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SHORT-TERM INSTRUMENTS COLLECTIVE INVESTMENT SCHEMES

.S. TREASURY BILLS
4.304% due 31/07/2025 (a)(b)

PIMCO Total Return

$600 § 59 1.21 Strategy Fund (c) 365,954 § 48611 9836

596 1.1 Total Investment Funds

Total Short-Term Instruments $48,611 98.36

Total Transferable Securities $ 5% 1.21

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

LGRS RER ZELBE REGER  ARRBEMER KRS AR (8) 4 EE 3 (%)
BPS 06/2025 s 2% ¥ 3,800 $0 50 50 0.00

HEDGED FORWARD FOREIGN CURRENCY CONTRACTS

As at 31 May 2025, the Class J (JPY, Hedged) Units had the following forward foreign currency contracts outstanding:

HEIHEFE RER ZELBE SEGER  ARBETMHEG  ARRBEEE SR (8) 4 L (%)
BOA 06/2025 ¥ 8,466 $ 59 S0 S0 $ 0 0.00
06/2025 $ ¥ 521 0 0 0 0.00
BPS 06/2025 2,647 378,661 0 (23) (23) (0.05)
BRC 06/2025 1,084 154,116 0 (16) (16) (0.03)
07/2025 507 72,868 0 0 0 0.00
FAR 06/2025 ¥ 414,950 $ 2,883 7 0 7 0.02
06/2025 $ 1752 ¥ 250,059 0 (19) (19 (0.04)
07/2025 2,883 413,588 0 @) v (0.01)
MBC 06/2025 ¥ 411,490 $ 2,853 2 0 2 0.00
06/2025 S 2,348 ¥ 334,675 0 (29) (29) (0.06)
07/2025 2,853 410,139 1 2 (1) 0.00
MYI 06/2025 ¥ 200,034 $ 1,380 0 (6) (6) (0.01)
07/2025 $ 1,380 ¥ 199,378 6 0 0.01
UAG 06/2025 ¥ 234,061 $ 1,612 0 (10) (10) (0.02)
06/2025 $ 1579 ¥ 223914 0 (28) (28) (0.06)
07/2025 1,612 233,292 10 0 10 0.02
$ 26 $ (140) $ (14) (0.23)
Total OTC Financial Derivative Instruments $  (114) (0.23)
Total Investments $ 49,093 99.34
Other Current Assets & Liabilities $ 325 0.66
Net Assets $ 49,418 100.00

ES TO SCHEDULE OF INVESTMENTS (amounts 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

and collateral (recei

fas at 31 May 2025:

EEREEGO B E® I
hGILEES fiifis EARL THRE—Ir—"
BPS $ (23) $0 $ (23)
BRC (16) 0 (16)
FAR (19) 0 (19)
MBC (28) 0 (28)
UAG (28) 0 (28)

(0 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

Santos Finance Ltd.

6.875% due 19/09/2033 $ 600 631 0.20

Toyota Finance Australia Ltd.

3.386% due 18/03/2030 € 200

Total Australia

AZERBAIJAN
CORPORATE BONDS & NOTES
Southern Gas Corridor CJSC

6.875% due 24/03/2026 $ 500

BELGIUM

CORPORATE BONDS & NOTES

KBC Group NV

5.796% due 19/01/2029 300

BERMUDA
CORPORATE BONDS & NOTES
Aircastle Ltd.

2.850% due 26/01/2028 1,300

Essent Group Ltd.

6.250% due 01/07/2029 600

Total Bermuda

BRAZIL
SOVEREIGN ISSUES

Brazil Government International Bond
7

6.125% due 15/03/2034
Brazil Letras do Tesouro Nacional

0.000% due 01/10/2025 @)~ BRL 7,600

Total Brazil

CANADA
CORPORATE BONDS & NOTES
Canadian Natural Resources Ltd.

6.450% due 30/06/2033 $ 700

Enbridge, Inc.

5.700% due 08/03/2033 300
Federation des Caisses Desjardins du Quebec
5.700% due 14/03/2028 500
Open Text Corp.

6.900% due 01/12/2027 900

SOVEREIGN ISSUES
CPPIB Capital, Inc.

4.300% due 02/06/2034 CAD 500

Province of British Columbia

4.150% due 18/06/2034 200
Province of Quebec
4.450% due 01/09/2034 1,900

Total Canada

CAYMAN ISLANDS
CORPORATE BONDS & NOTES
Avolon Holdings Funding Ltd.

5.750% due 01/03/2029 $ 700

Gaci First Investment Co.

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

Total Cayman Islands
DENMARK

CORPORATE BONDS & NOTES
Danske Bank A/S

6.259% due 22/09/2026 600
6.500% due 23/08/2028 £ 500

HEGE Bl HHRE
B4R (BSfi: F) (B - F) L% (%)
TDC Net A/S
5.000% due 09/08/2032 € 4005 460 0.15
6.500% due 01/06/2031 750 941 030
Total Denmark 2,701 087
FINLAND
CORPORATE BONDS & NOTES
Kojamo Oyj
1.875% due 27/05/2027 1,500 1,677 054
FRANCE
CORPORATE BONDS & NOTES
Altarea S.CA.
1.875% due 17/01/2028 900 979 031
BNP Paribas S.A.
1.904% due 30/09/2028 $ 1400 1309 042
5.125% due 13/01/2029 300 303 0.10
BPCE S.A.
3.875% due 11/01/2029 € 200 234 0.07
5.748% due 19/07/2033 $ 800 810 0.26
6.612% due 19/10/2027 600 614 0.20
Credit Agricole S.A.
0.500% due 21/09/2029 € 1,000 1,05 034
Electricite de France S.A.
5.700% due 23/05/2028 $ 300 308 0.10
6.000% due 22/04/2064 300 279 0.09
Societe Generale S.A.
1.488% due 14/12/2026 1,200 1,178 038
6.446% due 10/01/2029 400 414 0.13

7484 2.40

BPCE Home Loans FCT
2.786% due 31/10/2058 € 877 998 0.32
Total France 8,482 2.72
GERMANY
CORPORATE BONDS & NOTES
Commerzbank AG
3.875% due 15/10/2035 500 567 0.18
Deutsche Bank AG
1.750% due 19/11/2030 1,100 1,166 037

DZ Bank AG Deutsche Zentral-Genossenschaftsbank,
Frankfurt am Main

2.782% due 16/11/2026 400 458 0.15

Schaeffler AG

4.750% due 14/08/2029 600 690 0.22

Volkswagen Leasing GmbH

3.875% due 11/10/2028 500 584 0.19

Total Germany 3465 1.1

INDIA

CORPORATE BONDS & NOTES

ReNew Wind Energy AP2

4.500% due 14/07/2028 $ 1,000 938 030

INTERNATIONAL
CORPORATE BONDS & NOTES
Thames Water Super Senior Issuer PLC

9.750% due 10/10/2027 £ 3 4 000
IRELAND

ASSET-BACKED SECURITIES

Ares European CLO DAC

3.059% due 15/10/2031 € 495 561 0.18
Aurium CLO DAC

3.317% due 22/06/2034 600 679 022
BlueMountain Fuji EUR CLO

3.189% due 15/01/2033 600 680 0.22
Bridgepoint CLO DAC

3.489% due 15/01/2034 989 1,124 036
Cumulus Static CLO DAC

3.343% due 15/11/2033 526 598 0.19

EeR Bl NERE
4R (B4 F) (Bfi - ) HE (%)
CVC Cordatus Loan Fund DAC
2.929% due 15/10/2031 € 702% 797 026
Dryden Euro CLO DAC
2.893% due 15/05/2032 425 482 0.15
Harvest CLO DAC
3.129% due 15/01/2032 1,034 1171 037
Invesco Euro CLO DAC
2.929% due 15/07/2031 814 924 030
3.296% due 30/10/2038 700 795 0.25
Madison Park Euro Funding DAC
3.079% due 15/07/2032 798 904 029
OCP Euro CLO DAC
3.116% due 22/09/2034 889 1,008 032
Palmer Square European Loan Funding DAC
2.999% due 15/10/2031 295 335 0.1
Rockford Tower Europe CLO DAC
3.561% due 24/04/2037 600 682 0.22
Segovia European CLO DAC
3.116% due 20/07/2032 907 1,031 033
Toro European CLO DAC
3.185% due 12/01/2032 952 1,080 035

12,851 412
CORPORATE BONDS & NOTES
AerCap Ireland Capital DAC
2.450% due 29/10/2026 $ 500 485 0.16
6.100% due 15/01/2027 400 408 0.13
AIB Group PLC
2.875% due 30/05/2031 € 1200 1358 044
SMBC Aviation Capital Finance DAC
5.450% due 03/05/2028 § 500 509 0.16

2,760 0.89

Total Ireland 15611 501
ISRAEL

SOVEREIGN ISSUES
Israel Government International Bond

5.000% due 30/10/2026 € 700 818 0.26

ITALY

CORPORATE BONDS & NOTES

Banca Monte dei Paschi di Siena SpA

6.750% due 05/09/2027 800 954 031

Intesa Sanpaolo SpA/

7.200% due 28/11/2033 $ 700 773 025

Nexi SpA

2.125% due 30/04/2029 € 500 547 017

Total Italy 2274 073

JAPAN

CORPORATE BONDS & NOTES

Mitsubishi UFJ Financial Group, Inc.

1.412% due 17/07/2025 $ 1700 1693 054

Mizuho Financial Group, Inc.

2.201% due 10/07/2031 1,100 968 031

5.414% due 13/09/2028 500 509 0.16

Nissan Motor Co. Ltd.

4.810% due 17/09/2030 (d) 1400 1,290 041

Nomura Holdings, Inc.

2.172% due 14/07/2028 100 93 0.03

5.709% due 09/01/2026 600 603 0.19

5.842% due 18/01/2028 500 514 0.17

ORIX Corp.

1.919% due 20/04/2026 € 900 1,017 033

Sumitomo Mitsui Financial Group, Inc.

1.902% due 17/09/2028 $ 700 644 021

5.240% due 15/04/2030 400 409 0.13

5.316% due 09/07/2029 600 615 0.20

5.520% due 13/01/2028 400 411 013
8,766 2.81
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SOVEREIGN ISSUES

Japan Finance Organization for Municipalities

2.875% due 23/01/2029 € 600$ 691 0.21
Total Japan 9,457 3.02
LUXEMBOURG

CORPORATE BONDS & NOTES

Logicor Financing SARL

2.000% due 17/01/2034 500 481 0.15
2.750% due 15/01/2030 £ 1,200 1,422 046
Total Luxembourg 1,903 0.61
MEXICO

SOVEREIGN ISSUES

Mexico Government International Bond

4.000% due 24/08/2034 (b)  MXN 848 40 0.01
6.000% due 07/05/2036 $ 200 192 0.06
Total Mexico 232 0.07
NETHERLANDS

CORPORATE BONDS & NOTES

ABN AMRO Bank NV

6.339% due 18/09/2027 600 612 0.19
6.575% due 13/10/2026 300 302 0.10
Cooperatieve Rabobank UA

4.375% due 04/08/2025 1,000 999 032
4.655% due 22/08/2028 800 800 0.26
CTP NV

0.500% due 21/06/2025 € 100 114 004
0.625% due 27/09/2026 204 225 007
Enel Finance International NV

0.625% due 28/05/2029 700 732 023
2.125% due 12/07/2028 $ 1,200 1,113 036
3.375% due 23/07/2028 € 600 697 022
ING Groep NV

4.000% due 12/02/2035 600 706 0.23
JDE Peet's NV

4.125% due 23/01/2030 1,500 1,767 0.57
JT International Financial Services BV

3.875% due 28/09/2028 $ 587 0.19
OCINV

6.700% due 16/03/2033 100 109 0.03
Sandoz Finance BV

3.250% due 12/09/2029 € 100 115 004
4.500% due 17/11/2033 400 484 0.15
Total Netherlands. 9,362 3.00
PERU

SOVEREIGN ISSUES

Peru Government International Bond

6.150% due 12/08/2032 PEN 4,400 1,237 040
6.950% due 12/08/2031 1,800 539 0.17
Total Peru 1,776 0.57
PORTUGAL

CORPORATE BONDS & NOTES

Banco Espirito Santo S.A.

4.750% due 15/01/2018 A € 800 204 007
ROMANIA

SOVEREIGN ISSUES

Romania Government International Bond

5.375% due 22/03/2031 600 674 022
6.250% due 10/09/2034 300 339 0.1
Total Romania 1,013 033
SAUDI ARABIA

SOVEREIGN ISSUES

Saudi Arabia Government International Bond

4.750% due 16/01/2030 700 703 0.23
5.125% due 13/01/2028 900 915 0.29
Total Saudi Arabia 1,618 0.52

ELa - b—%JL -

EESE Bl HHAE
Eidi] (B4 - F) (B4 : F) L (%)
SINGAPORE
CORPORATE BONDS & NOTES

DBS Group Holdings Ltd.
4.957% due 12/09/2025

700 $ 700 023

SOUTH AFRICA

SOVEREIGN ISSUES

South Africa Government International Bond
8.500% due 31/01/2037

8.875% due 28/02/2035
10.500% due 21/12/2026

Total South Africa

284 0.09
828 027
1344 043
245 0.79

16,200
23400

SOUTH KOREA
CORPORATE B
Kookmin Bank
4.500% due 01/02/2029 (c) $
SPAIN

CORPORATE BONDS & NOTES

Banco Santander S.A.
5.552% due 14/03/2028

EDP Servicios Financieros Espana S.A.
3.500% due 16/07/2030 €
Lorca Telecom Bondco S.A.

5.750% due 30/04/2029

Total Spain

S & NOTES

1,200 1,182 0.38

600 608 0.20

500 580 0.19

300 3% 0.11

1,544 0.50

SUPRANATIONAL
CORPORATE BONDS & NOTES

International Development Association
1.750% due 05/05/2037 800 780 0.25

European Union

0.000% due 04/10/2028 (a) 1,000 1,057 034
2.875% due 05/10/2029 1,300 1,510 048

2,567 0.82
Total Supranational 3,347 1.07

SWEDEN
CORPORATE BONDS & NOTES

EQT AB

2.375% due 06/04/2028 800 895 029
2.875% due 06/04/2032 800 864 028
Sagax AB

1.125% due 30/01/2027 1,000 1,103 035
Total Sweden 2,862 0.92
SWITZERLAND

CORPORATE BONDS & NOTES

UBS Group AG

2.193% due 05/06/2026 $ 1,700 1,700 055
4.125% due 09/06/2033 € 80 944 030
5.699% due 08/02/2035 (d) $ 90 919 029
5.711% due 12/01/2027 800 804 026
6.327% due 22/12/2027 600 614 020
Total Switzerland 4,981 1.60
UNITED ARAB EMIRATES

CORPORATE BONDS & NOTES

Adnoc Murban Rsc Ltd.

4.250% due 11/09/2029 300 2% 0.10
UNITED KINGDOM

CORPORATE BONDS & NOTES

Babcock International Group PLC

1.375% due 13/09/2027 € 992 032
Barclays PLC

4.506% due 31/01/2033 600 719 023
5.851% due 21/03/2035 £ 500 668 021
7.325% due 02/11/2026 $ 500 505 0.16
7.385% due 02/11/2028 400 423 0.14

EEEE Bl NHAE

4R (AT F) (Bfi - F) b (%)

BAT International Finance PLC

5.931% due 02/02/2029 $ 700$ 731 024

Berkeley Group PLC

2.500% due 11/08/2031 £ 800 883 0.28

Burberry Group PLC

5.750% due 20/06/2030 800 1,060 034

Chanel Ceres PLC

0.500% due 31/07/2026 € 700 778 0.25

HSBC Holdings PLC

5.290% due 16/09/2032 £ 800 1,065 034

7.390% due 03/11/2028 $ 1,000 1,058 034

Imperial Brands Finance PLC

3.500% due 26/07/2026 1,100 1,084 035

Nationwide Building Society

6.557% due 18/10/2027 600 615 020

Rolls-Royce PLC

5.750% due 15/10/2027 800 818 0.26

Santander UK Group Holdings PLC

6.833% due 21/11/2026 700 707 023

Standard Chartered PLC

6.301% due 09/01/2029 700 724 023

Thames Water Super Senior Issuer PLC

9.750% due 10/10/2027 £ 3 4 0.00

Yorkshire Building Society

3.511% due 11/10/2030 800 1,010 032
13844 444

NON-AGENCY MORTGAGE-BACKED SECURITIES

Alba PLC
4.682% due 17/03/2039

156 207 0.07
Eurosail PLC
5.472% due 13/06/2045 230 310 0.10
Great Hall Mortgages PLC
4.740% due 18/06/2039 $ 8 8 0.00
Ludgate Funding PLC
5.072% due 01/01/2061 £ 407 544 0.18
Newgate Funding PLC
4.557% due 01/12/2050 318 422 014
Resloc UK PLC
2.661% due 15/12/2043 € 713 787 0.25
4.673% due 15/12/2043 £ 489 644 021
RMAC PLC
5.432% due 15/02/2047 534 723 023
Towd Point Mortgage Funding PLC
5.221% due 20/07/2053 541 730 023
Uropa Securities PLC
4.648% due 10/10/2040 642 844 027

5219 1.68

United Kingdom Gilt
4.375% due 31/07/2054 1,260 1,447 045
Total United Kingdom 20,510 657

UNITED STATES
ASSET-BACKED SECURITIES

Bear Stearns Asset-Backed Securities Trust

4.939% due 25/04/2037 $ 15 15 0.00

Citigroup Mortgage Loan Trust Asset-Backed Pass-
Through Certificates

5.384% due 25/10/2034 31 302 0.10

Citigroup Mortgage Loan Trust, Inc.

5.219% due 25/01/2036 174 176 0.06

Countrywide Asset-Backed Certificates Trust, Inc.

4.979% due 25/12/2034 673 657 0.21

5.339% due 25/03/2047 1309 1,013 033

GSAA Home Equity Trust

4.799% due 25/07/2037 97 94 0.03

Home Equity Asset Trust

5.219% due 25/10/2034 201 200 0.06

JPMorgan Mortgage Acquisition Corp.

5.024% due 25/05/2035 287 284 0.09

Louisiana Local Government Environmental Facilities &
Community Development Authority

5.048% due 01/12/2034 500 504 0.16
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MF1LLC
6.474% due 19/06/2037 $ 669§ 670 0.21

Nomura Home Equity Loan, Inc. Home Equity Loan Trust
4.874% due 25/03/2036 122 122 0.04
Option One Mortgage Loan Trust Asset-Backed Pass-

Through Certificates
5.129% due 25/11/2035 505 48 0.16
Residential Asset Mortgage Products Trust
5.009% due 25/01/2036 451 445 014
Residential Asset Securities Corp. Trust
5.324% due 25/01/2034 54 55 0.02
Structured Asset Investment Loan Trust
5.159% due 25/10/2035 178 174 0.06
5.204% due 25/08/2035 512 500 0.16
Texas Natural Gas Securitization Finance Corp.
5.169% due 01/04/2041 500 497 0.16

6,194 1.99

CORPORATE BONDS & NOTES
AES Corp.
5.450% due 01/06/2028 500 507 0.16
Ameren Missouri Securitization Fundmg LLC
4.850% due 01/10/2041 294 0.09
American Airlines Pass-Through Trust
2.875% due 11/01/2036 (d) 433 378 0.12
American Express Co.
5.098% due 16/02/2028 700 707 0.23
Assured Guaranty U.S. Holdings, Inc.
6.125% due 15/09/2028 600 627 0.20
Avangrid, Inc.
3.800% due 01/06/2029 1,600 1,544 0.50
Aviation Capital Group LLC
5.375% due 15/07/2029 200 202 007
6.250% due 15/04/2028 700 724 0.3
6.750% due 25/10/2028 300 317 0.10
Bank of America Corp.
3.824% due 20/01/2028 700 691 0.22
4.376% due 27/04/2028 600 597 0.19
5.080% due 20/01/2027 700 702 023
Bayer U.S. Finance LLC
6.125% due 21/11/2026 700 710 023
6.375% due 21/11/2030 300 316 0.10
6.500% due 21/11/2033 500 521 0.17
Berry Global, Inc.
1.570% due 15/01/2026 900 880 0.28
BMW U.S. Capital LLC
5.050% due 21/03/2030 600 605 0.19
Boost Newco Borrower LLC
7.500% due 15/01/2031 300 318 0.10
Brandywine Operating Partnership LP
3.950% due 15/11/2027 800 764 0.25
British Airways Pass-Through Trust
4.250% due 15/05/2034 631 020
Broadcom, Inc.
3.137% due 15/11/2035 55 46 0.02
4.300% due 15/11/2032 1,400 1,338 043
5.050% due 12/07/2029 600 611 0.20
CBRE Services, Inc.
5.500% due 01/04/2029 300 308 0.10
Centene Corp.
3.000% due 15/10/2030 400 352 0.11
Charter Communications Operating LLC
6.100% due 01/06/2029 600 625 0.20
Cheniere Energy Partners LP
3.250% due 31/01/2032 (d) 600 527 017
Citibank N.A.
5.803% due 29/09/2028 500 520 0.17
Constellation Brands, Inc.
4.800% due 15/01/2029 475 478 015
Constellation Energy Generation LLC
5.600% due 01/03/2028 400 413 013
Corebridge Global Funding
5.900% due 19/09/2028 400 416 013
Crown Castle, Inc.
3.650% due 01/09/2027 600 586 0.19

EEEE Bl ?ﬂféﬁé
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4.800% due 01/09/2028 $ 600$
CVS Health Corp.

5.000% due 30/01/2029 500
CVS Pass-Through Trust

6.943% due 10/01/2030 35
DTE Energy Co.

5.100% due 01/03/2029 700
Duke Energy Florida LLC

2.500% due 01/12/2029 700
Edison International

6.250% due 15/03/2030 400
Emory University

2.143% due 01/09/2030 1,400
Energy Transfer LP

5.700% due 01/04/2035 100
EPR Properties

4.950% due 15/04/2028 1,600
Equitable Financial Life Global Fundlng
5.450% due 03/03/2028

Exelon Corp.

5.150% due 15/03/2028 500
Extra Space Storage LP

5.700% due 01/04/2028 800
FirstEnergy Pennsylvania Electric Co.
5.200% due 01/04/2028

Ford Motor Credit Co. LLC

4.125% due 17/08/2027 200
5.800% due 08/03/2029 200
7.350% due 04/11/2027 300
GLP Capital LP

5.300% due 15/01/2029 1,100
Goldman Sachs Group, Inc.

4.692% due 23/10/2030 700
5.727% due 25/04/2030 500
6.484% due 24/10/2029 500
Golub Capital BDC, Inc.

7.050% due 05/12/2028 700
Goodman U.S. Finance Four LLC

4.500% due 15/10/2037 1,400
Hyatt Hotels Corp.

5.750% due 30/03/2032 600
Hyundai Capital America

5.250% due 08/01/2027 700
5.494% due 04/08/2025 300
Intel Corp.

5.125% due 10/02/2030 500
JPMorgan Chase & Co.

3.509% due 23/01/2029 600
4.323% due 26/04/2028 200
5.299% due 24/07/2029 700
5.544% due 23/01/2028 700
Kilroy Realty LP

6.250% due 15/01/2036 300
LPL Holdings, Inc.

5.200% due 15/03/2030 600
Marriott International, Inc.

3.500% due 15/10/2032 1,400
Mars, Inc.

5.200% due 01/03/2035 600
MassMutual Global Funding

5326% due 10/07/2026 400
Mercedes-Benz Finance North America LLC
4.800% due 30/03/2028

4.900% due 15/11/2027 300
Morgan Stanley

3.955% due 21/03/2035 € 400
4.654% due 18/10/2030 $ 700
6.138% due 16/10/2026 600
6.407% due 01/11/2029 400

Mutual of Omaha Cos. Global Fundmg
4.750% due 15/10/2029

National Securities Clearing Corp.

5.000% due 30/05/2028 550
5.100% due 21/11/2027 500
Niagara Mohawk Power Corp.

4.278% due 15/12/2028 1,600

600
503
37
710
645
405
1,238
100
1,588
308
509
823
305
193
197
309
1,103
698
517
528
732
1,258
606

704
300

507

584
199

704
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1,251
598
403
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302

463
6%
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0.06
0.06
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0.17
0.17

0.23
0.10

0.15
0.22
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Nissan Motor Acceptance Co. LLC

2.450% due 15/09/2028 $ 1360 % 1206 039

NorthWestern Corp.

5.073% due 21/03/2030 800 809 0.26

Ohio Power Co.

5.000% due 01/06/2033 500 490 0.16

Oracle Corp.

4.650% due 06/05/2030 300 300 0.10

4.800% due 03/08/2028 400 404 0.13

6.150% due 09/11/2029 (d) 300 318 0.10

Pacific Gas & Electric Co.

3.150% due 01/01/2026 800 791 025

4.550% due 01/07/2030 700 678 022

5.700% due 01/03/2035 600 590 0.19

6.100% due 15/01/2029 700 23 023

Pacific Life Global Funding

4.900% due 04/04/2028 400 405 0.13

5.500% due 18/07/2028 300 309 0.10

PacifiCorp

5.300% due 15/02/2031 700 712 023

Paramount Global

2.900% due 15/01/2027 100 97 0.03

Public Service Co. of Colorado

1.900% due 15/01/2031 1,100 945 030

RGA Global Funding

6.000% due 21/11/2028 600 627 0.20

San Diego Gas & Electric Co.

1.700% due 01/10/2030 500 430 014

Santander Holdings USA, Inc.

6.499% due 09/03/2029 575 5% 0.19

SBA Tower Trust

2.328% due 15/07/2052 1100 1,024 033

Southern California Edison Co.

1.200% due 01/02/2026 524 512 0.16

5.650% due 01/10/2028 1,000 1,020 033

Southwest Gas Corp.

5.450% due 23/03/2028 500 510 0.16

Stryker Corp.

3.375% due 11/09/2032 € 200 229 007

3.625% due 11/09/2036 300 338 0N

Sutter Health

5.164% due 15/08/2033 $ 700 699 022

T-Mobile USA, Inc.

2.050% due 15/02/2028 200 188 0.06

4.800% due 15/07/2028 300 303 0.10

4.950% due 15/03/2028 600 609 020

Truist Financial Corp.

4.873% due 26/01/2029 300 302 0.10

U.S. Bancorp

4.653% due 01/02/2029 288 289 0.09

United Airlines Pass-Through Trust

2.875% due 07/04/2030 873 820 026

5.800% due 15/07/2037 478 480 015

Venture Global LNG, Inc.

8.125% due 01/06/2028 250 25 0.08

8.375% due 01/06/2031 250 254 0.08

9.500% due 01/02/2029 1,100 1,177 038

Volkswagen Group of America Finance LLC

4.750% due 13/11/2028 1,100 1,089 035

Walgreens Boots Alliance, Inc.

3.450% due 01/06/2026 100 98 0.03

Wand NewCo, Inc.

7.625% due 30/01/2032 500 521 017

Wells Fargo & Co.

5.574% due 25/07/2029 700 78 0.3

Wells Fargo Bank N.A.

5.550% due 01/08/2025 300 300 0.10

Zimmer Biomet Holdings, Inc.

5.350% due 01/12/2028 700 718 023
68,248 21.90

MUNICIPAL BONDS & NOTES

Empire State Development Corp., New York Revenue
Notes, Series 2020
1.496% due 15/03/2027

1400 1336 043
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JobsOhio Beverage System Revenue Notes, Series 2023 5033%due20/10/2065  § 134§ 135 004 2375%due15/11/2049 $ 700§ 440 014
4.433% due 01/01/2033 S 500§ 497 016 5078% due 20/1012072 254 255 0.08  2.750% due 15/08/2042 2,000 1500 048
" 1833 059 >128% due 20101/2073 494 494 016  2.750% due 15/11/2042 2,800 2090 067
222 227 5.198% due 20/01/2073 - 2.750% due 15/08/2047 2,100 1464 047
2000212073 884 886 028  2.875% due 15/05/2043 1,200 07 029
e T T LA (2 RO D T 5.208% due 2010212073 - 2875%due 15082045 1900 1390 045
Citigroup Mortgage Loan Trust, Inc. 2000312073 1166 1,172 038  2.875% due 15/05/2049 300 210 007
6.692% due 25/08/2035 1 1000 5228% due 20/01/2073 - 3.000% due 15/02/2048 900 654 021
7.875% due 25/09/2037 38 36 001 201172073 2197 2203 071 3.000% due 15/08/2048 300 217007
GSR Mortgage Loan Trust 5.348% due 20/12/2072 404 408 0.13  3.000% due 15/02/2049 700 504 0.16
4.862% due 25/06/2034 13 13 000  5378% due 20/12/2073 6% 701 022 3.125% due 15/08/2044 5600 4324 139
5.293% due 25/09/2035 B3 22 001 5592% due 2010412067 820 833 027 3.375% due 15/05/2044 7900 6367 204
JPMorgan Mortgage Trust Ginnie Mae, TBA 3375% due 15/11/2048 1,600 1,238 040
5.202% due 25/08/2034 1 1000  2000% due 01/06/2055 700 562 08 | 3875% due15/05/2043 3,300 2893 093
5.847% due 25/04/2035 2 31 001  3.500% due 01/06/2055 1,100 979 031 4000% due 15/11/2042 700 627 020
6.893% due 25/08/2035 56 55 002 4.000% due 01/06/2055 2300 2,107 068 4250% due 15/05/2039 700 670 021
MortgagelT Trust 4500% due 01/06/2040 2000 1,887 061 A4250% due 15/08/2054 12600 11,271 362
4.959% due 25/12/2035 80 78 003  5.000% due 01/06/2040 - 4.375% due 15/11/2039 2,000 1,927 062
) 01/07/2055 2,700 2618 084 4.500% due 15/11/2054 400 373 012
NAAC Reperforming Loan REMIC Trust Certificates i 4.625% due 15/02/2040 500 9 016
6.500% due 25/02/2035 268 230 007 Uniform Mortgage-Backed Security 6250 i
07 500% due 0110212035 16 466 015 4625% due 150512044 500 481 015
PHH Alternative Mortgage Trust 3000% due 01/07/2057 - "2 4,625% due 15/05/2054 1,300 1237 040
4.759% due 25/02/2037 359 265 0.09 01/04/2053 11618 9910 318 4.625% due 15/02/2055 200 191 006
Reperforming Loan REMIC Trust 3_500% due 01/05/2035 - ! : ’ U.S. Treasury Inflation Protected Securities (b)
4.779% due 25/01/2036 148 140 0.05 12919 11,499 369 0.125% due 15/07/2031 1,432 1308 042
Structured Adjustable Rate Mortgage Loan Trust 49 000% due 01 109/2030 - 0.125% due 15/01/2032 692 622 020
5.210% due 25/04/2035 43 40 001 0/2052 1200 1118 036 0.125% due 15/02/2051 3,193 1710 055
WaMu Mortgage Pass-Through Certlf:ates Trust 4! 500% due 01/0912052 8;%33“ gue gg%ggé i;g ;é; ggg
4.679% due 25/12/2035 326 304 0.0 2890 2733 088 0.250%due .
5.019% due 25/10/2045 257 25 0.08 s,ooo% due 01/0512053 - 0375% due 1510712025 1348 1348 043
5.145% due 25/09/2035 2 39 001 01/07/2053 24% 2425 078 0625%due 150212043 356 408 0.13
Wells Fargo Commercial Mortgage Trust 5'500% due 01/01/2033 - 0‘750!“ due 15/02/2045 2309 1670 054
2,652% due 15/08/2049 1100 1068 034 01102053 7 O BTy 6 a5 O
' m Uniform Mortgage-Backed Securlty, TBA W‘OOOZ/u due 15/02/2046 412 3540
el L 0 0 o ooue s 105 034
U.S. GOVERNMENT AGENCIES 000 S 01072055 B0 o 37 1:375% due 1510212044 7 m oon
Fannie Mae e : 26200 24005 770 1-500%due 150272053 538 20 014
4.550% due 01/05/2028 500 506 0.16 o i ! o 2.125% due 1510212054 834 751 024
7 4:500% due 01/07/2055 14600 13,765 4.42
4:816% due 25/11/2042 92 91003 50009 due 01/07/2055 20600 19927 639 U.S. Treasury Notes
5.036% due 25/10/2041 273270 009 55009 due 01/06/2085 - ' 3.875% due 30/04/2030 700 6974 223
5.222% due 25/09/2054 575 573 0.18 7 77 3.875% due 15/08/2034 4,400 4240 136
01/07/2055 20,775 20,568 660
7.147% due 01/05/2038 1125 004 139964 44,01 4250% due 15/11/2034 400 3% 012
Freddie O 4625% due 15/02/2035 1,900 1936 062
4000 d“E WA U.S. TREASURY OBLIGATIONS UsS. Treasury STRIPS
2% 25 001 T 0.000% due 15/08/2040 (@ 2,800 1306 0.42
4.767% due 15/07/2034 488 483 0.16 US. Trei:jsury Bonds =5
inni 1.375% due 15/11/2040 4800 299 0.96 122 A
Ginnie Mae G &
3.000% due 15/10/2049 215 188 006 1:375% due 15/08/2050 1,100 58 017 )
2.000% due 170212050 S 'ta ooy 1875%due 15022041 500 337 o Total United States 294179 9439
4,828% due 20/01/2072 263 260 008 2000%due 15/11/2041 1500 1,011 032 P
4893% due 20/02/2067 135 13 004  2.000%due 150212050 1900 1089 035 Total Transferable Securities $ 405356 130.05
4.933% due 20/04/2064 31 31 001 2250%due 15/08/2049 3300 2020 065

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.

FUTURES

_ A
$#4A 155 RA ZHH KRB (18) & EhE (%)
Canada Government 10-Year Bond September Futures Long 09/2025 31 $ 31 0.01
Euro-Bobl June Futures Short 06/2025 80 (31) (0.01)
Euro-Bund 10-Year Bond June Futures Short 06/2025 16 5 0.00
U.S. Treasury 2-Year Note September Futures Short 09/2025 115 (49) (0.02)
U.S. Treasury 5-Year Note September Futures Long 09/2025 288 190 0.07
U.S. Treasury 10-Year Note September Futures Long 09/2025 155 163 0.05
U.S. Treasury 10-Year Ultra September Futures Long 09/2025 34 38 0.01
U.S. Treasury 30-Year Bond September Futures Short 09/2025 3 (3) 0.00
United Kingdom Long Gilt September Futures Long 09/2025 5 1 0.00

$ 345 0.11
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WRITTEN OPTIONS
OPTIONS ON EXCHANGE-TRADED FUTURES CONTRACTS

- - S E
4R ALSAYTS54R EHBE 2R TLSTL Bl HE(%)
Put - CBOT U.S. Treasury 10-Year Note August 2025 Futures $ 109.000 25/07/2025 4 S () S (2 0.00
Call - CBOT U.S. Treasury 10-Year Note August 2025 Futures 112.500 25/07/2025 4 (2) 2) 0.00
Put - CBOT U.S. Treasury 10-Year Note July 2025 Futures 108.500 20/06/2025 12 (3) (1 0.00
Put - CBOT U.S. Treasury 10-Year Note July 2025 Futures 109.000 20/06/2025 4 (1) 0 0.00
Call - CBOT U.S. Treasury 10-Year Note July 2025 Futures 111.500 20/06/2025 12 (4) (5) 0.00
Call - CBOT U.S. Treasury 10-Year Note July 2025 Futures 112.000 20/06/2025 4 (1) 1 0.00
Put - EUREX Euro-Bund July 2025 Futures € 128.500 20/06/2025 2 (1) 0 0.00
Call - EUREX Euro-Bund July 2025 Futures 131.500 20/06/2025 2 (1) (1) 0.00

$(5 § (12) 0.00
Total Financial Derivative Instruments Dealt in on a Regulated Market $ 333 0.11
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™
oL - e L sEE
BRIVT AT B SR bt G1=] BETAY RERBEFHGR) 45 L (%)
AT&T, Inc. 1.000% 20/12/2027 $ 600 $ 2 0.00
Elis S.A. 5.000 20/12/2029 € 300 6 0.00
Ford Motor Co. 5.000 20/12/2028 $ 800 9) 0.00
T-Mobile USA, Inc. 5.000 20/06/2028 300 (10) 0.00
Verizon Communications, Inc. 1.000 20/12/2027 100 0 0.00
Verizon Communications, Inc. 1.000 20/06/2028 1,000 4 0.00
Verizon Communications, Inc. 1.000 20/12/2028 200 1 0.00
$ (6 0.00

CREDIT DEFAULT SWAPS ON CREDIT INDICES - SELL PROTECTION(

SERE

AVTFYIR/bTUDT EEZHREF BHE  EEA? RERIH (8 H (%)
CDX.IG-43 5-Year Index 1.000% 20/12/2029 $ 2,300 S 4 0.00
CDX.IG-44 5-Year Index 1.000 20/06/2030 19,000 94 0.03
$ 98 0.03

INTEREST RATE SWAPS

EEHEFH D _ SR E
Xih/RHR EBMEHATIIR 72 & 7 A BEREA KRB G & K (%)
Receive 1-Day GBP-SONIO Compounded-OIS 0.900% 15/03/2052 £ 700 s 0.04
Receive 1-Day GBP-SONIO Compounded-OIS 3.750 19/03/2055 500 29 0.01
Pay 1-Day JPY-MUTKCALM Compounded-0IS 0.123 22/08/2039 ¥ 109,610 (34) 0.01)
Receivel® 1-Day JPY-MUTKCALM Compounded-OIS 0.250 17/03/2031 1,337,500 15 0.00
Pay® 1-Day JPY-MUTKCALM Compounded-OIS 2.000 18/06/2045 30,000 (1) 0.00
Pay® 1-Day JPY-MUTKCALM Compounded-0IS 2.000 18/06/2055 30,000 7 0.00
Receive 1-Day USD-SOFR Compounded-0IS 1.750 15/06/2032 S 180 3 0.00
Receive 1-Day USD-SOFR Compounded-0IS 1.750 21/12/2052 5,300 441 0.14
Receive 1-Day USD-SOFR Compounded-OIS 3.000 19/03/2027 6,700 (28) (0.01)
Receive 1-Day USD-SOFR Compounded-0IS 3.050 14/12/2052 690 62 0.02
Receive?) 1-Day USD-SOFR Compounded-0IS 3.250 18/06/2027 8,900 0 0.00
Receivel?) 1-Day USD-SOFR Compounded-0IS 3.250 18/06/2055 1,900 42 0.01
Receive 1-Day USD-SOFR Compounded-0IS 3.500 20/06/2054 5,325 398 0.13
Receive 1-Day USD-SOFR Compounded-0IS 3.500 18/12/2054 1,300 99 0.03
Receive 1-Day USD-SOFR Compounded-0IS 3.585 31/10/2030 4,590 43 0.01
Receive 1-Day USD-SOFR Compounded-0IS 3.689 31/10/2030 2,800 3 0.00
Receive 1-Day USD-SOFR Compounded-0IS 3717 15/08/2033 2,000 21 0.01
Receive 1-Day USD-SOFR Compounded-0IS 3722 31/10/2030 200 0 0.00
Receive 1-Day USD-SOFR Compounded-OIS 3.727 31/10/2030 500 (1) 0.00
Receive 1-Day USD-SOFR Compounded-OIS 3.732 31/10/2030 400 (1) 0.00
Receive 1-Day USD-SOFR Compounded-OIS 3.734 15/08/2033 2,480 23 0.01
Receive 1-Day USD-SOFR Compounded-OIS 3.739 31/10/2030 600 (1 0.00
Receive 1-Day USD-SOFR Compounded-0IS 3.750 18/12/2026 19,600 182 0.06
Receive 1-Day USD-SOFR Compounded-0IS 3.750 18/12/2029 5,200 76 0.02
Receive® 1-Day USD-SOFR Compounded-0IS 3.751 15/11/2034 500 2 0.00
Receive 1-Day USD-SOFR Compounded-0IS 3.753 15/08/2033 290 2 0.00
Receive 1-Day USD-SOFR Compounded-0IS 3.763 15/08/2033 1,700 12 0.00
Receive 1-Day USD-SOFR Compounded-0IS 3.765 1711212054 400 19 0.01
Receive®® 1-Day USD-SOFR Compounded-0IS 3.796 31/12/2031 200 (1) 0.00
Receive 1-Day USD-SOFR Compounded-0IS 3.807 15/02/2055 200 8 0.00
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$ 0

Receive 1-Day USD-SOFR Compounded-0IS 3.836% 02/05/2035 $ 1,100 0.00
Receive 1-Day USD-SOFR Compounded-OIS 3.842 04/03/2030 400 3) 0.00
Receive 1-Day USD-SOFR Compounded-0IS 3.874 05/03/2035 300 0 0.00
Receivel?) 1-Day USD-SOFR Compounded-0IS 3.883 15/11/2034 800 (5) 0.00
Receive 1-Day USD-SOFR Compounded-0IS 3.884 25/03/2035 300 0 0.00
Receive 1-Day USD-SOFR Compounded-0IS 3.899 11/03/2035 300 0 0.00
Pay 1-Day USD-SOFR Compounded-0IS 3.900 02/05/2026 9,200 (18) (0.01)
Receive 1-Day USD-SOFR Compounded-OIS 3.930 24/03/2035 400 (2) 0.00
Receive 1-Day USD-SOFR Compounded-OIS 3.975 21/03/2035 300 2) 0.00
Pay 1-Year BRL-CDI 11.454 04/01/2027 BRL 5,100 (31) (0.01)
Receive 3-Month CAD-CAONREPO Compounded-OIS 2.740 01/06/2034 CAD 200 2 0.00
Receive 3-Month CAD-CAONREPO Compounded-OIS 3.000 01/06/2033 300 4) 0.00
Receive 3-Month CAD-CAONREPO Compounded-0IS 3.000 01/06/2034 1,900 (16) (0.01)
Receive 3-Month CAD-CAONREPO Compounded-0IS 3.500 01/06/2032 3,500 (67) (0.02)
Receive 3-Month CAD-CAONREPO Compounded-0IS 3.750 20/12/2033 900 (18) (0.01)
Pay 6-Month AUD-BBR-BBSW 4.000 19/03/2035 AUD 1,100 8) 0.00
Pay 6-Month AUD-BBR-BBSW 4.500 20/09/2033 1,900 26 0.01
Pay 6-Month AUD-BBR-BBSW 4.500 20/03/2034 1,000 14 0.00
Pay 6-Month AUD-BBR-BBSW 4.500 18/09/2034 1,700 26 0.01
Pay 6-Month EUR-EURIBOR 1.000 18/05/2027 € 3,900 147 0.05
Receive 6-Month EUR-EURIBOR 2.050 05/10/2029 300 (1) 0.00
Receive 6-Month EUR-EURIBOR 2.056 05/10/2029 400 (1) 0.00
Receive 6-Month EUR-EURIBOR 2.063 05/10/2029 600 (1) 0.00
Pay® 6-Month EUR-EURIBOR 2.250 17/09/2035 3,500 49 0.02
Receivel3) 6-Month EUR-EURIBOR 2.250 17/09/2055 3,150 4 0.00
Receive 6-Month EUR-EURIBOR 2.300 25/09/2029 300 (5) 0.00
Receive 6-Month EUR-EURIBOR 2350 29/04/2030 200 2) 0.00
Receive 6-Month EUR-EURIBOR 2.400 09/04/2030 300 3) 0.00
Pay 6-Month EUR-EURIBOR 2410 05/11/2034 100 1 0.00
Pay 6-Month EUR-EURIBOR 2.460 13/03/2035 200 0 0.00
Pay 6-Month EUR-EURIBOR 2610 24/03/2035 200 3 0.00
$ 1,602 051
Total Centrally Cleared Financial Derivative Instruments $ 1,694 0.54

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.

@) 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.
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BOA Call - OTC 1-Year Interest Rate Swap 3-Month USD-SOFR ~ Pay 3.360% 14/07/2025 9,300 $ 9 1 0.00
CBK Call - OTC 1-Year Interest Rate Swap 3-Month USD-SOFR ~ Pay 3.500 21/07/12025 18,100 15 5 0.00
DUB Call - OTC 1-Year Interest Rate Swap 3-Month USD-SOFR  Pay 3.600 09/06/2025 9,100 9 0 0.00
FAR Call - OTC 1-Year Interest Rate Swap 3-Month USD-SOFR ~ Pay 3.600 18/06/2025 5,100 6 0 0.00
Call - OTC 1-Year Interest Rate Swap 3-Month USD-SOFR ~ Pay 3.650  04/08/2025 14,500 18 10 0.01
JPM Call - OTC 1-Year Interest Rate Swap 3-Month USD-SOFR ~ Pay 3.650  12/08/2025 1,500 1 1 0.00
Call - OTC 1-Year Interest Rate Swap 3-Month USD-SOFR  Pay 3.700 13/08/2025 4,300 4 4 0.00
MYC Call - OTC 1-Year Interest Rate Swap 3-Month USD-SOFR  Pay 3.450 1710712025 15,300 15 3 0.00
Call - OTC 1-Year Interest Rate Swap 3-Month USD-SOFR  Pay 3.460 16/06/2025 5,100 6 0 0.00
Call - OTC 1-Year Interest Rate Swap 3-Month USD-SOFR  Pay 3.570 20/06/2025 9,400 1 1 0.00
Call - OTC 1-Year Interest Rate Swap 3-Month USD-SOFR  Pay 3.600 26/06/2025 8,500 9 1 0.00
Call - OTC 1-Year Interest Rate Swap 3-Month USD-SOFR  Pay 3.650 04/08/2025 8,800 1 6 0.00
NGF Call - OTC 1-Year Interest Rate Swap 3-Month USD-SOFR ~ Pay 3.600 05/08/2025 11,400 16 7 0.00

$130  §39 0.01

WRITTEN OPTIONS
CREDIT DEFAULT SWAPTIONS ON CREDIT INDICES

B/% HERITRE HERITEE RHLEE
L—F HR BETAD TLI7L  Bli (%)

HEIHEF #4A Joyrovay

GST Put - OTC CDX.IG-43 5-Year Index Sell 0.700%  18/06/2025 500 $0 $0 0.00
Put - OTC CDX.IG-43 5-Year Index Sell 0.750 18/06/2025 1,100 (1) 0 0.00
Put - OTC CDX.IG-44 5-Year Index Sell 0.850 18/06/2025 1,000 (1) 0 0.00
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Put - OTC CDX.IG-44 5-Year Index Sell 0.850%  16/07/2025 500 S()  $o0 0.00
Put - OTC CDX.IG-44 5-Year Index Sell 0900 16072025 1,000 (1) (1) 0.00
JPM Put - OTC CDX.IG-44 5-Year Index Sell 1.000  16/07/2025 500 (1) 0 0.00
RBC Put - OTC CDX.IG-44 5-Year Index Sell 0.750  18/06/2025 500 (1) 0 0.00
Put - OTC CDX.IG-44 5-Year Index Sell 0850  16/07/2025 500 (1) 0 0.00
Put - OTC CDX.IG-44 5-Year Index Sell 0900  16/07/2025 500 (1) 0 0.00
Put - OTC CDX.IG-44 5-Year Index Sell 1.000  18/06/2025 500 (1) 0 0.00
$@ s 0.00

INTEREST RATE SWAPTIONS

ZHEF ZBHEHO  EATE ERTE RIAE
L—r R BETAD TLIT7L Bl HE (%)

HWEIHEFE  $RIA AVTIIR X ZE
BOA Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.519% 14/07/2025 1,100 $ 09 §$ Q) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.678  27/06/2025 200 (1) (1) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.738  12/06/2025 100 0 0 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.750  20/06/2025 200 (1) (1) 0.00
Put - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Pay 4.078  27/06/2025 200 (1) 0 0.00
Put - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Pay 4.138  12/06/2025 100 0 0 0.00
Put - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Pay 4.150  20/06/2025 200 (1) 0 0.00
BRC Call - OTC 10-Year Interest Rate Swap ~ 6-Month EUR-EURIBOR ~ Receive 2320 09/06/2025 100 0 0 0.00
Put - OTC 10-Year Interest Rate Swap ~ 6-Month EUR-EURIBOR ~ Pay 2,590  09/06/2025 100 0 0 0.00
(BK Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.489  21/07/2025 2,200 (16) (6) 0.00
DUB Call - OTC 5-Year Interest Rate Swap 6-Month EUR-EURIBOR  Receive 2.100  30/06/2025 200 0 0 0.00
Put - OTC 5-Year Interest Rate Swap 6-Month EUR-EURIBOR  Pay 2360  30/06/2025 200 0 0 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3626  09/06/2025 1,100 9) (1) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3758  23/06/2025 200 (1) (1) 0.00
Put - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Pay 4.158  23/06/2025 200 (1) 0 0.00
FAR Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.530  18/06/2025 600 (5) (1) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3620  09/06/2025 100 0 0 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.700  04/08/2025 1,700 (18) (14) (0.01)
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.770  23/06/2025 500 (2) (3) 0.00
Put - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Pay 4.070  09/06/2025 100 0 0 0.00
Put - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Pay 4170 23/06/2025 500 (2) (1) 0.00
GLM Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.560  06/06/2025 200 (1) 0 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.605  05/06/2025 300 (1) 0 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.687  27/06/2025 200 (1) (1) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.710  16/06/2025 200 (1) (1) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.728  16/06/2025 400 (1) (1) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.785  23/06/2025 200 (1) (1) 0.00
Put - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Pay 3.960  06/06/2025 200 (1) 0 0.00
Put - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Pay 4.005  05/06/2025 300 (1) 0 0.00
Put - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Pay 4.087  27/06/2025 200 (1) 0 0.00
Put - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Pay 4110 16/06/2025 200 (1) 0 0.00
Put - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Pay 4128 16/06/2025 400 (1) 0 0.00
Put - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Pay 4.185  23/06/2025 200 (1) 0 0.00
JPM Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.700  30/06/2025 200 (1) (1) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3739  12/08/2025 200 (1) (2) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.757  13/08/2025 500 (4) (6) 0.00
Put - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Pay 4,050  30/06/2025 200 (1) (1) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 6-Month EUR-EURIBOR  Receive 2390  16/06/2025 100 0 0 0.00
Put - OTC 10-Year Interest Rate Swap ~ 6-Month EUR-EURIBOR  Pay 2.660  16/06/2025 100 0 0 0.00
MYC Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3490  16/06/2025 600 (6) 0 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3515 17/07/2025 1,800 (14) (5) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.580  20/06/2025 1,100 (10) (2) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3670  26/06/2025 1,000 9) (3) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.708  04/08/2025 1,000 (10) (9) (0.01)
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.738  20/06/2025 500 (2) (2) 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.750  23/06/2025 200 (1) (1) 0.00
Put - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Pay 4.138  20/06/2025 500 (2) (1) 0.00
Put - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Pay 4.150  23/06/2025 200 (1) 0 0.00
NGF Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.522  09/06/2025 500 (2) 0 0.00
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.628  05/08/2025 1,400 (16) (9) (0.01)
Call - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Receive 3.727  30/06/2025 300 (1) (2) 0.00
Put - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Pay 3.922  09/06/2025 500 (2) (1) 0.00
Put - OTC 10-Year Interest Rate Swap ~ 3-Month USD-SOFR Pay 4127 30/06/2025 300 (1) (1) 0.00
$ (163) S (82) (0.03)

OPTIONS ON SECURITIES

ERTE EFITE _ Pogidv:3

HBIHEF S84 L—F HABR HETAD FUSTL Bf R (%)
SAL Put - OTC Uniform Mortgage-Backed Security, TBA 4.500% due 01/07/2055 $ 92469  07/07/2025 200 $ (1) $ (1) 0.00
Call - OTC Uniform Mortgage-Backed Security, TBA 4.500% due 01/07/2055 96.469  07/07/2025 200 ) 0 0.00

(1
3@ sm ow

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

e FL37 L RERFH "J‘W,éE

HWE5IHEF BRIVTAT4 BEEZREH HHE  BETA” i#A(‘“HX) (8) & B {ifi & (%)
BOA South Africa Government International Bond 1.000% 20/12/2026 $ 1,000 47) § 51 $ 4 0.00
GST Colombia Government International Bond 1.000 20/06/2027 900 ( 6) 34 (2) 0.00
Colombia Government International Bond 1.000 20/12/2027 500 43) 40 (3) 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 (1) 0.00
South Africa Government International Bond 1.000 20/12/2026 1,600 (72) 77 5 0.00
(213) $ 216 $3 0.00

CREDIT DEFAULT SWAPS ON CREDIT INDICES - SELL PROTECTION()

_ CFLE7 L RERFE KA E

HEIHEF AVTFvHIRAPSoTx EEZHSH #HHE BErA® X (ER 0 @ Bl b (%)
BPS iTraxx Crossover 42 5-Year Index 5.000% 201122029 € 492 $ % $ 1 $107  0.04
JPM iTraxx Crossover 42 5-Year Index 5.000 20/12/2029 2,559 517 43 560 0.18
$ 613 $ 54 $ 667 0.2

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 LR E

HBIHEF RFA ZiRiEE ZEGER EE3 RNt %%iﬁnﬂﬂﬂﬁ (18) & L (%)
AZD 06/2025 $ 673 CNH 4,910 $ 10 0 $10 0.00
BOA 06/2025 BRL 735 $ 130 2 0 2 0.00
06/2025 € 41,872 47,566 32 0 32 0.01
06/2025 INR 23,477 276 2 0 2 0.00
06/2025 ¥ 8,900 60 0 (1 (1) 0.00
06/2025 KRW 173,752 127 1 0 1 0.00
06/2025 PLN 827 220 0 (1) (1) 0.00
06/2025 SGD 545 420 0 (3) (3) 0.00
06/2025 $ 129 BRL 735 0 (1) (1) 0.00
06/2025 191 CHF 159 3 0 3 0.00
06/2025 47,765 € 42,087 15 0 15 0.00
06/2025 12 IDR 192,267 0 0 0 0.00
06/2025 131 INR 11,248 1 0 1 0.00
06/2025 90 KRW 123,026 0 (1) (1) 0.00
06/2025 330 ZAR 6,026 3 0 3 0.00
06/2025 ZAR 6,719 $ 358 0 (14) (14) 0.00
07/2025 € 42,087 47,855 0 (13) (13) 0.00
07/2025 IDR 192,481 12 0 0 0 0.00
07/2025 $ 127 KRW 173,224 0 (1) (1) 0.00
08/2025 CNH 1,452 $ 203 0 0 0 0.00
08/2025 $ 213 CNH 1,521 0 0 0 0.00
BPS 06/2025 BRL 10,022 $ 1,756 9 (2) 7 0.00
06/2025 CAD 7,155 5,170 0 (35) (35) (0.01)
06/2025 IDR 6,592,375 400 1 (4) (3) 0.00
06/2025 INR 102,680 1,200 2 (1) 1 0.00
06/2025 ¥ 30,800 212 1 (2) (1) 0.00
06/2025 $ 1,756 BRL 10,022 0 @) (7) 0.00
06/2025 39 CAD 549 3 0 3 0.00
06/2025 1,166 CNH 8,465 10 0 10 0.00
06/2025 328 IDR 5,416,771 3 0 3 0.00
06/2025 349 ¥ , 0 3) (3) 0.00
06/2025 1,045 KRW 1,466,032 18 0 18 0.01
06/2025 199 MXN 3914 3 0 3 0.00
06/2025 39 PLN 1,531 13 0 13 0.00
06/2025 1,573 TWD 47, 117 " (1) 10 0.00
06/2025 ZAR 1,095 $ 0 (1) (1) 0.00
07/2025 THB 162 5 0 0 0 0.00
07/2025 TWD 3614 m 0 (11) (11) 0.00
07/2025 $ 130 IDR 2,116,698 0 0 0 0.00
07/2025 80 THB 2,634 0 0 0 0.00
08/2025 TWD 16,476 $ 504 0 (59) (59) (0.02)
08/2025 $ 212 CNH 1,514 0 (1) (1) 0.00
BRC 06/2025 ILS 503 $ 143 0 0 0 0.00
06/2025 PLN 357 95 0 0 0 0.00
06/2025 $ 48 PLN 187 2 0 2 0.00
06/2025 ZAR 2,018 $ 106 0 (5) (5) 0.00
0712025 $ 1 ¥ 143 0 0 0 0.00
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HBIHEF RFA ZiRiE R SHER AEBES  KRERETE (8) & L (%)
BSH 06/2025 $ 250 PLN 966 $ 7 $ 0 $ 7 0.00
08/2025 PEN 1,354 $ 366 0 (6) (6) 0.00
CBK 06/2025 € 358 405 0 (2) (2) 0.00
06/2025 £ 9,215 12,267 0 (161) (161) (0.05)
06/2025 INR 2,631 31 0 0 0 0.00
06/2025 KRW 3,519,870 2,486 0 (66) (66) (0.02)
06/2025 PEN 2,345 627 0 (19) (19) (0.01)
06/2025 $ 452 CAD 629 6 0 6 0.00
06/2025 206 IDR 3,427,944 3 0 3 0.00
06/2025 10 ILS 35 0 0 0 0.00
06/2025 1,251 INR 107,569 7 (3) 4 0.00
06/2025 1,680 KRW 2,317,758 1 (1) 0 0.00
06/2025 332 SGD 430 2 0 2 0.00
07/2025 KRW 926,480 $ 674 1 0 1 0.00
07/2025 THB 8,474 255 0 (4) (4) 0.00
07/2025 TWD 5,441 167 0 (17) (17) (0.01)
07/2025 $ 16 THB 534 0 0 0 0.00
08/2025 TWD 38,302 $ 1172 0 (137) (137) (0.04)
08/2025 $ 149 CNH 1,076 2 0 2 0.00
DUB 06/2025 IDR 986,670 $ 60 0 0 0 0.00
06/2025 KRW 1,176,088 816 0 (36) (36) (0.01)
06/2025 SGD 42 32 0 (1) (1) 0.00
06/2025 $ 723 INR 62,368 5 0 5 0.00
06/2025 233 KRW 331,511 7 0 7 0.00
06/2025 8 SGD 10 0 0 0 0.00
07/2025 SGD 10 $ 8 0 0 0 0.00
FAR 06/2025 AUD 2,020 1,287 0 (13) (13) 0.00
06/2025 BRL 13,026 2,294 22 0 22 0.01
06/2025 CHF 908 1,098 0 7 7) 0.00
06/2025 ¥ 79,291 551 1 0 1 0.00
06/2025 PLN 1,588 423 0 (1) (1) 0.00
06/2025 $ 616 AUD 956 0 (1) (1) 0.00
06/2025 2,282 BRL 13,026 0 (9) 9) 0.00
06/2025 443 CHF 366 3 0 3 0.00
06/2025 516 ¥ 73,636 0 (5) (5) 0.00
06/2025 641 PEN 2,345 5 0 5 0.00
06/2025 883 PLN 3,364 15 0 15 0.01
06/2025 12 SGD 15 0 0 0 0.00
07/2025 AUD 956 $ 617 1 0 1 0.00
07/2025 CHF 365 443 0 (3) (3) 0.00
07/2025 SGD 15 12 0 0 0 0.00
07/2025 $ 2,293 BRL 13,112 0 (21 (21 (0.01)
07/2025 551 ¥ 79,031 0 (1) (1) 0.00
1112025 PEN 2,351 $ 641 0 (4) (4) 0.00
GLM 06/2025 CNH 18,809 2,613 0 (2) (2) 0.00
06/2025 PLN 756 201 0 (1) M 0.00
06/2025 $ 0 INR 26 0 0 0 0.00
06/2025 426 PLN 1,643 13 0 13 0.00
06/2025 320 SGD 413 0 0 0 0.00
06/2025 ZAR 541 $ 30 0 0 0 0.00
1012025 BRL 7,300 1,200 0 (37) (37) (0.01)
IND 06/2025 $ 1,659 CAD 2,288 5 0 5 0.00
JPM 06/2025 ILS 1,962 $ 553 0 (5) (5) 0.00
06/2025 INR 89,641 1,047 1 0 1 0.00
06/2025 KRW 1,806,167 131 1 0 1 0.00
06/2025 PLN 3,168 835 0 (11) (11) 0.00
06/2025 SGD 953 728 0 (11) (11) 0.00
06/2025 $ 199 CHF 165 2 0 2 0.00
06/2025 628 CNH 4,586 9 0 9 0.00
06/2025 140 ILS 490 0 0 0 0.00
06/2025 536 INR 45,879 0 0 0 0.00
06/2025 1,792 KRW 2,491,356 15 (1) 14 0.00
06/2025 882 MXN 17,963 43 0 43 0.01
06/2025 377 PLN 1,460 13 0 13 0.00
06/2025 533 SGD 686 0 (1) (1) 0.00
06/2025 ZAR 24,069 $ 1,254 0 (78) (78) (0.02)
07/2025 SGD 685 533 1 0 1 0.
07/2025 WD 3,657 12 0 (11) (11) 0.00
08/2025 22,794 696 0 (83) (83) (0.03)
08/2025 $ 211 CNH 1,511 0 0 0 0.00
MBC 06/2025 BRL 3,131 $ 548 1 0 1 0.00
06/2025 € 26 30 0 0 0 0.00
06/2025 ¥ 10,678 74 0 0 0 0.00
06/2025 KRW 527,520 367 0 (16) (16) (0.01)
06/2025 MXN 587 30 0 0 0 0.00
06/2025 SGD 1,650 1,265 0 (14) (14) 0.00
06/2025 $ 682 AUD 1,064 3 0 3 0.00
06/2025 548 BRL 3,131 0 ) ) 0.00
06/2025 2,681 CAD 3,688 1 0 1 0.00
06/2025 182 INR 15,617 0 0 0 0.00
06/2025 53 ¥ 7,588 0 (1) (1) 0.00
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SREBET LA E
(18) & L (%)

HWEIHEF RER ZEAE ZRER KREBRFME  KERE
06/2025 $ 1,283 SGD 1,649 $ 0 $ (4) (4) 0.00
06/2025 IAR 3,307 $ 180 0 (3) (3) 0.00
07/2025 CAD 3,682 2,681 0 (1) (1) 0.00
07/2025 SGD 1,646 1,283 4 0 4 0.00
07/2025 THB 4,254 129 0 (1) (1) 0.00
07/2025 TWD 1,961 60 0 (6) (6) 0.00
07/2025 $ 24 ¥ 3,467 0 0 0 0.00
07/2025 54 THB 1,776 0 0 0 0.00
07/2025 140 TWD 4,443 10 0 10 0.00
08/2025 CNH 1,447 $ 202 0 0 0 0.00
08/2025 TWD 24,526 755 0 (84) (84) (0.03)
08/2025 $ 191 CNH 1,368 0 0 0 0.00
MYI 06/2025 ¥ 1,791 $ 12 0 0 0 0.00
06/2025 MXN 588 30 0 0 0 0.00
06/2025 SGD 24 18 0 0 0 0.00
06/2025 $ 263 CHF 217 1 0 1 0.00
06/2025 34 INR 2,926 0 0 0 0.00
06/2025 52 KRW 75,415 2 0 2 0.00
07/2025 12 ¥ 1,785 0 0 0 0.00
10/2025 BRL 300 $ 49 0 W (1) 0.00
NGF 06/2025 KRW 532,588 376 0 (10) (10) 0.00
06/2025 $ 273 IDR 4,523,911 4 0 4 0.00
06/2025 550 KRW 777,056 13 0 13 0.00
RYL 08/2025 192 CNH 1371 0 0 0 0.00
SCX 06/2025 BRL 26,206 $ 4,591 19 0 19 0.01
06/2025 CNH 18,121 2,498 0 (21) (21) (0.01)
06/2025 IDR 987,720 60 0 0 0 0.00
06/2025 $ 4,427 BRL 26,206 145 0 145 0.05
06/2025 162 € 0 0 0 0.00
06/2025 126 IDR 2,093,827 2 0 2 0.00
06/2025 529 INR 45,79 5 0 5 0.00
06/2025 90 KRW 124,677 0 0 0 0.00
06/2025 157 TWD 4,688 1 0 1 0.00
07/2025 30 THB 989 0 0 0 0.00
08/2025 TWD 10,799 $ 331 0 (38) (38) (0.01)
08/2025 S 126 CNH 921 2 0 2 0.00
S0G 06/2025 240 INR 20,603 1 0 1 0.00
SSB 06/2025 12,475 £ 9,215 0 (49) (49) (0.02)
07/2025 £ 9215 $ 12,477 50 0 50 0.02
11/2025 PEN 856 232 0 (3) 3) 0.00
UAG 06/2025 ¥ 1,169 8 0 0 0 0.00
06/2025 MXN 1,166 60 0 0 0 0.00
06/2025 $ 1 ¥ 1,593 0 0 0 0.00
06/2025 ZAR 179 $ 10 0 0 0 0.00
07/2025 THB 677 20 0 0 0 0.00
07/2025 S 8 ¥ 1,165 0 0 0 0.00
08/2025 191 CNH 1,370 0 0 0 0.00
$ 600 $ (1,180 $ (580 (0.19)
Total OTC Financial Derivative Instruments $ 45 0.01
Total Investments $ 407,428 130.71
Other Current Assets & Liabilities $ (95,736) (30.71)
Net Assets $ 311,692 100.00

ES TO SCHEDULE OF INVESTMENTS (amounts i

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

ousands*):

A Security is in default.

(a) Zero coupon security.

(b) Principal amount of security is adjusted for inflation.
(c) Contingent convertible security.

(d) Securities with an aggregate fair value of $3,670 have been pledged as collateral under the terms of the Master Repurchase Agreements and/or Global Master Repurchase
Agreements as at 31 May 2025.

Cash of $5,932 has been pledged as collateral for exchange-traded and centrally cleared financial derivative instruments as at 31 May 2025.

Cash of $270 has been pledged as collateral for financial derivative instruments as governed by International Swaps and Derivatives Association, Inc. master agreements as at
31 May 2025.
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Reverse Repurchase Agreements as at 31 May 2025:

YR—ZRLRD & E

HWEIHEF EAEF REH bt 1| tEAZE X e (%)
BOS 4.250% 09/05/2025 23/06/2025 $ (699 $ (701 (0.22)
4270 09/05/2025 23/06/2025 (386) (387) (0.12)
4.280 09/05/2025 23/06/2025 (358) (359) (0.12)
4.300 09/05/2025 23/06/2025 (812) (814) (0.26)
4.350 09/05/2025 23/06/2025 (483) (484) (0.16)
BRC 3.650 07/02/2025 TBD(M (621) (628) (0.20)
Total Reverse Repurchase Agreements $ (33713) (1.08)

(1 Open maturity reverse repurchase agreement.

Collateral (Recei lged for OTC Financial

The following is a summary by counterparty of the fair value of OTC financial derivative instruments and collateral (received)/pledged as at 31 May 2025:

IEBEIRERERD ERO () LAy X
HBIHEF i fiE EAN  THRB—Tp—"
AZD $ 10 $ 0 10
BOA 24 0 24
BPS 54 0 54
BRC 3) 0 (3)
BSH 1 0 1
CBK (389) 270 (119)
DUB (27) 0 (27)
FAR (27) 0 (27)
GLM (31 0 (31)
GST (6) 0 (6)
IND 5 0 5
JPM 439 (460) (21)
MBC (113) 0 (113)
MYC (8) 0 (8)
MYl 2 0 2
NGF 1 0 1
SAL 1) 0 (1)
SCX 15 0 15
S0G 1 0 1
SSB (2) 0 (2)

(" 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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