25/2036 n 7

Nomura Asset Acceptance Corporation Alternative Loan
Trust

4.484% due 1VZ5/2035 99 B
Reperforming Loan REMIC Trust

4.774% due DBZ5/2035 n E]
Residential Accredit Loans, Inc. Trust

4.794% due DB/Z5/2045 99 n
4.854% due 04/25/2046 1438 365
Residential Asset Mortgage Products Trust

8.500% due 10/2572031 9 B9

BEEE B

(Bf7 . F) (BfL: F)
Residential Funding Mortgage Securities | Trust
B.031% due D9/25/2035 $ 9% L}
Securitized Asset-Backed Receivables LLC Trust
4.564% due D8/2572037 3 26
Sequoia Mortgage Trust
5.1268% due 101572026 1 B
Soundview Home Loan Trust
4.554% due 1172572036 krd ]
b d Adjustable Rate M Loan Trust
6.526% due 02/25/2034 n bil
B.639% due D4/2572034 3 d
Structured Asset Mortgage Investments l Trust
4.614% due DE2572036 2
4.874% due 05/25/2036 1.0?0 B75
4.874% due DU25/2047 n 19
4. B94% due D5/2572045 (it 61
5.008% due 071972034 1 1
5.088% due 101572034 82 18
5,126% due 03/159/2034 3 i

Asset Securities C: i tgage Loan
Trust
5.923% due (42572035 19 19
Thornburg Mertgage Securities Trust
5,955% due 10/25/2043 62 57
WaMu Mortgage Pass-Through Certificates Trust
4.201% due 1212572046 g7 700
4.240% due 0272772034 3 3
5.014% due 10/2572045 83 82
5.004% due 01/252045 2% %
5.606% due 1172572042 8 82
B.012% due DB/25/2034 0 9%
6.086% due DE/25/2042 1 1
B.0B6% due DA/2572042 n 26
6.192% due D6/25/2033 14 14
B.215% due 03/2572034 50 50
9,483

Fannig Mae
3.000% due 020172046 55 4
3.000% due 1000172046 562 il
3.000% due 0170172052 4292 3743
3.500% due 1210172054 ] 90
4.000% due D1/0172041 2 2
4.000% due 1010172041 51 4
4.000% due 030172048 816 176
4.000% due DRADN/2048 43 42
4.000% due 090172048 517 493
4.000% due 10/0172048 326 3
4.000% due 0410172049 167 159
4.000% due 10/0172052 1818 1,709
4.000% due 0410172053 291 3
4.585% due 03/25/2034 3 3
4.B16% due DA/2572042 5 L]
4.816% due 03/25/2044 9 ]
4.B36% due 0772572037 2 2
4.B66% due DG/25/2020 2 2
4.912% due 032572036 2 el
5.000% due D5/01/2053 934 o
5.000% due 070172053 3872 a8
5.000% due 0210172054 m 268
5.000% due 050172054 an 464
5.000% due D6N1/2054 469 462
5.500% due 020172054 2,143 2,149
5.947% due 0710172044 n 7
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BEEE B
(g F) (B F)

5.047% due 1001/2044 ¥ 3% 3
6.000% due 04/252043 £} 3
5.000% due 027252044 £} 30
6.000% due 11/01/2053 anz 9,286
6.000% due 02/01/2054 1,707 1,736
6.000% due 06/D1/2054 2957 3,009
6.000% due 07/01/2054 1,263 1,305
6.005% due 12/01/2034 9 10
6.310% due 01/01/2036 1 T
6.405% due 11/01/2035 § 5
6.500% due 06/25/2044 ] 2%
6.500% due 12/01/2053 1,618 1670
6.500% due 02/01/2054 3543 1,661
6.731% due 05725/2035 1 12
7.038% due 10/01/2035 7 1
1.040% due 11/01/2034 61 64
1.520% due 07/01/2035 i ]
Fannie Mae, TBA [c)
2.500% due 04/01/2055 3313 2,769
3.000% due 0470172055 600 523
3.500% due 03/01/2055 1,300 11719
4.500% due 04/01/2055 5201 5,004
5.000% due 04/01/2042 2,700 2656
6.500% due 04/01/2055 18,901 19,446
Freddie Mac
3.000% due 10/01/2052 458 400
4.000% due 09012039 4 4
4.000% due 09/01/2048 145 139
4.000% due 12/01/2048 159 151
4,000% due 12/01/2051 41 464
4.000% due DEM1/2052 Kl} 2
4.000% due D901/2052 17 16
5.000% due 04/01/2053 832 821
5.000% due 07/01/2053 918 907
5.000% due 09/01/2053 1017 1M
5.500% due 0S/01/2054 261 261
6.000% due 04/152036 10 1"
6.000% due 02/01/2053 413 422
6.000% due 11/01/2053 1,669 1,705
6.000% due 02/01/2054 918 935
6.000% due 05/01/2054 285 290
5.000% due 06/01/2054 408 506
6.000% due 07/01/2054 1227 1,247
5.425% due 01012034 16 17
6.500% due 08/01/2054 4,081 4208
1.356% due 09/01/2035 2 2
7.481% due 08/01/2035 § 5
Ginnie Mae
3.000% due 11720/2045 k] 294
3.000% due 04/20:2047 b 65
4.750% due 11/2002030 2 2
5.500% due 0872012035 449 458
Ginnie Mae, TBA [c)
3.000% due 0470172065 1,100 9
3.500% due D3/01/2042 6,624 6,078
Small Business Administration
4.760% due D9/01/2025 4 14
5.090% due 10/01/2025 L
90.370
Treasury Inflation Protected Securities id]
0.375% due 07/152027 (i) 1,032 106
0.625% due 07/15/2032 652 B06
1.000% due 02/15/2049 251 196

1.125% due 01152033 1,569

FEEE B

(B F) (L F)
1.625% due 1011572027 ) ¥ 4,368 § 4,478
2.375% due 1N5/2028 (g) 6,079 6,315
1.5, Treasury Bonds
1.625% duwe 11/15/2050 3,050 1,690
1.875% due 02152041 5,800 4,103
2.000% due 11/15/2041 4,300 3,042
2.500% due 021572045 2,600 1,897
2.875% due DBNS/2045 1,600 1,241
3.125% due DBN5/2044 400 376
4.375% due 0152041 1,100 1,083
4.500% due 11/15/2054 ig) 2,000 2,006
4625% duz 1111572044 (g) 2400 2477
1.5, Treasury Notes
3.750% due 12/31/2030 2,200 2,165
4.175% due 033172001 1,600 1,604
4.250% due 02/28/2031 200 221
37.895
Total United States 163.166
(Cost $172,148)
OMMERCIAL PAPER 2.4%
Alimentation Couche-Tard, Inc.
4.566% due 0306/2025 (el 300 300
Canadian Natural Resources Ltd.
A, 746% due D3Z5/2025 (el 400 kL
Cigna Group
A.562% due 032172025 (el a0 19
Canstellation Brands, Inc. (e)
4.653% due 031472025 300 29
A.715% due 032172025 300 25
Crown Castle, Inc. (e}
A872% due 03262025 300 25
4.874% due 032712025 300 29
Dominion Energy, Inc.
4.573% due 033172025 el 300 25
Enbridge U.S., Inc.
4.573% due 031272025 e} 300 300
Entergy Corp.
4.597% due 051272025 (el 300 207
Eversource Energy
A675% due D206/2025 (el 250 250
Keurig Dr Pepper, Inc.
4.550% due DZ6/2025 (el 250 249
L3Harris Technologies, Inc.
4.575% due 031972025 (e} 700 698
Targa Resources Corp.
4.719% due 030372025 (e} 300 300
Volkswagen Financial Services
4.570% due 032712025 e} 400 3%
4,886

E DEPOSITS 0.7%
Australia and New Zealand Ba
2.410% due 030372025 3
3.170% due 030372025 18
3.830% due 0303/2025 n
Bank of Nova Scotia
2.060% due 0303/2025 CAD 124 B8
3.830% due 030372025 § 17 17

BEEE B
(BT F) (B F)
BNP Paribas Bank
0.010% due 030372025 CHF 14 1
1.460% due 030372025 60 123 0
2.410% due 030372025 NZD 52 ]
2.440% due 030372025 HKD 7 1
3.170% due 0300372025 AUD 0 43
3.660% due 030372025 GBP n 14
Brown Brothers Harriman & Co.
0.110% due (/0372025 ¥ 36 0
1.500% due 03032025 OKK (] 1
3.500% due 0310372025 NOK 467 4
3.660% due 030372025 Gep ] 1
3.630% due 03/03/2025 § 1 1
Citibank N.A.
1.820% due 03032025 EUR n 12
3.630% due 030372025 § 184 184
DBS Bank Ltd.
3.630% due 03/03/2025 48 49
DnB Bank ASA
1.290% due 0300372025 SEK 198 18
1.620% due 030372025 EUR n 12
3170% due 030372025 AUD 132 82
HSBC Bank
1.460% due 0310372025 SG0 62 4
2.440% due 030372025 HKD bl n
HSBC Bank PLC
1.820% due 03032025 EUR n 3
3.660% due 030372025 GBP B B
3830% due 030372025 § 7 7
JPMorgan Chase Bank N.A.
3B30% due 030372025 21 2
MUFG Bank Ltd.
0.110% due 030372025 ¥ 10678 n
Royal Bank of Canada
1.620% due 0310372025 EUR 19 ]
3.660% due 030372025 Gep 4 §
3.630% due 03/03/2025 § 1 1
Sumitomo Mitsui Trust Bank Ltd.
0.110% due 030372025 ¥ 13 0
1.620% due 030372025 EUR 1 1
3,660% due 030372025 Gep % 119
3.630% due 03/03/2025 § b 9
1,398
Total Short-Term I 6,285
[Cost $6,285)
Total Investments in Securities 120.3%  § 245646
[Cost $263,420)
Financial Derivative
Instruments (h)(j) (0.0%) 73)
[Cost or Premiums, net $(18])
Other Assets and Liabilities, net (20.3%) (41,406]
Nat Assets 100.0% 204167
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NOTES TD SCHEDULE OF INVESTMENTS:

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

(a) Contingent convertible security.

(b} Perpetual maturity; date shown, if P next call date.
{c) When-lssued security.

(d) Principal amount of for infl

(&) Coupon represents a yield m mamrlly

RESTRICTED SECURITIES:

4R =R A i§A =) Kk i) R LR

(Oracke Carp. 1950% (1372572051 namz0z § 10 § 75 0.04%
(Orache Carp. 4.100% 0372572061 04ns2021 212 147 0.07%
Total Restricted Securities § § 0.11%

BORROWINGS AND OTHER FINANCING TRANSACTIONS
REVERSE REPURCHASE AGREEMENTS:

WEIHEF EARIED RFEE iG] BEATED YIR—=Z LRDXh
BOS 4.150% 0173172025 032112025 E 12261 % 1221
BOS 4.750% 021272025 03212025 190) 1901
BOS 4.270% 0173172025 032172025 13931 1394}
BOS 4.280% 0272002025 212025 1929 19301
BOS 4.300% 0173172025 032112025 14261 14281
BRC 4. 700% 1212072024 TBO® 1207 12031
DEL 4.380% 03032025 042025 13061 1306}
DEL 4.470% 0272172025 3072025 11,4631 11,464}
DEU 4.450% 02282025 03032025 [ (7o
JPS 4.440% 021172025 D304/2025 1641 1642}
JFS 4.460% 022802025 03042025 15081 1507}
Total Reverse Repurchase Agreements $ (5,901}
BREHM
A—N—FA b/
HriE 30832 31-908 908 uE A&t
Reverse Repurchase Agreements
Non - LS. Corporate Debt § [} $ (428 $ ] § 12031 $ (631)
1.8, Corporate Debt 0 11,6400 ] [} 11,6400
118, Government Debt 0 13,324) 0 0 13,324
Total Reverse Repurchase Agreements $ ] $ 15,392) ¥ 0 4 (203) $ 15,595)
Total Barrowings § 0 $ 15.392) § 0 4 203 $ 15.595)
Payable for Reverse Repurchase Agreements™ $ (5,595)
REHEF s8R H—iy L] EESE it TN
BCY Fannie Mag, TBA 2.000% 031012051 $ 8,700 $ BIM % 16,9611
BCY Fannie Mag, TBA 4.000% 0310112042 300 1273) 1261)
BCY Fannie Mae, TBA 5.500% (410112055 1,000 13871 11,0011
BOS Fannie Mae, TBA 6.000% 41012041 7.500 17,545 (76151
JPS Fannie Mag, TBA 4.000% (410112055 1,900 11,7361 11,7811
Total Short Sales (8.6%) $ 172651 % 117,639
The following is 8 summary by counterparty of the market value of Borrowings and Dther Financing ions and collateral iwed) as of February 26, 2025.

(@)  Securities with an aggregate market value of $5,923 have been pledged as collateral under the terms of the following master agreements as of February
28, 2025.
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LRZHD YN=ZLHKRD FEHERREIO EFEYD BEEA HERD (W) FvRIVR
mEIHEF R Xk BN Xih T Ot EAERE| ZAN A=y ="
(Global/Master Repurchase Agreement
BOS $ o s (2068 ¢ [ 0% 2068 § 1363 4 pitt
BAC 0 1203) 0 [ (203) 199 4]
DEU 0 12,4801 0 0 12,4800 203 (267)
JPS 0 11,149 0 ] 11,149 1,148 m
Master Securities Forward Transactions Agreement

i 0 0 18,243) 18,243) 0 18,2431
BOS i 0 0 17,615 17,615 0 17,6151
JPS 0 0 0 11.781) 11.781) 0 17811
Total Borrowings and Other Financing T i $ [ (59011 § 0 3 17,6390 §  123.540)

) MWufimsmuaume?ﬂ.ms
g during the period ended February 28, 2025 was $1,801 a1 a weighted average interest rate of 4.696%. Avesage borrowings may include sale-buryback transactions and reversz repurchase

agreements, if held during the peried.

{pen mturity repurchase agreement.

Unsettled reverse repurchase agreements kability of $13081 is cutstanding at period end,

et exposure represents the net recervable\payablel that woukd be due fromto the counterparty in the evem of default. E: froen borsowi d other financing i only be netted across poverned under the
same master agresment with the same lagal entity. See Note B, Master Nerting Arrangements, in the Nates to Financial Statements far menhmm regarding master NeTting arrangements.

ih) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
UTURES CONTRACTS:

ERC-)

4] B RA 2498 (18) % & aff
3-Month SOFR December Futures Long 037025 18 H (i} § 0% 0
3-Month SOFR December Futures Long /026 27 1231 7 0
3-Month SOFR December Futures Long 2 ] ] 2 0
3-Month SOFR June Futures Long 0972025 27 1321 4 0
3-Momh SOFR June Futures Long 0026 27 118 7 0
3-Maonth SOFR March Futures Long D6/2025 19 [k} 1 0
3-Month SOFR March Futures Long D6/2026 7 1201 7 0
3-Month SOFR March Futures Long D&2027 B ] 2 0
3-Month SOFR September Futures Long 121025 B B 2 0
3-Month SOFR September Futures Long 1212026 n [k} i 0
3-Month Sonia December Futures Long 32026 3 2 2 ]
Australia Government 3-Year Bond March Futures Short 0372025 i1} 2 0 161
Australia Government 10-Year Bond March Futures Short 0312025 126 110} 0 31
Canada Govemment 5-Year Bond June Futures Long 062025 kL il 7 ]
Canada Govemment 10-Year Bond June Futures Long 062025 48 B? 15 ]
Euro-Bobl 5-Year Note June Futures Short 06/2025 10 il 0 I
Eura-BTP 10-Year Bond March Futures Long 0312025 81 26 12 0
Euro-Bund 10-Year Bond March Futures Short 032025 4 123) 0 1]
Euro-0AT 10-Year Bond June Futures Long 0612025 7 0 0 0
Euro-0AT 10-Year Bond March Futures Long 0312025 13 (161 4 a
Euro-Schatz 2-Year Note March Futures Long 0312025 8 1] 1 0
Japan Government 10-Year Bond March Futures Short 0312025 k] 368 0 1551
WS, Treasury 2-Year Note June Futures Long 62025 F 30 ] 0
1.5, Treasury 5-Year Note June Futures Long 62025 b a7 ] 0
W5, Treasury 10-Year Note June Futures Long 62025 137 198 58 0
115, Treasury 20-Year Bond June Futures Short 06/2025 3 11031 1] (20
115, Treasury Ultra 10-Year Note June Futures Short 062025 28 (48] 0 14
115, Treasury Ultra 30-Year Bond June Futures Short 06/2025 1 151 0 m
United Kingdom Treasury 10-Year Gilt June Futures Long 0612025 4 4 2 0
Total Futures Contracts $ 484 $ 156 % (138)

[SWAP AGREEMENTS:

EEEE
AVTYOR/FSovx BEE (3 &% HHAE BETAE Y 5 @ KRB (R) 8 A aiE
(00X IG-3B Index .00 OEANZ032 % 1100 § 2m § i § n 0
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EEEHLE
AVTVIOR/ b EEREEF Pt L] BETE O il @ KRB (18) # A afE
COX.IG-35 Index 1.000% 12202030 8 100 § H § 1 § 0 § 0
COX.IG-36 Index 1.000% 062012031 300 5 2 ] 0
COX.1G-43 Index 1.000% 120202029 35,400 849 43 1 0
§ 456 § [ § 1 § 0
EHEFO EES
X3/ 28 EHEHAOTIIR EEEF L] BETER 5 i REBH (18) 4 HE afE
Pay™ 3Manth EURIBOR 2000% 032026 EUR 11,300 ¥ (18] § 14 $ 1% a
Receive 3Month FRA New Zealand Bank Bl 0.500% 12162025 NZD 600 0 (20 0 a
Pay 3Manth FRA New Zealand Bank Bl 4.750% 0692029 600 16 n 1 a
Pay® 3Manth FRA New Zealand Bank Bl 4.000% 031972030 400 3 2 1 0
Receive B-Manth Australian Bank Bill 3.500% OB T2025 AUD 0 1 1] 0 0
Pay® B-Month Australian Bank Bill 3.750% 03192030 13,000 1821 151) 0 0
Pay B-Month Australian Bank Bill 2131% 02032 00 1681 s} 2 1]
Pay B-Month Australian Bank Bill 2.100°% 0111872032 1,800 11470 49 4 1]
Pay™ B-Month Australian Bank Bill 4.2500% 09152032 B0 ] 8 1 1]
Pay™ B-Month Australian Bank Bill 4.500% 09152032 10,500 56 m 15 1]
Pay B-Month Australian Bank Bill 4.000% 062172033 4600 [44) 68 n ]
Pay™ B-Month Australian Bank Bill 4.750% 122002033 BI0 ] 1 1 1]
Fieceive B-Month Australian Bank Bill 4.125% DB/202034 4,100 5 % 1] 1oy
Pay B:Month EURIBOR 3415% 12/18/2028 EUR 1,900 a n 2 a
Pay B:Month EURIBOR 2.770% 04162029 200 7 7 0 [
Pay B:Month EURIBOR 2.860% 04724/2029 200 ] 8 0 0
Pay G:Month EURIBOR 2.760% 05/02/2029 200 ] 8 0 0
Pay G-Month EURIBOR 2R11% 05/06/2029 200 B i 0 0
Pay B-Month EURIBOR 2.850% 06/12/2029 100 5 5 0 0
Receive G-Month EURIBOR 2.818% D6/26/2029 200 1] L] 0 0
Receive B-Month EURIBOR 2.700% DB13/2029 100 1] 14 0 0
Receive B-Month EURIBOR 2.650% B14/2079 100 131 13 0 0
Receive B-Manth EURIBOR 2.300% 09252029 200 ] i 0 0
Receive G-Month EURIBOR 2.360% V0772029 200 1] I 0 a
Receive™ B-Manth EURIBOR 2.280% 030472030 100 ] i i a
Pay® B-Manth EURIBOR 2.500% 03192030 27,400 419 156 k| 0
Pay B-Manth EURIBOR 2.547% 03092033 1,020 kil L] 2 0
Receive®™ B-Month EURIBOR 3.000% 03152033 2,640 178) 43 0 13
Pay B-Month EURIBOR 10.175%] 031772033 2,600 15331 126 4 1]
Pay B-Month EURIBOR 2.760% 0310472034 00 1m0 10 1] 0
Pay G:Month EURIBOR 2.750% 03/05/2034 200 10 10 a 0
Pay G:Month EURIBOR 2770% 047292034 100 5 5 a 0
Receive G-Month EURIBOR 2710% DB/0B/2034 100 1] 15) 0 0
Receive G-Month EURIBOR 2.660% 0B/07/2034 100 1] 15) 0 0
Feceive E-Month EURIBOR 2500% DE872034 100 L]} 14 1] 0
Feceive E-Month EURIBOR 2560% DE/28/2034 100 ]} 14 0 0
Feceive B-Month EURIEOR 2.390% 100172034 100 ] 1] 0 0
Pay B-Month EURIBOR 2.360% 121312034 100 ] 0 0 0
Pay 6:Month EURIBOR 2.200% 01/08/2035 100 U] I 0 0
Receive G-Month EURIBOR 2.400% 0212/2035 100 U] I 0 0
Pay™ B-Month EURIBOR 2.500% 03192035 13,675 m 14 0 0
Feceive B-Month EURIBOR 0.000% 031772053 900 447 (500 0 i
Receive™ B-Month EURIBOR 2.250% 03192055 3600 1261 n 0 (Bl
Receive Bank of Japan Uncollateralized
Overnight Call Rate 0.100% 02572025 ¥ 910,000 n 9 0 0
Receive Bank of Japan Uncollateralized
Overnight Call Rate 0.400% 09/18/2026 780,000 % 17 0 ]
Receive™ Bank of Japan Uncoliateralized
Overnight Call Rate 0.600% 09162028 950,000 56 a7 0 151
Receive Bank of Japan Uncollateralized
Dvernight Call Rate 10.600% D81E2029 950,000 a2 B 0 (1]
Pay™ Bank of Japan Uncoliateralized
Overnight Call Rate 1.000% 03182032 4,220,000 1621 [F]] 2] 0
Pay Bank of Japan Uncoliateralized
Overnsght Call Rate 1.000% 032172034 220,000 na 21 4 0
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ZHEHO _ smEme
X3/ EHRHAOTVIR BEE£F mie BETE 5 i KRB (G8) & Ak E
Receive™ Bank of Japan Uncoliateralized

DOvernight Call Rate 1.000% 392035 ¥ 550,000 ¥ 181 § 17 $ 0% 1221
Py Bank of Japan Uncoliateralized

Overnight Call Rate 1.500% 03192045 180,000 (44 I 6 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.350% 03172051 70,000 153 pi | 0 121
Feceive Bank of Japan Uncolliateralized

Overnight Call Rate 0.450% DBE2051 10,000 0 4 0 0
Pay Bank of Japan Uncoliateralized

Overnight Call Rate 0.400% 12152051 179,000 13751 1 13 0
Raceive Bank of Japan Uncollateralized

Overnight Call Rate 0.800% 06152052 50,000 137 13 0 13
Pay Canadan Dvernight Bepo Rate

Average 5.000% 10042025 CAD 11,100 149 1 1 0
Pay Canadian Dvernight Repo Rate

Average 3.500% 121872025 2,300 12 14 0 0
Pay Canadian Dvernight Repo Rate

Average 3.250% 121202028 100 2 k| 0 0
Pay Canadian Overnight Repo Rate

Average 1.900% 121872029 1,300 (251 56 2 0
Receive Canadan Overnight Repo Rate

Average 3.500% 06/01/2032 4,000 "7 (155) 0 1o
Receive Canadian Overnight Repo Rate

Average 3.000% 0B/01/2033 100 121 121 0 a
Receive Canadian Overnight Repo Rate

Average 2.900% DB/01/2034 B0 1o 1 a 121
Receive Canadian Overnight Repo Rate

Average 3.000% DB/01/2034 B0 (161 (186 a 13
Receive™ Canadian Overnight Repo Rate

Average 2.750% 031972035 3,300 1] 168) 0 1o
Pay Canadian Overnight Repo Rate

Average 2.200% 12118/2049 1,200 1106/ 90 6 0
Pay Canadan Overnight Repo Rate

Average 3.300% D6/26/2053 100 ] 7 1 0
Receive Secured Overnight Financing Rate 3.500% 12118/2025 $ 1,600 n 9 0 i
Pay Secured Overnight Financing Rate 4.000% 1211812025 10,600 (20 (161 4 0
Receive Secured Overnight Financing Rate 4.000% 06122026 4,700 8 4 0 1t
Receive Secured Overnight Financing Rate 3.750% 1211812026 19,600 67 0 0 27
Receive Secured Overnight Financing Rate 3.196% 02/26/2027 2,850 0 n [ ]
Receive Secured Overnight Financing Rate 1.750% 06152027 9,400 636 13 [ 1161
Receive™ Secured Overnight Financing Rate 3.825% DB/18/2027 4,100 1161 161 0 114}
Receive Secured Overnight Financing Rate 3.800% 03102028 4,300 50 42 0 1o
Receive™ Secured Overnight Financing Rate 3.000% 03192028 6,600 138 1531 0 118}
Pay Secured Overnight Financing Rate 1.665% 02029 4,300 am 1] 12 0
Receive Secured Overnight Financing Rate 3.940% D4/ 10v2029 5,600 12 104 0 i
Receive™ Secured Overnight Financing Rate 3.000% 03192030 13,900 450 (1821 0 148}
Pay Secured Overnight Financing Rate 3.500% 12/20/2030 2,000 (301 k| 9 0
Receive™ Secured Overnight Financing Rate 3.250% 031972032 6,600 0 (145) 0 1301
Pay Secured Overnight Financing Rate 1.655% 050472032 500 179 151 2 a
Pay Secured Overnight Financing Rate 2.800% 0B/26/2032 600 1671 I k| a
Pay Secured Overnight Financing Rate 2.750% 0972172032 600 (44 [ k| a
Pay Secured Overnight Financing Rate 3.650% 0702033 ki) 151 121 1 a
Pay Secured Overnight Financing Rate 3.750% 07272033 30 121 121 2 a
Pay Secured Overnight Financing Rate 4.435% 1110172033 100 4 I 1 a
Pay Secured Overnight Financing Rate 4.450% 110172033 2,600 142 (15 15 a
Receive Secured Ovemight Financing Rate 3.750% 0B/2072034 5,600 a7 n a 1300
Receive Secured Ovemight Financing Rate 1.642% 091972053 1,100 wn 2 a ]
Receive Secured Ovemight Financing Rate 3.250% 12/20/2053 600 53 9 a 161
Receive Secured Overnight Financing Rate 3.500% DB/20/2054 2,100 o7 3 i 1200
Pay Secured Overnight Financing Rate 3.500% 121672054 1,200 149 120 12 a
Receive™ Secured Overnight Financing Rate 3.250% 031972055 1,900 156 L] a 118}
Feceive Singapore Overnight Index Average 3.000% D9NE2026 SG0 7,600 1571 151 ] [L1]
Pay Singapore Ovemnight Index Average 2.750% 09182029 2,790 33 19 5 ]
Pay Sterling Overnight Interbank

Average Rate 4.160% 1201872028 GBP 3,900 35 158 5 0
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EBSRD _ FWEEE
X3/ 2B EHEHATVIR BEIEEF| Pt L] BETEA i KRR (18) & AE afE
Pay Sterling Overnight Interbank
Average Rae 4.000% 9182029 GBP 9,200 ¥ L} $ (158 $ 17 % 0
Pay®™ Sterling Overnight Interbank
Awverage Rae 3.500% 03182030 1,800 (42 161 3 0
Receive Sterling Overnight Intesbank
Awverage Rare 3.750% DA1B2034 30 10 B 1] 12
Pay Sterling Overnight Interbank
Awerage Rae 3.930% D1/06/2035 100 m n 0 0
Pay Sterling Overnight Interbank
Average Rate 3.750% 31872054 400 411 149) 4 0
Pay Swiss Dvernight Rate Average 1.750% 03202034 CHF 800 10 71 1 0
3 2,186 § i $ 316§ 13651
Total Swap Agreements $ 3022 $ 125 [} 327 % (366)

ANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of February 28, 2005

(i) Securities with an aggregate market value of $3,256 and cash of $395 have been p for traded and cleared fi
derivative instruments as of February 28, 2025. See Note 8, Master Netting Arrangamams in the Notes to Financial S for more inf i
regarding master netting arrangements.

SRREmAAE SRREBAAR
EHEENE EHEENE
Bt pid B Ak
Bo ET]
7y % 27y ait +Ivay % 297y et
Total Exchange Traded or Y Cleared § [ 156 § 377§ [ [ 3m & 13661 § 0]

H the Fund & & buyer of peotection and a credit event oecurs, as defined under the terms of that particular swap agreement, e Fund will either [ recenve from the seller of protection an amount equal to the national amount of the swap
and delrver the referenced obligation or undertying securities comprising the referenced index or (il recefve a net settiement ameount in the farm of cash or secuities equal to the national amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

H the Fund ts a seller of protection and a credit event occurs, 25 defined under the temms of that particular swap agresment, the Fund will either (il pay ta the buyer of protection an amount equal to the national amount of the swap and
ke delivery of d obligation or undertying ies comprising the referenced index or (i) pay a net settlement amount in the form of cash or securities equal 1o the notional amount of the swap less the recovery value of the
referenced obligation or undzrhying securities comprising the referenced index.

™ The maimum patential amount the Fund could be requred to pay 5 a seller of credit protection or recene a5 a buyer of credit protection if a credt event occurs as defined under the terms of that particulsr swap agreement.

The prices and resulting values for credit default swap agreements serve as indcators of the current status of the payment/performance risk and represent the Bkefhood of an Nor profit) for the credit dervative should the
notional amount of the swap agresment be closed'sold as of the peried end. Increasing market values, in absokne terms when compared to the notonal amount of the swap, represant a detaroration of the referanced undertying's crada
soundvess and a greater ikelihood or risk of detault or other credit event occurring as defined under the terns of the agreement.

This instrument has a forward starting effective date. See Note 2, Securities Transactions and Investment Income, in the Notes 1o Financial Statements far further information.

il FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
ORWARD FOREIGN CURRENCY CONTRACTS:

[}

B

2

REBEH (18) 25

mEIEF RFA 2iELEBK SEER hAE aff

AZD 032025 NZD 1,557 § E82 3 9 $ 0
AZD 032025 SG0 a 15 0 0
AZD 0312025 § %0 JPY 13,440 ] 0
AZD 0412025 JPY 13,385 § 90 0 0
BOA 032025 31,608 MM 0 ]
BOA 032025 SG0 458 0 1 0
BOA 032025 § an CHF ki) 0 0
BOA 032025 17 NOK 181 0 0
BOA 0412025 NOK Ll § 7 0 0
BPS 032025 AUD LY 1 0 0
BPS 032025 CAD bl 0 0 0
BPS 032025 OKK 578 B 0 0
BPS 032025 EUR 31744 3520 267 0
BPS 032025 GBP 162 m 0 (]
BPS 032025 JrY 112,862 730 0 1200
BPS 032025 SG0 2 16 0 0
BPS 032025 § 2622 EUR 2513 2 0
BPS 032025 1,630 GBP 1,269 0 i
BPS 032025 664 JPY 132,199 0 17
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ORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

REBEHE (8 25

W3IHEE RHFA 2 LER FRER B

EBPS 0372025 § 12 PLN 45 H 1 $ ]
BPS 0372025 58 -} 2 ]
BPS 0312025 k1 542 b ]
BPS 0312025 bl SEK m 1 ]
BPS 0412025 AUD i) § 52 ] ]
BPS 0412025 CAD T8 53 ] ]
BPS 0412025 CHF 454 505 ] ]
BPS 0412025 GBP 1,269 1,629 7 ]
BPS 0412025 JPY 131,762 BE4 i ]
BPS 0412025 WD 18,974 817 ] i
BPS 0412025 § 30,578 EUR 31,744 ] 1264)
BPS 0412025 52 WO 8,245 ] 12)
BPS 0772025 WD B,204 $ 52 2 ]
BRC 0372025 CHF a EUR 10 ] ]
BRC 0372025 JPY 2,667 $ 17 ] ]
BRC 0372025 NOK. 367 r» i ]
EBRC 0372025 § 477 AUD i1 0 181
BRC 0312025 158 NOK 1,759 0 il
BRC 0412025 EUR 10 CHF 9 ] 0
BRC 0412025 NOK 1,758 H 158 1 ]
BSS 0312025 DKK. 11,526 1,610 ] 0
BSS 0312025 § 9471 AuD 14,874 0 1172
BSS 0412025 AUD 14,874 H 9423 172 0
CBK 0312025 267 167 1 0
CBK 0312025 CHF 35 EUR 3 0 0
CBK 0312025 GBP 1,339 § 1,665 0 121}
CBK 0372025 360 n7 B7 ] ]
CBK 031025 $ 488 CHF 445 1] 14
CBK 0372025 B3t DKE 5,816 ] 161
CBK 0372025 264 GBP n2 3 ]
CBK 0472025 DKK 5,806 § B3t B ]
CBK 0472025 EUR 3 CHE kY ] ]
CBK 0472025 WD 33,960 § 1,087 3 ]
LBK 0412025 § 4,345 DKK 28,860 ] 3101
CBK 0412025 360 WD 12,413 ] 13
CBK 0772025 WD 12,349 § 360 3 ]
OUB 0372025 JPY 19,261 17 0 12)
OUB 0372025 § BES NZD 1,667 ] 116}
OUB 0372025 18 PLN 7 ] ]
OUB 0372025 lir3 360 137 ] ]
OUB 0412025 NZD 1,667 $ BES 16 ]
OUB 0412025 360 177 1w ] ]
FAR 0372025 AUD 417 7 ] ]
FAR 0372025 CHF m B B ]
FAR 0312025 JPY 65,009 470 0 112}
FAR 0312025 $ 1,322 DKK 9,398 0 112}
FAR 0312025 B85 JPY 102,549 0 14)
FAR 0412025 DKK. 9,362 H 1,322 12 0
FAR 0412025 JPY 102,209 B85 4 0
FAR 0412025 § 8N CHF 76 0 18
GLM 0312025 SG0 216 § 161 1 0
GLM 032025 $ 607 EUR 519 1] 15
GLM 0312025 ik PLN 510 1 0
GLM 0372025 15 463 [ 1]
GLM 0412025 DKK 13,100 § 1,946 116 0
JPM 0312025 SEK 4,959 EUR 43 0 na
JPM 0372025 360 1,175 $ BBE 1] 14
JPM 0312025 $ 7% JPY 110,053 0 (61
JPM 0372025 B3 PLN 59 1 1]
JPM 0372025 o 360 7 1] imn
JPM 0412025 JrY 109,688 § 3% 5 0
JPM 0412025 560 146 10 1 ]
JPM 0472025 TWD 4,502 137 ] ]
JPM 0472025 $ 255 WD 8,342 1] 120
JPM 0712025 WD 8259 $ 255 2 ]
MBC 0312025 AUD 3 206 ] 1]
MBC 0312025 DKK 6,847 956 2 ]
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ORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

FRETETIT (18) 2

58T RFA ZELER ZEER aE
MBL 032025 EUR a7 CHF a5 $ ] $ 0
MBC 032025 433 SEK 4,820 0 m
MBC 032025 1,900 § 1,965 0 i
MBL 0312025 JRY 277,853 1,512 ] 0
MBL 032025 NOK 1,605 142 0 i
MBL 032025 SEK 12,038 113 12 0
MBC 0312025 § 1,249 CAD 1,788 0 (il
MBC 0312025 n PLN 3 3 0
MBC 032025 15 &0 0 0
MBC 032025 933 360 1248 0 18
MBC 0412025 OKK 17,300 § 251 157 0
MBC 0412025 SEK 4819 EUR 43 0 0
MBC 0412025 SG0 1,247 § 813 8 0
MBC 0412025 WD 5,335 165 2 0
MBC 0412025 § 155 EUR 149 0 0
MBC 0412025 113 SEK 2om 0 2
MBC 0412025 137 WD 4472 0 0
MBC 0712025 WD 4451 § 137 0 0
MBC 082025 § mé WD 65,787 1 0
Ml 032025 AUD 14,368 § 8973 k| 0
Ml 032025 CAD 1,767 1.240 13 0
Ml 032025 SG0 a7 3 0 0
Ml 032025 § m SG0 523 0 12l
Ml 0412025 OKK 3,633 § 507 0 0
Ml 0412025 SG0 523 m 2 0
Ml 0412025 § 1.240 CAD 1,765 0 113
SCX 032025 SG0 a0 § £ 1] 0 0
SCX 032025 § 38,128 EUR 36,542 0 1125
SCX 032025 12 PLN 516 2 0
SCX 032025 136 565 § 0
SCX 032025 132 560 § 0
SCX 0412025 WO ns § 114 1 0
S06 032025 § 133 PLN 538 1 0
UAG 0312026 675 Py 100,829 0 161
UAG 037025 137 PLN 568 [ 0
UAG 037025 1,076 SEK 11,813 L] 0
UAG 0412025 JrY 100,484 § 675 i 0

$ 957 $ 11,099

REBEH (18) 25

mEIHEF RFA 2iELER SZEGER A
AZD 032025 JPY 169,920 § 1133 § ] § 0
AZD 032025 NZD 16 9 0 0
AZD 032025 SG0 0 0 0 0
AZD 0412025 § 113 JRY 169,359 0 L]
BOA 032025 CHF n § bl 0 0
BOA 032025 SG0 1 § 0 0
BOA 032025 § 1 CAD 2 0 0
BOA 032025 16 EUR 15 0 0
BOA 032025 514 JrY 64,157 16 0
BOA 032025 1 SG0 § 0 0
BOA 0412025 SG0 § § 1 0 0
BPS 032025 CAD n 8 0 0
BPS 032025 EUR il n 0 0
BPS 032025 [t 1 9 0 0
BPS 032025 JrY 50,059 335 2 0
BPS 032025 SG0 0 0 0 0
BPS 032025 § 76 EUR 952 0 7
BPS 032025 1 [t 1 0 0
BPS 032025 568 JRY 67,663 14 0
BPS 0412025 EUR 932 § a7 7 0
BPS 0412025 § 335 JrY 49,803 0 12l
BRC 032025 EUR n § n 0 0
BRC 032025 JPY EAR]] n 0 0
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PY HEDGED CLASS FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

RERETIH (18) 2

BEI4EF REA ZELER SHEE 3
ERC 0372025 § 16 EUR 15 H ] $ ]
BRC 0372025 ik JPY 144,269 19 ]
EBRC 0312025 9 NZD 16 ] ]
EBRC 0412025 NZD 16 § 9 ] ]
;3 0312025 DKK 42 B ] ]
B35 0312025 § B AUD 5 ] i
B35 0412025 AUD 5 § :1) 1 ]
CBK 0372025 GBP 13 165 ] 12
CBK 0372025 360 2 1 ] ]
CBK 0372025 § 3 DKK il ] ]
CBK 0312025 1 GEP 1 ] ]
CBK 0372025 18 SEK 1% ] ]
CBK 0412025 DKK n $ i ] ]
CBK 0412025 SEK 191 18 ] ]
FAR 0372025 DKK. i 4 ] ]
FAR 0372025 JPY 149,934 1,001 7 ]
FAR 0312025 SEK 191 17 0 0
FAR 0312025 $ % CHF n 0 ]
FAR 032025 5 DKK 1 0 0
FAR 0312025 621 JPY 96,099 17 0
FAR 0412025 CHF n § 5 0 0
FAR 0412025 DKK B 5 0 0
FAR 0412025 § 1,00 JPY 143,438 0 161
GLM 0312025 SGD 3 § 2 0 0
MYl 0312025 AUD 95 59 0 0
MYl 0312025 EUR b1 il 0 0
MYl 0372025 360 1 1 1] 0
MY 031025 $ 120 CAD m 1] i
MY 0372025 2 DKE 13 1] 0
MY 0372025 [} 360 B 0 0
MY 0472025 CAD m § 10 1 ]
MY 0412025 DKE 13 2 1] ]
MYl 0412025 560 8 3 ] ]
RBC 032025 § G55 JPY 101,101 16 ]
80X 0372025 CaD 169 § n ] ]
80X 0372025 EUR am a4 3 ]
80X 0372025 JPY 136,728 07 ] ]
80X 0372025 360 1 0 ] ]
80X 0372025 § 54 JPY 8,261 1 ]
80X 0412025 a7 136,275 0 ]
558 0372025 JPY 41 § n 0 i
558 0372025 § 166 GBP kil 0 i
558 0412025 GEP 13 $ 166 1 0

$ imn ¥ 121
Tatal Forward Foreign Currency Contracts $ 1,068 § [1,126)

PURCHASED OPTIONS:

ZHEF /B RIS

B3IEE Ei 127952 EOEH  L—k  GHMR  SEnA 0 aztb ik i

80A Put- OTC 30-Year Interest Rate Swap Secured Overnight Fnancing Rate  Receive  3.930%  0G/23/2025 60 ¢ n o 12
8AC Put - OTC 30-Year Interest Rate Swap Secured (venight Financing Rate  Receive  4.005%  0925/2025 bl 1 5
ous Put - OTC 30-Year Interest Rate Swap Secured (vernight Fnancing Rate  Receive  4.065%  0824/2025 600 | 8
ous Put - OTC 30-Year Interest Rate Swap Secured (vernight Fnancing Rate  Receive  3.960%  08/25/2025 800 i 15
ous Put - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate  Receive  4.005%  0925/2025 100 4 3
Total Purchased Options 5 I 43
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RITTEN OPTIONS:

EBEF X4/ 2 HERTE
mEIHEF kil AVTIIR EBHEF L—t
BOA Put - OTC &-Year Interest Rate Swap Secured Overnight Financing Rate  Pay 4.250%

Bank of Japan Uncollateralized
BPS Call - OTC 10-Year Interest Rate Swap Ovemight Call Rate Recene 0.950%
Bank of Japan Uncollateralized

BPS Put - OTC 10-Year Interest Rate Swap Ovemight Call Rate Pay 1.200%
BAC Call - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Receive 2170%
BAC Call - OTC 10-Year Interest Rate Swap 6-Monih EURIBOR Receive 2.350%
BRC Call - OTC 10-Year Interest Rate Swap B-Month EURIBOR Receive 2. 260%
BRC Put - OTC &-Year Interest Rate Swap Secured Ovemight Financing Rate  Pay 4.350%
EBRC Put - OTC 10-Year Interest Rate Swap B-Month EURIBOR Pay 2420%
ERC Put - OTC 10-Year Interest Rate Swap B-Month EURIBOR Pay 2610%
BRC Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay 2.500%
OUB Put - OTC 5-Year Interest Rate Swap Secured Overnight Financing Rate  Pay 4.400%
oug Put - OTC 5-Year Intesest Rate Swap Secured Overnight Financing Rate  Pay 4.280%
oug Put - OTC 5-Year Intesest Rate Swap Secured Overnight Financing Rate  Pay 4.300%
oue Put - OTC 5-Year Interest Rate Swap Secured Overnight Financing Rate  Pay 4.330%
MYC Call - DTC 10-Year Imerest Rate Swap B-Month EURIBOR Receive 2.190%
MYC Put - OTC 10-Year Interest Rate Swap f-Momh EURIBOR Pay 2.460%
UAG Call - OTC 10-Year Imerest Rate Swap f-Momh EURIBOR Recemve 2.210%
UAG Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay 2.460%
Total Written Options

""" Notional amount represents the number of contracts.

TR
06/23/2025

031212025

03N 212025
031052025
0372012025
03252025
09/25/2025
03052025
032012025
03725/2025
0672412025
06252025
06252025
097252025
0372812025
0372812025
0312025
0312025

A

2,300
340,000

340,000
100
100
100
600
100
100
100

2,300
600
2,300
400
100
100
100
100

TLE7 L (BE)

$

Kick: 1]
[F2TI U]
181 0
tll 131
a 0
a 1]
a 0
181 k]
a 0
0 0
0 0
(181 141
181 121
2 (51
14 (2
0 0
0 0
0 0
0 0
an_$ 37



