OMUZ-251876-0000-20240308<>
K #4772 FoH#EARROEYTY. 3

& 5 5 | BERIE N E S

EEEG]

2028%F9 A8 HET (20134£10A25R %)

ER A

FELTHETONEREREFEIRETHSEL
aJ- k=2 -YE—=2-TF7URIl — 4
ZRJ (JPY) OEBREERIAFE~DEREE
BLT, R FEEZEAET.) OXKIL
BTERLETIREERESFICEENYG
BEETL. MFREOERSITELLY
BOEBZHILET, BH. MHKREER
THAIIFR— XY=~y b - IHF—T72FK
DEREERAEHE~DERELITVLET, HET
DHEREEI~NDERELS L EHIFT S
LERERRELET, BREERAHF~DERD
ERICETHERE. ELaD v/ =
Ty RIZRELET . EENLGHEANEERSE
EIZDOWTE, RAELTABAYOZETW
FHA,

FTEERANR

ZEUFJ/EMa | ELa- F—FI-YBR—2T 7
Mol Yi-u | ORI — 5&RJ (JPY) &
77 0 P EURR— =7y b IH—
EEAELY | 77V FOBREERIHZEE
(BRAEY) | BEXFLELFT,

L3 b4 |ELT - b= - JR—2 - R
N4 -y | FSTFO—-T7Y FADEREE
7708 - @BL T, BRAGEZRHROESSE
DA WPY) | EXFERERRELFET,

VA - hAEOAHESETEREN
I=-ryb | RELFET,
WW=77UF | NEBEE~ADEREFITVEREA,

FHAAHR

BREEF~OREZGITHIRER T EE A,
NEREE~DEERREFITVEEA.

u\

> B 5 &t

REFERROELFRBELS S UEERE GF
MEEEHET.) FOLEENRARE L
L. HEERHAE. EEMEBKE, TREARFE
BELTEESANRELET RAIE LT,
RLFRDOIENREDKEFZERL.
RELIEDEERTI S LEHELET,
=2 L. HEMRINESDVIEOSE(CIEHER
OBV ENHY EY, T, HEEMEE
KE, ERARRFICE>TRIRELESERLE
BORWIERBHYET, BH. F25HEH
RETOMEIE, REDDEFITVEE A

ERREE (240R)

ZEUFJ/ELT b3 -YE—Y-
770 R<BBAYILL> (BRRER)

F1198 CREH
1208 GREH
FI1218 GREH
F1228 (CREH
F1238 CREH
1248 (GREH

: 2023510R10H)
: 2023%11A 8H)
: 20235%12A 8 H)
120241 A9R)
1202422 A 8AH)
120243 A 8H)

ZBREDAHGZSEAN

TREIKANDCEBEBYESEHILBLEITFET,

ST .BFEHELOI=Z=EUFJ/ELT F—42)L-
JA—2 - T7 U E<ABBAYDLEL> (BARE
&, E53 A8 HICEIAHOREEITVELT:
DT, FEFITEDVTENIE~FE 1248 DEFIKR
EFEEOHTITHERLLEITET,

SHELEISHEEHINEATHYET LS BHEL
BLEIFET,

(°) MUFG
=Z2UFJ7tykIRIATIN

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

LERREEICET SEMLEhEE

75 (BESR - 2 E)Y:00~17:00,
A L T R E~ 1 B3 BB O

BEEZOEMIINBIOEEL TR, IRV OFTREICBRR(EEL,




=FUFJ/ELT F—EIL-YA—2 - TD7 U F<AB~ANy I HL> (BARER)

AKEHORTICH--T

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

O&mIL30H DEREE

e 7 e e % {5 3 ;
kOB M| o (BB AT %ﬁﬂﬁj\wiﬁwmg’iﬁﬁé{%ﬁg%
(]7 @E(%) §7\ EE {i J}% (u %3 7"? ES ES fﬂ 7\ Ll: %3 e =4
! & % % % % AR
954 (20214E10A 8 A) 8, 680 15 0.4 — — 98. 7 5,061
9641 (20214F11A 8 H) 8, 860 15 2.2 — — 99.5 5, 007
97H] (20214E12H 8 A) 8, 790 15 NO0. 6 — — 99.0 4,877
98141 (20224£1 A11H) 8,821 15 0.5 99.2 4,847
9941 (20224E 2 A 8 H) 8, 627 15 A2.0 — — 99.2 4, 694
1004 (20224F- 3 4 8 H) 8, 563 15 A0. 6 — — 99.0 4, 655
1013 (20224- 4 H 8 A) 8,803 15 3.0 — — 98.9 4,723
10281 (2022F 5 4 9 H) 8, 909 15 1.4 — — 99.3 4,708
1034 (2022£6 4 8 H) 9,109 15 2.4 — — 99.0 4,791
1043 (20224-7 H 8 A) 9, 140 15 0.5 — — 99. 1 4,783
1053 (20224- 8 A 8 A) 9,189 15 0.7 — — 99. 1 4,779
1064 (20229 A4 8 H) 9, 583 15 4.5 — — 99.0 4,974
1074 (20224F10 A 11H) 9,184 15 A4.0 — — 99.0 4,702
1083 (20224114 8 H) 9, 055 15 AL 2 — — 99.2 4,582
1094 (2022412 8 H) 8, 969 15 NO0. 8 — — 99.2 4, 495
1108 (202371 A10H) 8, 670 15 A3.2 — — 98.5 4,334
1113 (202342 H 8 A) 8, 644 15 AO. 1 — — 98.7 4,239
1124 (202343 H 8 A) 8,797 15 1.9 — — 99.3 4,303
11381 (20234 A10H) 8, 764 15 AO0. 2 — — 99.2 4,278
1148 (20235 A 8 H) 9,013 15 3.0 — — 99.2 4, 356
1153 (202346 H 8 A) 9, 059 15 0.7 — — 99.0 4,342
1164 (202347 H10A) 9, 096 15 0.6 — — 98.9 4, 297
1178 (2023F- 8 4 8 H) 9, 160 15 0.9 — — 99.0 4,278
1184 (202349 H 8 A) 9,375 15 2.5 — — 99. 4 4,376
1198 (2023410 10 1) 9,214 15 AL 6 — — 99. 4 4,263
1204 (20234114 8 H) 9, 445 15 2.7 — — 99.2 4,318
12131 (20234121 8 H) 9, 354 15 AN0. 8 — — 99.0 4,178
12231 (2024F 1 H 9 H) 9, 464 15 1.3 — — 99.3 4, 229
1231 (2024452 A 8 A) 9,711 15 2.8 — — 99.0 4,261
1243 (202443 H 8 H) 9, 758 15 0.6 — 99. 2 4, 258

(7B M7 7 v FOEMEMEL, BERNS LT 2REFEFRERICOVTIE, AilE % B OEEIAEEZ LIS L TR £,
() FEYEMRA O M RITBLEA 7,

(%) H7 7 FOMEE & 2 KT WO RIFHPFE LRz, N Fv—2FThHY A,

(I8 M7 7 » FRBERELEMAANETO T, MERAARR), TEEREMILR) IRERREZTH L TBY 7,
() MEHREELR ) (TR — TR R,



ZZUFJ/ELT F—EIL-YE—2 - - T7 U F<AB~AyISHL> (BARER)

O L eI DEENMEE & HRFDHER

I L R I R e S

(€] ! % % % %

20234# 9H8H 9, 375 — — — 99. 4

#1194 9 AR 9, 356 NO0. 2 — — 99. 2
@ R

20234#10)%105 9, 229 AN1.6 — 99. 4
o

20234£10H 10H 9,214 — — — 99.4

’;’%‘IZOEH 1OH§E 9, 149 ANO0. 7 — — 99.0
#H xR

20234E£11H 8 H 9, 460 2.7 — — 99. 2
(€]

202344i11ﬂ 8 H 9, 445 — — — 99. 2

1213 1LAR 9,478 0.3 — — 99. 1
@ R

202344i12ﬂ 8 H 9, 369 ANO0. 8 — — 99.0
o

20234£12H 8 H 9, 354 — — — 99.0

’;’%‘122?91 12ﬂ§k 9,372 0.2 — — 99.0
@ R

20241 H 9 H 9,479 1.3 — — 99. 3
(€]

20244# 1H9H 9, 464 — — — 99. 3

#1234 1AR 9, 758 3.1 — — 99.0
#H xR

202444:‘ 2H8H 9,726 2.8 — — 99.0
o

20244E 2 H 8 H 9,711 — — — 99.0

’;’%‘124?91 2ﬂ§k 9, 828 1.2 — — 99. 1
@ R

202443 H 8 H 9,773 0.6 — — 99. 2

W) Y77 v FOFEEMEEIL, #ER LT 2 REEFEERIT OV T,
1) WKL ERAEIT AR A 2. TSR I i b,

BiE 2 A o S EG%E 2 5L

ek
CHETH

LTHEYET,

(

(

) H7 7 v MTHEEFEFEMAANET O T, MERMALLSR), MEHREMLER) 3RELRZTHL TR £7,
() MERSEMIR ) (TR R — e R,




ZZEUFJ/ELT F—2I-YE—2 - - TD7 U R<ABAYTHL> (BARER)

2
[Tuh]

B FHEE

SE1198~551245A : 202359 9H~2024F3RH8H

D LR EAP DEAMES DT DOV T

BAEMERE DR
(M) (BRHM)
10,500 40,000
10,000 (—sEmemmamemE: 88 ) 3000

9,500

9,000

20,000

(= meiieg - 2002

(e o 0

10,000

2023/9/8 2023/11/8

11988 9,375H
£ 1248% 9,758H
BEh DB & 90H
B oE o= 5.1%
(HEEEIZEN—2R)

2024/1/10 2024/3/8

XHESHBREREMES. PRSI LONBE. WDk
BIAH) ZDEFICBRELCDDEHRUTEHELIZHDT,
77V ROBRADERENZ/N T+ —Y VY RERTHDTT,

KREBEDT 7V RICBVTIF. DEEZEBIRETHNESNICDOV
Tl ZH/EDHBEENTHHOI-RICLVERIET, &
feo 7V ROBAMERCKIBERFGDERIETIT, 20T,
BEANDRIBEDHFE FDEBDINRZTR I DD TIFENRIC

TBRLEEL,



ZZEUFJ/ELT F—2I-YE—2 - - TD7 U R<ABAYTHL> (BARER)

| E@E0EE
" BAEMREFEARDOYIHICHERE.1% (DEEBEIREN—X) DL
L HEBWFUR,

D BAMEOT B EHER

[ LtRER
KRIVARATER UL EN TSR ERD F UL, }

L CREBESFTRA LRV ENTSRERUF U,




ZZEUFJ/ELT F—2I-YE—2 - - TD7 U R<ABAYTHL> (BARER)

S119H~5512457 : 2023F9 A 9H~2024F3H8H

D BEBEICONT

» &R SKRIVEFHHATERULE Uz, 2D,
REESFHRIESERULE UL, FRBICKDEHFTFHEAFNSBXK

HAIEDFHH S5 2023F10AKICHNIFT
[FAREHEREEESS (FRB) [CK
25 I ESHOBERNIRANLT 2 & D
AEFENSKEEFMREFELULET U,
D’ AV ITLUDEBBEEP—HDOM
BPRZ PO AR BFERESFZEREL
JcF RBICKZEMATFRASZZ (T
CTREESMRIEFERUE UL

» BEmR
KRWEHEATERLE LI,
HBEDIH D 520235F 10FKEICHF
TIEKEHDERHEESR (FRB) IC
KB ERMS I EMHOBERORMLBAED

EHZENMENUICBECTIEK RIVIFHH
THRELIZBDOD., ZHEZBUTHD
EXRIVEFHATERUE U,

> ENFERAERITIS

#IBRI-LEBMEFIZX0 % ZTOS
KETHRBLF U,
LHEORRATMMmEZH D & HiRE
RESHZREEZELE U CERMMIBHARE
ZiTWE UL, J—J)b - b—b (3B
R-2EY) FYAFABTHEL., B
gt I—)b - UL—KIE—0.010% &0
FUJ.

D LFBEEFEDOR— ~ T+ UFICDONT

»=2UFJ/ELD =9 -UI=V"

T7 U R<EBEANYIRL> (BARER)

FEUTHETCONEREESECTHZE
L b—=9)- U= - T7URI
— 3R J (JPY) OREEFIS
NDEREZBEUTC. R FTEEZSH
FI, ) DRRIVETCZDDLET DRE
BEESEZSMUICHEIANT L. &
fee XR— - NX—4Tvhk - XYP=—TrFv
RREESEIsZ—SEF AN ERZ
TULE U,

757

3. 20244 2 BAREFRT. HETOH
EHREEFEZB U TREULBREY XD
BE L. BIEEORITERICIFRIET S
BN & B%E & HMT U Tz saimDREN
RHEALLZERE, 77 Z—XA(529.4%.
TJUTF 4 - Xv70F199%ELE UM,
(R hR—=2)



ZZEUFJ/ELT F—2I-YE—2 - - TD7 U R<ABAYTHL> (BARER)

»ELT h=FI-UI=Y - T7URI
- J932J (JPY)
SFHBES LUET 9 -5 HEE
HAI DN S5 2023F10AKEBICH T
CEBERT 7V R2fEDTab—Y 3>
(CFHLOUNEEPEFRINE) ZhiET
BxtrcROELF UIZ. TDRIFEA
TPV REHROT1L—Y 3 v EHEE

Bt TR EULE U,
BHELII—TTlE. URTEBYFAU
DHEEZESEICERUEIN—I VT
BEDFRESH ST RAERBRYF UL,

pIX—+I—vhk IF—T7IUR
J—-)b - O—VEFEREEeZEA L.
FFHENHOHEREZR D FE UL,

D LFBEEEDONYFI—T EDERITDVNT

HT 7Y ROEBEBEZXRT BRI FELBRWVCHD. RYFI—TF[EH Y FE A
W>T. RYFI—IBRUSEEHEOMLFRE TEEEA.

D HEEICDNT

INRDECEICDEF U CIF, EEMEBEKE, mndmE. DEuREOKESZRZEL. RERDBE
DETHEBTWEREEF U, IEEDBLICTE TR »feflid (BRE) ([CDOTFUTIE., E5EEE
PICEBFRL. ERDEAFHICEDVWCGERULEI,

DECREDAER (@40 [, 150524, B5AH)
21198 1208 21218 £1228 21238 #1248
B B 202389898~ 2023%F10A11B~ 2023%F11A98~ 2023F12B98~ 204E1810B~ 2024£2R98~
2023%108108 2023511888 2023%12888 20241898 2024%2R8H 2024%3R8H
LHE DT 15 15 15 15 15 15
(AL ) (0.163%)  (0.159%)  (0.160%)  (0.158%)  (0.154%)  (0.153%)
HEADUN 15 15 15 15 15 15
SHEADINSLO - - - - - -
BERIE D BO I REE 1,431 1,457 1,472 1,491 1,512 1,530

CF) WEEMEBALEREIPHEE FAd) DHRE
#MEE (DEEAH) ([CHTBDEERTHY. T7
Y RDOIEERESERI)ET T,

0F) ZHOWNE. HBEAONGIUSHI NS R TUHET
TEHULTWScH G SN kE s —HURR
WEERHU T,

767



ZZEUFJ/ELT F—2I-YE—2 - - TD7 U R<ABAYTHL> (BARER)

PN N
Sk
»=5UFJ/ELT h=F) - UI=
TP Y R<BEAYIRL> (GHABR)
BROEABIHC LIh > T, Blxme
HETCHEREGEIENDOREZBE LU TX

AT wransmmsconmes. )

REZMETZEN. NU1TI—Y3Y
HBTYKROHDIBIFRE—Y —JEPI
BFRE—T —IJBEEDEFINREZ
g 278 T,

RILVEBBTZDPLE T 2REERESSER
SAICHIANTCERZTDEH. —E8.
VEx— - X—Tvh - IXP—=—T7VRE
EEFIASFDEFANZHITL. BAD
PDEREDS LTV AT,

P IR— - I—=y b - IY=—T7UR
SEPHHIBIC KD ERIEIIBERNI MK T
DERESNDIENS, BHATHIES]
THMIBEAUTHEITSEFTELUTWVET,
DEOB@UICEY, O—IL - O—VE
NDOEREZEBEU T, TEURINEDOER
mHS UEERZTD AT,

PELAT D=5 U=V - TF7URI
- J93ZJ (JPY)
2023F (CEFBIERHFBYIORBEZ LO)
DIEBEMREFZER LUICHDD, 20244
[FRIERD UL IFREPDRRIUBRE
B EZTFRULTWVWET, AT X
DIERTITHEEL. BKTREF LEFTAT)L
[FET Lrcagetn s <. miHTEFT
[FOREBREYZDOR—X(TFEENE
FOTCVWET, ZERF—LF. BEL
AN DICHERE TF2024F (X (CF] T IFHEE
BEN. BRICOVTIFEPONER—X
TOHMEFIBERINZDEFRLTULR
ER
T2 —Y 3 VEmEEONE TR &
LTWVEIH, RRICHECTERHICTY
hO—ILUET,
HEICOVTIEMBEACH U TEHPIL
ZHE L. EMAEFZPOICERNG

777



ZZEUFJ/ELT F—2I-YE—2 - - TD7 U R<ABAYTHL> (BARER)

20235 9H9H~2024F3H8H

D 1 A0 Y DA

E11988~551245
== IEEHD
" T8 @ KX (% REOES
(a)fg §& #H M 73 0.765  (a)EStHi=1EMIhOTIEEME X SFMME X (ERMh0BY -~ FHBEH)
('’ E 5 #) (40)  (0.421) T7VROER - BE. ZHASUDEREN, BEMEOSL. BREESSOENSONE
(R T = %) (31)  (0.328) XITEAHRESESEEHORT. BESOROSE, BAKOBERIEHESOMIM
(2 E =) (2)  (0.016) T7VROMENFESLVEE, EESHHSOERENDERTEDIIE
(b)yz @ fth & A 0 0.002 (b)ZDERA=1{EEAhDZ DMthER -~ {ERHAR DTS RHEO R
(BE&HEEZH) ) (0.002) T7YVROAEFHZHICEBAIANDOEEZRITDICHDER
a8 st 73 0.767

{ERERh DO EAEMEEIF. 9,498H T,

) 1ERERREDER CEEREZEDOHNHDDDIFHER GI) |REBOBRIE. COT7YRPMEFANTND
FESD) (F. Bl - BUICK ) FEEONICE BEEFINE (*YP—T 7Y RERLS, ) 'Y
EHBBIc. BEECIVEHUICHERETT, IS lEBRESHEE A,

CF) SSERFEECEICHXEIEOERAALTHYF () BIREETASOEEDSERRERICHITS
ER (1 A0OXEYDERER] AEIETEZHDIC

G Z0thBRE. COT77Y RMEFANTNDEH DNWTIEF AN T 7Y ROBE] (CRRT
BEEFEN IS CREDS B, BT 7V RCH BTEELTHBIFET,

BT BDENESHET, GF) BHERF 1 AOSYDENTNOERASEE (M

FEDHHZZSO) ZIERBERBDOFHELEME T
FRUTI00ZFUcbDT. HBEIEITNEES
fIRGFOBAALTHYFT,



ZZEUFJ/ELT F—2I-YE—2 - - TD7 U R<ABAYTHL> (BARER)

(BEEH)
WEER

SERIRBEIDER - SEB(CH D S EBRAORKER (RAIE LT, SEFHR. TEERFAFH
BN OBMEESSIS B 2R <. ) ZfEREIRD IR mE OEIC(ERAAh DT EELEMER (1

O=7cY) ZRUCHTRUCRESER (F3%) 31.53%C9Y.

EREEER (FERD)
0.03%

EHEEEH

ferER
1.53%

ZDftER
0.00%
EREEER

- %
EREEEALS
0.00%
BRERI7VR
0.00%

ferER (0+2+0) (%) 1.53
OBT 7V FOBRADEE (%) 1.53
Q&SR T 7V ROEREEERADL R (%) -
OrRELT 7V FOEREESMALSADHE (%) 0.00

() ODBMEF. 1 H50HY OERBMICBVTRVCEEACKIVEHULIEBD T,
() BBAR. RACULT, SEFHRL TESTFERRUBMIESG #HesHE v,
(F) BHEF FRBEUETI,

GF) HBBET 7V REE. TOT7Y RBMEANTWVWSRIREESINS (WNY—TJ 7Y RERLS, ) TJ,
CF) ODEBEREG. XY—TJ7 RIS eBRATESH. REL T 7V RIS cBRAZSHEE Av.

) ODBREQODERF. 5t LSNIHRNRRZHBENBIFT,

(B AFURBERICHBVTSENCLRVERESH D EEA.

() BIECORIREHTELLIZBDTI, D, INSDERFRBKETHSETHY.
RERFEBRIET,

ERICHEEUCERDL



=EZEUFJ/ELO =&)L -YE2—>

T7 U R<BEAYDRL> (BARER)

OFERUEEIDIRR (202349 B9 B~202443 B 8 A)
.?&ﬁ{%é HT S
F119H ~ 212444
& i} H fF 5 i+
=] % & il =] % & R
[l Tr FH Tr FH
7w Ehae h=ge ) i=ye77/RI - 77A] (JPY) 9 108, 599 32 369, 900

N

() eBidzERe,

OFEMEANEDEMEIRRF

(20239 A9 A~2024%3 A 8H)

FYFHTIIESWERA,

[FIEBIR A & 13 B G ae R O IR A BI 2 MR LA LEICHUE Sh B RIEBIRA T,

O AEEDBHM (20244 3 A 8 HEE)
. I7UE 17 77 VABAARESERT 7Y FOBE
- ESREER ER S
% i o " o T T T
e +n TH %
Vhae h=FNVE—=rveT77 Rl — 772] (JPY) 384 361 4,224,174 99. 2
= &t 384 361 4,224,174 99. 2
() HFE=BUF ]/ Eha B Ub—r - 77y F<tfi~y D7 L> (HOS) O ER I T 5 I,
| BBRAGEEE
o i FLI8HIR 12431
. u] E'e m} g FF O AR
Fn Fnr TFH
~F— =y ke vP—=TF R 5,411 5,411 5, 509




ZBEUFJA/ELO F—2)-)E3—2: D7V R<ABAY

s

DrL> (BRARER)

OREETXUEDIER (20244 3 A 8 BIRTE)
TH H _ F124HK
’ Wi % f *
TH %
B BAGREARFE SR 4,224,174 98.9
~F— %=y b-=F-T7F 5, 509 0.1
e = BN Y i} 41, 610 1.0
BB RE M PR AR 4,271, 293 100. 0
O¥E. Bff. TARUEEMEEDIK:
= H ESICLIES % 120405K ESPILIES F12281K S 123415R 124 4K
- 20234£10 4 10 A BLFE[20234E 114 8 H BIAE|20234E12 4 8 ABIE[20244E 1 A 9 A BIFE[20244 2 A 8 ABI{E[20244F 3 A 8 ABIfE
A A A A A A
A &BE 4,280, 154, 821 4,333,253, 613 4,253,138, 115 4,243,146, 925 4,275, 641,192 4,211,293, 701
R Rl =TT 37,175,946 43,187,127 35, 764, 294 38, 820, 332 24, 638, 866 41,609, 090
BB AF R AR GRAE) 4,237, 469, 101 4,984, 556, 712 4,136, 964, 047 4,198,816, 819 4,219, 092, 552 4,224,174, 837
Wh= =y b= v ERE) 5,509, 774 5,509, 774 5,509, 774 5,509, 774 5,509, 774 5,509, 774
EN UG - - 74,900, 000 - 26, 400, 000 -
B) &fE 16, 256, 157 14,432,976 74,903, 460 13, 858, 096 14,004, 274 12,976, 688
RALILS 5y Fid 4 6,941, 695 6, 858, 792 6,700, 337 6,703, 030 6, 582, 504 6, 546, 076
ER N3 Ok 3, 466, 737 2,388, 440 62, 748, 368 1,472,273 1,999, 585 1,199, 934
RIMEFEH 5,835, 195 5, 174, 653 5, 443, 093 5, 670, 634 5,410, 603 5,219, 490
ARALFILE 36 13 8 17 1 12
T DAL 12,494 11,078 11, 654 12,142 11,581 11,176
(C) #MEEMRIE(A—B) 4,263, 898, 664 4,318, 820, 637 4,178, 234, 655 4,229, 288, 829 4,261,636, 918 4,258, 317,013
JLAR 4,627,797, 184 4,572, 528, 495 4, 466, 891, 998 4, 468, 686, 992 4, 388, 336, 516 4,364, 051, 298
WA EE A 4 A 363,898,520 | A 253,707,858 | A 288,657,343 | A 239,398,163 | A 126,699,598 | A 105,734,285
(D) ZIEHLOK 4,627,797,1840 4,572,528, 4950 4,466,891, 9980 4,468, 686, 9920 4,388, 336,516 4, 364,051,290
1/HO%YEEMEE(C/D) 9,2148 9, 4458 9,354/ 9,464 9,718 9,758




ZZUFJ/ELT F—EIL-YE—2 - - T7 U F<AB~AyISHL> (BARER)

OEEDIK;
H1194 #1204 H1214 12240 #1234 #1244
H H 20234£9 H 9 A~ [20234E10 A 11 F ~ [20234E11 0 9 A~ [20234£12 8 9 A~ [20244F 1 H10F ~ [2024462 A 9 A~
20234E10 410 [20234E11 0 8 B [20234F12H 8 . [20244F1 H 9 H  [20244E2 A8 H  [20244F3 A 8 H
A A A A A A
(A) ERHZEIE 19, 384, 857 19, 529, 209 18,816, 688 16,587,718 16, 675, 700 17,293,522
B2 e X4 4 19, 386, 147 19,529, 616 18,817,079 16, 588, 348 16,675,970 17,293, 622
ZHUFE 103 8 11 - 16 -
IR A 1,393 A 415 A 402 A 630 A 286 A 100
(B) FiEEHTEER A 81,386,530 98, 417, 466 A 47,512,755 44,991, 294 103, 703, 509 14,611,953
TEE A 282, 361 98, 701, 210 965, 726 45, 263, 672 105, 347, 369 14,881, 386
FEEH A 81,668, 891 A 283,744 A 48,478, 481 A 272,378 A 1,643,860 A 269,433
C) {ETHME A 5,847,689 A 5,185,731 A 5,454,747 A 5,682,776 A 5,422,184 A 5,230,666
(D) HHEHEE(A+B+C) A 67,849, 362 112,760, 944 A 34,150,814 55, 896, 236 114,957,025 26,674, 809
(E) RIffRHERE A 15,038,094 A 88,495,816 16, 959, 293 A 23,724,643 24,999, 214 132, 247,106
(F) EBmEEEEES A274,069, 369 A2T1, 114,194 A264, 765, 485 A264, 866, 726 A260, 073, 333 A258,110,124
(Ficd 24 S 4H 24 %8) ( 516,719,656) | ( 510,971,948) | ( 499,600,567) | ( 500,972,492) | ( 492,038,793) | ( 489,844,310)
5E RIS FR 2 A5) (AT90,789,025) | (AT782,086,142) | (AT764,366,052) | (AT765,839,218) | (A752,112,126) | (AT747, 954, 434)
@) §F(D+E+F) A356, 956, 825 A246, 849, 066 A281,957, 006 A232, 695,133 A120, 117,094 A 99,188, 209
H IEEHEE A 6,941,695 A 6,858,792 A 6,700,337 A 6,703,030 A 6,582,504 A 6,546,076
RERHERE (G+H) A363, 898, 520 A253,707, 858 A288, 657, 343 A239, 398, 163 A126, 699, 598 A105, 734, 285
ENNEFEEHEIE A A\274, 069, 369 A2T1, 114,194 264, 765, 485 264, 866, 726 A260, 073, 333 A258, 110,124
(Ficd 24 S 4H 24 %8) ( 516,719,656) | ( 510,971,948) | ( 499,600,567) | ( 500,972,492) | ( 492,038,793) | ( 489,844,310)
5 RIS HR 2 A5 (AT90,789,025) | (AT782,086,142) | (AT764,366,052) | (AT765,839,218) | (A752,112,126) | (AT747, 954, 434)
Sy Fl (i R N 4 145, 917, 325 155, 563, 129 158, 229, 433 165, 475, 759 171, 768, 498 178, 229, 966
MRS A\235, 746, 476 138,156, 793 A182,121, 291 A140, 007, 196 A 38,394, 763 A 25,854,127
(1) B) FHBEEHFT BB ITA RO AL L2 bDEEHRET,
() C)EFEIMENE I E eIt T D BB YA EZ ZO TR R L TVET,
(1) PBMEAEZB/BE L HL0E. FLOBNREDEE, BMREL LI b iK% 2 LW EZH N, 2 VW ET,
<ERBE>
OFfErE AIMERIIAR) JoA% 4,668, 175, 96111
VERH H B INGR & S ARKE 79, 359, 469
YRR H — iR S AREE 383, 484, 13214
Fro, 1AM 0 EERIE, 1ERIHER0. 9758 T,
QWG PERFN SCARE Tlal> TR Y | T OEFIL105, 734, 285[ TY,
@5yl s DR
- H 202379 J§ 9 H~ 2023410 1 11 H ~ [ 20234114 9 H~ (20234121 9 H~[20244F 1 A10H ~ [20244E2 4 9 B~
- 20234E10 410 [20234E11 0 8 B 2023412 8 B [20244E 1 H9H  |2024462 A8 H  [2024463 A 8 H
e FIPERR % O BC 24 ST 25 AE 13,537, 129/ | 18, 670,447[| 13,361,936[7| 15,056, 767[| 15,924, 726/ | 14, 458, 5011
BRERG RE RSB OR WA ESRAH —H —H —H —H —H —H

AN £ 7 S 516, 719, 6561 | 510,971,948 | 499, 600, 5671 | 500, 972, 492[ | 492, 038, 793[ | 489, 844, 3101
53 Bl (R R AL 139,321, 8911 | 143, 751, 4749 | 151,567,834/ | 157,122,022/ | 162, 426, 276 | 170, 317, 5411
BT 7 v RO BRGNS A 669, 578, 676 | 673, 393, 8691 | 664, 530, 337H | 673, 151,281 | 670, 389, 795 | 674, 620, 3521
15 0472 0 L3S Sy xt S48 1, 44614 1,472 1,487H 1,506/ 1,527H 1,545
15 A7 Sl ek 15[ 15[ 15H 15H 15H 15[
US4 5y Fied 4 6,941, 695 6, 858, 79214 6, 700, 337 6, 703, 03014 6, 582, 504[1] 6, 546, 0761

OEFEMPEDEN DIRRIIR D RO B E 121X —MERFET D72 0ICEF 28 M & LT, [FREMIEDME ERFUT K LEEL0, 00057 D49LL
WNORZF U TRIEHEZZCERMOT N LTEY £9,




ZBEUFJ/ELT F—E)L-JE—2 D7 R<ABAYDHL> (BRRAER)
OnEEDHHM5E
#1198 #1204 #1213 w1228 #1234 #1243
17 A7 5ldd: (BliaAd) 15H 15H 15H 15H 15H 15[

B2 AN

(4%55'] SHLAE) | S IVET,

5y Ft%e O HEUEATRE & A 2 D%

WHOMEBITTA L DALY BRI E 22D [HEE

Syl o FEVEMERMERITEA & A & 713 LM 5 5413

Tl %5y OFEAS TEAREL R4 (R 5
- AR (RER 5y

YA & 7%? UR

H
ReNEs

THLA) MFEA LT

MW, ZOBROFE A DZEHROMBTTAR L 720 £,

kZFEUF J 7Y hwRX T AV M TIRAREEROIENIC
LARNbS{LIAE W SR ARV b/ E/EN

WRTER

ZRERAOM T LETIHIET 5720, (FFEAIKIC
2023410 1 AL VAR &2 Z2UF J 7y b~3 Y A2 MkREHE

(20234104 1 H)

£
Wt R —

Sy B 4 6 AE L

RN RA L 72D ET,

7 v FiZ

[B&a b5 E]
FREDEHEZITVE Lz,
AT LE L,

?EO DR E WA E R FT,
M & DZIEF OB TR B 2

BT 5 EREORREIT> TODSHARH Y £7,
L— (https://www. am. mufg. jp/) Z < 7E &V,

TN N A VI

oyliddr) & BRI L e D AL RS
Syl o FEEMERMERI T A 2 TRl 23541213

YELA) A PERR U 7B

FELSIE WYk




ELI - b—=&-)E8—2-TF7UFRIl — 95RJ (JPY)

<BE>REYTIREGHIAFELIVTOHE

27V F4&

ELa-b—42)L-1)E—2T72FRIl — 95XJ (JPY)

E B A &

ELa: F=2)L - )E—=2 - R STO—- D7V FADBREZEL T, HBALIEERE
HRDBEHZFICEENICHMBEZTV. RABOL—FIIL - JZ—2FBRLET,

FEERAXMR

HRAEEHROERF

F M AGR

CEE. REEOSWULERALGEEHROESSE (ZOREEAREEZEAET, )

ICHERIRELET,

- BREBERREOEEEADOBRELEL, REED20%UAELET, L. RET

HEHEIIMEBEHIZEVNVTB —RELLULEOBRMITERELTVSLDIZBY Y,

K FLLUSNDOBEETCOAMIISF~DRELEL, BEEDIOWURNE LET, 1

L. XFILUSNDBE~DEGHLARERT, REAI&E L THREED20%LAELE

ER

- FEEREAMIISE~DRELRIE, BEEDISBLURAELET,

cR—= b UADEHTaL—2 a3 XK, RRIE LT TV —LN—-TKE#HES >

TFTYIADTAL—2 a3 +x 2FURNTHELXT,

¥Talb—YavelF, BHORETAORIRICET 32 EHEREFHRHOEMRICEE
BT DIEETT., COENKEVNEE. ERLEHIHT IESHMEEOEHRAK
ELHYET,

s TFTUNRT A TOERIEAY PEMIZRELEE A

- RENERTCEEICHL, FAIELT, BBAYCETVERA,

FAIE LTEBESASA

FAIE LTBARBETOAHTY,




ELa- k=42 -)E8—2:T7 2RI

ERFEE MEELHHEE. REAMIISHEMKRIIPINCO Luxembourg Trust IV Annual
Report 31 May 2023fRA53k# L THERLTWLET,

HH. FARERICOEFELTCIE. FEEEBDY SRS TFEINTLWEWVWEDIEF, TELO - F—4%
W) —> -7 R0 THHELTWET, £z, ELa - b= - JEF—2 - X+ FT
O— D7 R & IRRA—D7 K] ERTFTIHEELHYET,

(1) ERAHESE
FLa: b=—2)L-Ja2—=2-- 272 FII
(202226 B 1 H~2023%E 5 A31H)

ELa- b—=42)L-)8—2 - T7 U FII

FREIL
BREIA :
RARAR—T 72 Ko DEHULA 21
Z DI A 0
IR A& 21
ZH:
HES 0
e 1)
NEEE 0
I—ozri—%& 0
FIFIR (4)
ZDERA 0
BERSE (5)
BEBUNA 16
RHEHH I (EEK) :
BERMmIS 661
AEHBLUVAB TG (1,908)
ERMAE (EBK) (1, 247)
RERWFEE (FER) OHMEE !
BERMmIS (2,610)
AEHBLUVAB TG (652)
AEHIFHELE (GFMiE) OHES (3, 262)
BRICKSHMEEDHE (B) % (4, 493)

(3) BERTAFLEIELOREHAD EBHEL TLET,
() FEAZEITFRFARBEIDEEALTHY FES,



ELa- k=42 -)E8—2:T7 2RI

(2) MEELBHES
FLa: b=—2)L-Ja2—=2-- 272 FII
(202226 B 1 H~2023%E 5 A31H)

ELa- b=42)L-)58—2-T7 U FII

FXREIL
fiEESE 75,110
BEEATSEORT 955
HERLE (2,331)
HEEBRE 2,331
BEETTSOEE (8,028)
ERICL B (R 8 (4, 493)
& ERR 63, 544

() BRRATAFLEIELOREAD EB/BHL TLET,
(GF) FEEZELITFRFAKRBIMEREALTHY ET,



ELa: b—=2J)L-)A2—2 - T72RII

(3) HBEARMIESAMEK (the Schedule of Investments)
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TRANSFERABLE SECURITIES INVESTMENT FUNDS
SHOR-TERM INSTRUMENTS COLLECTIVE INVESTMENT SCHEMES
U.S. TREASURY BILLS

PIMCO Total Return

5.145% due 12/09/2023 (a)(b) $ 7008 690 109  Strategy Fund (c) 518327 $ 62856 9892
TR A T i 690 109 oty investment Funds $ 62,856 98.92
Total Transferable Securities $690 1.09

OTC FINANCIAL DERIVATIVE INSTRUMENTS (amounts in thousands*, except number of contracts)
* A zero balance may reflect actual amounts rounding to less than one thousand.

FORWARD FOREIGN CURRENCY CONTRACTS

i FER A E
mEIEE REA BEUBE  SWEE AEHFHEN KEWHIEE  GEHGR L2 (%)
BPS 07/2023 $ 30 ¥ 4,180 $0 $0 $0 0.00
My! 06/2023 30 4,200 0 0 0 0.00

$0 $0 $0 0.00

HEDGED FORWARD FOREIGN CURRENCY CONTRACTS

As at 31 May 2023, the Class J (JPY, Hedged) Units had the following forward foreign currency contracts outstanding:

. . . _ R _REH LA E
WE5IHEF RER ZiELAR ZHER KRERBES RERIEE  HETH ) & HE (%)
BOA 06/2023 ¥ 10,590 $ 77 S $ 0 $ 1 0.00
06/2023 S 2441 ¥ 330,791 0 (73) (73) (0.12)
07/2023 5731 796,589 0 0 0 0.00
BPS 06/2023 ¥ 70,375 $ 504 2 (2) 0 0.00
06/2023 S 176 ¥ 23,551 0 (8) 8) (0.01)
07/2023 ¥ 4,306 $ 31 0 0 0 0.00
07/2023 $ 5731 ¥ 796,589 0 0 0 0.00
CBK 06/2023 ¥ 5085 $ 37 0 0 0 0.00
06/2023 S 3 ¥ 395 0 0 0 0.00
MYl 06/2023 3,624 483,106 0 (166) (166) (0.26)
RBC 06/2023 ¥ 12,037 $ 89 3 0.00
06/2023 S 6,224 ¥ 843,501 0 (187) (187) (0.29)
SCX 06/2023 ¥ 90,656 $ 650 1 0.00
06/2023 S 6224 ¥ 843,501 0 (186) (186) (0.29)
07/2023 5,265 731,853 0 0 0 0.00
$7 $ (622) $  (615) (0.97)
Total OTC Financial Derivative Instruments $  (615) (0.97)
Total Investments. $ 62,931 99.04
Other Current Assets & Liabilities $ 613 0.96
Net Assets $ 63,544 100.00
NOTES TO SCHEDULE OF INVESTMENTS (a nts in thousands*):
* Azero balance may reflect actual amounts rounding to less than one thousand.
(a) Zero coupon security.
(b) Coupon represents a yield to maturity.
(c) Affiliated to the Fund.
Collateral (Received)/Pledged for OTC Financial Derivative Instruments
The following is a summary by counterparty of the fair value of OTC financial derivative i and collateral (received)/pledged as at 31 May 2023:
202345 A31H
P ET B () *vkh o
HB|1EF fHifi5. EAN T HRR—Tp—
BOA $ (72) $0 $ (72
8PS (8) 0 )
MYl (166) 0 (166)
RBC (184) 0 (184)
SCX (185) 0 (185)

() Net exposure represents the net receivable/(payable) that would be due from/to the counterparty in the event of default. See Note 5, Financial Risks, in the Notes to Financial
Statements for more information regarding credit and counterparty risk.
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TRANSFERABLE SECURITIES

ARGENTINA
SOVEREIGN ISSUES

Provincia de Buenos Aires
88.070% due 12/04/2025 (a)

5.316% due 13/03/2026

BELGIUM
CORPORATE BONDS & NOTES

KBC Group NV
5.796% due 19/01/2029

BERMUDA
CORPORATE BONDS & NOTES

Aircastle Ltd.
2.850% due 26/01/2028

CANADA
CORPORATE BONDS & NOTES

Bank of Montreal

5.203% due 01/02/2028 400 402 0.12
Bank of Nova Scotia

4.750% due 02/02/2026 800 795 024
Enbridge, Inc.

5.700% due 08/03/2033 300 305 0.09
Federation des Caisses Desjardins du Quebec

5.700% due 14/03/2028 500 5 0.15
Open Text Corp.

6.900% due 01/12/2027 900 921 027
Royal Bank of Canada

4.900% due 12/01/2028 300 298 0.09
Toronto-Dominion Bank

3.650% due 20/01/2025 € 80 855 0.26
3.879% due 13/03/2026 400 430 013
Total Canada 4511 135

CAYMAN ISLANDS
CORPORATE BONDS & NOTES

Gaci First Investment Co.
5.125% due 14/02/2053

DENMARK
CORPORATE BONDS & NOTES

TDC Net A/S
5.056% due 31/05/2028

FINLAN
CORPOR

D
ATE BONDS & NOTES
0

Kojamo Oyj
1.875% due 27/05/2027

FRANCE
CORPORATE BONDS & NOTES

Altarea S.CA.

1.875% due 17/01/2028
BNP Paribas S.A.
1.904% due 30/09/2028
5.125% due 13/01/2029
BPCES.A.

5.748% due 19/07/2033
Credit Agricole S.A.
0.500% due 21/09/2029
Electricite de France S.A.
4.250% due 25/01/2032
5.700% due 23/05/2028
RCl Banque S.A.
2.000% due 11/07/2024

ARS 409 §

AUSTRALIA
CORPORATE BONDS & NOTES

Commonwealth Bank of Australia

500

300

1,300

$ 600

€ 800

1,500

€ 1,000

600
$ 300

€1,200

1

506

303

1,113

545

828

1,342

778
1,203
299
784
885

640
303

1,255

(B - F) (B4 F) L (%)

0.00

0.15

0.09

033

0.16

0.25

0.40

0.23

0.36
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f4) (BfL: F) (Bf: F) HE (%)
Societe Generale S.A.

1.488% due 14/12/2026 $1.200 $ 1,058 032
6.446% due 10/01/2029 400 404 0.12
Total France 7,609 2.27
GERMANY

CORPORATE BONDS & NOTES

Deutsche Bank AG

1.000% due 19/11/2025 € 100 101 0.03
1.750% due 19/11/2030 1,100 932 028
3.961% due 26/11/2025 $1300 1235 037
Vonovia SE

1.375% due 28/01/2026 € 800 779 023
Total Germany 3,047 091

INDIA
CORPORATE BONDS & NOTES

ReNew Wind Energy AP2

4.500% due 14/07/2028 $ 1,000 837 025
Wipro IT Services LLC

1.500% due 23/06/2026 800 718 022
Total India 1,555 047

IRELAND
ASSET-BACKED SECURITIES

Aqueduct European CLO DAC

3.840% due 20/07/2030 €1229 1,290 039
Ares European CLO DAC

3.957% due 15/10/2031 1,000 1,044 031
BlueMountain Fuji EUR CLO DAC

3.827% due 15/07/2030 889 0.27
Bosphorus CLO DAC

3.777% due 15/12/2030 1,457 1,526 0.46
Bridgepoint CLO DAC

4.387% due 15/01/2034 1,000 1,049 031
Cairn CLO DAC

4.212% due 20/10/2028 8 8 0.00
CVC Cordatus Loan Fund DAC

3.827% due 15/10/2031 1,100 1,150 0.34

GoldenTree Loan Management EUR CLO DAC
1

4.100% due 20/01/2032 1,045 031

Harvest CLO DAC

4.027% due 15/01/2032 1,100 1,141 034

Invesco Euro CLO DAC

3.827% due 15/07/2031 1,100 1,144 034

Madison Park Euro Funding DAC

3.977% due 15/07/2032 800 830 025

Marlay Park CLO DAC

3.917% due 15/10/2030 1301 1,362 041

OCP Euro CLO DAC

4.091% due 22/09/2034 1,200 1,245 037

Palmer Square European Loan Funding DAC

3.897% due 15/10/2031 844 878 0.26

3.957% due 15/04/2031 813 851 025

Palmerston Park CLO DAC

3.825% due 18/04/2030 596 627 0.19

Purple Finance CLO DAC

4.061% due 25/01/2031 890 936 028

Segovia European CLO DAC

3.945% due 18/01/2031 233 2437 073

4.080% due 20/07/2032 1,000 1,041 031

Toro European CLO DAC

3.917% due 15/10/2030 506 527 0.16

3.995% due 12/01/2032 1,000 1,045 031
22,065 6.59

CORPORATE BONDS & NOTES

AerCap Ireland Capital DAC

2.875% due 14/08/2024 $ 300 288 0.08

AIB Group PLC

2.875% due 30/05/2031 €1200 1,164 035

SMBC Aviation Capital Finance DAC

5.450% due 03/05/2028 $ 500 499 0.15
1,951 058

s

4

EESE Bl HHEE
$47 (B{: F) (Bfi: F)HE (%)

NON-AGENCY MORTGAGE-BACKED SECURITIES

Primrose Residential DAC

3.885% due 24/03/2061 €12018 1271 038
Total Ireland 25287 1.55
ITALY

CORPORATE BONDS & NOTES

UniCredit SpA

7.830% due 04/12/2023 $2600 2611 0.78

JAPAN
CORPORATE BONDS & NOTES

Mitsubishi UFJ Financial Group, Inc.

1.412% due 17/07/2025 1,700 1,559 047

5.719% due 20/02/2026 500 500 0.15

Mizuho Financial Group, Inc.

2.201% due 10/07/2031 1,100 891 027

3.752% due 19/07/2023 AUD 1,700 1,099 033

5.414% due 13/09/2028 $ 5 502 0.15

Nissan Motor Co. Ltd.

4.810% due 17/09/2030 1,400 1,190 035

Nomura Holdings, Inc.

2.172% due 14/07/2028 100 85 0.03

5.709% due 09/01/2026 600 600 0.18

5.842% due 18/01/2028 500 506 0.15

6.181% due 18/01/2033 300 311 0.09

ORIX Corp.

1.919% due 20/04/2026 € 900 909 027

Sumitomo Mitsui Financial Group, Inc.

5.520% due 13/01/2028 $ 400 407 _0.12
8,559 2.56

SOVEREIGN ISSUES

Japan Finance Organization for Municipalities

3.375% due 27/09/2023 1,400 _ 1,390 041

Total Japan 9949 2.97

LUXEMBOURG

CORPORATE BONDS & NOTES

CPI Property Group S.A.

2.750% due 12/05/2026 €2600 2,235 067

Logicor Financing SARL

2.000% due 17/01/2034 900 617 0.18

2.750% due 15/01/2030 £1,200 1,114 033

Total Luxembourg 3,966 1.18

NETHERLANDS

CORPORATE BONDS & NOTES

Cooperatieve Rabobank UA

4.375% due 04/08/2025 $ 1,000 975 029

4.655% due 22/08/2028 800 775 023

CTP NV

0.500% due 21/06/2025 € 500 472 0.14

0.625% due 27/09/2026 1,000 857 0.26

Enel Finance International NV

0.375% due 28/05/2029 700 613 0.18

1.875% due 12/07/2028 $1200 1,016 030

ING Groep NV

6.177% due 02/10/2023 1,400 1,402 042

OCINV

6.700% due 16/03/2033 300 294 0.09

Total Netherlands. 6,404 1.91

PERU

SOVEREIGN ISSUES

Peru Government International Bond

6.350% due 12/08/2028 PEN 3,100 839 025

8.200% due 12/08/2026 1,000 289 0.09

Total Peru 1,128 034

POLAND

SOVEREIGN ISSUES

Poland Government International Bond

5.500% due 04/04/2053 $ 300 302 0.09

o—
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PORTUGAL
CORPORATE BONDS & NOTES
Banco Espirito Santo S.A.

4.750% due 15/01/2018 A € 8009$ 200 006

SOUTH AFRICA
SOVEREIGN ISSUES

South Africa Government International Bond

10.500% due 21/12/2026 ZAR 32,400 _ 1,664 0.50

SOUTH KOREA
CORPORATE BONDS & NOTES

Kookmin Bank
4.500% due 01/02/2029 (e) $ 1,200 1,144 034

SPAIN
CORPORATE BONDS & NOTES

Banco Bilbao Vizcaya Argentaria S.A.

1.125% due 18/09/2025 700 633 0.19

SUPRANATIONAL

CORPORATE BONDS & NOTES

European Investment Bank

0.750% due 15/11/2024 £ 1500 1,750 0.52

International Development Association

0.750% due 21/09/2028 800 811 0.24

1.750% due 05/05/2037 € 800 721 0.22
3,282 0.98

SOVEREIGN ISSUES

European Union

0.000% due 04/10/2028 () 1,000 915 0.27

Total Supranational 4,197 1.25

SWEDEN
CORPORATE BONDS & NOTES

Castellum AB

2.125% due 20/11/2023 1,200 1,256 038
EQT AB

2.375% due 06/04/2028 800 758 0.23
2.875% due 06/04/2032 800 677 0.20
Sagax AB

1.125% due 30/01/2027 1,000 884 0.26
Samhallshyggnadsbolaget i Norden AB

1.000% due 12/08/2027 1,300 943 0.28
Total Sweden 4518 135
SWITZERLAND

CORPORATE BONDS & NOTES

Credit Suisse Group AG

2.193% due 05/06/2026 $ 1,700 1,544 046
4.207% due 12/06/2024 1,500 1,482 044
UBS Group AG

5.711% due 12/01/2027 800 794 0.24
Total Switzerland 3,820 1.14
UNITED KINGDOM

CORPORATE BONDS & NOTES

Babcock International Group PLC

1.375% due 13/09/2027 900 863 0.26
Barclays PLC

3.125% due 17/01/2024 £ 500 609 0.18
7.325% due 02/11/2026 $ 500 519 0.15
7.385% due 02/11/2028 400 422 0.13
Berkeley Group PLC

2.500% due 11/08/2031 £ 800 663 0.20
Chanel Ceres PLC

0.500% due 31/07/2026 € 700 672 0.20
HSBC Holdings PLC

7.390% due 03/11/2028 $ 1,000 1,069 032
Imperial Brands Finance PLC

3.500% due 26/07/2026 1,100 1,032 031

ELa - b—2L-)E—2 R ST

EESE Bl HHRE

220 (AT F) (6L ) bk (%)

Informa PLC

2.125% due 06/10/2025 €1,200§ 1,228 037

Lloyds Banking Group PLC

3.900% due 12/03/2024 $ 1,300 1,280 038

5.032% due 07/03/2025 AUD 1,000 642 0.19

Standard Chartered PLC

6.301% due 09/01/2029 $ 700 711 021

7.776% due 16/11/2025 500 514 0.15

Yorkshire Building Society

3.511% due 11/10/2030 £ 800 838 0.25
11,062 330

NON-AGENCY MORTGAGE-BACKED SECURITIES

Alba PLC
4.540% due 17/03/2039

241 287 0.09
Eurosail PLC
5.293% due 13/06/2045 469 575 0.17
Great Hall Mortgages PLC
5.093% due 18/06/2039 § 416 412 012
Ludgate Funding PLC
5.030% due 01/01/2061 £ 657 780 0.23
Newgate Funding PLC
4.697% due 01/12/2050 502 595 0.18
Resloc UK PLC
3.117% due 15/12/2043 € 948 9%2 029
4.514% due 15/12/2043 £ 650 776 0.3
Ripon Mortgages PLC
5.152% due 28/08/2056 1071 1,321 039
5.602% due 28/08/2056 1,400 1,688 0.50
Towd Point Mortgage Funding PLC
5.518% due 20/10/2051 6% 863 0.26
5.724% due 20/07/2045 588 721 022
5.802% due 20/05/2045 1494 1,842 055
Uropa Securities PLC
4.667% due 10/10/2040 1314 1,591 048

12419 3.71

Total United Kingdom 23,481 7.01

UNITED STATES
ASSET-BACKED SECURITIES

Bear Stearns Asset-Backed Securities Trust

5.388% due 25/04/2037 A § 232 32 0.10

CIT Mortgage Loan Trust

6.488% due 25/10/2037 84 84 0.02

Citigroup Mortgage Loan Trust Asset-Backed
Pass-Through Certificates

6.083% due 25/10/2034 594 561 0.17

Citigroup Mortgage Loan Trust, Inc.

5.918% due 25/01/2036 816 808 0.24

Countrywide Asset-Backed Certificates

6.038% due 25/03/2047 A 1461 1202 036

Countrywide Asset-Backed Certificates Trust, Inc.

5.678% due 25/12/2034 883 842 0.25
GSAA Home Equity Trust

5.498% due 25/07/2037 217 206 0.06
Home Equity Asset Trust

5.918% due 25/10/2034 401 394 0.12
JPMorgan Mortgage Acquisition Corp.

5.723% due 25/05/2035 753 736 022

MF1 LLC
7.223% due 19/06/2037 700
Nomura Home Equity Loan, Inc. Home Equity Loan Tt
5.573% due 25/03/2036 17 31
Option One Mortgage Loan Trust Asset-

Backed Certificates

695 0.21

rust
0.09

5.828% due 25/11/2035 728 682 0.20
Residential Asset Mortgage Products Trust

5.708% due 25/01/2036 2 798 0.24
Residential Asset Securities Corp. Trust

5.738% due 25/01/2034 288 286 0.08
5.768% due 25/12/2035 572 567 0.17
Structured Asset Investment Loan Trust

5.858% due 25/10/2035 281 272 0.08
5.903% due 25/08/2035 744 704 0.21

s

4

EESE Bl HHHEE

B (it F) (8l T HE (%)

Texas Natural Gas Securitization Finance Corp.

5.169% due 01/04/2041 $ 5008 526 0.16
10,000 2.98

AES Corp.

5.450% due 01/06/2028 500 494 0.15

American Airlines Pass-Through Trust

2.875% due 11/01/2036 487 404 0.12

American Honda Finance Corp.

5.000% due 23/05/2025 800 79 024

American Tower Corp.

3.375% due 15/10/2026 800 754 023

5.250% due 15/07/2028 600 599 0.18

Amgen, Inc.

5.750% due 02/03/2063 500 497 0.15

Avangrid, Inc.

3.800% due 01/06/2029 1600 1487 044

Aviation Capital Group LLC

6.250% due 15/04/2028 700 702 021

British Airways Pass-Through Trust

4.250% due 15/05/2034 778 725 022

Broadcom, Inc.

3.137% due 15/11/2035 1355 1,034 031

3.419% due 15/04/2033 1,200 997 030

4.300% due 15/11/2032 1400 1,274 038

Centene Corp.

3.000% due 15/10/2030 400 335 0.10

CenterPoint Energy Resources Corp.

5.250% due 01/03/2028 600 611 0.18

Constellation Energy Generation LLC

5.600% due 01/03/2028 400 409 0.12

CVS Health Corp.

5.000% due 30/01/2029 (b) 500 501 0.15

CVS Pass-Through Trust

6.943% due 10/01/2030 4 49 0.01

Digital Euro Finco LLC

2.625% due 15/04/2024 €2300 2397 072

Duke Energy Florida LLC

2.500% due 01/12/2029 $ 700 613 0.18

Edison International

3.550% due 15/11/2024 900 873 026

Emory University

2.143% due 01/09/2030 1400 1,182 035

Empower Finance LP

1.357% due 17/09/2027 1,400 1,206 036

Energy Transfer LP

4.400% due 15/03/2027 600 579 017

EPR Properties

4.950% due 15/04/2028 1,600 1,388 041

Equinix, Inc.

2.625% due 18/11/2024 1300 1,245 037

Equitable Financial Life Global Funding

5.450% due 03/03/2028 300 305 0.09

Eversource Energy

4.750% due 15/05/2026 600 595 0.18

Exelon Corp.

5.150% due 15/03/2028 500 504 0.15

Extra Space Storage LP

5.700% due 01/04/2028 500 507 0.15

Florida Power & Light Co.

5.050% due 01/04/2028 500 511 0.15

Ford Motor Credit Co. LLC

3.370% due 17/11/2023 1,200 1,186 035

GLP Capital LP

5300% due 15/01/2029 1,100 1,053 031

Goodman U.S. Finance Four LLC

4.500% due 15/10/2037 1,400 1,187 035

HCA, Inc.

5.200% due 01/06/2028 200 199 0.06

5.500% due 01/06/2033 300 300 0.09

Hyundai Capital America

1.000% due 17/09/2024 550 518 0.16

1.650% due 17/09/2026 1,100 974 029

o—
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Intel Corp.

5.125% due 10/02/2030 $ 500$ 506 0.15
Jackson National Life Global Funding

6.132% due 28/06/2024 450 450 013
Marriott International, Inc.

3.500% due 15/10/2032 1,400 1,208 036
MassMutual Global Funding

5.050% due 07/12/2027 600 610 0.18
Mercedes-Benz Finance North America LLC

4.800% due 30/03/2028 700 699 0.21
Metropolitan Edison Co.

5.200% due 01/04/2028 300 303 0.09
Morgan Stanley

5.050% due 28/01/2027 600 598 0.18
National Securities Clearing Corp.

5.000% due 30/05/2028 550 553 0.17
5.100% due 21/11/2027 500 501 0.15
NextEra Energy Capital Holdings, Inc.

3.550% due 01/05/2027 1,500 1,422 043
6.051% due 01/03/2025 400 405 012
Niagara Mohawk Power Corp.

4.278% due 15/12/2028 1,600 1,516 045
Nissan Motor Acceptance Co. LLC

2.450% due 15/09/2028 1,360 1,069 032
NNN REIT, Inc.

4.300% due 15/10/2028 1,200 1,126 034
Ohio Power Co.

5.000% due 01/06/2033 500 494 0.15
0Omega Healthcare Investors, Inc.

4.500% due 15/01/2025 1,200 1,153 034
Oncor Electric Delivery Co. LLC

4.300% due 15/05/2028 500 494 0.15
Oracle Corp.

4.650% due 06/05/2030 300 290 0.09
6.150% due 09/11/2029 (f) 300 317 0.10
Pacific Gas & Electric Co.

3.150% due 01/01/2026 800 748 022
3.750% due 15/02/2024 A 1600 1,573 047
4.550% due 01/07/2030 700 638 0.19
Pacific Life Global Funding

4.900% due 04/04/2028 400 398 0.12
Penske Truck Leasing Co. LP

3.450% due 01/07/2024 1,200 1,168 035
Pioneer Natural Resources Co.

5.100% due 29/03/2026 300 300 0.09
Public Service Co. of Colorado

1.900% due 15/01/2031 1,100 905 0.27
Santander Holdings USA, Inc.

6.499% due 09/03/2029 575 584 0.17
SBA Tower Trust

2.328% due 15/07/2052 1,100 951 0.28
Southern Power Co.

0.900% due 15/01/2026 1,000 904 0.27
Southwest Airlines Co.

5.250% due 04/05/2025 300 299 0.09
Southwest Gas Corp.

5.450% due 23/03/2028 500 502 0.15
T-Mobile USA, Inc.

4.800% due 15/07/2028 500 494 0.15
4.950% due 15/03/2028 600 598 0.18
Toyota Motor Credit Corp.

5.810% due 11/12/2023 400 401 0.12
Truist Financial Corp.

4.873% due 26/01/2029 300 291 0.09
U.S. Bancorp

4.653% due 01/02/2029 500 483 0.14
United Airlines Pass-Through Trust

2.875% due 07/04/2030 993 879 0.26
Venture Global LNG, Inc.

8.125% due 01/06/2028 250 252 0.08
8.375% due 01/06/2031 25 252 0.08
Volkswagen Group of America Finance LLC

4.750% due 13/11/2028 1,100 1,080 032
Weyerhaeuser Co.

4.750% due 15/05/2026 800 795 0.24
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WRKCo, Inc. 5.831% due 20/01/2073 0585 899 0‘27
4.650% due 15/03/2026 § 1600 $ 1569 047 5-951:/ndu9 2012/2072 404 404 0.2
Wynn Las Vegas LLC 6:464% due 2010412067 1360134 040
5.500% due 01/03/2025 1,600 1,570 047 Uniform Mortgage-Backed Security
60341 18,02 3500% due 07/05/2035 -
—————== " 01/08/2052 2375 2218 066
[wunceasonos svotes IR
MUN'CPA" e - 01/10/2052 1389 132 039
JobsOhio Beverage System Revenue Notes, Series 2023 4,500% due 01/05/2053 1,598 1,551 046
4.433% due 01/01/2033 600 597 0.18  5000% due 01/05/2053 18398 18,135 5.42
Louisiana Local Government Environmental F: & 5.500% due 01/01/2033 -
Community Development Auth Revenue Bonds, 01/04/2034 27 28 001
Series 2023 Uniform Mortgage-Backed Secunty, TBA
5.048% due 01/12/2034 500 509 015 3,000% due 01/07/2053 000 16886 5.04
New York State Urban Development Corp. Revenue 3.500% due 01/06/2053 30 800 28325 846
Notes, Series 2020 4,000% due 01/07/2053 15900 15033 449
1.496% due 15/03/2027 1400 _ 1,258 038  4.500% due 01/07/2053 8000 7753 231
2,364 071  5.000% due 01/06/2053 1600 1,576 047
—————— 5.500% due 01/07/2053 17,700 _ 17,688 528
_ 192162 245
P L | U TREASURY OBLIGATIONS |
3.904% due 25/09/2037 A RCTTIYRTVE R U.S. TREASURY OBLIGATIONS
Citigroup Mortgage Loan Trust, Inc. U.S. Treasury Bonds
15 e 0603 300 (imedeiosmn 0 e oo
. /o due a .
Count’rywuie Home Loan Reperformmg REMIC Trust 1625% due 15/11/2050 1600 09 030
T EIIAES 23 007 759 e 1510272081 1100 802 024
Credit Suisse First Boston Mortgage Securltles Corp. 2'000.,; due 15/11/2041 1'500 1103 0'33
6.138% due 25/02/2033 35 34 001 o000, b b y
2.000% due 15/02/2050 4100 2,808 084
GSR Mortgage Loan Trust 2.250% due 15/08/2049 400 291 009
4.056% due 25/09/2035 31 30 001 2.250% due 15/0212052 1,300 938 028
4.235% due 25/06/2034 18 17001 2.750% due 15/08/2042 2000 1660 050
HomeBanc Mortgage Trust 2.750% due 15/11/2042 2,800 2317 069
5.498% due 25/12/2036 44 42001  2.875% due 15/05/2043 1200 1,011 030
JPMorgan Mortgage Trust 2.875% due 15/08/2045 190 1,576 047
4.018% due 25/08/2034 1 1 000 2.875% due 15/05/2049 400 331 0.10
4.067% due 25/08/2035 101 97 003 2.875% due 15/05/2052 600 497 015
4.113% due 25/04/2035 51 47 001 3.000% due 15/02/2049 400 339 010
4,152% due 25/07/2035 0 0 000 3.125% due 15/08/2044 5600 4874 145
3.375% due 15/05/2044 11,800 10,708 3.20
.. /o due & 3 g
MortgagelT Trust 3625% due 15/02/2053 6600 6341 189
5,658% due 25/12/2035 18 113003 e e e e o
NAAC Reperforming Loan REMIC Trust Certificates ¥ .,n ue I
4,000% due 15/11/2052 800 823 025
£.300% due 25/02/2035 4 38307 009 4950% de 151052039 00 739 02
PHH Alternative Mortgage Trust 4375% due 15/11/2039 2,000 2,137 064
5.458% due 25/02/2037 354 0.1 4,625% due 15/02/2040 500 55 0.16
Structured Adjustable Rate Mortgage Loan Trust U.S. Treasury Inflation Protected Securities (d)
5355% due 25/04/2035 53 002 0.125% due 15/10/2024 1412 365 041
WaMu Mortgage Pass-Through Cemﬁcates Trust 0.125% due 15/07/2031 1,689 1 518045
3.855% due 25/12/2035 444409 0.2 0.125% due 15/01/2032 653 583 0.17
3.866% due 25/09/2035 51 47 001 0.125% due 15/02/2051 116 77 002
5.718% due 25/10/2045 35 335 010 0250%due 15/02/2050 470 328 010
Wells Fargo Commercial Mortgage Trust 0.500% due 15/04/2024 479 467 0.14
2.652% due 15/08/2049 1,00 1,006 030 0.625% due 15/01/2024 3880 3812 114
322 096 0-625% due 15/07/2032 1558 1,451 043
—= == 04625% due 15/02/2043 525 $1 013
s coverent acences  JGEUETS Lo R R L
U.S. GOVERNMENT AGENCIES
o I 0.875% due 15/02/2047 125 105 0.03
annie Mae 1.000% due 15/02/2049 240 206 006
32?33? gue g%ggggg ggg ;81 g?g 1375% due 15/02/204 388 366 0.1
. o due .
EIEmCLD Nl (e T e bt 10900 10518 3.14
5.738% due 25/10/2041 341 334 010 1% B T
Fannie Mae, TBA —_—
o
3.000% due 01/06/2040 B0 22372 668 1o 265502 8525
Freddie Mac —]
4.000% due 01/02/2030 - T
i ® PRRPYIN SHORT-TERM INSTRUMENTS
5.427% due 15/07/2034 698 (37 JM0PIl COMMERCIAL PAPER
Ginnie Mae Amcor Flexibles North America
3.000% due 15/10/2049 20 245 007 5430%due 27/06/2023 400 398 0.12
4.000% due 151027205 91 87 003 AMEREN Corp.
5.318% due 2010212067 3% 394 012 5380% due 16/06/2023 700 608 021
5.358% due 20/04/2064 195 194 006 o ectric Power Co. Inc.
5.431% due 20101/2072 215 267 008 2l
= 458% due 20/10/2065 361 360 011 5:450% due 260612023 550 548 0.16
5.681% due 20/10/2072 597 503 0.18 AT+, Inc.
5.731% due 20/01/2073 506 499 0.15 5.700% due 19/03/2024 500 476 0.4
5.801% due 20/01/2073 916 906 027 Becton Dickinson+Co.
5.811% due 2010212073 1201 1,191 036  5210% due 07/06/2023 300 300 009
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Constellation Brands, Inc. Walgreens Boots Alliance
5.580% due 08/06/2023 $ 300 $ 300 0.09 6.000% due 05/07/2023 $ 500 § 497 015
5.600% due 20/06/2023 300 299 0.09  6.000% due 06/07/2023 600 597 018
Crown Castle
5.940% due 2210612023 300 299 009 TotalShort-Temn 5211 1.56
Enbridge (U.S.), Inc. .

5.320% due 02/06/2023 4200 400 0.12 Total Transferable Securities $ 401,377 119.85
VW Credit, Inc.
5.340% due 12/06/2023 400 399 0.12

REPURCHASE AGREEMENTS

ZHIER LRZHO LKRZHO SHiEE
fHifiE. H (%)

WBIEFE  HEHEF RFA EHHA BEEEE HR ifiE. ZH]0
BPS 5.090% 31/05/2023 01/06/2023  $ 28,300  U.S. Treasury Inflation Protected Securities
0.750% due 15/07/2028 $ (28,924) § 28,300 $ 28,304 8.45
5.120 31/05/2023 01/06/2023 4,200 U.S. Treasury Notes 0.500% due 28/02/2026 (4,288) 4,200 4,201 1.25
JPS 5.170 01/06/2023 02/06/2023 27,500  U.S. Treasury Bonds 2.375% due 15/05/2051 (27,539) 27,500 27,504 8.21
Total Repurchase Agreements $ (60,751) $ 60,000 $ 60,009 17.91

 Includes accrued interest.

FINANCIAL DERIVATIVE INSTRUMENTS DEALT IN ON A REGULATED MARKET (amounts in thousands*, except number of contracts)
* A zero balance may reflect actual amounts rounding to less than one thousand.

_ S E
ki3] bidy] fRA kS KRRBEF (8) 3 EEE (%)
Euro-Bobl June Futures Short 06/2023 80 $ (251 (0.08)
Euro-BTP Italy Government Bond June Futures Short 06/2023 34 (156) (0.05)
Euro-Bund 10-Year Bond June Futures Short 06/2023 97 (441) 0.13)
Euro-Buxl 30-Year Bond June Futures Short 06/2023 6 (41) (0.01)
Euro-OAT France Government 10-Year Bond June Futures Short 06/2023 3 (14) 0.00
Japan Government 10-Year Bond June Futures Short 06/2023 9 (209) (0.06)
U.S. Treasury 2-Year Note September Futures Long 09/2023 61 5 0.00
U.S. Treasury 5-Year Note September Futures Long 09/2023 252 (12) 0.00
U.S. Treasury 10-Year Note September Futures Short 09/2023 20 (3) 0.00
U.S. Treasury 10-Year Ultra September Futures Long 09/2023 12 10 0.00
U.S. Treasury 30-Year Bond September Futures Long 09/2023 2 2 0.00

$ (1,110 (0.33)

WRITTEN OPTIONS

OPTIONS ON EXCHANGE-TRADED FUTURES CONTRACTS

_ _ ) HEE

B8R AbS49TS54R HHAE 2oty TLSTL B R (%)
Put - CBOT U.S. Treasury 10-Year Note July Futures $ 113.000 23/06/2023 6 $ (2 § () 0.00
Call - CBOT U.S. Treasury 10-Year Note July Futures 118.000 23/06/2023 6 (3) [©) 0.00
Put - CBOT U.S. Treasury 10-Year Note July Futures 126.000 23/06/2023 4 (4) (3) 0.00
Call - CBOT U.S. Treasury 30-Year Bond July Futures 134.000 23/06/2023 4 (4) (1) 0.00

$(13 § ™) 0.00
Total Financial Derivative Instruments Dealt in on a Regulated Market $ (1,117) (0.33)

CENTRALLY CLEARED FINANCIAL DERIVATIVE INSTRUMENTS (amounts in thousands*)
* A zero balance may reflect actual amounts rounding to less than one thousand.

CREDIT DEFAULT SWAPS ON CORPORATE, SOVEREIGN AND U.S. MUNICIPAL ISSUES - SELL PROTECTION(

SREE B 2R F mE AETAY REFFM (R % HE (%)
AT&T, Inc. 1.000% 20/06/2023 $ 800 $ 2 0.00
AT&T, Inc. 1.000 20/06/2024 1,500 9 0.00
AT&T, Inc. 1.000 20/12/2027 600 0 0.00
Barclays Bank PLC 1.000 20/12/2023 € 300 1 0.00
General Electric Co. 1.000 20/12/2023 $ 600 19 0.01
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General Electric Co. 1.000% 20/06/2024 $ 300 $ 3 0.00
General Electric Co. 1.000 20/12/2024 1,300 33 0.01
Verizon Communications, Inc. 1.000 20/12/2027 100 0 0.00
Verizon Communications, Inc. 1.000 20/06/2028 1,200 0 0.00

$ 67 0.02

CREDIT DEFAULT SWAPS ON CREDIT INDICES - BUY PROTECTION®@

AVTVIRA MG BEE (i) &F HHA BELAY KRERFMED S R (%)
CDX.HY-38 5-Year Index (5.000% 2000612027 $ 7,938 $ (510) .15

CREDIT DEFAULT SWAPS ON CREDIT INDICES - SELL PROTECTION™

LA

AVFIVR/ ST EEZREH  HYE  MERAY REHFH (8 HE(%)
CDX.IG-40 5-Year Index 1.000% 20/06/2028 $ 2,000 K 0.00
EHEFO
SRR EHEHA T IIR EESEF mE BEXA RE
Receive 1-Day GBP-SONIO Compounded-OIS 0.900%  15/03/2052 £ 700 $ 375 0.1
Receive(® 1-Day GBP-SONIO Compounded-OIS 3.250 20/09/2053 600 58 0.02
Pay 1-Day JPY-MUTKCALM Compounded-0IS 0.123 22/08/2039 ¥ 109,610 (103) (0.03)
Receive(® 1-Day JPY-MUTKCALM Compounded-0IS 0.250 17/03/2031 10,840,000 862 0.25
Receive 1-Day JPY-MUTKCALM Compounded-0IS 0.500 15/03/2042 203,000 58 0.02
Receive 1-Day JPY-MUTKCALM Compounded-OIS 0.662 19/04/2042 18,000 7 0.00
Receive 1-Day JPY-MUTKCALM Compounded-0IS 0.800 15/06/2052 52,000 22 0.01
Receive 1-Day USD-Secured Overnight Financing Rate Compounded-OIS 1.750 15/06/2032  $ 500 (2) 0.00
Receive 1-Day USD-Secured Overnight Financing Rate Compounded-OIS 1.750 21/12/12052 5,700 432 0.13
Pay 1-Day USD-Secured Overnight Financing Rate Compounded-OIS 1.788 03/05/2027 3,000 (201) (0.06)
Pay 1-Day USD-Secured Overnight Financing Rate Compounded-OIS 2.850 29/08/2027 7.400 (256) (0.08)
Receive 1-Day USD-Secured Overnight Financing Rate Compounded-OIS 3.050 14/12/2052 690 23 0.01
Pay 1-Day USD-Secured Overnight Financing Rate Compounded-OIS 3.340 23/02/2030 500 (3) 0.00
Pay 1-Day USD-Secured Overnight Financing Rate Compounded-OIS 3.470 22/02/12030 600 1 0.00
Pay 1-Day USD-Secured Overnight Financing Rate Compounded-0IS 3.525 02/03/2030 200 1 0.00
Pay 1-Day USD-Secured Overnight Financing Rate Compounded-OIS 3.800 10/03/2028 600 6 0.00
Pay 6-Month EUR-EURIBOR 1.000 18/05/2027 € 4,400 (274) (0.08)
Pay 6-Month EUR-EURIBOR 2.547 09/03/2033 500 (8) 0.00
Pay4) 6-Month EUR-EURIBOR 3.000 20/09/2033 8,800 124 0.04

$ 1,122 0.34
Total Centrally Cleared Financial Derivative Instruments $ 690 0.21

(

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

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

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

[

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

OTC FINANCIAL DERIVATIVE INSTRUMENTS (amounts in thousands*, except number of contracts)
* A zero balance may reflect actual amounts rounding to less than one thousand.

PURCHASED OPTIONS
INTEREST RATE SWAPTIONS

EHEFI EHEFO LA
WEIEFE R ATy IR XU SRETEEH TEMIR BERAO aR b OB (%)
BOA Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR  Receive 3.750% 12/09/2023 8,700 $ 70 § 84 0.03
FAR Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR  Receive 3.750 11/09/2023 8,300 62 80 0.02
MYC Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR  Receive 3.750 11/09/2023 8,100 62 78 0.02

S sw 07
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WRITTEN OPTIONS
[ INTERESTRATESWAPTIONS |

INTEREST RATE SWAPTIONS
ZHEF EHEFD RIEE
WEIHEF S8R AVTIIR iR TERF TERR  BETAD TUITL BHE L (%)
BOA Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4.250% 12/09/2023 8,700 $ (43) § (51) (0.02
Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4,750  12/09/2023 8,700 (26) (25)  (0.01)
BPS Call - OTC 30-Year Interest Rate Swap ~ 3-Month USD-LIBOR Receive 3.000 03/07/2023 100 (1) (1) 0.00
Put - OTC 30-Year Interest Rate Swap 3-Month USD-LIBOR Pay 3.400 03/07/2023 100 (1) 0 0.00
FAR Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4.233  11/09/2023 8,300 (39) (50)  (0.01)
Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4715 11/09/2023 8,300 (23) (26)  (0.01)
Call - OTC 30-Year Interest Rate Swap ~ 3-Month USD-LIBOR Receive 3.000 03/07/2023 100 (1) (1) 0.00
Put - OTC 30-Year Interest Rate Swap 3-Month USD-LIBOR Pay 3.400 03/07/2023 100 (1) 0 0.00
GLM Call - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Receive 3.050 16/06/2023 600 (3) (1) 0.00
Put - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Pay 3.500 16/06/2023 600 (3) (3) 0.00
Call - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Receive 3.100 20/06/2023 700 (3) (2) 0.00
Put - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Pay 3.600 20/06/2023 700 (3) (2) 0.00
Call - OTC 10-Year Interest Rate Swap 6-Month EUR-EURIBOR  Receive 2.067 09/06/2023 600 (7) 0 0.00
Put - OTC 10-Year Interest Rate Swap 6-Month EUR-EURIBOR ~ Pay 3.140  09/06/2023 600 (8) (1) 0.00
Call - OTC 7-Year Interest Rate Swap 3-Month USD-LIBOR Receive 3.000 20/06/2023 1,000 (3) (2)  0.00
Put - OTC 7-Year Interest Rate Swap 3-Month USD-LIBOR Pay 3.500 20/06/2023 1,000 (3) (5)  0.00
MYC Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4.233  11/09/2023 8,100 (39) (48)  (0.01)
Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4715 11/09/2023 8,100 (23) (25)  (0.01)
$ (230) $ (243)  (0.07)

" Notional Amount represents the number of contracts.
CREDIT DEFAULT SWAPS ON CORPORATE, SOVEREIGN AND U.S. MUNICIPAL ISSUES - SELL PROTECTION(™

27 L REBRFHE AL E
i b (%)

H5|HHF SREE BEEZREFH HHE BETA” iﬂx( HR) (18) 3 < (
BOA South Africa Government International Bond 1.000%  20/12/2026 $ 1, 000 $ (47) S (4) $ (51)  (0.02)
GST Colombia Government International Bond 1.000 20/06/2027 (36) (3) (39) (0.01)
Colombia Government International Bond 1.000 20/12/2027 500 (44) 15 (29)  (0.01)

MYC Colombia Government International Bond 1.000 20/06/2027 100 (6) 2 (4)  0.00
Colombia Government International Bond 1.000 20/12/2027 100 9) 3 (6)  0.00
South Africa Government International Bond 1.000 20/12/2026 2,000 (90) (11) (101)  (0.03)
$ (232 $ 2 $ (230)  (0.07)

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

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

FORWARD FOREIGN CURRENCY CONTR

i i i
BEIEE REA B SIS ARBFEE  AXRIEH 13 (36)
AZD 06/2023 AUD 101 S 66 $ 1 0.00
07/2023 S 66 AUD 101 0 (1 0.00
BOA 06/2023 881 1,331 0 (20) (0.01)
06/2023 127 TWD 3,908 0 0 0.00
09/2023 TWD 3,870 S 127 0 0 0.00
BPS 06/2023 € 50,278 55,630 2,029 0 061
06/2023 IDR 194,286 13 0 0 0 0.00
06/2023 PEN 2,034 537 0 (14) (14) 0.00
06/2023 TWD 25,029 821 6 0 6 0.00
06/2023 $ 1,567 CLP 1,290,758 14 0 14 0.00
06/2023 389 € 359 0 7) 7 0.00
06/2023 210 IDR 3,149,882 0 0 0 0.00
06/2023 7 ILS 26 0 0 0 0.00
08/2023 ZAR 1,808 $ 97 7 0 7 0.00
BRC 08/2023 $ 56 ¥ 7,477 0 2) 2) 0.00
08/2023 ZAR 2,187 S 18 9 0 9 0.00
CBK 06/2023 € 145 160 5 0 5 0.00
06/2023 IDR 19,557,732 1318 14 0 14 0.00
06/2023 MXN 191 1" 0 0 0 0.00
06/2023 PEN 5,698 1,513 0 (32) (32) (0.01)
06/2023 SGD 1,654 1,251 30 0 30 0.01
06/2023 TWD 15 0 0 0 0.00
06/2023 $ 109 IDR 1,629, 235 0 0 0 0.00
06/2023 400 INR 32,7 0 (5) (5) 0.00
06/2023 1,318 TWD 40, 283 0 (8) (8) 0.00
08/2023 CLP 1,299,422 $ 1,588 10 0 10 0.00
08/2023 CNH 34 5 0 0 0 0.00
08/2023 $ 54 PEN 212 3 0 3 0.00
CLy 08/2023 CNH 38 $ 6 0 0 0 0.00
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GLM 06/2023 TWD 44,643 $ 1,457 $ 5 $ 0 0.00

07/2023 BRL 1,297 241 0 (11 0.00
09/2023 $ 850 TWD 25,871 0 0 0.00
PM 06/2023 851 INR 69,658 0 © 0.00
MBC 06/2023 438 € 402 0 9 0.00
06/2023 19,674 £ 15,905 38 0 0.01
06/2023 1,158 IDR 17,651,590 18 0 0.01
07/2023 € 206 220 0 0 0.00
07/2023 £ 15,905 19,688 0 (40) (0.01)
MYl 06/2023 IDR 2,145,474 145 2 0 0.00
06/2023 WD 67 2 0 0 0.00
06/2023 $ 281 TWD 8,590 0 ) 0.00
08/2023 WD 4,134 $ 136 1 0 0.00
08/2023 $ 806 ¥ 107,064 0 (30) (0.01)
08/2023 2 WD 67 0 0 0.00
SCX 06/2023 TWD 1,227 $ 40 0 0 0.00
06/2023 $ 1,021 € 937 0 (22) (0.01)
06/2023 25 IDR 380,363 0 0 0.00
S0G 06/2023 AUD 668 $ 437 4 0 0.00
06/2023 $ 52,532 € 48,929 0 (370) 0.11)
07/2023 € 48,929 $ 52,635 37 0 0.11
07/2023 $ 437 AUD 668 0 (4) 0.00
SSB 06/2023 974 PEN 3,694 28 0 0.01
TOR 06/2023 AUD 354 $ 231 2 0 0.00
07/2023 $ 231 AUD 354 0 2) 0.00
08/2023 372 ¥ 49,310 0 (15) 0.00
UAG 06/2023 AUD 81 $ 53 1 0 1 0.00
06/2023 £ 15,905 19,863 150 0 150 0.04
07/2023 $ 53 AUD 81 0 ) (1) 0.00
09/2023 ZAR 29,333 $ 1,673 208 0 208 0.06
$ 2,956 $ (604) $ 2,352 0.70
Total OTC Financial Derivative Instruments $ 2,121 0.63
SECURITIES SOLD SHORT
BEEE Byl RHERE
SR (G F) (L F) L& (%)

U.S. GOVERNMENT AGENCIES

Uniform Mortgage-Backed Security, TBA

2.000% due 01/07/2053 $ 1500 § (1,235 (037)
2.500% due 01/06/2053 3,700 (3,164) (0.94)
Total Securities Sold Short $ (4399 (1.31)
Total Investments $ 458672 136.96
Other Current Assets & Liabilities $ (123,774)  (36.96)
Net Assets $ 334,898  100.00

NOTES TO SCHEDULE OF INVESTMENTS (amounts in thousands*):

* A zero balance may reflect actual amounts rounding to less than one thousand.
A Security is in default.

(a) Security is an Interest Only (“10”) or 10 Strip.

(b) When-issued security.

(c) Zero coupon security.

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

(e) Contingent convertible security.

(f) Restricted Securities:

- . R
RTHR =Ky B E miGH azx b Bl e (%)
Oracle Corp. 6.150%  09/11/2029 07/11/2022 $ 300 $ 317 0.10

Cash of $5,714 has been pledged as collateral for exchange-traded and centrally cleared financial derivative instruments as at 31 May 2023.
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Collateral (Received)/Pledged for OTC Financial Derivative Instruments

The following is a summary by counterparty of the fair value of OTC financial derivative i and collateral (received)/pledged as at 31 May 2023:
IEBEIREF S D RO ()
i ELiEES fififiE AN
BOA $  (63) $ 0
BPS 2,034 (1,800)
BRC 7 0
CBK 17 0
FAR 3 0
GLM (22) 0
GST (68) 0
JPM © 0
MBC 7 0
MYC (106) 0
MYI (29) 0
SCX (22) 0
S0G 1 0
SSB 28 0
TOR (15) 0
UAG 358 (290)

(0 Net exposure represents the net receivable/(payable) that would be due from/to the counterparty in the event of default. See Note 6, Market and Credit Risk, in the Notes to
Financial Statements for more information regarding credit and counterparty risk.
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