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ELad NZIa—4% nyyo—> 272K A

AEtEE, MEEZLHHEE. HEFMEIFHEMEIXPINCO Bermuda Trust I Annual
Report October 31, 2023RRA5#k#EL THERLTLET,
YR BIRERIC O =% LTI, BBEBDY FAFTSATVEVLDEF TELT NZa—
NnNyya—r J7oF Al THBHELTWEY, ¥z, [ELa NZa—4 NyOo—
Y Z7UEF M) ETIRRA—T7U K] ERFRTBEBEELHYET,

(1) ERHESE
ELad NZa—4% nNvyo—ry 27YvF A
(2022118 1 H~20234%E10831H)

ELa NZa1—4

Ny o—
27K A
FXREFIL
BEIA :
SRS $ 190
SNEEE. SEFHEE LI #EE 0
MR 4
RAEH 194
B8R :
FIFIE 14
HER 0
BRAH i
BESUIRA 180
REMAE (BK)
BEFMIS 0
TXA—TF7UF 14, 867
ABRE. PRBESRIRERR 0
JEEERIRERE R (2,299)
NE (107)
EIRMAE (G8%) 12, 461
FREHRFTME FHMER) OFEE) :
BEFMISE 1
<ZA—JF7 R 4,476
ABWE., PREESRIREES 0
JEEE R ALK R 487
NEREESSUVEEDOBEICERLINE 7
AEREMEE GHEE) DOHZEE 4,971
AR (B 17, 432
ERICKIMEEDME (R $ 17,612
*5E R $ 0

(3) BRRTAFLAIELOREHDEZBHELTLES,
(F) BEECLICFRFLRBEIEEAALTHY ET,



(2) MEELBHES
ELad NZa—4% Nrvyvo—ry 727208 A
(2022118 1 H~20234%E108318)

ELa NIa—4
nNvoo—y

27K A
FREIL
MEEDEM (BL) :
ER
BEHIRA $ 180
RRMFIE (B 12, 461
REBEAE GFHfiiE) OfZES 4,971
EAICKAMEEDME (R) %8 17,612
S :
HEREE
F_(USD) (5, 264)
J_(JPY) (192)
J_(USD) {, 559)
Y (JPY) (1,043)
Y (USD) (7, 485)
HEREREEE (15, 543)
J7vRazy FELE
J7oRazy NREICKBMEEDHME () %8 (50, 160)
MEEDE (H) EAst (48, 091)
fhERE -
e 203, 011
EES $ 154, 920

(F) BRRATAFLBIELOREHNZBHEL TLET,
(¥) BEBECLICFRFLRBEIMMEEALTHY ET .



ELa NIa—4 NvHro—>y 772K

(3) HEARMIESAMEK (the Schedule of Investments)
(A) ELa NEa—4 nNvHpo—r 272K A
(2023F£10831 0K #*E)

(ﬁﬁiz:;?—) (ﬁ?zmzﬁ?—)

[SHORT-TERM INSTRUMENTS 3.0%

Bank of Nova Scotia

4.830% due 11/01/2023 $ 13 % 13
Brown Brothers Harriman & Co.
4.830% due 11/01/2023 1 1
Citibank N.A.
4.830% due 11/01/2023 55 55
DBS Bank Ltd.
4.830% due 11/01/2023 47 47
JPMorgan Chase Bank N.A.
4.830% due 11/01/2023 100 100
Sumitomo Mitsui Banking Corp.
4.830% due 11/01/2023 6 6
Sumitomo Mitsui Trust Bank Ltd.
4.830% due 11/01/2023 128 128

350
5.410% due 12/28/2023 (al(c) 4,300 4,264
Total Short-Term Instruments 4614
(Cost $4,614)
Total Investments in Securities 4614
(Cost $4,614)

O
(Bif : F)

INVESTMENTS IN AFFILIATES 97.3%
OTHER INVESTMENT COMPANIES 97.3%

PIMCO Bermuda Bank Loan Fund (M)

(Cost $119,983) 10,605 150,802
Total Investments in Affiliates 150,802
(Cost $119,983)
Total Investments 100.3% $ 155,416
(Cost $124,597)
Financial Derivative

Instruments (b) (0.3%) (484)
(Cost or Premiums, net $0)
Other Assets and Liabilities, net (0.0%) 12
Net Assets 100.0% __$154,920

INOTES TO SCHEDULE OF INVESTMENTS:

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

(b) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

KRB (8)
73

WEIHEF RFEA ZiHELAE ZEEE &
BPS 11/2023 $ 0 JPY 10 $ 0 $ 0
JPM 11/2023 JPY 490 $ 3 0 0
MBC 11/2023 102,698 689 n 0
My 11/2023 $ 0 JPY 30 0 0
TOR 11/2023 692 102,698 0 (14)

$ n $ (14




ELa NZIa—4% NArvo—2

(JPY) AND Y (JPY) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

(18) 3

HBIEF RFA ZiELAE ZEIEE
BOA 11/2023 JPY 1,784 $ 12 $ 0 $ 0
BOA 11/2023 $ 162 JPY 22,693 0 3
BPS 11/2023 JPY 1,914,445 $ 12,809 168 0
BPS 11/2023 $ 18 JPY 17,508 0 (2)
BPS 12/2023 7,256 1,080,274 0 (84)
CBK 1172023 JPY 586,907 $ 3,898 23 0
CBK 1212023 $ 3,764 JPY 562,651 0 19)
DuB 11/2023 5919 875,818 0 (1361
MBC 11/2023 JPY 1,088,001 $ 7,270 86 0
MBC 1212023 $ 7,256 JPY 1,080,350 0 (84)
MYI 11/2023 JPY 18,614 $ 122 0 0
SCX 11/2023 13,352 90 1 0
TOR 11/2023 309,741 2,064 19 0
TOR 11/2023 $ 2,19 JPY 3,234,561 0 (433)
TOR 12/2023 2,064 308,172 0 (18)
UAG 11/2023 JPY 235,691 $ 1,575 19 0
UAG 12/2023 $ 1,575 JPY 234,497 0 (18)

$ 316 $ (797)
Total Forward Foreign Currency Contracts $ 327 $ 811)




(B) F.Lo

INS 2 —4

(2023 10A31BHR#E)

AT B
(BfL: F) (B F)

INVESTMENTS IN SECURITIES 99.3%
BANK LOAN OBLIGATIONS 86.9%

AAdvantage Loyality IP Ltd.

10.427% due 04/20/2028 $ 2,665
ABG Intermediate Holdings 2 LLC

8.924% due 12/21/2028 1,686
Acrisure LLC

8.939% due 02/15/2027 1,004
9.835% due 10/18/2030 250
Adient U.S. LLC

8.689% due 04/10/2028 450
Air Canada

9.128% due 08/11/2028 829
Alliant Holdings Intermediate LLC

8.835% due 11/05/2027 593
Allied Universal Holdco LLC

9.174% due 05/12/2028 838
Altar Bidco, Inc.

10.493% due 02/01/2030 1,000
Altice France S.A.

10.894% due 08/15/2028 1,902
Amynta Agency Borrower, Inc.

10.424% due 02/26/2028 698
Applovin Corp.

8.424% due 10/25/2028 1,663
Arches Buyer, Inc.

8.674% due 12/06/2027 524
Aretec Group, Inc.

9.924% due 08/09/2030 500
Ascend Learning LLC

8.924% due 12/11/2028 892
AssuredPartners, Inc.

8.824% due 02/12/2027 1,284
Asurion LLC

8.689% due 12/23/2026 181
athenahealth Group, Inc.

8.577% due 02/15/2029 2,222
AVSC Holding Corp.

10.924% due 10/15/2026 700
Axalta Coating Systems Dutch Holding B BV
7.890% due 12/20/2029 1,397
Bally's Corp.

8.927% due 10/02/2028 1,188
Bausch + Lomh Corp.

8.755% due 05/10/2027 1,297
9.324% due 09/29/2028 1,650
BCPE Empire Holdings, Inc.

10.074% due 12/11/2028 1,147
BCPE Grill Parent, Inc.

10.145% due 09/30/2030 800
Boxer Parent Co., Inc.

9.189% due 10/02/2025 907
Brookfield WEC Holdings, Inc.

8.189% due 08/01/2025 1,090
Brown Group Holding LLC

8.174% due 06/07/2028 1,293
Caesars Entertainment, Inc.

8.674% due 02/06/2030 1,368
Carnival Corp.

8.336% due 08/08/2027 1,768
Castlelake Aviation One Designated Activity Co.
8.421% due 10/22/2026 4
Central Parent LLC

9.406% due 07/06/2029 1,388
Charter Next Generation, Inc.

9.189% due 12/01/2027 1,642
Clarios Global LP

9.074% due 05/06/2030 1,750
Clear Channel Outdoor Holdings, Inc.

9.145% due 08/21/2026 16

$ 2697
1,585

1,068
248

451
829
592
797
972
1,694
699

1,661

487
832
1,275
1,753
2,158
666
1,400
1,107

1,243
1,591

1,147
172
907

1,090

1,272

1,385

1,740

1,382
1,603

1,750

Nnooo—y

Cloud Software Group, Inc.

ELa

727 K(M)

AT Bl
(BfL: F) (B F)

9.990% due 03/30/2029 $ 2438 $
Clue Opco LLC

9.829% due 09/20/2030 1,400
Clydesdale Acquisition Holdings, Inc.

9.599% due 04/13/2029 1,773
CMG Media Corp.

8.990% due 12/17/2026 1,464
Coherent Corp.

8.189% due 07/02/2029 1,402
Commscope, Inc.

8.669% due 04/06/2026 990
Corelogic, Inc.

8.939% due 06/02/2028 1,608
Cornerstone Building Brands, Inc.

8.685% due 04/12/2028 536
Cornerstone OnDemand, Inc.

9.189% due 10/16/2028 1,287
Covanta Holding Corp.

8.332% due 11/30/2028 800
COP Holdco LP

8.990% due 06/05/2028 700
Creative Artists Agency LLC

8.824% due 11/27/2028 700
Crocs, Inc.

8.424-8.540% due 02/20/2029 121
CSC Holdings LLC

7.948% due 04/15/2027 1,447
Cushman & Wakefield U.S. Borrower LLC
8.189% due 08/21/2025 81
8.674% due 01/31/2030 831
Delos Aircraft Designated Activity Co.

7.402% due 10/31/2027 500
DIRECTV Financing LLC

10.439% due 08/02/2027 1,192
Dun & Bradstreet Corp.

8.176% due 02/06/2026 1,726
8.326% due 01/18/2028 187
Edelman Financial Engines Center LLC

8.939% due 04/07/2028 623
Elanco Animal Health, Inc.

7.165% due 08/01/2027 521
Emrld Borrower LP

8.324% due 05/31/2030 836
Endurance International Group Holdings, Inc.
9.422% due 02/10/2028 1,601
Entain PLC

8.990% due 10/31/2029 199
Fertitta Entertainment LLC

9.324% due 01/27/2029 976
FinCo I LLC

8.383% due 06/27/2029 956
First Student Bidco, Inc.

8.501% due 07/21/2028 7186
8.662% due 07/21/2028 270
Flutter Entertainment PLC

8.902% due 07/22/2028 1,384
Focus Financial Partners LLC

8.824% due 06/30/2028 500
Forest City Enterprises LP

8.939% due 12/08/2025 733
Formula One Management Ltd.

7.574% due 01/15/2030 1,025
Froneri International Ltd.

7.674% due 01/29/2027 1,181
Gainwell Acquisition Corp.

9.490% due 10/01/2027 1,477
Garda World Security Corp.

9.746% due 10/30/2026 800

2302
1,340
1,720
1323
1,401
852
1,467
568
1,218
793
700
698
121
1,309

81
796

501
1,162

1,726
187

614
510
835
1,490
200
955
957

695
262

1,387
500
663

1,026

1176

1416

799

EEEE Bl
(B F) (B F)

Genesys Cloud Services Holdings | LLC

9.439% due 12/01/2027 $ 1,367
Global Medical Response, Inc.

9.934% due 10/02/2025 1,188
GoTo Group, Inc.

10.283% due 08/31/2027 977
Great Outdoors Group LLC

9.402% due 03/06/2028 1,675
Grifols Worldwide Operations Ltd.

7.424% due 11/15/2027 700
GTCR W Merger Sub LLC

8.334% due 09/20/2030 1,600
Hub International Ltd.

9.662% due 06/20/2030 1,778
Hudson River Trading LLC

8.439% due 03/20/2028 789
Hunter Douglas Holding BV

8.891% due 02/26/2029 1,267
Icon PLC

7.902% due 07/03/2028 908
iHeartCommunications, Inc.

8.439% due 05/01/2026 838
Informatica LLC

8.189% due 10/27/2028 997
IRB Holding Corp.

8.424% due 12/15/2027 1,230
ISolved, Inc.

9.484% due 10/14/2030 575
Ivanti Software, Inc.

9.907% due 12/01/2027 1,540
Jane Street Group LLC

8.189% due 01/26/2028 862
Jazz Pharmaceuticals PLC

8.939% due 05/05/2028 1471
LBM Acquisition LLC

9.174% due 12/17/2027 1,040
Level 3 Financing, Inc.

7.189% due 03/01/2027 1,000
LifeMiles Ltd.

10.934% due 08/30/2026 708
LifePoint Health, Inc.

10.906% due 11/16/2028 1,406
Lumen Technologies, Inc.

7.689% due 03/15/2027 2,168
Madison IAQ LLC

8.703% due 06/21/2028 695
Magenta Buyer LLC

10.645% due 07/27/2028 1,547

Mauser Packaging Solutions Holding Co.

9.319% due 08/14/2026 97
McAfee Corp.

9.165% due 03/01/2029 1,872
McGraw-Hill Education, Inc.

10.183% due 07/28/2028 739

Medline Borrower LP

8.689% due 10/23/2028 2,300
MH Sub I LLC

9.574% due 05/03/2028 1,820
Mitchell International, Inc.

9.189% due 10/16/2028 ni
MKS Instruments, Inc.

7.819% due 08/17/2029 506
Mosel Bidco SE

10.136% due 09/16/2030 600
Naked Juice LLC

8.740% due 01/24/2029 399
NCR Atleos LLC

10.176% due 03/27/2029 600
Neptune BidCo U.S., Inc.

10.507% due 04/11/2029 1841

$

1,367
m
622

1,665
682

1,691

1,779
778

1,199
909
n
997

1,218
574

1373
861

1472
992
936
692

1,331

1,642
671

1,098

94

1,795
702

2,288

1,743
701
504
599
368
576

1,615



HEEEE Bl
(B F) (B F)
Nouryon Finance BV

9.434% due 04/03/2028 $ 898 $ 879
Olympus Water U.S. Holding Corp.

10.390% due 11/09/2028 50 50
OMNIA Partners LLC

0.500% due 07/25/2030 (b) 94 94
Ontario Gaming GTA LP

9.640% due 08/01/2030 1,060 1,060
Organon & Co.

8.450% due 06/02/2028 1,467 1,456
Oryx Midstream Services Permian Basin LLC

8.692% due 10/05/2028 693 693
Oscar AcquisitionCo LLC

9.990% due 04/29/2029 447 436
Osmosis Buyer Ltd.

9.082% due 07/31/2028 1,017 1,000
Parexel International, Inc.

8.689% due 11/15/2028 167 1,663
Peraton Corp.

9.174% due 02/01/2028 1,900 1,868
PetSmart LLC

9.174% due 02/11/2028 829 821
Phoenix Guarantor, Inc.

8.689% due 03/05/2026 1,087 1,077
Polaris Newco LLC

9.439% due 06/02/2028 2,163 2,047
Prime Security Services Borrower LLC

7.832% due 10/13/2030 1,000 999
Project Alpha Intermediate Holding, Inc.

10.075% due 10/28/2030 500 486
Proofpoint, Inc.

8.689% due 08/31/2028 192 780
Rackspace Technology Global, Inc.

8.206% due 02/15/2028 171 79
Radiate Holdco LLC

8.669% due 09/25/2026 85 70
RealPage, Inc.

8.439% due 04/24/2028 979 958
Restoration Hardware, Inc.

8.674% due 10/20/2028 1,094 1,038
Scientific Games Holdings LP

8.914% due 04/04/2029 731 720
Sedgwick Claims Management Services, Inc.

9.074% due 02/24/2028 396 395
Select Medical Corp.

8.324% due 03/06/2027 1.2 1,219
Simon & Schuster, Inc.

9.325% due 09/27/2030 175 174
SkyMiles IP Ltd.

9.166% due 10/20/2027 1,587 1,628
Sotera Health Holdings LLC

8.395% due 12/11/2026 1,100 1,093
Spring Education Group, Inc.

9.914% due 10/04/2030 300 297
SRS Distribution, Inc.

8.939% due 06/02/2028 1,306 1,279
Star Parent, Inc.

9.386% due 09/27/2030 750 n
Tempo Acquisition LLC

8.074% due 08/31/2028 898 898
TK Elevator Midco GmbH

9.381% due 07/30/2027 785 781
TransDigm, Inc.

8.640% due 02/22/2027 1,673 1,674
8.640% due 08/24/2028 1,118 1,118
Triton Water Holdings, Inc.

8.902% due 03/31/2028 794 755
Uber Technologies, Inc.

8.169% due 03/03/2030 496 496

ELa

BEEEE B
(B F) (B F)

BEEEE B

(BfL . F) (BfI: F)
UKG, Inc.
8.764% due 05/04/2026 $ 2658 2647 Bank of Nova Scotia
United AirLines, Inc. 0
9.189% due 04/21/2028 1,89 Tagl|  (LAuEOIEE R
Univision Communications, Inc. Brown Brothers Harriman & Co.
8.689% due 01/31/2029 891 879 4.830% due 17/01/2023 2 2
UPC Financing Partnership Citibank N.A.
8.374% due 01/31/2029 525 516 4.830% due 11/01/2023 108 108
USl, Inc.
DBS Bank Ltd.
9.140% due 11/22/2028 2,015 2,012
Verscend Holding Corp. 4.830% due 11/01/2023 92 92
9.439% due 08/27/2025 795 795 HSBC Bank PLC
Vertiv Group Corp. 4.420% due 11/01/2023 GBP 1 1
8.179% due 03/02/2027 791 91 JPMorgan Chase Bank N.A.
Wand Newen 3 i 4.830% due 11/01/2023 § 1% 196
8.174% due 02/05/2026 883 882 3 . .
Whatabrands LLC Sumitomo Mitsui Banking Corp.
8.439% due 08/03/2028 663 ge7| S0l Ll 1 ]
White Cap Supply Holdings LLC 4.830% due 11/01/2023 $ " 1
9.074% due 10/19/2027 663 659 Sumitomo Mitsui Trust Bank Ltd.
William Morris Endeavor Entertainment LLC 4.420% due 11/01/2023 GBP 33 41
8.189% due 05/18/2025 1,269 1,270 4.830% due 11/01/2023 $ 250 250
Woof Holdings, Inc. 7128
9.397% due 12/21/2027 792 645
Zayo Group Holdings, Inc.
8.439% due 03/09/2027 619 525 5.346% due 11/21/2023 (c) 3,000 2,991
9.640% due 03/09/2027 788 666 Total Short-Term Instruments 13,319
Ziggo Financing Partnership (Cost $13,319) 1
o
7.949% due 04/30/2028 1,100 1,078 Total . (2)99.3% s 179,156
Total Bank Loan Obligations 156,762 (Cost $182,821)
(Cost $159,628) Financial Derivative
Instruments (fig) (0.0%) @3)
(Cost or Premiums, net $(40))

Bombardier, Inc. Ko
7.500% due 02/01/2029 1,100 1020 Other Assets and Liabilities, net 0.7% 1,257
Genesis Energy LP Net Assets 100.0% $ 180,380
7.750% due 02/01/2028 1,300 1,225
8.000% due 01/15/2027 200 192
8.875% due 04/15/2030 350 339
Global Infrastructure Solutions, Inc.
7.500% due 04/15/2032 725 594
LifePoint Health, Inc.
11.000% due 10/15/2030 325 306
Lindblad Expeditions Holdings, Inc.
9.000% due 05/15/2028 1,000 963
MGM Resorts International
4.625% due 09/01/2026 500 465
NCL Corp. Ltd.
8.125% due 01/15/2029 400 391
Olympus Water U.S. Holding Corp.
7.125% due 10/01/2027 350 323
Rand Parent LLC
8.500% due 02/15/2030 (e) 1,000 914
Spirit AeroSystems, Inc.
7.500% due 04/15/2025 500 499
Stagwell Global LLC
5.625% due 08/15/2028 325 269

7,500

Virgin Media Secured Finance PLC

4.250% due 01/15/2030 GBP 1,600 1575
Total Corporate Bonds & Notes 9,075
(Cost $9,874)
[SHORT-TERM INSTRUMENTS 7.4%

9,600

272k

(M)
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NOTES TO SCHEDULE OF INVESTMENTS:

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

(@ The ion of Total by ic region as of October 31, 2023 is 86.4% of Net Assets in the United States and other countries comprising of
12.9% of Net Assets in aggregate.

(b) Al or portion of this amount rep loan i The interest rate for the unfunded portion will be determined at the time of funding. See
Note 4, Securities and Other Investments, in the Notes to Financial for more i ion regarding loan i

(c) Coupon represents a yield to maturity.

BORROWINGS AND OTHER FINANCING TRANSACTIONS

WEIHEF HHEH RFB wHR HESEE  ER ZIERIEE  LRZHOME LAZHIOR]RD
BOS 5.340% 10/31/2023 11/01/2023 ¢ 9,600  U.S. Treasury Bonds 2.250% due 08/15/2046 $ 19,638) ¢ 9600 $ 9,601
Total Repurchase Agreements $ (9.,638) ¢ 9,600 $ 9,601
WEIHF EAFIE #EAR bkl BATA? YIN—=R LRDIKH
BOS 4.000% 10/20/2023 11/03/2023 $ (706) _$ (707)
Total Reverse Repurchase Agreements $ (707)
pozeal]
F—=n"—F4A+/
R 45% 30832 31-908 0HUE &t
Reverse Repurchase Agreements
U.S. Corporate Debt $ 0 $ (707) $ 0 $ 0 $ (707)
Total Reverse Repurchase Agreements $ 0 $ (707) $ 0 $ 0 $ (707)
Total Borrowings $ 0 $ (707) $ 0 $ 0 $ (707)
Payable for Reverse Repurchase Agreements $ (707)

The following is a summary by counterparty of the market value of Borrowings and Other Financing Transactions and collateral pledged/(received) as of October 31, 2023:

(e) Securities with an aggregate market value of $914 have been pledged as collateral under the terms of the following master agreements as of October 31,
2023.

UN—R LK FEHER LG EFEY EREANL Ry IV
m5IHF LRZHIDZER DX D3 D3h () R—r—®
Global/Master Repurchase Agreement
BOS $ 9601 $ (707) ¢ 0 0 8894 8,724) % 170
Total Borrowings and Other Financing Ti i $ 9,601 $ (707) % 0§ 0

Includes accrued interest.

The average amount of borrowings outstanding during the period ended October 31, 2023 was $23 at a weighted average interest rate of 4.000%. Average borrowings may include sale-buyback transactions and reverse repurchase
agreements, if held during the period

Net exposure represents the net receivable/(payable that would be due from/to the counterparty in the event of default. Exposure from borrowings and other financing transactions can only be netted across transactions governed under the
same master agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.
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(f) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
FUTURES CONTRACTS:

REREFH EEFEBLS
il i 4] fRA B4k (8) # BE =i
U.S. Treasury 5-Year Note December Futures Short 12/2023 15 $ 2% $ 2 $
U.S. Treasury Ultra 10-Year Note December Futures Short 12/2023 2% 129 6 0
Total Futures Contracts $ 153 $ 8 3 0

FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

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

Cash of $259 has been as for traded and ly cleared fi i instruments as of October 31, 2023. See Note
8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

SRRERSEE ERUREBE SR AR
s EEANEEE s EEEE A
BoAJvay bi) A7vT &t FYFTay bik) A0y T &it
Total Traded or y Cleared $ 0 $ 8 $ 0 $ 8 $ 0 3% 0 $ 0§ 0

(g) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

[FORWARD FOREIGN CURRENCY CONTRACTS:

KRR (8)
AE &

mEIEF REA ZREE ZHEE

BPS 11/2023 EUR 46 $ 49 $ 0 $ 0
BRC 11/2023 $ 1,654 GBP 1,364 1 0
BRC 12/2023 GBP 1,364 $ 1,665 0 (1)
TOR 11/2023 1,364 1,857 2 0
Total Forward Foreign Currency Contracts $ 3 $ (1

SWAP AGREEMENTS:

YI7LUAR:
IYTATAD . 27y T Offife
XH/ER YT F LR TUST7 L REBRFM B
HEIHEF b=BNE—Y TOT 4T 4 e EHEF] BELE bt 15| X/ (RE)  (8) # HE £
GST Receive iBoxx USD Liquid
Leveraged Loans Secured Overnight Financing Rate
Total Return Index N/A Index $ 1,500 03/20/2024  $ g s 1 $ 0 3 (18)
MYC Receive iBoxx USD Liquid
Leveraged Loans Secured Overnight Financing Rate
Total Return Index N/A Index 3,900 03/20/2024 (21) (4) 0 128)
Total Swap Agreements $ (40) % @B $ [ (43)

(M)
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