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(D) ZIEHLOK 1,313,112, 1178 7,278,006, 3350 7,195,195, 87801 7,034, 283,1920 6,967,810,3170 6,872, 746, 64601
1/HO%YEEMEE(C/D) 3,568 3,5998 3,644/ 3,678 3, 71128 3,704
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OEEDIK;
#1054 #1064 H107H #1084 #1094 1104
H H 20234E 4 12 ~ [20234E 5 A 120 ~ [20234 6 A 13 ~ [20234£ 7 A 120 ~ [20234£ 8 A 15[ ~ [20234£ 9 12 ~
20234E 5 H11H  [20234E6 H12H  [20234E 7 H11H  [20234E 8 H14H  [20234E9 H11H  [20234F108 110
A A A A A A
(A) ERHZEIE 63, 308, 233 58, 407, 845 51,257 413 6,978,763 6, 865, 900 5,769, 949
B2 e X4 4 63,309, 220 58, 409, 233 51, 258, 650 6,980, 474 6,867, 252 5,770,886
ZHUFE - - 21 3 45 3
TALFIR A 987 A 1,388 A 1,258 A 1,714 A 1,397 A 1,010
(B) FiEEHTEER A 43,251,675 A 13,086,047 3,015,122 39,004, 766 38,232, 642 9,618,977
TEE A 110,827 146, 411 3,486, 164 39,491,934 38,433, 989 9,825, 186
FEEH A 43,362,502 A 13,232,458 A 471, 042 A 487,168 A 201,347 A 206, 209
C) {ETHME A 4,092,086 A 4,308,470 A 3,934,178 A 4,527,092 A 3,119,240 A 3,961,662
(D) HHEHEE(A+B+C) 15,964, 472 41,013,328 50, 338, 357 41,456, 437 41,379, 302 11,427,274
(E) RIffRHERE A3, 936,011,998 A3, 881,585, 246 A3, 808,973, 685 A3, 687, 836, 926 A3, 625,053, 654 A3, 547, 650, 954
(F) EBmEEEEES A 804,491,010 A 799,826,088 A 796,611,895 A 783,126,624 A 780,017,406 A 773,689,316
(Ficd 24 S 4H 24 %8) (465,734,911) | ( 461,239,084) | (  457,633,552) | ( 448,651,614) | ( 445,648,217) | (440,805, 533)
5E RIS FR 2 A5) (A1,270,225,921) | (A1,261,065,172) | (AL, 254,245, 447) | (A1,231,778,238) | (AL, 225,665,623) | (AL, 214,494, 849)
@) §F(D+E+F) A4, 724,538, 536 A4, 640, 398, 006 A4, 555,247,223 A4, 429,507,113 A4, 363,691,758 A4,309, 912,996
H IEEHEE A 18,434,281 A 18,195,015 A 17,987,989 A 17,585,707 A 17,419,525 A 17,181,866
RERHERE (G+H) A4, 742,972,817 A4, 658,593,021 A4, 573,235,212 A4, 447,092, 820 A4, 381,111,283 A4, 321,094, 862
ENNEFEEHEIE A A 804,491,010 A 799,826, 088 A 796,611,895 A 783,126,624 A 780,017, 406 A 773,689, 316
(Ficd 24 S 4H 24 %8) (465,734,911) | ( 461,239,084) | ( 457,633,552) | ( 448,651,614) | ( 445,648,217) | (440,805, 533)
5 RIS HR 2 A5 (A1,270,225,921) | (A1,261,065,172) | (AL, 254,245, 447) | (A1,231,778,238) | (AL, 225, 665,623) | (AL, 214,494, 849)
Sy Fl (i R N 4 1,055,931, 209 1,076,581, 230 1,092, 243, 066 1,055,270, 829 1,032,943, 782 1,004, 716,970
MRS A4, 994,413,016 4,935,348, 163 A\d4, 868, 866, 383 A4, 719,237,025 A\d, 634,037, 659 A4, 558,122,516
(1) B) FABEEHFT BB ITA RO AL D2 bDEEHRET,
(1) (CMEFEERBNZ | IS REHII KT BB B S LA B O TFRL TV ET,
(1) P BMEAEZB/BS L HLOL. FLOBNREDEE., BMREL LIMigiH b iR % 2 LW EZH s 2 DN ET,
<EFHBE>
OFEr e AIERBIAR) JoA% 7,443, 432, 3931
VERCH HBINGR & A% 58, 307, 141F

YRR Hr — iR SeAREHE 628, 992, 8884

Fro, 1 A4 0 EEREIE . 1ERINER0. 3704 T,
QWG PERFN STAR R Tlal> TR Y | T O2EFIT4, 327, 094, 8629 TF,
@ E A O iR
= H 2023%F 4 J12H~ 20234 5 1 12H ~ [ 2023426 13 H~ (20234 7 ] 121 ~ 20234 8 /I 15H ~ [ 2023429 12 H ~
- 20234E5 A11H  |20234 6 A12H  [20234: 7 ALIH 20234 8 A14H  |20234E 9 A11H  [2023410H 11 H
e FIPERR % O BC 24 ST 25 AE 59,216, 13017 | 54,099, 35419 | 47,541, 9511 6,291,519/ 6, 299, 80711 4,284, 7121
BAERG GUBAREROR S B SRLE - - - - - -

A ik e ] 465,734,911 | 461,239,084 | 457,633,552 | 448,651, 614 | 445,648, 217[9| 440, 805, 5331
Sy Bl G BT 1,015,149, 360H | 1, 040, 676, 891H | 1, 062, 689, 104F3 | 1, 066, 565, 017H] | 1, 044, 063, 500F3 | 1, 017, 614, 1243
W77 ROASERIINGSE | 1,540, 100, 401 | 1, 556, 015, 329 | 1, 567, 864, 607 | 1, 521, 508, 150/ | 1, 496, 011, 524 | 1, 462, 704, 3691
15 0472 0 L3S Sy xt S48 2,088H 2,137H 2, 1791 2,162H 2, 147H 2,128H
15 A7 Sl ek 25M 25M 25M 25M 25M 251
US4 5y Fied 4 18, 434, 2811 18, 195, 0151 17, 987, 9891 17, 585, 7074 17, 419, 5251 17, 181, 8661

OEFEMPEDEN DIRRIIR D RO M ET2II—MERET D72 0ICEF 28 M & LT, [FREMEDME ERFUITK LEEL0, 0005 DT2LL
NOHZ R U TR EZEH R OF NS L TEY £,
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TR B ERSy OKENTEAIAR S (Rl mic4:) L7220, R0 OFENE @A L) T3,
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27 Y KL | ELa NSa—4% N\vyOo—r J7vF C — 95X Y (C—USD)
B A A # | ELa NZa—4 Nvyvo—r TR (M) ~OEREEZELCT, £ELTEKERILE
TONYYO—2, BEBLUETNODREBRFICEEMNLREFITL. ERMED
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ERMEE. MEELZHHEE. REAMIISBEMK(IPINCO Bermuda Trust O Annual
Report October 31, 2022frm SiR#L THERLTULVET,

HE. BRBERICOZFELTCE. FEEBDY AR FEIATHWVEVWLDIE TELD /NS a—
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Y 7R M) #TRREA—T72 K] ERTITBHBENHYET,

(1) ERHHEE

ELa /NZa—4 nNvyvyo—>r 272K

(2021118 1 H~2022410R31R8)

C

ELad NIa—4%
NnNrvyo—y
27 kK C

FXREL
BRERA :
ZWAE $ 17
IRA&EE 17
B
FILFIE 0
EREE 0
BEHIRA 17
ERMAE (8% -
BEFMEES (1)
TZXBE—TF7F 3,243
ABWE. hRBEERMIRERR 0
[EEEERLIREE & (5, 694)
S E 24
EIRMAE (8% (2,428)
REREE (FHMEE) OfZEE .
BB H S 0
<RA—F7UF (3, 935)
AW, PREFESRURER S 0
[EEEERREE SR 170
NEREESLVEEOREICHRINE 298
RERHEE GHfE) O#MZEE (3, 467)
MR (BK) (5, 895)
ERICKMEEDHE (B & $ (5, 878)

() BRRATAFLEIEEOREHMNZH/EL TLET,

() FEBTEITFR PILKREIEERALTHY FT .



(2) MEEEBHESE
ELad NZa—4% nNvypn—> 27K C
(2021118 1 B~2022%&108318)

ELad NIa—4
Nvyo—y

J7vv K C
FXREL

HEEOEM (ELD) :
EH :
BEHIA $ 17
ERE@MAE (BE) (2, 428)
RERFEE GHEE) OMEE) (3,467)
BRICL2MEEDOME (i) 3 (5, 878)
S
S R

Y (C-USD) {7, 208)
RESEAE (7, 208)
27 Faz=y MG :
J7vFazy MGl MBS (B) (3, 204)
MEEDE (B EEE (16, 290)
PERE -
e 42,801
HiK $ 26,511

GE) BERTAFLEIEAOREHANZ/HEL TLET,
(E) FEBTEITFR PILKRBEIEERALTHY FT .
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(3) H®™EHMELZEAME (the Schedule of Investments)
(A) ELa N=2a—4 Nvysyp—ry 272K C
(2022410831 81K %)

A B i
(Bf7 . F) (B F)
INVESTMENTS IN SECURITIES 5.7%
SHORT-TERM INSTRUMENTS 5.7%

Australia and New Zealand Banking Group Ltd.

2.580% due 11/01/2022 $ R 36

Bank of Nova Scotia

2.580% due 11/01/2022 a 3

Citibank N.A.

2.580% due 11/01/2022 3 3

DBS Bank Ltd.

2.580% due 11/01/2022 19 19

JPMorgan Chase Bank N.A.

2.580% due 11/01/2022 4 !

Royal Bank of Canada

2.580% due 11/01/2022 40 40

Sumitomo Mitsui Banking Corp.

2.580% due 11/01/2022 31 3

Sumitomo Mitsui Trust Bank Ltd.

2.580% due 11/01/2022 31 31
Y

3.940% due 01/19/2023 300 298

3.988% due 01/26/2023 400 396

694

3.493% due 01/24/2023 (a) 600 534

Total Short-Term Instruments 1,520

(Cost $1,520)

Total Investments in Securities 1,520

(Cost $1,520)

O
(BGT : F)

INVESTMENTS IN AFFILIATES 95.4%
OTHER INVESTMENT COMPANIES 95.4%

PIMCO Bermuda Bank Loan Fund (M)

(Cost $24,100) 1,966 25,280
Total Investments in Affiliates 25,280
(Cost $24,100)
Total Investments 101.1% $ 26,800
(Cost $25,620)
Financial Derivative

Instruments (b) (2.4%) (644)
(Cost or Premiums, net $(411))
Other Assets and Liabilities, net 1.3% 355
Net Assets 100.0% 8 26511

NOTES TO SCHEDULE OF INVESTMENTS:

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

(b) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

KRB (8) &
HEIHEF RER ZELBE ZEGER HE
MBC 1112022 $ 142 JPY 21,000 $ 0 $ (U]

g
~
4
\¢
I
ju|
|
\¢
J
N



ELa

(C-USD) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRBT (8) &

HEIHEF RFER ZELBE ZEER

GLM 11/2022 JPY 516,040 $ 3,500 $ 28 $ 0

JPM 1112022 $ 144 JPY 21,355 0 0

MBC 1112022 6,900 996,015 0 (199)

MYI 1112022 JPY 501,330 $ 3,400 2 0
$ 55 $ (199)

Total Forward Foreign Currency Contracts $ 55 $ (200

RITTEN OPTIONS:

PAVEREN
WEIHEF SRR 1Tt 1TEEHARR BEIAD (“E&z?) Kirkciii: )
GLM Call - OTC U.S. dollar versus Japanese yen ¥ 146.550 11/18/2022 6,600 $ (122) (128)
MBC Call- OTC U.S. dollar versus Japanese yen 144.860 11/04/2022 6,800 (85) (173)
MYl Call - OTC U.S. dollar versus Japanese yen 148.070 1111/2022 6,700 (103) (74)
MY! Call - OTC U.S. dollar versus Japanese yen 147.000 11/25/2022 6,700 (101) (124)
Total Written Options $ @) s (499)

" Notional amount represents the number of contracts.



ElLad NIa—4& NrH/o—r 720K (M)

o S > >
B) ELa NIZa—4 nNryp—r T7UEM)
(2022€10A31BIRTE)
HEEEEE Wil HEEE B (i HEEEE B (i

(B F) (B F) (B F) (B F) (BfL . F) (BfL:F)
Clear Channel Outdoor Holdings, Inc. Hudson River Trading LLC
BANK LOAN OBLIGATIONS 80.6% 7.254-7.915% due 08/21/2026  $ 2729 § 2507 6.164% due 03/20/2028 $ 2123 8 1,859
1011778 B.C. Unlimited Liability Co. Clydesdale Acquisition Holdings, Inc. iHeartCommunications, Inc.
5.504-6.165% due 11/19/2026 $ 4083 3950 8.004% due 04/13/2029 1,007 1,059 6.754% due 05/01/2026 1,863 1,764
AAdvantage Loyality IP Ltd. CMG Media Corp. Insulet Corp.
8.993% due 04/20/2028 2,950 2,926 7.254% due 12/17/2026 1479 1,385 7.004% due 05/04/2028 990 7
ABG Intermediate Holdings 2 LLC Cobham Ultra SeniorCo Sarl IRB Holding Corp.
7.329% due 12/21/2028 1,945 1,873 7.063% due 08/03/2029 600 581 6.208% due 12/15/2027 1,345 1,312
9.829% due 12/20/2029 600 559 Coherent Corp. Ivanti Software, Inc.
Adevinta ASA 5.878% due 07/02/2029 975 952 7.332% due 12/01/2027 563 a1
6.674% due 06/26/2028 762 748 Commscope, Inc. 10.332% due 12/01/2028 2,000 1,250
Advantage Sales & Marketing, Inc. 7.004% due 04/06/2026 3,976 3,802 Jane Street Group LLC
8.284% due 10/28/2027 3,574 3,126 CoreLogic, Inc. 6.504% due 01/26/2028 2,079 2,024
AHP Health Partners, Inc. 7.313% due 06/02/2028 1,980 1,467 KKR Apple Bidco LLC
7.254% due 08/24/2028 990 944 COP Holdco LP 6.504% due 09/23/2028 993 965
Air Canada 7.424% due 06/05/2028 2,963 2,930 LABL, Inc.
6.421% due 08/11/2028 1,596 1,561 CSC Holdings LLC 8.754% due 10/29/2028 1,016 940
Albion Financing 3 Sarl 5.912% due 04/15/2027 1,462 1,392 LifeMiles Ltd.
9.575% due 08/17/2026 497 472 Cushman & Wakefield U.S. Borrower LLC 8.320% due 08/30/2026 2,047 1,958
Alliant Holdings Intermediate LLC 6.504% due 08/21/2025 1,874 1,837 LifePoint Health, Inc.
7.004% due 05/09/2025 2,079 2,022 Diamond Sports Group LLC 8.165% due 11/16/2025 3,366 2,987
Allied Universal Holdco LLC 6.458% due 08/24/2026 4,719 944 Lumen Technologies, Inc.
7.504% due 05/12/2028 3,265 291 11.208% due 05/26/2026 846 817 6.004% due 03/15/2027 2,49 2,328
Altar Bidco, Inc. DIRECTV Financing LLC Madison IAQ LLC
4.952-5.500% due 02/01/2029 848 795 8.754% due 08/02/2027 4,317 4,182 6.815% due 06/21/2028 1,234 1120
7.355% due 02/01/2030 1,000 864 Dun & Bradstreet Corp. Magenta Buyer LLC
Altice France S.A. 6.846% due 02/06/2026 1,744 1,720 9.170% due 07/27/2028 3,292 2,893
6.905% due 08/14/2026 1,922 1,768 6.896% due 01/18/2029 995 971 Mavenir Systems, Inc.
AmSurg LLC Embecta Corp. 7.7111% due 08/18/2028 2,258 1,942
16.744% due 04/28/2028 3,519 3,185 6.563% due 03/30/2029 818 799 McAfee Corp.
AP Core Holdings Il LLC Endurance International Group Holdings, Inc. 6.870% due 03/01/2029 3,815 3,504
9.254% due 09/01/2027 950 868 6.698% due 02/10/2028 3,605 3,089 McGraw-Hill Education, Inc.
Applied Systems, Inc. Fertitta Entertainment LLC 7.820-8.316% due 07/28/2028 1,859 1,727
6.674% due 09/19/2024 1,480 1,463 7.729% due 01/27/2029 1,393 1,310 Messer Industries GmbH
Applovin Corp. First Student Bidco, Inc. 6.174% due 03/02/2026 n n
6.674% due 10/25/2028 2,409 2,330 6.642% due 07/21/2028 993 936 MetroNet Systems Holdings LLC
Arches Buyer, Inc. Flutter Entertainment PLC 7.144% due 06/02/2028 2,839 2,775
7.004% due 12/06/2027 3,519 3,128 6.749% due 07/22/2028 2,100 2,076 MH Sub I LLC
ASP Unifrax Holdings, Inc. Forest City Enterprises LP 7.504% due 09/13/2024 2,556 2,468
7.424% due 12/12/2025 1,538 1418 7.254% due 12/08/2025 833 826 MPH Acquisition Holdings LLC
AssuredPartners, Inc. Formula One Management Ltd. 7.320% due 09/01/2028 1,990 1,853
7.229% due 02/12/2027 995 952 6.254% due 02/01/2024 2,750 2,751 NortonLifeLock, Inc.
Asurion LLC Froneri International Ltd. 5.829% due 09/12/2029 900 880
6.754% due 11/03/2024 1,092 1,032 6.004% due 01/29/2027 244 236 Nouryon Finance BV
9.004% due 01/20/2029 1,000 702 Gainwell Acquisition Corp. 7.165% due 10/01/2025 0 0
Azalea TopCo, Inc. 7.674% due 10/01/2027 3,249 3,097 Numericable U.S. LLC
7.579% due 07/24/2026 697 653 Garda World Security Corp. 7.185% due 07/31/2025 1,230 1121
Bally's Corp. 7.240% due 10/30/2026 1,050 1,003 Olaplex, Inc.
6.550% due 10/02/2028 1811 1,688 Genesys Cloud Services Holdings | LLC 7.198% due 02/23/2029 995 927
BK LC Lux SPV Sarl 7.754% due 12/01/2027 1,489 1,455 Option Care Health, Inc.
5.098% due 04/28/2028 910 867 Gibson Brands, Inc. 6.504% due 10/27/2028 993 978
Boxer Parent Co., Inc. 9.125% due 08/11/2028 1,017 814 Orbit Private Holdings I Ltd.
7.504% due 10/02/2025 2,669 2,571 GIP Il Blue Holding LP 8.174% due 12/11/2028 893 873
Brookfield Property REIT, Inc. 8.174% due 09/29/2028 1,578 1,569 Pactiv Evergreen, Inc.
6.329% due 08/27/2025 2,220 2173 Global Medical Response, Inc. 7.004% due 02/05/2026 1 1
Caesars Resort Collection LLC 8.004% due 03/14/2025 985 767 Pegasus BidCo BV
6.504% due 12/23/2024 2,868 2,841 Go Daddy Operating Co. LLC 6.962% due 07/12/2029 1,000 968
Carnival Corp. 6.740% due 10/21/2029 1,825 1,811 Pelican Products, Inc.
5.877% due 06/30/2025 1,694 1,694 GoTo Group, Inc. 7.924-8.420% due 12/29/2028 1,017 921
Castlelake Aviation One Designated Activity Co. 8.322% due 08/31/2027 987 635 Peraton Corp.
6.043% due 10/22/2026 4 4 Great Outdoors Group LLC 7.504% due 02/01/2028 5,012 4,837
Central Parent, Inc. 7.504% due 03/06/2028 3,020 2,852 Petco Health & Wellness Co., Inc.
8.112% due 07/06/2029 1,150 1,128 Grinding Media, Inc. 6.924% due 03/03/2028 564 542
Citadel Securities LP 7.144-1.702% due 10/12/2028 2,005 1,729 Phoenix Guarantor, Inc.
6.343% due 02/02/2028 2,266 2,250 H-Food Holdings LLC 7.004% due 03/05/2026 1814 1,745
Clarios Global LP 7.764% due 05/23/2025 992 842 Phoenix Newco, Inc.
7.004% due 04/30/2026 2,423 2,361 Hub International Ltd. 7.004% due 11/15/2028 1,368 1,321
Clark Equipment Co. 6.983-7.327% due 04/25/2025 1,995 1,959 Polaris Newco LLC
6.153% due 04/20/2029 m 760 7.232-7.528% due 04/25/2025 990 974 7.674% due 06/02/2028 4,505 4121



HEEEHE
(B - F)
Prime Security Services Borrower LLC
6.505% due 09/23/2026 $ 1,561
Pug LLC
7.254-8.004% due 02/12/2027 1,930
Rackspace Technology Global, Inc.
5.617% due 02/15/2028 179
Radiate Holdco LLC
7.004% due 09/25/2026 3,071
RealPage, Inc.
6.754% due 04/24/2028 4,256
Recycle & Resource U.S. LLC
7.174% due 07/14/2028 1431
Sabre GLBL, Inc.
7.254% due 12/17/2027 3,678
Scientific Games Holdings LP
7.097% due 04/04/2029 1,900
Sequa Mezzanine Holdings LLC
9.760% due 11/28/2023 846
Signify Health LLC
5.877% due 06/22/2028 990
SkyMiles IP Ltd.
7.993% due 10/20/2027 1,150
Sotera Health Holdings LLC
7.165% due 12/11/2026 1,875
Spirit Aerosystems, Inc.
7.504% due 01/15/2025 30
SRS Distribution, Inc.
7.254-7.328% due 06/02/2028 1,212
SS&C Technologies Holdings, Inc.
6.079% due 03/22/2029 661
Staples, Inc.
7.282% due 09/12/2024 581
7.782% due 04/16/2026 2,392
Starwood Property Mortgage LLC
7.004% due 07/26/2026 989
Station Casinos LLC
6.010% due 02/08/2027 939
Summer (BC) Bidco B LLC
8.174% due 12/04/2026 W
Surgery Center Holdings, Inc.
7.070% due 08/31/2026 1,066
Team Health Holdings, Inc.
6.504% due 02/06/2024 3,404
Tempo Acquisition LLC
6.729% due 08/31/2028 995
TIBCO Software, Inc.
8.153% due 03/30/2029 2,450
TK Elevator Midco GmbH
6.871% due 07/30/2027 3,014
Trans Union LLC
6.004% due 12/01/2028 1,721
TransDigm, Inc.
5.924% due 08/22/2024 1,685
Travel + Leisure Co.
6.004% due 05/30/2025 990
Trident TPI Holdings, Inc.
4.000-7.674% due 09/15/2028 (b) 991
UKG, Inc.
6.998% due 05/04/2026 1,985
United AirLines, Inc.
8.108% due 04/21/2028 2472
Univision Communications, Inc.
7.004% due 01/31/2029 1413
7.790% due 06/24/2029 524
Usl, Inc.
6.424% due 05/16/2024 20717
Verscend Holding Corp.
7.754% due 08/27/2025 3,403
Viad Corp.
8.754% due 07/30/2028 1,757

$

B
(B F)

1,531
1,672

114
2,826
4,010
1211
3,297
1,794

846

989
1,162

1,m

1129
650

561
2,089

977
922
871
1.0m
3,125
983
2241
2,868
1,703
1,661
964
942
1,920
2420

1,362
515

2,150
3,367

1,666

ElO

HEEE B3l
(B F) (B F)

Wand Newco 3, Inc.

6.754% due 02/05/2026 $
WatchGuard Technologies, Inc.
8.979% due 07/02/2029
Waystar Technologies, Inc.
7.764% due 10/22/2026

White Cap Supply Holdings LLC
7.47%% due 10/19/2027

Woof Holdings, Inc.

7.315% due 12/21/2027

Zayo Group Holdings, Inc.
6.754-7.978% due 03/09/2027

Total Bank Loan Obligations
(Cost $257,326)

[CORPORATE BONDS & NOTES 7.1%

OneMain Finance Corp.
3.500% due 01/15/2027

Air Canada

3.875% due 08/15/2026

Allied Universal Holdco LLC
3.626% due 06/01/2028 EUR
Bombardier, Inc.

7.500% due 12/01/2024 $
7.500% due 03/15/2025

Cheever Escrow Issuer LLC
7.125% due 10/01/2027

Cheniere Energy Partners LP
3.250% due 01/31/2032
Cinemark USA, Inc.

5.875% due 03/15/2026
Community Health Systems, Inc.
6.125% due 04/01/2030

Coty, Inc.

5.000% due 04/16/2026

DaVita, Inc.

3.760% due 02/15/2031

4.626% due 06/01/2030

EQM Midstream Partners LP
6.000% due 07/01/2025

1,385
1,400
212
3,216
990

2513

$ 1,275
1321

208

3,062

950

2,085

239,261

Fortress Transportation & Infrastructure Investors LLC

6.500% due 10/01/2025

Full House Resorts, Inc.

8.260% due 02/15/2028

Genesis Energy LP

7.750% due 02/01/2028

8.000% due 01/15/2027

Global Infrastructure Solutions, Inc.
7.500% due 04/15/2032

Olympus Water U.S. Holding Corp.
5.375% due 10/01/2028 EUR
Prime Healthcare Services, Inc.
7.260% due 11/01/2025 $
Spirit AeroSystems, Inc.

7.500% due 04/15/2025

Stagwell Global LLC

5.625% due 08/15/2029

Standard Industries, Inc.

4.376% due 07/15/2030

Staples, Inc.

7.500% due 04/15/2026

AMC Networks, Inc.
4.250% due 02/15/2029
Chesapeake Energy Corp.
6.750% due 04/15/2029

1,000 822
1,000 886
700 557
400 399
434 421
950 873
1,000 779
425 358
1,000 43
1,000 940
1,000 725
400 313
184 179
383 368
800 697
1,300 1,243
200 194
1,725 1,279
1,000 702
1,000 874
500 487
325 281
1,800 1,469
1,000 871
15,304

1,000 775
1,900 1,863

21 —
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(B F) (B F)

Clearway Energy Operating LLC

3.750% due 02/15/2031 $ 600
CommScope, Inc.

4.750% due 09/01/2029 1,000
Rockeliff Energy Il LLC

5.500% due 10/15/2028 500
Virgin Media Secured Finance PLC

4.250% due 01/15/2030 GBP 600

Total Corporate Bonds & Notes
(Cost $25,626)

$ 502
847
447

553

4,987
21,113

ISHORT-TERM INSTRUMENTS 11.6%

Federal Home Loan Bank (c)
3.108% due 01/06/2023 $ 2200
3.109% due 01/10/2023 2,200

Australia and New Zealand Banking Group Ltd.

1.410% due 11/01/2022 GBP 2
2.580% due 11/01/2022 $ 260
Bank of Nova Scotia

2.580% due 11/01/2022 2l
Citibank N.A.

2.580% due 11/01/2022 n7
DBS Bank Ltd.

2.580% due 11/01/2022 135
JPMorgan Chase Bank N.A.

2.580% due 11/01/2022 290
Royal Bank of Canada

2.580% due 11/01/2022 287
Sumitomo Mitsui Banking Corp.

1.410% due 11/01/2022 GBP 1
2.580% due 11/01/2022 $ 220
Sumitomo Mitsui Trust Bank Ltd.

1.410% due 11/01/2022 GBP 10
2.580% due 11/01/2022 $ 224

Total Short-Term Instruments

(Cost $34,469)

Total Investments in Securities (a) 99.3%
(Cost $317,421)

Financial Derivative
Instruments (e)(f) 0.0%
(Cost or Premiums, net $0)
Other Assets and Liabilities, net 0.7%
Net Assets 100.0%

2,200
2,200

4,400

28,400

260

il
207
135
290

281

2
220

"
224
1,669

34.469

$ 294,843

10

2,033

$ 296,886
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NOTES TO SCHEDULE OF INVESTMENTS:

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

(a) The all ion of Total byg ic region as of October 31, 2022 is 88.9% of Net Assets in United States and other countries comprising of
10.4% of Net Assets in aggregate.

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

(c) Coupon represents a yield to maturity.

BORROWINGS AND OTHER FINANCING TRANSACTIONS

WEIHEF HHEF REHR wmHE HEEEE  ER SHUBRHE LRZYOME LKRZHOZERO
GSC 3.060% 10/31/2022 11012022 $ 14,000 Fannie Mae 3.000% due 02/01/2052 $ (14,480 § 14,000 $ 14,001
DM 3.070% 10/31/2022 11/01/2022 14,400 U.S. Treasury Notes 0.250% due 05/31/2025 (14,727) 14,400 14,401
Total Repurchase Agreements $ (29,207) $ 28,400 § 28,402

The following is a summary by counterparty of the market value of Borrowings and Other Financing Transactions and collateral pledged/(received) as of October 31, 2022:

a2 —
YA-ALK FOEELES  2%EY  tORBERS BREAN v hIsx

HEIHEF LRZHOZE ~ D3h DXt DXth DEE (2H) R—Pr—2

Global/Master Repurchase Agreement

GSC $ 14001 0§ 0 s 0 % 14001 ¢ (14,4800 $ (479)

TOM 14,401 0 0 0 14,401 (14,727) (326)

Total Borrowings and Other Financing Ti i $ 28402  § 0 3 0 $ 0

""" Includes accrued interest.
™ Net exposure represents the net receivable/{payable] that would be due from/to the counterparty in the event of default. Exposure from borrowings and other financing transactions can only be netted across transactions governed under the
same master agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

(e) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

EBEFO _ EmENE
X Hh/5ZER EHEHAVTIIR EEEF wmHAa BETE misffits KRR (8) i HRE fafit

Receive 3-Month USD-LIBOR 0.250% 06/16/2023 $ 47,900 $ 1,527 $ 1,489 $ 17 % 0
Receive 3-Month USD-LIBOR 0.500% 06/16/2026 12,900 1,729 1,447 2 0
Total Swap Agreements $ 3,256 $ 2,936 $ 4 % 0

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of October 31, 2022:

Cash of $904 has been as for traded and cleared i derlvahve instruments as of October 31, 2022. See Note
8, Master Netting Arrangements, in the Notes to Financial for more i reg g master netting arrangements.
ERREBRAE ERIRERRAE
i i EEEEE KR i i EEEEE R
BE\AJvay ik ey &t FYFTvar ik ey At
Total Exchange-Traded or Centrally Cleared $ 0 $ 0 3 4§ 4§ 0 $ 0 $ 0§ 0

(M)



(f) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
FORWARD FOREIGN CURRENCY CONTRACTS:

KRB (8 &
BE =10

BEIHBF REA ZREBR ZHER
BPS 1112022 GBP 590 $ 662 $ 0 $ 7
MBC 11/2022 EUR 1,440 1,410 0 (14)

Total Forward Foreign Currency Contracts

$ 0 $ (31)
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