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TRANSFERABLE SECURITIES INVESTMENT FUNDS
SHORT-TERM INSTRUMENTS COLLECTIVE INVESTMENT SCHEMES
U.S. TREASURY BILLS

PIMCO Total Retum

5.403% due 10/09/2024 (@)(b) $600 $ 591 109  StrategyFund(c) 428680 § 53729 9874
Total Short-Term Instruments 591 1,09 Total Investment Funds $ 53,729 98.74
Total Transferable Securities $ 591 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

. RER e
B3IEE AFEA  BEUEE  FREH  kEEEER AREEER MEEGRR LR
BPS 06/2024 $ 64 ¥ 10,100 $0 $0 $0 0.00

HEDGED FORWARD FOREIGN CURRENCY CONTRACTS

As at 31 May 2024, the Class J (JPY, Hedged) Units had the following forward foreign currency contracts outstanding:

4 . . . o xz:m HEE
H5IH8F RER ZELBR SHGER  ARMEHG  REBIMEE SR (18) 4 L (%)
BPS 06/2024 ¥ 659,541 § 4201 $ 4 $ 0 $ 4 0.01
06/2024 $ 3,080 ¥ 479,985 0 (25) (25) (0.05)
07/2024 4,149 648,676 0 (4) () (0.01)
BRC 06/2024 ¥ 48,699 $ 310 0 0 0 0.00
CBK 06/2024 9,155 58 0 0 0 0.00
FAR 06/2024 656,024 4,183 9 0 9 0.02
06/2024 $ 2,865 ¥ 443,604 0 (42) (42) (0.08)
07/2024 4,183 653,226 0 (8) (8) (0.02)
MBC 06/2024 ¥ 590,393 $ 3,760 3 0 3 0.01
07/2024 $ 3,732 ¥ 583,651 0 (2) (2) 0.00
MYI 06/2024 4,184 649,067 0 (55) (55) (0.10)
SCX 06/2024 ¥ 5,186 $ 33 0 0 0 0.00
SSB 06/2024 13,002 85 2 0 2 0.00
TOR 06/2024 $ 2,632 ¥ 408,297 0 (34) (34) (0.06)
UAG 07/2024 ¥ 1,036 $ 7 0 0 0 0.00
$ 18 $ (170) s (152 (0.28)
Total OTC Financial Derivative Instruments $  (152) (0.28)
Total Investments $ 54,168 99.55
Other Current Assets & Liabilities $ 245 045
Net Assets $ 54,413 100.00

%

NOTES TO SCHEDULE OF INVESTMENTS (amounts in thousands*

A zero balance may reflect actual amounts rounding to less than one thousand.
(a) Zero coupon security.
(b) Coupon represents a yield to maturity.

() Affiliated to the Fund.

Collateral i ged for OTC Financial Deri
The following is a summary by counterparty of the fair value of OTC financial derivative instruments and collateral (received)/pledged as at 31 May 2024:

EEIREESD R (ZH) Rk
i EAN THRR=Vr-="

WEIHEF

BPS $ (25) $0 $ (25)
FAR (41) 0 (41)
MBC 1 0 1
MYI (55) 0 (55)
SSB 2 0 2
TOR (34) 0 (34)

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

AUSTRALIA
CORPORATE BONDS & NOTES

Commonwealth Bank of Australia

5.316% due 13/03/2026 $ 500% 502 0.16
Santos Finance Ltd.

6.875% due 19/09/2033 600 628 0.19
Toyota Finance Australia Ltd.

3.386% due 18/03/2030 € 200 214 007
Total Australia 1344 042
BELGIUM

CORPORATE BONDS & NOTES

KBC Group NV

5.796% due 19/01/2029 $ 300 302 0.09
BERMUDA

CORPORATE BONDS & NOTES

Aircastle Ltd.

2.850% due 26/01/2028 1300 __ 1,171 037
BRAZIL

SOVEREIGN ISSUES

Brazil Government International Bond

6.125% due 15/03/2034 680 0.21
Bratzil Letras do Tesouro Nacional

0.000% due 01/07/2024 (a) BRL 6,700 __ 1,265 0.40
Total Brazil 1,945 0.61

CANADA
CORPORATE BONDS & NOTES

Bank of Montreal

5.203% due 01/02/2028 $ 400 401 0.13
Bank of Nova Scotia

4.750% due 02/02/2026 800 792 0.25
Canadian Natural Resources Ltd.

6.450% due 30/06/2033 700 740 0.3
Enbridge, Inc.

5.700% due 08/03/2033 300 301 0.09
Federation des Caisses Desjardins du Quebec

5.700% due 14/03/2028 500 505 0.16
Open Text Corp.

6.900% due 01/12/2027 900 924 029
Royal Bank of Canada

4.900% due 12/01/2028 300 297 0.09
Toronto-Dominion Bank

3.879% due 13/03/2026 € 400 47 014
4.347% due 20/01/2025 800 __ 871 0.27
Total Canada 5268 1.65

CAYMAN ISLANDS
CORPORATE BONDS & NOTES

Avolon Holdings Funding Ltd.

5.750% due 01/03/2029 $ 700
Gad First Investment Co.

5.125% due 14/02/2053 600
5.375% due 29/01/2054 700

Total Cayman Islands

Danske Bank A/S

6.259% due 22/09/2026 600
6.500% due 23/08/2028 £ 500
TDC Net A/S

5.056% due 31/05/2028 € 800

Total Denmark

Kojamo Oyj
1.875% due 27/05/2027

1,500

695 0.22

514 0.16

615 0.19
1,824 0.57

DENMARK
CORPORATE BONDS & NOTES

604 0.19
661 0.21

879 0.27
2,144 0.67

FINLAND
CORPORATE BONDS & NOTES

1513 047

ELa - b—2L-)E—2 R ST
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FRANCE

CORPORATE BONDS & NOTES

Altarea S.CA.

1.875% due 17/01/2028 € 900§ 876 0.27
BNP Paribas S.A.

1.904% due 30/09/2028 $1,400 1,248 039
5.125% due 13/01/2029 300 298 0.09
BPCES.A.

3.875% due 11/01/2029 € 200 217 007
5.748% due 19/07/2033 $ 800 795 025
6.612% due 19/10/2027 600 610 0.19
Credit Agricole S.A.

0.500% due 21/09/2029 €1000 %44 030
Electricite de France S.A.

3.750% due 05/06/2027 600 651 020
4.250% due 25/01/2032 600 662 021
5.700% due 23/05/2028 $ 300 304 009
RCl Banque S.A.

2.000% due 11/07/2024 €1200 1,300 0.41
Societe Generale S.A.

1.488% due 14/12/2026 $1200 1,122 035
6.446% due 10/01/2029 400 409 013
Worldline S.A.

4.125% due 12/09/2028 € 300 __ 320 0.10
Total France 9,756 3.05
GERMANY

CORPORATE BONDS & NOTES

Deutsche Bank AG

1.000% due 19/11/2025 100 107 0.03
1.750% due 19/11/2030 1,100 1,050 033
3.961% due 26/11/2025 $1,300 1,288 040

DZ Bank AG Deutsche Zentral-Genossenschaftsbank,
Frankfurt am Main

4.464% due 16/11/2026 € 400 436 0.14
Schaeffler AG

4.750% due 14/08/2029 600 658 0.21
Volkswagen Leasing GmbH

3.875% due 11/10/2028 500 542 0.17
Total Germany 4,081 1.28
CORPORATE BONDS & NOTES

ReNew Wind Energy AP2

4.500% due 14/07/2028 $ 1,000 902 0.28
ASSET-BACKED SECURITIES

Aqueduct European CLO DAC

4.537% due 20/07/2030 € 667 723 0.3
Ares European CLO DAC

4.686% due 15/10/2031 847 918 0.29
Aurium CLO DAC

4.852% due 22/06/2034 600 650 0.20
BlueMountain Fuji EUR CLO DAC

4.816% due 15/01/2033 600 649 0.20
Bosphorus CLO DAC

4.760% due 15/12/2030 737 800 0.25
Bridgepoint CLO DAC

5.116% due 15/01/2034 1,000 1,088 034
Cumulus Static CLO DAC

5.025% due 15/11/2033 600 651 0.20
CVC Cordatus Loan Fund DAC

4.556% due 15/10/2031 1,060 1,149 036
GoldenTree Loan Management EUR CLO DAC

4.797% due 20/01/2032 909 989 031
Harvest CLO DAC

4.756% due 15/01/2032 1,100 1,190 037
Invesco Euro CLO DAC

4.556% due 15/07/2031 1,100 1,180 037
Madison Park Euro Funding DAC

4.706% due 15/07/2032 800 84 0.27
Marlay Park CLO DAC

4.646% due 15/10/2030 760 825 0.26

s

4
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OCP Euro CLO DAC

4.777% due 22/09/2034 €1,200 § 1,297 040

Palmer Square European Loan Funding DAC

4.626% due 15/10/2031 676 725 023

4.686% due 15/04/2031 586 631 020

Purple Finance CLO DAC

4.682% due 25/01/2031 115 124 0.04

Rockford Tower Europe CLO DAC

5.220% due 24/04/2037 600 648 020

Segovia European CLO DAC

4.674% due 18/01/2031 1878 2,040 064

4.777% due 20/07/2032 998 1,084 034

Toro European CLO DAC

4.646% due 15/10/2030 243 264 0.08

4.832% due 12/01/2032 1,000 1,081 034
19,570 6.12

CORPORATE BONDS & NOTES

AerCap Ireland Capital DAC

2.875% due 14/08/2024 $ 300 298 0.09

6.100% due 15/01/2027 400 406 0.13

AIB Group PLC

2.875% due 30/05/2031 €1200 1259 039

SMBC Aviation Capital Finance DAC

5.450% due 03/05/2028 $ 500 498 0.16

2461 0.77

NON-AGENCY MORTGAGE-BACKED SECURITIES

Primrose Residential DAC

5.147% due 24/03/2061 €1,021 1,108 035
Total Ireland 23139 724
ISRAEL

SOVEREIGN ISSUES

Israel Government International Bond

5.000% due 30/10/2026 700 772 0.24
ITALY

CORPORATE BONDS & NOTES

Banca Monte dei Paschi di Siena SpA

6.750% due 05/09/2027 800 908 028
Intesa Sanpaolo SpA

7.200% due 28/11/2033 $ 700 753 0.24
Nexi SpA

2.125% due 30/04/2029 € 500 493 0.15
Total Italy 2,154 067
JAPAN

CORPORATE BONDS & NOTES

Mitsubishi UF) Financial Group, Inc.

1.412% due 17/07/2025 $1,700 1,625 051
5.719% due 20/02/2026 500 500 0.16
Mizuho Financial Group, Inc.

2.201% due 10/07/2031 1,100 912 028
5.414% due 13/09/2028 500 500 0.16
Nissan Motor Co. Ltd.

4.810% due 17/09/2030 1400 1,292 040
Nomura Holdings, Inc.

2.172% due 14/07/2028 100 88 0.03
5.709% due 09/01/2026 600 600 0.19
5.842% due 18/01/2028 500 506 0.16

ORIX Corp.
1.919% due 20/04/2026 € 900 940 029
Sumitomo Mitsui Financial Group, Inc.

1.902% due 17/09/2028 $ 700 610 0.19

5.520% due 13/01/2028 400 404 0.3

7977 250

[ sovereiGn Issues |
Japan Finance Organization for Municipalities

2.875% due 23/01/2029 € 600 639 0.20

Total Japan 8616 2.70

o—
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LUXEMBOURG
CORPORATE BONDS & NOTES

CPI Property Group S.A.

2.750% due 12/05/2026 € 900$ 900 028
Logicor Financing SARL

2.000% due 17/01/2034 900 761 0.24
2.750% due 15/01/2030 £ 1,200 1,279 040
Total Luxembourg 2,940 0.92

MEXICO
SOVEREIGN ISSUES

Mexico Government International Bond
2.750% due 27/11/2031(b) ~ MXN 14,669 728

3.000% due 03/12/2026 (b) 4,401 236 0.08
4.000% due 30/11/2028 (b) 7660 421 013
4.000% due 24/08/2034 (b) 2,608 138 0.04
6.000% due 07/05/2036 200 197 0.06
7.000% due 03/09/2026 MXN 24,000 1,288 0.40
8.500% due 01/03/2029 10,600 588 0.19
8.500% due 31/05/2029 1,200 67_0.02
Total Mexico 3663 1.15

NETHERLANDS
CORPORATE BONDS & NOTES

ABN AMRO Bank NV

6.339% due 18/09/2027 $ 600 607 0.19
6.575% due 13/10/2026 300 303 0.10
Cooperatieve Rabobank UA

4.375% due 04/08/2025 1,000 983 031
4.655% due 22/08/2028 800 780 0.24
CTP NV

0.500% due 21/06/2025 € 28 295 009
0.625% due 27/09/2026 1,000 1,002 031
Enel Finance International NV

0.625% due 28/05/2029 700 655 0.21
1.875% due 12/07/2028 $ 1200 1,05 033
3.375% due 23/07/2028 € 600 643 020
ING Groep NV

4.000% due 12/02/2035 600 656 0.21
JDE Peet's NV

4.125% due 23/01/2030 1,500 1,635 051
JT International Financial Services BV

3.875% due 28/09/2028 $ 600 568 0.18
0OCI NV

6.700% due 16/03/2033 300 297 0.09
Sandoz Finance BV

4.500% due 17/11/2033 € 400 __ 451 014
Total Netherlands 9,931 3.11

PORTUGAL
CORPORATE BONDS & NOTES

Banco Espirito Santo S.A.

4.750% due 15/01/2018 A 800 __ 252 0.8

ROMANIA
SOVEREIGN ISSUES

Romania Government International Bond

5.375% due 22/03/2031 600 __ 650 0.20

SAUDI ARABIA:
SOVEREIGN ISSUES
Saudi Arabia Government International Bond

4.750% due 16/01/2030 $ 700 685 0.21
SINGAPORE

CORPORATE BONDS & NOTES

DBS Group Holdings Ltd.

5.961% due 12/09/2025 700 702 0.22

SOUTH AFRICA
SOVEREIGN ISSUES

South Africa Government International Bond
10.500% due 21/12/2026 ZAR 32,400 _ 1,766 0.55

ELa - b—2L-)E—2 R ST
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SOUTH KOREA
CORPORATE BONDS & NOTES
Kookmin Bank
4.500% due 01/02/2029 (c) $1,200 § 1,142 036
SPAIN
CORPORATE BONDS & NOTES
Banco Bilbao Vizcaya Argentaria S.A.
1.125% due 18/09/2025 700 661 021
Banco Santander S.A.
1.849% due 25/03/2026 800 749 023
5.552% due 14/03/2028 600 597 0.19
EDP Servicios Financieros Espana S.A.
3.500% due 16/07/2030 € 500 534 017
Lorca Telecom Bondco S.A.
5.750% due 30/04/2029 300 _ 334 0.10
Total Spain 2,875 0.90

SUPRANATIONAL
CORPORATE BONDS & NOTES

European Investment Bank

0.750% due 15/11/2024 £1500 1,873 059

International Development Association

0.750% due 21/09/2028 8 870 027

1.750% due 05/05/2037 € 800 733 023
3476 1.09

SOVEREIGN ISSUES

European Union

0.000% due 04/10/2028 (a) 1,000 956 0.30

Total Supranational 4432 139

SWEDEN

CORPORATE BONDS & NOTES

EQT AB

2.375% due 06/04/2028 800 813 026

2.875% due 06/04/2032 800 780 024

Sagax AB

1.125% due 30/01/2027 1,000 999 031

Total Sweden 2,592 081

SWITZERLAND

CORPORATE BONDS & NOTES

UBS Group AG

2.193% due 05/06/2026 $1,700 1,640 051

4.125% due 09/06/2033 € 800 874 0.28

5.699% due 08/02/2035 $ 900 899 028

5.711% due 12/01/2027 800 80 025

6.327% due 22/12/2027 600 609 0.19

Total Switzerland 4822 151

UNITED KINGDOM

CORPORATE BONDS & NOTES

Babcock International Group PLC

1.375% due 13/09/2027 € 90 899 0.28

Barclays PLC

4.506% due 31/01/2033 600 663 021

5.851% due 21/03/2035 £ 500 631 020

7.325% due 02/11/2026 $ 500 510 0.16

7.385% due 02/11/2028 400 421 013

BAT International Finance PLC

5.931% due 02/02/2029 700 715 022

Berkeley Group PLC

2.500% due 11/08/2031 £ 80 780 025

Chanel Ceres PLC

0.500% due 31/07/2026 € 700 706 0.22

HSBC Holdings PLC

7.390% due 03/11/2028 $1,000 1056 033

Imperial Brands Finance PLC

3.500% due 26/07/2026 1,100 1,052 033

Informa PLC

2.125% due 06/10/2025 €1200 1273 040

Lloyds Banking Group PLC

5.750% due 07/03/2025 AUD 1,000 668 0.21
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National Westminster Bank PLC
5.681% due 28/03/2029 £ 7005 892 028
Nationwide Building Society
6.557% due 18/10/2027 $ 600 612 0.19
Rolls-Royce PLC
5.750% due 15/10/2027 800 800 025
Santander UK Group Holdings PLC
6.833% due 21/11/2026 700 7 022
Standard Chartered PLC
6.301% due 09/01/2029 700 715 022
7.776% due 16/11/2025 500 504 0.16
Thames Water Utilities Finance PLC
8.250% due 25/04/2040 £ 500 615 0.19
Yorkshire Building Society
3.511% due 11/10/2030 800 921 029

15144 474
Alba PLC
5.519% due 17/03/2039 208 259 0.08
Eurosail PLC
6.299% due 13/06/2045 338 430 013
Great Hall Mortgages PLC
5.744% due 18/06/2039 $ 207 206 0.06
Ludgate Funding PLC
5.951% due 01/01/2061 £ 538 672 021
Newgate Funding PLC
5.522% due 01/12/2050 428 531 0.17
Resloc UK PLC
4.100% due 15/12/2043 € 838 885 0.28
5.510% due 15/12/2043 £ 574 714 022
Ripon Mortgages PLC
5.934% due 28/08/2056 873 1,111 035
6.384% due 28/08/2056 1400 1,777 056
RMACPLC
6.434% due 15/02/2047 679 89 027
Towd Point Mortgage Funding PLC
0.000% due 20/07/2053 700 893 028
6.583% due 20/07/2045 470 599 0.19
Uropa Securities PLC
5.552% due 10/10/2040 1015 _ 1,266 040
10212 320
United Kingdom Gilt
4.375% due 31/07/2054 1360 _ 1,628 051
Total United Kingdom 26,984 845

UNITED STATES
ASSET-BACKED SECURITIES

Bear Stearns Asset-Backed Securities Trust

5.689% due 25/04/2037 $ 169 267 008

Citigroup Mortgage Loan Trust Asset-Backed Pass-
Through Certificates

6.384% due 25/10/2034 4an 452 0.14

Citigroup Mortgage Loan Trust, Inc.

6.219% due 25/01/2036 434 432 014

Countrywide Asset-Backed Certificates Trust, Inc.

5.979% due 25/12/2034 783 760 0.24

6.339% due 25/03/2047 1391 1,039 033

GSAA Home Equity Trust

5.799% due 25/07/2037 159 144 0.04

Home Equity Asset Trust

6.219% due 25/10/2034 2% 291 0.09

JPMorgan Mortgage Acquisition Corp.

6.024% due 25/05/2035 488 479 0.15

Louisiana Local Government Environmental Fadilities &
Community Development Authority

5.048% due 01/12/2034 500 493 0.15

MF1 LLC

7.470% due 19/06/2037 700 703 0.22

Nomura Home Equity Loan, Inc. Home Equity Loan Trust

5.874% due 25/03/2036 204 2

o—
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Option One Mortgage Loan Trust Asset-
Backed Certificates

8106 2.

6.129% due 25/11/2035 $ 6228 584
Residential Asset Mortgage Products Trust
6.009% due 25/01/2036 665 646
Residential Asset Securities Corp. Trust

5.871% due 25/01/2034 157 157
6.069% due 25/12/2035 153 149
Structured Asset Investment Loan Trust

6.159% due 25/10/2035 225 216
6.204% due 25/08/2035 621 595
Texas Natural Gas Securitization Finance Corp.
5.169% due 01/04/2041 500 496
AES Corp.

5.450% due 01/06/2028 500 498
Ally Financial, Inc.

5.800% due 01/05/2025 1,400 1,399
American Airlines Pass-Through Trust

2.875% due 11/01/2036 460 3%
American Express Co.

5.098% due 16/02/2028 700 696
American Honda Finance Corp.

5.000% due 23/05/2025 800 797
6.025% due 10/01/2025 400 401
6.064% due 22/11/2024. 200 200
American Tower Corp.

3.375% due 15/10/2026 800 763
Amgen, Inc.

5.750% due 02/03/2063 500 493
Assured Guaranty U.S. Holdings, Inc.

6.125% due 15/09/2028 600 616
Avangrid, Inc.

3.800% due 01/06/2029 1600 1,478
Aviation Capital Group LLC

6.250% due 15/04/2028 700 713
6.750% due 25/10/2028 300 312
Bank of America Corp.

3.824% due 20/01/2028 700 673
4.376% due 27/04/2028 600 584
5.080% due 20/01/2027 700 695
5.933% due 15/09/2027 800 808
Bayer U.S. Finance LLC

6.125% due 21/11/2026 700 706
6.375% due 21/11/2030 300 307
6.500% due 21/11/2033 600 614
Berry Global, Inc.

1.570% due 15/01/2026 900 843
Boost Newco Borrower LLC

7.500% due 15/01/2031 300 311
Brandywine Operating Partnership LP

3.950% due 15/11/2027 800 m
British Airways Pass-Through Trust

4.250% due 15/05/2034 669
Broadcom, Inc.

3.137% due 15/11/2035 55 44
4.300% due 15/11/2032 1400 1,298
CBRE Services, Inc.

5.500% due 01/04/2029 300 300
Centene Corp.

3.000% due 15/10/2030 400 340
CenterPoint Energy Houston Electric LLC

5.200% due 01/10/2028 502
CenterPoint Energy Resources Corp.

5.250% due 01/03/2028 600 600
Charter Communications Operating LLC

6.100% due 01/06/2029 600 601
Cheniere Energy Partners LP

3.250% due 31/01/2032 600 509
Citibank N.A.

5.488% due 04/12/2026 1,000 1,006
5.803% due 29/09/2028 500 513
Constellation Brands, Inc.

4.800% due 15/01/2029 475 467
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Constellation Energy Generation LLC
5.600% due 01/03/2028 $ 404 0.13
Corebridge Global Funding
5.750% due 02/07/2026 200 200 0.06
5.900% due 19/09/2028 400 407 0.3
Crown Castle, Inc.
3.650% due 01/09/2027 600 569 0.18
4.800% due 01/09/2028 600 586 0.18
CVS Health Corp.
5.000% due 30/01/2029 500 493 0.15
CVS Pass-Through Trust
6.943% due 10/01/2030 4 42 001
DTE Energy Co.
5.100% due 01/03/2029 700 691 0.22
Duke Energy Florida LLC
2.500% due 01/12/2029 700 615 0.19
Edison International
3.550% due 15/11/2024 900 81 028
Emory University
2.143% due 01/09/2030 1400 1,187 037
Energy Transfer LP
4.400% due 15/03/2027 600 585 0.18
6.050% due 01/12/2026 300 304 0.09
EPR Properties
4.950% due 15/04/2028 1600 1,529 048
Equinix, Inc.
2.625% due 18/11/2024 1300 1,282 040
Equitable Financial Life Global Funding
5.450% due 03/03/2028 300 299 0.09
Eversource Energy
4.750% due 15/05/2026 600 591 0.18
Exelon Corp.
5.150% due 15003/2028 500 498 0.16
FirstEnergy Pennsylvania Electric Co.
5.200% due 01/04/2028 300 299 0.09
Florida Power & Light Co.
5.050% due 01/04/2028 500 501 0.16
Ford Motor Credit Co. LLC
4.125% due 17/08/2027 200 190 0.06
5.800% due 08/03/2029 200 199 0.06
7.350% due 04/11/2027 300 312 0.10
Georgia Power Co.
5. 004% due 23/02/2027 700 699 022
GLP Capital LP
5.300% due 15/01/2029 1,100 1,077 034
Goldman Sachs Group, Inc.
3.272% due 29/09/2025 1,800 1,785 0.56
5.727% due 25/04/2030 500 507 0.16
6.484% due 24/10/2029 500 520 0.16
Golub Capital BDC, Inc.
7.050% due 05/12/2028 700 716 0.22
Goodman U.S. Finance Four LLC
4.500% due 15/10/2037 1400 1,184 037
Hyundai Capital America
1.000% due 17/09/2024 55 542 0.17
1.650% due 17/09/2026 1,100 1,007 032
5.250% due 08/01/2027 700 696 022
6.510% due 04/08/2025 300 302 0.09
Intel Corp.
5.125% due 10/02/2030 500 500 0.16
Jackson National Life Global Funding
6.506% due 28/06/2024 450 450 0.14
JPMorgan Chase & Co.
3.509% due 23/01/2029 600 565 0.18
3.960% due 29/01/2027 900 878 027
4.323% due 26/04/2028 200 195 0.06
5.299% due 24/07/2029 700 699 022
6.070% due 22/10/2027 600 610 0.19
6.558% due 23/01/2028 700 710 0.22
Kilroy Realty LP
6.250% due 15/01/2036 300 288 0.09
Marriott International, Inc.
3.500% due 15/10/2032 1,400 1,210 038
5.450% due 15/09/2026 500 502 0.16
MassMutual Global Funding
5.050% due 07/12/2027 600 598 0.19
6.335% due 10/07/2026 400 404 013
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Mercedes-Benz Finance North America LLC

4.800% due 30/03/2028 $ 7008 692 022
Morgan Stanley

5.050% due 28/01/2027 600 59 0.19
6.138% due 16/10/2026 600 604 0.19
6.407% due 01/11/2029 400 416 013
Morgan Stanley Bank N.A.

6.436% due 14/01/2028 700 706 0.22
National Securities Clearing Corp.

5.000% due 30/05/2028 550 548 0.17
5.100% due 21/11/2027 500 500 0.16
NextEra Energy Capital Holdings, Inc.

3.550% due 01/05/2027 il 1,431 045
6.051% due 01/03/2025 400 401 013
Niagara Mohawk Power Corp.

4.278% due 15/12/2028 1600 1,517 047
Nissan Motor Acceptance Co. LLC

2.450% due 15/09/2028 1360 1,175 037
Ohio Power Co.

5.000% due 01/06/2033 500 483 0.15
Omega Healthcare Investors, Inc.

4.500% due 15/01/2025 1,200 1,189 037
Oncor Electric Delivery Co. LLC

4.300% due 15/05/2028 500 48 0.15
ONEOK, Inc.

5.850% due 15/01/2026 600 603 0.19
Oracle Corp.

4.650% due 06/05/2030 300 292 0.09
6.150% due 09/11/2029 (d) 300 313 010
Pacific Gas & Electric Co.

3.150% due 01/01/2026 800 769 0.24
4.550% due 01/07/2030 700 661 0.21
6.100% due 15/01/2029 700 715 0.2
Pacific Life Global Funding

4.900% due 04/04/2028 400 395 0.12
5.500% due 18/07/2028 300 303 0.09
PacifiCorp

5300% due 15/02/2031 700 692 0.2
Paramount Global

2.900% due 15/01/2027 100 92 003
Penske Truck Leasing Co. LP

3.450% due 01/07/2024 1,200 1,198 037
Pioneer Natural Resources Co.

5.100% due 29/03/2026 300 299 0.09
Public Service Co. of Colorado

1.900% due 15/01/2031 1000 891 0.28
Republic Services, Inc.

3.375% due 15/11/2027 500 474 0.15
Retail Opportunity Investments Partnership LP

6.750% due 15/10/2028 00 618 0.19
RGA Global Funding

6.000% due 21/11/2028 600 616 0.19
Santander Holdings USA, Inc.

6.499% due 09/03/2029 575 58 0.18
SBA Tower Trust

2.328% due 15/07/2052 1,000 981 031
Southem California Edison Co.

5.850% due 01/11/2027 800 816 0.26
Southern Power Co.

0.900% due 15/01/2026 1,000 929 0.29
Southwest Airlines Co.

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

5.450% due 23/03/2028 500 502 0.16
Sutter Health

5.164% due 15/08/2033 700 698 0.22
T-Mobile USA, Inc.

2.050% due 15/02/2028 200 179 0.06
4.800% due 15/07/2028 300 295 0.09
4.950% due 15/03/2028 600 594 0.19
Tapestry, Inc.

5.350% due 27/11/2025 € 400 439 014
Truist Financial Corp.

4.873% due 26/01/2029 $ 300 294 0.09
U.S. Bancorp

4.653% due 01/02/2029 500 487 0.15
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United Airlines Pass-Through Trust
2.875% due 07/04/2030 $ 933§ 846 026
5.800% due 15/07/2037 500 503 0.16
Venture Global LNG, Inc.

8.125% due 01/06/2028 250 256 008

8.375% due 01/06/2031 250 258 008

9.500% due 01/02/2029 1,100 1,194 037

Volkswagen Group of America Finance LLC

4.750% due 13/11/2028 1,000 1,074 034

5.700% due 12/09/2026 900 903 028

Walgreens Boots Alliance, Inc.

3.450% due 01/06/2026 100 95 003

Wand NewCo, Inc.

7.625% due 30/01/2032 500 513 0.16

Wells Fargo & Co.

2.406% due 30/10/2025 1,000 986 031

3.196% due 17/06/2027 700 670 0.21

5.574% due 25/07/2029 700 704 022

Wells Fargo Bank N.A.

5.450% due 07/08/2026 400 401 013

5.550% due 01/08/2025 300 301 009

Weyerhaeuser Co.

4.750% due 15/05/2026 800 790 0.25

WRKCo, Inc.

4.650% due 15/03/2026 1600 1,576 049

Zimmer Biomet Holdings, Inc.

5.350% due 01/12/2028 700 705_0.22
89,736 28.08

JobsOhio Beverage System Revenue Notes, Series 2023
4.433% due 01/01/2033 550 537 0.17
New York State Urban Development Corp. Revenue
Notes, Series 2020
1.496% due 15/03/2027

1,400 1,276 040

1813 057

Citigroup Mortgage Loan Trust, Inc.

4.773% due 25/09/2037 99 003
5.854% due 25/08/2035 2 2 000
Countrywide Home Loan Reperforming REMIC Trust
5.779% due 25/01/2036 195 180 0.06
(GSR Mortgage Loan Trust

5.063% due 25/09/2035 27 25 001
5.114% due 25/06/2034 14 13 000
JPMorgan Mortgage Trust

4.843% due 25/08/2034 1 1 000
5.521% due 25/04/2035 42 38 001
5.705% due 25/08/2035 84 81 003
6.058% due 25/07/2035 0 0 0.00
MortgagelT Trust

5.959% due 25/12/2035 97 93 003
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NAAC Reperforming Loan REMIC Trust Certificates

6.500% due 25/02/2035 $ 3018 247 008
PHH Alternative Mortgage Trust
5.759% due 25/02/2037 299 0.09
Structured Adjustable Rate Mongage Loan Trust
5.988% due 25/04/2035 45 001
WaMu Mortgage Pass-Through Cemﬂcates Trust
4.745% due 25/09/2035 44 40 001
4.841% due 25/12/2035 382 335 011
6.019% due 25/10/2045 294 279 0.09
Wells Fargo Commercial Mortgage Trust
2.652% due 15/08/2049 1,000 _ 1,027 032
2,804 088
Fannie Mae
4.550% due 01/05/2028 500 493 0.15
5.818% due 25/11/2042 114 112 0.04
5.862% due 01/10/2027 3306 3,288 1.03
6.038% due 25/10/2041 309 304 0.09
6.090% due 01/05/2038 150 154 0.05
Fannie Mae, TBA
3.000% due 01/06/2040 3,100 2,607 082
Freddie
4.000% due 01/02/2030 E
01/04/2042 34 32 001
5.758% due 15/07/2034 583 574 0.8
Ginnie Mae
3.000% due 15/10/2049 244 211 007
4.000% due 15/02/2050 72 67 0.02
5.823% due 20/01/2072 267 260 008
5.899% due 20/02/2067 230 230 007
5.939% due 20/04/2064 62 62 0.02
6.039% due 20/10/2065 232 232 007
6.073% due 20/10/2072 399 397 012
6.123% due 20/01/2073 504 503 0.16
6.193% due 20/01/2073 904 905 028
6.203% due 20/02/2073 1,201 1,203 038
6.223% due 20/01/2073 2223 2,229 070
6.343% due 20/12/2072 410 414 013
6.373% due 20/12/2073 704 710 022
6.522% due 20/04/2067 1162 1,165 036
Ginnie Mae, TBA
2.000% due 01/07/2054 700 562 0.18
Uniform Mortgage-Backed Security
EX 000% due 01/07/205
19,224 16,196 507
3.500% due 01/05/2035 =
01/04/2052 541 515 0.16
4.000% due 01/09/2030 -
01/10/2052 1324 1216 038
4.500% due 01/09/2052 -
01/05/2053 3104 2910 091
5.000% due 01/05/2053 2663 2,567 080
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5.500% due 01/01/2033 -
01/10/2053 810§ 798 025
Uniform Mortgage-Backed Security, TBA
2.500% due 01/07/2054 3,800 3072 0%
3.000% due 01/07/2054 7,500 6312 1.9
3.500% due 01/07/2054 13,700 12018 376
4.000% due 01/07/2054 17,300 15708 492
4.500% due 01/07/2054 11,400 10677 334
5.000% due 01/06/2054 33,800 32529 1018
5.500% due 01/06/2054 33,500 3291 1032
6.000% due 01/07/2054 13,500 13514 423
167,707 52.49
U.S. Treasury Bonds
1375% due 15/11/2040(¢) 5,500 3425 107
1.375% due 15/08/2050 1,100 553 017
1.875% due 15/02/2041 1,100 743 0.3
2.000% due 15/11/2041 1,500 1017 032
2.000% due 15/02/2050 1,900 1,137 036
2.250% due 15/08/2049 400 25 0.08
2.750% due 15/08/2042 2,000 1,520 047
2.750% due 15/11/2042 2,800 2120 066
2.875% due 15/05/2043 1,200 92 029
2.875% due 15/08/2045 1,900 1421 045
2.875% due 15/05/2049 100 73002
3.125% due 15/08/2044 (e) 5,600 4428 139
3.375% due 15/05/2044 (¢) 11,800 9721 304
3.875% due 15/05/2043(¢) 7,300 6517 204
4.000% due 15/11/2042 700 638 020
4.250% due 15/05/2039 700 677 021
4.375% due 15/11/2039 2,000 1,954 061
4.375% due 15/08/2043 200 191 006
4.625% due 15/02/2040 500 502 0.16
U.S. Treasury Inflation Protected Securities (h)
0.125% due 15/10/2024 091
0.125% due 15/04/2025 484 471 0.15
0.125% due 15/07/2031 1,748 1526 048
0.125% due 15/01/2032 676 582 0.8
0.125% due 15/02/2051 2,639 1515 047
0.125% due 15/02/2052 12 63 002
0.250% due 15/01/2025 5010 4916 154
0.250% due 15/02/2050 486 295 0.09
0.625% due 15/07/2032 1,612 1439 045
0.625% due 15/02/2043 543 407 013
0.750% due 15/02/2045 2,254 1684 053
0.875% due 15/02/2047 517 387 012
1.000% due 15/02/2046 132 102 003
1.000% due 15/02/2049 248 18 006
1.250% due 15/04/2028 1,041 1,003 031
1.375% due 15/02/2044 402 344 0Mm
1.500% due 15/02/2053 315 264 0.08
55902 17.49
Total United States 326,068 102.05

Total Transferable Securities $ 454,435 142.22

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.
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Canada Government 10-Year Bond September Futures Long 09/2024 34 $ (8) 0.00
Euro-Bobl September Futures Short 09/2024 85 (10) (0.01)
Euro-Bund 10-Year Bond September Futures Short 09/2024 22 2) 0.00
Japan Government 10-Year Bond June Futures Short 06/2024 4 67 0.02
U.S. Treasury 5-Year Note September Futures Long 09/2024 200 18 0.01
U.S. Treasury 10-Year Note September Futures Long 09/2024 56 (1) (0.01)
U.S. Treasury 10-Year Ultra September Futures Long 09/2024 16 (7) 0.00
United Kingdom Long Gilt September Futures Short 09/2024 17 20 0.01

$ 67 0.02
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WRITTEN OPTIONS
FUTURE STYLED COMMODITY OPTIONS
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Put - EUREX Euro-Bund July 2024 Futures € 130.000 21/06/2024 3 s (1 $3) 0.00
Call - EUREX Euro-Bund July 2024 Futures 133.000 21/06/2024 3 (1) 0 0.00
S0 sm o
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Put - CBOT U.S. Treasury 10-Year Note July 2024 Futures $ 108.000 21/06/2024 3 $ (N S (1) 0.00
Call - CBOT U.S. Treasury 10-Year Note July 2024 Futures 111.000 21/06/2024 3 (1) 0 0.00
Put - CBOT U.S. Treasury 30-Year Bond August 2024 Futures 114.000 21/06/2024 3 (1 (1) 0.00
Call - CBOT U.S. Treasury 30-Year Bond August 2024 Futures 118.500 21/06/2024 3 (1) (1) 0.00

S@ s ow

Total Finandial Derivative Instruments Dealt in on a Regulated Market $ 61 0.02

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

ICIPAL ISSUES - SELL PROTECTION®™

SREE [EI%E 2R & Fi] mE BETA Y REFTM (R H (%)
AT&T, Inc. 1.000% 20/06/2024 $ 1,500 $0 0.00
AT&T, Inc. 1.000 20/12/2027 600 3 0.00
Ford Motor Co. 5.000 20/12/2028 800 23 0.01
General Electric Co. 1.000 20/06/2024 300 0 0.00
General Electric Co. 1.000 2011212024 1,300 [§)] 0.00
T-Mobile USA, Inc. 5.000 20/06/2028 300 0 0.00
Verizon Communications, Inc. 1.000 20/12/2027 100 1 0.00
Verizon Communications, Inc. 1.000 20/06/2028 1,000 7 0.00
Verizon Communications, Inc. 1.000 20/12/2028 200 1 0.00
$ 34 0.01

CREDIT DEFAULT SWAPS ON CREDIT INDICES - BUY PROTECTION®

B i NS
AVTFIIRA LS BEE (i) &F HHE BETAY KREREH G & LEE (%)
CDX.HY-38 5-Year Index (5.000)% 20/06/2027 $ 7,857 $ (92) (0.03)
CREDIT DEFAULT SWAPS ON CREDIT INDICES - SELL PROTECTION(™

) NS
AVTIIR/ ST B2 EREF) A BERAY RERFHD H R (%)
CDX.IG-42 5-Year Index 1.000% 20/06/2029 $ 2,225 $5 0.00
INTEREST RATE SWAPS
EHEFHO _ ; R E
X /R EHEHNATIIR EIEEF] wmAE BEXA KRERFG8) & L (%)
Receive 1-Day GBP-SONIO Compounded-0IS 0.900% 15/03/2052 £ 700 $ 38 0.01
Receive 1-Day GBP-SONIO Compounded-OIS 3.700 28/03/2034 100 4 0.00
Receive® 1-Day GBP-SONIO Compounded-0IS 3.750 18/09/2054 500 37 0.01
Pay 1-Day JPY-MUTKCALM Compounded-0IS 0.123 22/08/2039 ¥ 109,610 7 0.01)
Receive® 1-Day JPY-MUTKCALM Compounded-0IS 0.250 17/03/2031 10,840,000 100 0.03
Receive 1-Day USD-SOFR Compounded-0IS 1.750 15/06/2032  § 500 33 0.01
Receive 1-Day USD-SOFR Compounded-0IS 1.750 21/12/2052 5,300 360 0.11
Receive 1-Day USD-SOFR Compounded-0IS 3.050 14/12/2052 690 51 0.02
Receive® 1-Day USD-SOFR Compounded-OIS 3.500 18/12/2025 3,100 33 0.01
Receive® 1-Day USD-SOFR Compounded-OIS 3.500 20/06/2054 5,325 193 0.06
Receive 1-Day USD-SOFR Compounded-0IS 3.585 31/10/2030 4,590 185 0.06
Pay 1-Day USD-SOFR Compounded-0IS 3.650 10/07/2033 170 (10) 0.00
Receive 1-Day USD-SOFR Compounded-OIS 3.689 31/10/2030 2,800 89 0.03
Receive 1-Day USD-SOFR Compounded-OIS 3.717 15/08/2033 2,000 70 0.02
Receive 1-Day USD-SOFR Compounded-OIS 3722 31/10/2030 200 6 0.00
Receive 1-Day USD-SOFR Compounded-0IS 3727 31/10/2030 500 15 0.01
Receive 1-Day USD-SOFR Compounded-OIS 3.732 31/10/2030 400 12 0.00
Receive 1-Day USD-SOFR Compounded-OIS 3.734 15/08/2033 2,700 90 0.03
Receive 1-Day USD-SOFR Compounded-OIS 3.739 31/10/2030 600 17 0.01
Receive 1-Day USD-SOFR Compounded-0IS 3743 15/08/2033 300 10 0.00
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EHEFHO ; S E
XHEB EBFHA T IIR EEEF] bzt 15| BETA IRET( (18) 3F  Eb3E (%
Receive 1-Day USD-SOFR Compounded-OIS 3.745%  15/08/2033 $ 400 $ 13 0.00
Receive 1-Day USD-SOFR Compounded-OIS 3.753 15/08/2033 1,000 32 0.01
Receive 1-Day USD-SOFR Compounded-OIS 3.754 15/08/2033 900 29 0.01
Receive 1-Day USD-SOFR Compounded-0IS 3.763 15/08/2033 1,700 53 0.02
Pay 1-Day USD-SOFR Compounded-0IS 4.078 29/04/2034 300 0 0.00
Pay 1-Day USD-SOFR Compounded-OIS 4.105 24/04/2034 200 0 0.00
Pay 1-Day USD-SOFR Compounded-0IS 4.130 03/05/2034 300 1 0.00
Pay 1-Day USD-SOFR Compounded-0IS 4.200 06/05/2034 400 4 0.00
Receive 1-Day USD-SOFR Compounded-0IS 5.160 31/05/2025 6,100 2 0.00
Receive 1-Day USD-SOFR Compounded-0IS 5.388 18/10/2024 5,800 21 0.01
Receive 3-Month CAD-CAONREPO Compounded-OIS 3.500 01/06/2032 CAD 3,500 82 0.03
Receive 3-Month CAD-CAONREPO Compounded-OIS 3.750 20/12/2033 900 25 0.01
Pay 6-Month AUD-BBR-BBSW 4.500 20/09/2033  AUD 1,900 (18) 0.01)
Pay 6-Month AUD-BBR-BBSW 4.500 20/03/2034 1,000 (10) 0.00
Pay 6-Month EUR-EURIBOR 1.000 18/05/2027 € 4,400 (39) (0.01)
Receive® 6-Month EUR-EURIBOR 2.500 18/09/2054 3,800 212 0.07
Pay 6-Month EUR-EURIBOR 2.547 09/03/2033 500 (12) 0.00
Receive® 6-Month EUR-EURIBOR 2.650 08/01/2034 300 8 0.00
Receive 6-Month EUR-EURIBOR 2670 03/04/2034 100 2 0.00
Pay 6-Month EUR-EURIBOR 2.750 05/03/2034 200 (2) 0.00
Payl4) 6-Month EUR-EURIBOR 2.750 18/09/2034 6,600 (140) (0.04)
Receive 6-Month EUR-EURIBOR 2.760 03/01/2029 200 5 0.00
Pay 6-Month EUR-EURIBOR 2.770 16/04/2029 300 (4) 0.00
Pay 6-Month EUR-EURIBOR 2.770 29/04/2034 200 (2) 0.00
Pay 6-Month EUR-EURIBOR 2.780 02/05/2029 300 (3) 0.00
Pay 6-Month EUR-EURIBOR 2.827 06/05/2029 300 (2) 0.00
Pay 6-Month EUR-EURIBOR 2.860 24104/2029 500 (3) 0.00
Receive 6-Month EUR-EURIBOR 2.880 19/12/2028 400 10 0.00
Receive 6-Month EUR-EURIBOR 2.890 22/12/2033 300 8 0.00
Receive 6-Month EUR-EURIBOR 2910 29/12/2033 200 5 0.00
Receive 6-Month EUR-EURIBOR 2920 13/12/2028 400 10 0.00
Receive 6-Month EUR-EURIBOR 2950 29/12/2028 200 5 0.00
Receive 6-Month EUR-EURIBOR 3.063 06/12/2033 200 6 0.00
Receive 6-Month EUR-EURIBOR 3.128 04/12/2033 100 3 0.00
Receive 6-Month EUR-EURIBOR 3.148 20/11/2033 200 1 0.00
Receive 6-Month EUR-EURIBOR 3.179 29/11/2028 200 1 0.00
Receive 6-Month EUR-EURIBOR 3.255 22/11/2028 100 0 0.00
Receive 6-Month EUR-EURIBOR 3.280 22/11/2033 100 1 0.00
Receive 6-Month EUR-EURIBOR 3.305 27/11/2033 200 1 0.00
Pay¥ 28-Day MXN-TIIE 9.430 06/04/2029  MXN 7,000 (1) 0.00
Se0 ost
Total Centrally Cleared Financial Derivative Instruments $ 1,567 0.49

(

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 (i) 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
CREDIT DEFAULT SWAPTIONS ON CREDIT INDICES

B/% o - L LA E

WEIEFE 8 JoTovar GESR  GEHR  METAO X b B HE (%)
BPS Put - OTC CDX.IG-42 5-Year Index Buy 0.600%  18/09/2024 6,900 $ 16 s 9 0.00
GST Put - OTC CDX.IG-42 5-Year Index Buy 0.600 18/09/2024 1,000 4 1 0.00
$ 20 $ 10 0.00

_ _ _ LA

WEIMRF 88 TESH TEMR BERAY aXb B b3 (%)
8PS Call - OTC USD versus CNH CNH 7.275  06/12/2024 100 $ 12 $ 16 001
Call - OTC USD versus CNH 7325 06/12/2024 100 12 12 001
Call - OTC USD versus CNH 7400 06/12/2024 100 9 n 0.00
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HEIHEF i 4] 1TfEEF TR BTERAD R b B ti:i(%)

DUB Call - OTC USD versus CNH CNH 7.400 1211212024 300 $ 28 $ 31 0.01
MBC Call - OTC USD versus CNH 7.350 06/12/2024 100 10 " 0.00
Call - OTC USD versus CNH 7375 14/02/2025 100 10 9 0.00
$ 81 $ 90 0.03
EHEF EHEFIO REE
WEIHAF AR AVTIIR  RIER IEEH TEME BETAC 2R b Jﬂ_ﬁ HEE (%)
GLM Call - OTC 1-Year Interest Rate Swap 6-Month EUR-EURIBOR  Pay 2.725% 14/11/2024 3,600 $ 0 1 0.00
Call - OTC 1-Year Interest Rate Swap 6-Month EUR-EURIBOR  Pay 2.749 13/11/2024 5,400 0 2 0.00
Call - OTC 1-Year Interest Rate Swap 6-Month EUR-EURIBOR  Pay 2.754 15/11/2024 2,700 0 1 0.00
Call - OTC 1-Year Interest Rate Swap ~ 6-Month EUR-EURIBOR ~ Pay 2.765 18/11/2024 1,800 0 1 0.00
Call - OTC 1-Year Interest Rate Swap 6-Month EUR-EURIBOR  Pay 2.800 20/11/2024 2,700 0 1 0.00
Call - OTC 1-Year Interest Rate Swap 6-Month EUR-EURIBOR  Pay 2.820 21/11/2024 2,700 0 1 0.00
Call - OTC 1-Year Interest Rate Swap 6-Month EUR-EURIBOR  Pay 2.850 22/11/2024 1,800 0 1 0.00
Call - OTC 1-Year Interest Rate Swap 6-Month EUR-EURIBOR  Pay 2.920 25/11/2024 2,700 0 2 0.00
Call - OTC 1-Year Interest Rate Swap 6-Month EUR-EURIBOR  Pay 2.930 29/11/2024 4,500 0 3 0.00
Put - OTC 30-Year Interest Rate Swap ~ 3-Month USD-LIBOR Receive 3.920 2710212025 600 26 26 0.01
MYC Put - OTC 30-Year Interest Rate Swap ~ 3-Month USD-LIBOR Receive 4329 29/05/2025 900 31 26 0.01

$9 s om

WRITTEN OPTIONS
CREDIT DEFAULT SWAPTIONS ON CREDIT INDICES

B/5% SHE E
H5|HF ki 4] JoToay TSR TEMR  BETARC JUSTL OBl HE (%)
BPS Put - OTC CDX.IG-42 5-Year Index Sell 0.800% 18/09/2024 13,800 $ (16) $ (6) 0.00
GST Put - OTC CDX.IG-42 5-Year Index Sell 0.800 18/09/2024 2,000 (3) (1) 0.00
$ (19) $ (7) 0.00
INTEREST RATE SWAPTIONS
ZHEF ZHEFHD X E
1L E 7] AVTIIR I BRE TESH TEHR BETAO JUITL kt$(%)
BOA Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-LIBOR Receive 3.800% 08/07/2024 300 $ (1) $ (1) 0.00
Put - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4350  08/07/2024 300 (1) (1) 0.00
BPS Call - OTC 5-Year Interest Rate Swap 6-Month EUR-EURIBOR ~ Receive 2760 03/06/2024 300 [ 0 0.00
Put - OTC 5-Year Interest Rate Swap 6-Month EUR-EURIBOR ~ Pay 3.070  03/06/2024 300 (1) 0 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-LIBOR Receive 4,060  28/06/2024 300 (1) (2) 0.00
Put - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4.410  28/06/2024 300 (1) 0 0.00
BRC Call - OTC 5-Year Interest Rate Swap 6-Month EUR-EURIBOR ~ Receive 2.818  24/06/2024 300 0 0 0.00
Put - OTC 5-Year Interest Rate Swap 6-Month EUR-EURIBOR ~ Pay 3.109  24/06/2024 300 0 0 0.00
CKL Call - OTC 5-Year Interest Rate Swap 6-Month EUR-EURIBOR  Receive 2.680  21/06/2024 300 (1 0 0.00
Put - OTC 5-Year Interest Rate Swap 6-Month EUR-EURIBOR ~ Pay 3.030  21/06/2024 300 (1) (1) 0.00
FAR Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-LIBOR Receive 3.930  10/06/2024 300 (1) 0 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-LIBOR Receive 3.945  10/06/2024 300 (1) 0 0.00
Put - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4.280  10/06/2024 300 (1) 0 0.00
Put - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4.295 10/06/2024 300 (1) 0 0.00
GLM Put - OTC 5-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4.244  27/02/12025 2,300 (28) (28) 0.01)
Call - OTC 5-Year Interest Rate Swap 6-Month EUR-EURIBOR ~ Receive 2650  10/06/2024 200 0 0 0.00
Put - OTC 5-Year Interest Rate Swap 6-Month EUR-EURIBOR ~ Pay 2.950 10/06/2024 200 0 (1) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-LIBOR Receive 3.950  10/06/2024 100 0 0 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-LIBOR Receive 3.994  28/06/2024 400 (1) (2) 0.00
Put - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4.300  10/06/2024 100 0 0 0.00
Put - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4344 28/06/2024 400 (1) (1) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 6-Month EUR-EURIBOR  Receive 2300  14/11/2024 400 0 (2) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 6-Month EUR-EURIBOR  Receive 2310 13/11/2024 600 0 (3) (0.01)
Call - OTC 10-Year Interest Rate Swap ~ 6-Month EUR-EURIBOR  Receive 2310 15/11/2024 300 0 (1) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 6-Month EUR-EURIBOR  Receive 2310 18/11/2024 200 0 (1) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 6-Month EUR-EURIBOR  Receive 2350 20/11/2024 300 0 (2) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 6-Month EUR-EURIBOR  Receive 2357 2111/2024 300 0 (2) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 6-Month EUR-EURIBOR  Receive 2360  22/11/2024 200 0 (1) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 6-Month EUR-EURIBOR ~ Receive 2400  25/11/2024 300 0 (2) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 6-Month EUR-EURIBOR  Receive 2.465  29/11/2024 200 0 2) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 6-Month EUR-EURIBOR ~ Receive 2.468  29/11/2024 300 0 (2) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 6-Month EUR-EURIBOR  Receive 2.760  28/06/2024 200 (1) (1) 0.00
Put - OTC 10-Year Interest Rate Swap 6-Month EUR-EURIBOR ~ Pay 3.030  28/06/2024 200 Q)] (1) 0.00
JPM Call - OTC 5-Year Interest Rate Swap 6-Month EUR-EURIBOR ~ Receive 2700  17/06/2024 300 [\ 0 0.00
Put - OTC 5-Year Interest Rate Swap 6-Month EUR-EURIBOR ~ Pay 3.000  17/06/2024 300 [ (1) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-LIBOR Receive 4.080  03/06/2024 300 (1) 0 0.00
Put - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4.480  03/06/2024 300 (1) 0 0.00
MYC Put - OTC 5-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4.750  29/05/2025 3,500 (31) (24) (0.01)
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-LIBOR Receive 3.765  22/07/2024 300 [©)] (1) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-LIBOR Receive 3.900  06/06/2024 300 (1) 0 0.00
Put - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4.265  22/07/12024 300 (1) (2) 0.00
Put - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4300 06/06/2024 300 (1) 0 0.00
NGF Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-LIBOR Receive 3935  10/06/2024 300 (1) 0 0.00
Put - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4.235 10/06/2024 300 (1) 0 0.00
$ (85  § (89) (0.03)
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JPM Put - OTC Uniform Mortgage-Backed Security, TBA 5.000% due 01/06/2054 $ 96.195 06/06/2024 400 $ (1) $ (1) 0.00
Put - OTC Uniform Mortgage-Backed Security, TBA 5.000% due 01/07/2054 94.266  08/07/2024 300 (1) (1) 0.00

Put - OTC Uniform Mortgage-Backed Security, TBA 5.000% due 01/07/2054 94.719  08/07/2024 200 (1) 0 0.00

Put - OTC Uniform Mortgage-Backed Security, TBA 5.000% due 01/07/2054 94.969  08/07/2024 200 (1) (1) 0.00

Call - OTC Uniform Mortgage-Backed Security, TBA 5.000% due 01/07/2054 97.266  08/07/2024 300 (1) (1) 0.00

Call - OTC Uniform Mortgage-Backed Security, TBA 5.000% due 01/07/2054 97.719  08/07/2024 200 1 0 0.00

Call - OTC Uniform Mortgage-Backed Security, TBA 5.000% due 01/07/2054 97.969  08/07/2024 200 (1) 1 0.00

MSC Put - OTC Uniform Mortgage-Backed Security, TBA 5.000% due 01/07/2054 94.250  08/07/2024 400 (1) (1) 0.00
Call - OTC Uniform Mortgage-Backed Security, TBA 5.000% due 01/07/2054 97.250  08/07/2024 400 (1) (1) 0.00

SAL Put - OTC Uniform Mortgage-Backed Security, TBA 5.000% due 01/06/2054 95.656  06/06/2024 400 (1) 0 0.00
Put - OTC Uniform Mortgage-Backed Security, TBA 5.000% due 01/07/2054 94.969  08/07/2024 200 (1) (1) 0.00

Call - OTC Uniform Mortgage-Backed Security, TBA 5.000% due 01/07/2054 97.969  08/07/2024 200 (1) 0 0.00

$ (10) $ (6) 0.00

(" Notional Amount represents the number of contracts.

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

. TJLs7 L RERFHE S E

H5|HEF BREE BEEZREH BHE BETE” X (RR) (18) 2 Bl L3 (%)
BOA South Africa Government International Bond 1.000% 20/12/2026  $ 1,000 $ (47 $ 39 $ (8) 0.00
GST Colombia Government International Bond 1.000 20/06/2027 900 (36) 34 2) 0.00
Colombia Government International Bond 1.000 20/12/2027 500 (44) 39 (5) 0.00
MYC Colombia Government International Bond 1.000 20/06/2027 100 (6) 6 0 0.00
Colombia Government International Bond 1.000 20/12/2027 100 (9) 8 [©] 0.00
South Africa Government International Bond 1.000 20/12/2026 2,000 (90) 74 (16) (0.01)
$ (232) $ 200 $ (32 (0.01)

M 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 CONTRACTS

KRBT XA E
LR (%)

i ELiEES RFA SEEE SEER KRB S  ARRBETEE (8) 4
AZD 06/2024 $ n AUD 17 $ 0 $ 0 $ 0 0.00
BOA 06/2024 € 53933 $ 57,907 0 (644) (644) (0.20)
06/2024 SGD 1,629 1,205 0 0 0 0.00
02/2025 CNH 1,122 157 0 0 0 0.00
BPS 06/2024 AUD 40 26 0 0 0 0.00
06/2024 £ 19,129 23,945 0 (411) (411) (0.13)
06/2024 TWD 2,643 85 4 0 4 0.00
06/2024 $ 331 € 309 4 0 4 0.00
06/2024 22,691 £ 17,766 0 (71) (71) (0.02)
06/2024 680 INR 56,730 0 (1) (1) 0.00
06/2024 2 TWD 673 0 (1) (1) 0.00
07/2024 £ 17,766 $ 22,69 73 0 73 0.02
12/2024 $ 286 CNH 2,048 0 0 0 0.00
BRC 06/2024 CAD 337 $ 246 0 (2) V)] 0.00
06/2024 MXN 943 56 1 0 1 0.00
02/2025 $ 157 CNH 1121 0 0 0 0.00
BSH 07/2024 BRL 3,800 $ 753 32 0 32 0.01
CBK 06/2024 INR 112,810 1,354 2 0 2 0.00
06/2024 MXN 12,049 715 10 0 10 0.00
07/2024 $ 654 BRL 3,287 0 (30) (30) (0.01)
09/2024 1354 INR 113,197 0 2) 2) 0.00
DUB 06/2024 301 MXN 5,117 0 (2) (2) 0.00
07/2024 34 BRL 173 0 (2) ) 0.00
12/2024 1,116 CNH 7,964 0 (5) (5) 0.00
FAR 06/2024 AUD 172 $ 15 0 0 0 0.00
06/2024 $ 58562 € 53,835 0 (118) (118) (0.04)
07/2024 € 53,835 $ 58635 121 0 121 0.04
07/2024 $ 15 AUD 172 0 0 0 0.00
GLM 06/2024 CAD 526 $ 386 0 0 0 0.00
06/2024 ZAR 32,209 1,752 44 0 44 0.02
07/2024 BRL 2,000 404 24 0 24 0.01
08/2024 $ 651 BRL 3,341 0 (19) (19) (0.01)
JPM 06/2024 MXN 2,134 $ 127 3 0 3 0.00
06/2024 $ 22 IDR 354,712 0 (1) (1) 0.00
06/2024 233 MXN 3,926 0 (4) (4) 0.00
06/2024 1,209 SGD 1,629 0 (3) (3) 0.00
06/2024 87 TWD 2,690 0 (5) (5) 0.00
07/2024 BRL 900 $ 181 10 0 10 0.00
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WEIHEF RFA ZRBEE SHRE KRBT  RFRETHE (8) & (%)

07/2024 SGD 1,627 $ 1,209 $ 3 $ 0 $ 3 0.00

10/2024 CNH 73 10 0 0 0 0.00

12/2024 2,049 286 0 0 0 0.00

MBC 06/2024 CAD 693 507 0 (1) (1) 0.00

06/2024 € 482 523 0 0 0 0.00

06/2024 $ 26 AUD 39 0 0 0 0.00

06/2024 290 € 271 5 0 5 0.00

06/2024 1,734 £ 1,363 2 0 2 0.00

06/2024 652 ¥ 102,439 0 0 0 0.00

07/2024 ¥ 102,001 $ 652 0 0 0 0.00

07/2024 $ 336 ¥ 52,500 0 0 0 0.00

09/2024 TWD 87 $ 3 0 0 0 0.00

12/2024 CNH 2,735 383 2 0 2 0.00

12/2024 $ 383 CNH 2,734 0 () (2) 0.00

MYI 06/2024 INR 11,977 $ 144 0 0 0 0.00

06/2024 ¥ 102,256 659 8 0 8 0.00

06/2024 TWD 24,524 791 37 0 37 0.01

06/2024 $ 49 IDR 757,053 0 () 2) 0.00

09/2024 144 INR 12,019 0 0 0 0.00

NGF 06/2024 9 752 0 0 0 0.00

SCX 06/2024 TWD 26,614 $ 867 49 0 49 0.02

06/2024 $ 2,223 INR 185,324 0 4) (4) 0.00

09/2024 TWD 96 $ 3 0 0 0 0.00

TOR 06/2024 MXN 27,145 1,608 20 0 20 0.01

06/2024 $ 102 AUD 155 2 0 2 0.00

UAG 122024 CNH 7,968 $ 1,116 4 0 4 0.00

$ 460 $ (1,330) $ (870) 0.27)

Total OTC Finandial Derivative Instruments $ (835) (0.26)
SECURITIES SOLD SHORT

AEEEH Bl HEEE
(B F) (B F) LEE (%)

fidii]
U.S. GOVERNMENT AGENCIES

Uniform Mortgage-Backed Security, TBA

4.000% due 01/06/2054 $§ 900 § 817) (0.26)
Total Securities Sold Short $ (817) (0.26)
Total Investments $ 454411 14221
Other Current Assets & Liabilities $ (134,885)  (42.21)
Net Assets $ 319,526 100.00

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

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

>

Security is in default.

() Zero coupon security.

(b) Principal amount of security is adjusted for inflation.
(c) Contingent convertible security.
(d) Restricted Securities:

) . ) s
1Ttk Wkl 94 mE WigH aZ b i HE (%)
Oracle Corp. 6.150% 09/11/2029 07/11/2022 $ 300 $ 313 0.10

(e) Securities with an aggregate fair value of $16,025 have been pledged as collateral under the terms of the Master Repurchase Agreements and/or Global Master Repurchase
Agreements as at 31 May 2024.

Securities with an aggregate fair value of $5 have been received as collateral under the terms of the Master Repurchase Agreements and/or Global Master Repurchase
Agreements as at 31 May 2024.

Cash of $5,306 has been pledged as collateral for exchange-traded and centrally cleared financial derivative instruments as at 31 May 2024.

Cash of $780 has been pledged as collateral for financial derivative instruments as governed by i Swaps and Derivatit iation, Inc. master ag asat
31 May 2024,



ELa - b—2L-)E—2 R ST

Reverse Repurchase Agreements as at 31 May 2024:

s

S—

4

YNR—ZRLKRD  EE

HEIHEFE fEAEF RFH Pt 1| EASE XHh EEE (%)
BOS 5.420% 28/05/2024 11/06/2024 $ (1,167) $ (1,168) (0.37)
BRC 5.460 31/05/2024 03/06/2024 (679) 679) (0.21)
DEU 5.400 23/05/2024 13/06/2024 (11,056) (11,071) (3.47)
JPS 5.400 16/05/2024 06/06/2024 (1,848) (1,853) (0.58)

5.400 22/05/2024 05/06/2024 (1,449) (1,451) (0.45)
Total Reverse Repurchase Agreements $ (16,222) (5.08)
Collateral i ged for OTC Financial
The following is a summary by counterparty of the fair value of OTC financial derivative and collateral (rec as at 31 May 2024:

IEBRIREBE & D B8RO (ZH) A

EIAF i EAN  THRR=—Tx="
BOA $ (654) $ 510 $ (144)
BPS (363) 270 (93)
BRC (1) 0 (1)
BSH 32 0 32
CBK (20) 0 (20)
CKL (1) 0 (1)
DUB 22 (20) 2
FAR 3 0 3
GLM 36 0 36
GST (7) 0 (7)
JPM (1) 0 (1)
MBC 26 (20) 6
MSC 2) 0 (2)
MYC (18) 0 (18)
MYI 43 (30) 13
SAL (1) 0 (1)
SCX 45 0 45
TOR 22 0 22
UAG 4 0 4

() 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 Risks, in the Notes to

Financial Statements for more information regarding credit and counterparty risk.
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