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87 #1(20214128178) 4,490 70 A03 12,630 98.5 0.0 1,102
88 #A(2022F 1 A17H) 4,429 45 204 12,614 98.4 0.0 1,097
89 HA(20224 2 H178) 4,323 45 A4 12,553 98.5 0.0 1,062
90 £A(20224 3 B178) 4,249 45 A0.7 12,524 98.6 0.0 1,047
91 #A(2022% 4 A18H) 4,355 45 3.6 12,675 97.8 0.0 958
92 HA(20224 5 H178) 4,233 45 A1.8 12,598 98.5 0.0 932
93 #A(2022% 6 A17H) 4,140 45 AN 12,550 98.4 0.0 911
94 HA(2022% 7 B198H) 4,164 30 1.3 12,604 98.5 0.0 922
95 H4(20224 8 B178) 4,252 30 28 12,722 98.8 0.0 886
96 HA(20224 9 H20H) 4,233 30 0.3 12,733 98.6 0.0 873
97 #A(20225108178H) 4,115 30 A2 12,645 98.6 0.0 849
98 #A(2022F112178H) 4,051 30 A0.8 12,611 98.6 0.0 839
99 HA(202212H19H) 4,090 30 1.7 12,680 98.6 0.0 848
10084(20234F 1 H178) 3.910 30 A37 12,530 98.5 0.0 813
10184(2023F 2 A17H) 4,089 30 53 12,739 98.6 0.0 843
10284(20234 3 B178) 3.771 30 A7.0 12,451 98.6 0.0 777
10384(2023F 4 H178) 3.792 30 1.4 12,502 98.7 0.0 784
10484(2023% 5 B178) 3.839 30 20 12,579 98.6 0.0 794
10584(20234 6 B198) 3.972 30 42 12,742 98.7 0.0 802
10684(2023F 7 A18H) 3.913 20 A1.0 12,703 98.5 0.0 762
10784(2023% 8 B17H) 4,051 20 40 12,861 98.5 0.0 781
108H3(20234F 9 H198) 4,097 20 1.6 12927 98.5 0.0 788

GE1) EEMBEOBERINES FHEIED AHTT,
E2) [E#MEE+RetHEER] (3. HREHOELEMEBE (HEE) (CHLREHLUFIORS FINESDREEBEENZ 126D T,
E3) HU7UREYH =T 7 REBAANDIZH. [ESEALR] IRBEEFREZZHLTLET. ULTELCTY,
E4) (RS SERRSEXENT 2HRE L. EROBHE GO N YERATT . UTEC T,
A5) BT 7Y REUTOREESESEHAAMNTVET, UTFEILTY,
EAd NZa2—9 F+vE9) tFaUF1—X 77 RC-752ZJ (C-USD)
AT N2a1—9 FvE9)L tFa)F+—X 772 RA-TZ2ZJ (USD)

(
(
(
(



ZytEIHENTITU Y REESFEE 7 7> K (BRRER - BE/LI7ALA0—2X)

SYEREAP O E (M & TR F DR

BB &%
fHAE= A=

(H5E) M % % %

= 2023% 3817H 3,771 — 98.6 0.0

103 3 Bx 3,711 N6 98.6 0.0
4 (HAE)

2023%€ 4 H17H 3,822 1.4 98.7 0.0
(HE)

%= 2023% 48178 3,792 — 98.7 0.0

104 4 B3R 3,820 0.7 98.5 0.0
A (HI%)

2023%& 5 H17H 3,869 2.0 98.6 0.0
()

= 2023% 58178 3,839 - 98.6 0.0

105 5 A% 3,937 2.6 98.9 0.0
A (1)

2023% 6 H19H 4,002 4.2 98.7 0.0
(HE)

= 2023%F 6 B19H 3,972 - 98.7 0.0

106 6 B 3,992 0.5 98.6 0.0
i (H3%)

20234 7 H18H 3,933 A1.0 98.5 0.0
(H5E)

= 2023% 7 B18H 3,913 — 98.5 0.0

107 7 BR 3,985 1.8 99.0 0.0
4 (HAE)

2023 8 H17H 4,071 4.0 98.5 0.0
(HE)

= 20234 8 817H 4,051 - 98.5 0.0

108 8 Bk 4,047 A0.1 98.5 0.0
A (HI%)

2023%€ 9 H19H 4,117 1.6 98.5 0.0

() HIAREEMBAGHESE @H51ED Ak, BERIHPSE T,



ZytEIHENTITU Y REESFEE 7 7> K (BRRER - BE/LI7ALA0—2X)

TESLUEE| DR 2023% 3 5188~2023%€ 98198

(1) KREISIEs
551038~55108H

EAOd NIa2—9 FvEIIL EFaUTr—X 20 42,134 23 49,275
T77>RC—=75XJ (C-—USD)
EAOd NZa2—9 FvEIIIL EFaUTr—X 1 12,477 7 72,607

TJ7>RA-752J (USD)
GF1) SEIDERSTT,
(¥2) OMBLUSBOBMRABETVBTTVET, LTFRLTT .

(2) BUREBIESFERRMEAFORTE. BN
S51038~55108H

ZYEAIRR NIV RIF-TFUR - - - -
(F) SERHICH T SRREBTERMIBTONE. BHIdHN EF A

FIZEARA & DEE KRS 2023% 3 518H~2023&£ 98190

SERHICH T DMERRAEDEEESH Y EE A



7Ld—2R)

1]

ZyEIHRNITU Y REESEIE T 7 > K (BRRER - BETL

{HAB(MEEFEMZR 202349 B198E%E
(1) KEEHEIS

210283k 210883k
F0O FO FH %
EAd NZa2—9 FvE9) EFaUFr—R 182 179 384,859 48.8
T77>RC-TJZXJ) (C-USD)
EAd NZa2—9 FvE9) EFaUF1—R 42 36 392,250 49.7
T7RA-75XJ (USD)
&5t 225 216 777,109 98.5
GET) KRG, SERMEIRDITEENLEEICN Y 2 HEBO LR TY .
(E2) O LOHIBEOBAERBETIRTTVET. UTFRLTY .
(2) BIREETHAS
10283k Z108Hk
. O®% | O | i

F0O F0O FH

YtV R—~N—4 Y RIS—T 7R 9 9 10
CE) BEREKRICH TRy I YR—Y—7 v NI —T 7> R2E0O0$#13731,920F0TT,
REEFTIEDIER 202349 B198E%E

251 08HAR

M %
A NIa2—9 F4E9) tFxa)T71—X 384,859 48.5
T77>RC—-7ZXJ) (C-USD)
EAd N2a—9 49 tFxa)F1—X 392,250 49.4
T77RA-7Z2J) (USD)
vt IVR—~N—4 Y IF=T 7R 10 0.0
d—)L - O0—>2%. ZDOfth 17,006 2.1
B (ST ERRER 794,126 100.0

CF) FHEBEDLARBEVIIIETTVET,



ZytA/HFENT Ty REES#HEE 7 7> R (BRRER - @ELI7A0—2X)

BE. Bff. TASJUEBEMBOKRR

(2023F4R178) (2023§5R178) (2023F6F198) (2023F77188) (202358R178) (2023F9R198)5E

1BE | m103gk | mi04mk | Hiosgk | mioemk | 1078k | H108mk
(A)E E 794296910 802,838,709  814,550,124H  768,697,954M 786,731,050 794,126,565
J—J)L-0-—>%F 20,075,555 19,529,422 22,305,481 12,932,336 16,851,019 17,006,819

EAd NI1-5 £4E9)

t*1)74—2T77RC- 375,231,803 377,336,987 375,519,930 378,331,241 382,942,251 384,859,566
771 (C-USD) (EFiiER)

EAd NI1-5 £+E9)

t*1)T4—2T 7V RA- 398,979,549 405,962,298 416,714,711 372,914,375 386,927,778 392,250,178
772) (USD) (&)

;;E,;V}j/_l\?gf mﬁ/gﬁl\) 10,003 10,002 10,002 10,002 10,002 10,002
x W A = - - - 4,510,000 - -
(B)& 5 9,645,803 8,765,884 12,000,845 6,088,491 5,278,323 5,407,863
RILWN @ 7 = 6,207,974 6,205,264 6,061,100 3,897.577 3,857,884 3,849,779
x W B K = 2,111,740 1,240,397 4,452,443 910,583 128,769 12541
K #h & 58 =] B 1,318,902 1,313,081 1,479,248 1,273,385 1,284,671 1424914
DR EH 7.187 7,142 8,054 6,946 6,999 7,759
(C)ff & E #8 BA(A—B) 784,651,107 794,072,825 802,549,279 762,609,463 781,452,727 788,718,702
7T A 2069324805 2068421616 2020366983 1948788699 1928942316  1924,889,590

RHEA R W E W 21284673698 A1274348791 21217817704 A1,186,179.236 £1,147,489589 21,136,170,888
(D) # # # 0O # 20693248050 2,068421,6160 2020,366,9830 1,948,788,6990 1,928,942,3160 1,924,889,59000
1051 BEffiE(C D) 3,7920 3,839M 3,9720 3,913 4,051 4,097M

CE1) SFRNABETAER 2,061.442,351M
SERAATIENIERETTAEE 63,926,845M
SRR —ERERTTASE 200,479,606
(£2) TADXIE
LIERER DB LSRR S TTARBRZ O > TH Y. ZDEEEE1,136,170,888H T,




yEHENT )y REESEIE7 7> R (BARER - BELI7ALAO—X)

B DR
(551038 2023 3 A188~2023% 4F176) (1068 2023% 6 F208~2023F 7 A188)

(3510483 2023F 4 B188~2023% 5/178) (51074 2023% 7 B198~2023%8R178)
(3510583 20235 5H188~2023F 6 A19H) (5510843 20234 8 §18H~2023F9F198)

(A2 85 & I
% B B =
B A

=2
< i

51038
4,562,221
4,562,459

27
A 265

4,540,505M
4,541,106

601

>

4,452,369
4453293
1
A 925

551068
4,334,767
4335543

49
A 825

1078
4,256,504M
4,257,384

17
A 897

5510884
4,251927H
4,252,821

50
A 944

=
Jo

(B)F fii 5E 35 7% B 48

Jo

m Bt Btam om e B

il

==
Jo

7,405,236
7409836
4,600

>

12,741,975
12,780,730
38,755

>

30,003,897
30,744,945
741,048

>

>

10,657,852
408413
11,066,265

27492,436
27719719
227,283

>

9,937,6%
9.946,342
8,646

>

(OFF 58 ® M =

>

1,326,095

>

1,320,231

>

1,487,318

1,280,337

>

1,291,678

>

1,432,683

(D)SHAEmE(A+ B+ C)

10,641,362

15,962,249

32,968,948

7,603,422

30,457,262

12,756,940

(E)el A 1R B I8 &% &
(DEERBILE)
(B 8 X B &)

>

581,271,954

-)
581,271,954)

™

>

571,112,024
( -)
571,112,024

™

A 543,145,093

( -)
(A 543,145,093)

>>|>|>

493,314,864
-)
493314,864)

5 =

>

496,928,028

-)
496,928,028)

™

A 467913216
( 224247)
(& 468,137463)

(FYENSEER/DE *
(ECBE B8R
(GTEEmEHER)

>

707,835,132
(35288452
(& 743,123584)

>

712,993,752
( 33124420)
(& 746,118172)

A 701,580,459
(- 30390.744)
(& 731971,203)

>

681,363,373
(27579625
(& 708,942,998)

>

677,160,939
( 26464617)
(& 703,625556)

A 677,164,833
( 26410233)
(& 703,575,000)

(GQ)& E$(D+E+F)

£1,278,465,724

£1,268,143,527

£1,211,756,604

£1,182,281,659

£1,143,631,705

£1,132,321,109

(HR & 9 & =
JHRREHS TS (G + H)
EEEE=EmsE
(EBEFHABER)
(TEEMmEHER)
DPEERBEILE
g R B E

A 6,207,974
£A1,284,673,698
4 709,986,392
(33137192
(& 743123584

A 574,687,306

4 6,205,264
£1,274,348,791
A 715,005,336
( 31.11283%)
(& 746118172)

A 559,343,455

A 6,061,100
£1,217,817,704
A 703,381,351
( 28589852)
(& 731,971.203)

A 514,436,353

A 3,897,577
£1,186,179,236
A 682,206,520
( 26736478)
(& 708,942,998)

A& 503972716

A 3,857,884
£1,147,489,589
A 677160939
(- 26464617)
(& 703,625556)

225406
4 470,554,056

A 3,849,779
£1,136,170,888
A 677164833
(26410233
(& 703575,066)

197,020
A 459,203,075

GE1)
Cx2)
C£3)

LTW&ET,
Cx4)

(B)AIHEESFEEIER (3. BRDFHIRA (CRBDBRESHET
(C)ISEEERMIE (L. SEEmMIC T 2 HBERFEZEZ S AT,
(E)AIHHGRHERE © (3. DEERBIIE SBEIEEOGE T FIHIROEZEIC. Ah—BE@ENICLES LSSz HBAELTEY

BT, BPBIRES LU—ERIC R BB U EBEFAR U TEELTVETD,

(£5)

BIENFADEFEMEDERERICHRIERD—EBZETT 57/HICEL/ZERE3,.595,009HTY .

(FENEFEERRE * £ (3. BIIFREE UIcflifi s mAE DEEZ VL., BBUHFHLECTEEMESBICX Y LES. RO



ZytEIHENTITU Y REESFEE 7 7> K (BRRER - BE/LI7ALA0—2X)

PEE DT HRIBEE

| 1038 | 1048 | w1058 | Hioem | mio78 | H108m

(a) BEEEREROESF NG 4,056,7141 41936808 4260208/ 30544300 4083290  3,822,552M
(b) REEREOEMEIZ eSS 0M 0H 0H 0M 0H 0H
(C) IEERICED 2 Nmad=Es 35288452 33,124,420  30,390.744M  27579,625( 26,464,617  26,410,233M
(d) BEEHRICED DI ERR = 0M 0H 0H 0M 0H 2242478
(e) PBcHZRE (a+b+c+d) 393451660 37,318,100 34650952 30,634,055/ 30,547.907M  30,457.032M
() pEexdzga (1 A037%:0) 190.14M 180.42MH 171.51H 157.20M 158.37H 158.23H
(g) Nl 6,2079741 6,205,264 6,061,100  3,89757/M 3,857,884/  3,849,779H
(h) pExE (1H5037:0) 30M 30M 30 20 20/ 20/

<ERBE_EDOEWTWNCDOVT>

- HEEE. DEBROEEMESEACOZHEDOERTAEDEICKY . [EEDEE] & [TALRE FR9ES) | (CoaPNET.
g OEEMBENMEFITTAE BEEE 2 LO2BE(E. 2ENMEENREE A .. HEROEEMENMIFIITAZ TE5EE(F. TO3E0
HHTAILRE (FRINER) .« EYOBONSENEEE B ET,

- RREFEESEEICH UERSNET,

- TAILRE (FRINECE) ANREELUES. ERIAY SRS (FRINEE) ZEFRUZEN. ZOROFLUWERITAE BT,



ZYEIHRNITU Y RSB T 7> R (BRREER - @&/ I7A0—X)

-~ Sy
| 5058
NEHtOXRBERBHTE
2023FE 8 AKRBFIE. Y7 7V ROFEHRENR TCHL_v A vtx—v—r v b T—T7 7 ROETLHE

BV YR S — T 7 RSS2 MORY —7 7 > REB U TEENIC69%FEELTVET,
WEERESIT, YHICEDORE —T7 7 FEBLUTRBEENAZEDPHDET,



ZytTIFENTIITUY R

|47 7> ROEIE

SEFEEET 7 K (BAREE - BETLI7AI—RA)

7 = 5 B OBIIANRE RS, DREE (N1 7y RIES)
g 5 B 201449 5258~2024298176
NDREETIAAOREEEL T, RO RTT 5/ \ 1
Ty REES(IBIL < HEUREETL. RE LESFIRA DR S
& A vl S AMEQDEBNLRESNSC A EECERETOE T, T/
KR (8 OHN— KRO— LIS EBET B T, A7 a>
B (FLI7L) BADBEEHELET.
Ca ST AT 8- FrEIN BFIUF—X TR
"(ﬁﬁﬁ“ﬁiu’. s C 77X (C-USD) /T7YRA-TSZJ (USD) | H&U
FLsFP A=) | mYEIYR-N=TYRIH=T7 K]
EERER | <o) vra05 BROSSENTITT 5/\ 1 7 v KIS
77YRC-752J (C-USD) ERMRRIET Ak
/77vRA-97A) (USD)
—VEAVANTTIN e i S & OISR
7 i 77 >R
T ORAEEHEOE & ERETOET.
- . n 5 - BRESAORRNACEHRERITELA,
= BN ESREEAOERRETVEY Ao
HEAOBEERE TV EE A,
FRERC. FRE L TR R DRSS S LOSERE0S
" - = g BENRE LT, MEEREAE. mRH0. BEEANSE L

TRELET, 2120, DENKENPEDBSICE. DEZETHE
WS EEHWFRT,




€A N31-9 *#vE9) t*1UF71-2 T7YRA-732J) (USD) /77YRA-732J (JPY) /77VRC-752) (C-USD)

(1) ERETEZ (202287 H 18H~2023F6 H30H)
(BT FEKRIL)
vra N334 A1 N3Iz1-9 A1 N3Iz1-9
FvE9), 1) FvE9L BFa)  FHEIN tFal)
F4=X TR M  F4=X T7YRA  F14=R T7URC

ST -

SIS (AEBRERE %) 2,602 25 68
NG 2,602 25 68

B :

EEFHN 0 0 0

TSR Z 0 0
‘RS 2 0 0

REMFIR 2,598 25 68

RIS ()

R IR AR GIEIERE *) (5.062) M 0

BB 7> RN BB R AEGTE (85 0 824 773

BB N7 1 JH5IE LA DRBRREEET /T 17 | 055 0 0

B3| B YRRl (85 ’

BN U N7 1 B (5 R (8% 1,220 (1.377) (1900
SR || (7 5 R _(R2) (28) 0 10
RS (85 2815) (554) (1.117)

RERHE (7) SONZHE :

REFZRETND_(6) BORZIER 4,271 0 1

B8 7> NI BB oAV (H) 0 REaE 0 75) 322

BB N7 1 JU5[E LA DRBRRERET )\ 1 608) 0 0

BS| IR AFREBNE (8 BOMNEHE

TR U NT 1 THEII- oA ELEVE_ () mORZEE (1528) 326 233)

SEGEEED S OBEDBEA (R o RV 05) HORZHER 74) 0 0
KRR (8) HMOMZSNER 2,061 251 90

HRE (B 754) (303) (1.027)

BRI & HEEDFE (5) 1,844 (278) (959)

* SRS 4 0 0

BEN0ERLEINTVDEDIE. FEOFEEIEAAULER. FRAKRGEBSIEDESAET,
A0 NIa—%9 FvE9) tF¥aU7q—X 772K M) | F A0 NIa2—9 FvE9)L twxal7q—X T7>
RA| B&KU AT NZa—9 FvE9IL wFaUT1—X T772RC| OFBERENR T 7> KT,



EAd NIa—% F+E9)L tFXaUr+—X TZ72R (M)

(2) EFMEIFAER (202356 A308)

PRINCIPAL PRINCIPAL VALUE
AMOUNT VALUE AMOUNT VALUE SHARES (000s)
(000s) (000s) (000s) (000s) [PREFERRED SECURITIES 3.0%
INVESTMENTS IN SECURITIES 97.6% IRELAND 4.4% . "
AUSTRIA 3.6% CORPORATE BONDS & NOTES 4.4% g‘;gg;":g)“ B i s
(CORPORATE BONDS & NOTES 3.6% AIB Group PLC (alb) O Wl LT
Total Netherlands 4,655
Erste Group Bank AG (a)(b) 5.250% due 10/09/2024 EUR 300 $ 307 —0491
4.250% due 10/15/2027 R 600 B65  6.250% due 06/23/2025 400 413|  [Costs5i2d3)
6.500% due 04/15/2024 600 635 Bank of Ireland Group PLC PRINCIPAL
Total Austria 1,300 7.500% due 05/18/2025 (al(b) 600 643 AMOUNT
- | (000s)
(Cost $1,334) Permanent TSB Group Holdings PLC [SLOVENIA 0.5% :
S 13.250% due 1012612027 (alb) o1 T T - . 0 ATE BONDS & NOTES 0.5%
(CORPORATE BONDS & NOTES 1.7% el 1607 poya Ljubljanska Banka dd
KBC Group NV (Cost $1,594) 3.400% due 02/05/2030 EUR 200 188
4.750% due 09/05/2171 (allb) 800 62 IR Total Slovenia 188
Total Belgium 632 [CORPORATE BONDS & NOTES 5.8% (Cost $220)
(Cost $612) Banca Monte dei Paschi di Siena SpA [SPAIN 11.3%
. 10.500% due 07/23/2029 200 IV - o 0RATE BONDS & NOTES 11.3%
. Intesa Sanpaolo SpA Banco Bilbao Vizcaya Argentaria S.A. (a)(b)
“"DTE nns T 5.875% due 09/01/2031 (allb) 250 M 5 a7 due 09,24,2[];3 L 500 o5
ank of Nova Scotia 6.375% due 03/30/2028 (allb] 200 190 2750
3.625% due 10/27/2081 (k) § 200 19 7750% due 01/11/2027 fal) o o 2375”:”*’!”5’2“”22? 2 2
Scotiabank Capital Trust 7.778% due 06/20/2054 $ 300 299 anco santanuer 9.A.
G0 i TR o E B UnicretitSph 2.37? due 301"/14/2026 (al(b) 2,000 1,834
7.500% due 06/03/2026 (al(b) ~ EUR 300 322 LLLIGEGGA,
Eg:;r i TMLT alt Ty 3T tue 0B1SZ028 200 207
0f aly |
- | CaixaBank S.A. (a)(b)
FINLAND 0.6% iz 5.250% due 03/23/2026 600 555
(CORPORATE BONDS & NOTES 0.6% JERSEY, CHANNEL ISLANDS 3.5% 75 due 10092027 200 196
Nordoa Bank b LORPORATE BONDS & NOTES 3.5% 8.250% due 03/13/2029 200 M
3750% due 03/01/2028 (allb) ~ $  300____ 223 WSBC Bank Capital Funding Sterling 1 LP Total Spain 4086
Total Finland 223 5.844%due 11/05/2031(b)  GBP 200 255 (Cost$4.553)
(Cost $222) HSBC Capital Funding Dollar 1 LP [SWEDEN 0.4%
T ANCEL I 10.176% due 06/30/2030 (b) UV N C 0 RPORATE BONDS & NOTES 0.4%
3%
(CORPORATE BONDS & NOTES 13.3% L, (T Svenska Handelsbanken AB
T S 0 (T ::'3"“:1 50 1287 4 750% due 03/01/2031 allbl  § 200 155
o ost $1,
6.875% due 12/06/2029 EUR 1,000 1,049 Total Sweden 155
7.375% due 06/11/2030 600 RN EXICO 0.9% (Cost $168)
7.750% due 08/16/2029 $ 300 291 CORPORATE BONDS & NOTES 0.9% T
Credit Agricole S.A. Banco Mercantil del Norte S.A. (a)(b) CORPORATE noringn & NOTES 0.2%
7.250% due 09/23/2028 (allbl  EUR 1,000 1087 b.875% dus 0112412027 200 - - ]
Electricite de France S.A. 6.625% due 01/24/2032 200 155 Credit Suisse Group AG AT1 Claim (c) 50 o
9.125% due 03/15/2033 (0] § 50 514 Total Mexico 126 ) ]
Societe Generale S.A. (a)(b) (Cost $400) Tc"'"' :;”;‘:7""’"" S
8.000% due 09/29/2025 1,100 1,083 (Cost $1.647)
9.375% due 11/22/2027 200 {TNETHERLANDS 12.9%
Total France 4806 [CORPORATE BONDS & NOTES 17.2%
(Cost $4,926) Athora Netherlands NV
7.000% due 06/19/2025 fallb) ~ EUR 400 413 BBE'U“D';'V: ";‘; (1’5)(;[’]24 - @
O TORATE BINCS S ROTES 1.1 iggg" 3”9 gggggggg ggg gég 9.250% due 09/15/2028 GBP 400 481
EommerhanidAL Arn e HSBC Holdings PLC (al(b)
8.500% due 10/03/2029 (allbl  EUR 400 B de Volksbank NV T Wh ™
Deutsche Bank AG 7.000% due 12/15/2027 (al(b] 200 183 6.000% due 05/22/2027 s 260
3.729% due 01/14/2032 (e) s 500 378 ING Groep NV (allb T
(a)ib)
4.500% due 11/30/2026 fallb) ~ EUR 400 311 4.250% due 05/16/2031 s oo 501 4317% o /g7 /2025" B @ -
LU0 dho CAIINZDS4 oo W5 a8 due 051162029 i 389 7.875% due 06/27/2029 GBP o0 1015
10.000% due 12101/2027 falib)  EUR 400 434 ?2333//” 3.,9 E‘éﬂ@ﬁgig ggg ggg T 0 e
T LD gl o NatWest Group PLC (al(b)
(HBEN LeasaPlan Corp. NV 4.500% due 03/31/2028 400 3%
7.375% dus 05/29/2024 [allbl  EUR 400 _354:3 §.000% due 12/29/2025 s T B

(%) €43 N2a—% FvE9IL FxaU74—X T7>KR M) | F AT N2a2—9 F+vE9) EFaUFr—X
T77RA]l LU AT NZa—9 FvE9) wFaUF14—X T72RC| OXFBREWNR T 7> RTI,
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PRINCIPAL PRINCIPAL
AMOUNT VALUE AMOUNT VALUE
(000s) (000s) (000s) (000s)
5.290% due 08/31/2023 (h) $ 500 § 496

Santander UK Group Holdings PLC

6.750% due 06/24/2024 (a5} GBP 200 § 239 S—7 7574
Standard Chartered PLC Total Short-Term Instruments 2,917
7.750% due 08/16/2027 (bl § 700 gos ~ [Gost$2916)
Virgin Money UK PLC Total Investments in Securities 97.6% $ 35,250
8.250% due 06/17/2027 (albl  GBP 600 gag  (Cost$40.272)
6,216 Financial Derivative
SHARES Instruments (f)(g) (1.0%) (371)
PREFERRED SECURITIES 4.7% {GosconRienilma netsl)
Nationwide Building Society Other Assets and Liabilities, net 3.4% 1,214
10.250% 1,148 1,681 Net Assets 100.0% $ 36,093
Total United Kingdom 1,897
(Cost $9,207)
PRINCIPAL
AMOUNT
(000s)
UNITED STATES 1.9%
CORPORATE BONDS & NOTES 1.9%
Deutsche Postbank Funding Trust lll
3.125% due 06/07/2024 (b) EUR 100 76
Liberty Mutual Group, Inc.
3.625% due 05/23/2059 100 104
National Rural Utilities Cooperative Finance Corp.
7.125% due 09/15/2063 $ 200 201
Textron Financial Corp.
7.056% due 02/15/2042 400 295
Total United States 676
(Cost $781)
SHORT-TERM INSTRUMENTS 8.1%
IME DEPOSITS 1.7%
Bank of Nova Scotia
3.790% due 07/04/2023 CAD 2 2
4.570% due 07/03/2023 $ 14 14
Brown Brothers Harriman & Co.
0.650% due 07/03/2023 CHF 1 1
Citibank N.A.
4.570% due 07/03/2023 $ 99 99
DBS Bank Ltd.
4.570% due 07/03/2023 77 11
HSBC Bank PLC
2.620% due 07/03/2023 EUR 15 16
4.170% due 07/03/2023 GBP 1 2
JPMorgan Chase Bank N.A.
4.570% due 07/03/2023 $ 76 76
Royal Bank of Canada
3.790% due 07/04/2023 CAD 1 1
Sumitomo Mitsui Banking Corp.
2.620% due 07/03/2023 EUR 2 3
4.170% due 07/03/2023 GBP 3 4
4.570% due 07/03/2023 $ 150 150
Sumitomo Mitsui Trust Bank Ltd.
2.620% due 07/03/2023 EUR 4 4
4.170% due 07/03/2023 GBP 4 5
4.570% due 07/03/2023 $ 176 176
630
U.S. TREASURY BILLS (d) 6.4%
5.059% due 08/01/2023 600 598
5.136% due 08/10/2023 1,200 1,193
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NOTES TO SCHEDULE OF INVESTMENTS:

* A zero balance may reflect actual amounts rounding to less than one thousand.
(a) Contingent convertible security.
(b) Perpetual maturity; date shown, if
(c) Security is in default.

(d) Coupon represents a yield to maturity.

next tractual call date.

PP P

(e) RESTRICTED SECURITIES:

Market Value

Maturity Acquisition Market as Percentage of

Issuer Description Coupon Date Date Cost Value Net Assets
Bank of Nova Scotia 3.625% 10/27/2081 09/29/2021 $ 200 $ 142 0.39%
Deutsche Bank AG 3.729% 01/14/2032 10/07/2022 347 378 1.05%
Total Restricted Securities §$ 547 $ 520 1.44%

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

FUTURES CONTRACTS:
Unrealized
Expiration #of Appreciation/ Variation Margin
ipti Type Month C (Depreciation) Asset Liability

Canada Government 10-Year Bond September Futures Long 09/2023 3 $ ) $ 2 % 0
Euro-Bobl 5-Year Note September Futures Short 09/2023 12 20 7 0
Euro-Bund 10-Year Bond September Futures Long 09/2023 7 (29) 0 (19
Euro-0AT 10-Year Bond September Futures Short 09/2023 24 19 2% 0
Euro-Schatz 2-Year Note September Futures Long 09/2023 10 (6) 0 2
U.S. Treasury 2-Year Note September Futures Long 09/2023 35 (98) 1 0
U.S. Treasury 5-Year Note September Futures Long 09/2023 53 (85) 2 0
U.S. Treasury 20-Year Bond September Futures Short 09/2023 4 1 0 (4)
U.S. Treasury Ultra 10-Year Note September Futures Long 09/2023 2 m 1 0
U.S. Treasury Ultra 30-Year Bond September Futures Long 09/2023 4 8 7 0
United Kingdom Treasury 10-Year Gilt September Futures Long 09/2023 7 (6) 0 (6)
Total Futures Contracts $ (181) $ 4 3 (31)

[SWAP AGREEMENTS:

Unrealized

Pay|Receive Maturity Notional Market Appreciation/ Variation Margin
Floating Rate'" Floating Rate Index Fixed Rate Date Amount Value (Depreciati Asset Liability
Receive 6-Month EURIBOR 3.500% 09/20/2025 EUR 3,600 $ 24 $ 43 $ 8 3 0
Receive 6-Month EURIBOR 3.000% 09/20/2028 1,200 13 14 5 0
Receive 6-Month EURIBOR 2.500% 09/20/20563 560 1 1 4 0
Receive Sterling Overnight Interbank Average

Rate 4.000% 09/20/2025 GBP 100 4 4 0 0
Receive Sterling Overnight Interbank Average

Rate 3.750% 09/20/2028 1,400 96 91 9 0
Receive Sterling Overnight Interbank Average

Rate 3.500% 09/20/2033 1,200 97 90 10 0
Receive Sterling Overnight Interbank Average

Rate 3.250% 09/20/2053 775 93 67 9 0
Total Swap Agreements $ 328 $ 310 $ 45 $ 0

FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of June 30, 2023:

Cash of $663 has been pledged as coll; | for h traded and cleared fil ial derivative instruments as of June 30, 2023. See Note 8,
Master Netting Arrangements, in the Notes to Fil ial for more i i garding master netting arrangements.
Financial Derivative Assets Financial Derivative Liabilities
Variation Margin Variation Margin
Market Value Asset Market Value Liability
Purchased Swap Written Swap
Options Futures Ag! Total Options Futures Ag! Total
Total Exchange-Traded or Centrally Cleared $ 0 $ 44 45 § 89 § 0 $ (31) ¢ 0 $ (31)
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" 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.

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

Settlement Currency to Currency to Unrealized Appreciation/(Depreciation)

Counterparty Month be Delivered be Received Asset Liability

BOA 07/2023 CAD 124 $ 532 $ 0 $ (15)
BOA 07/2023 EUR 90 98 0 0
BOA 07/2023 $ 48 GBP 38 0 0
BPS 07/2023 EUR 5,691 $ 6,01 0 (89)
BPS 07/2023 GBP 44 54 0 M
BPS 07/2023 $ 12,560 EUR 11,456 0 (51)
BPS 08/2023 EUR 10,913 $ 11,974 50 0
BRC 07/2023 $ 319 GBP 252 1 0
CBK 07/2023 EUR 218 $ 302 0 U]
CBK 07/2023 $ 118 GBP 93 0 0
JPM 07/2023 GBP 59 $ 75 0 0
JPM 07/2023 $ 6,163 EUR 5,645 0 (5)
JPM 08/2023 EUR 5,645 $ 6,172 4 0
JPM 08/2023 $ 75 GBP 59 0 0
MBC 07/2023 CAD 8 $ 6 0 0
MBC 07/2023 EUR 175 187 0 (4
MBC 07/2023 GBP 4,483 5,660 0 (150)
MBC 07/2023 $ 481 EUR 448 6 0
S0G 07/2023 EUR 11,412 $ 12,217 0 (174)
TOR 07/2023 $ 563 CAD 732 0 0
TOR 07/2023 5341 GBP 4,203 3 0
TOR 08/2023 CAD 132 $ 553 0 0
TOR 08/2023 GBP 4,203 5,342 0 (3)
Total Forward Foreign Currency Contracts $ 64 $ (493)

FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER SUMMARY

The following is a summary by counterparty of the market value of OTC financial derivative instruments and collateral pledged/(received) as of June 30, 2023:

(h) Securities with an aggregate market value of $271 have been pledged as collateral for financial derivative instruments as governed by International Swaps and

Der i Inc. master agr as of June 30, 2023.
Financial Derivative Assets Financial Derivative Liabilities

Forward Forward

Foreign Total Foreign Total Net Market  Collateral

Currency Purchased Swap Over the Currency Written Swap Overthe  Value of 0TC  Pledged| Net
Counterparty C Options _ Agl Counter C Options  Agr Counter __ Derivatives _ (Received)  Exposure"
BOA $ 0 $ 0 $ 0 $ 0 $ (19 0 0 $ (1) $ (15 $ 0 $ (16
BPS 50 0 0 50 (141) 0 0 (141) 91) 0 91
BRC 1 0 0 1 0 0 0 0 1 0 1
CBK 0 0 0 0 m 0 0 1 (1 0 (1)
JPM 4 0 0 4 (5) 0 0 (5) 1 0 m
MBC 6 0 0 6 (154) 0 0 (154) (148) 0 (148)
S06 0 0 0 0 (174) 0 0 (174) (174) il 97
TOR 3 0 0 3 (3) 0 0 (3) 0 0 0
Total Over the Counter __ $ 64 $ 0 $ 0 $ 64 $ (493 $ 0 $ 0 $ (493

" Net exposure represents the net receivable/(payable) that would be due from/to the counterparty in the event of default. Exposure from OTC financial derivative instruments can only be netted across transactions governed under the same
master agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.
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FAIR VALUE OF FINANCIAL DERIVATIVE INSTRUMENTS

The following is a summary of the fair valuation of the Fund's derivative instruments categorized by risk exposure. See Note 7, Principal and Other Risks, in the Notes to Financial Statements on risks of the Fund.

Fair Values of Financial Derivative Instruments on the Statements of Assets and Liabilities as of June 30, 2023:

Derivatives not d for as hedging instruments
Foreign Interest
Commodity Credit Equity Currency Rate
¢ ¢ c c c Total
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 44 $ 44
Swap Agreements 0 0 0 0 45 45
$ 0 $ 0 $ 0 $ 0 $ 89 $ 89
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 64 $ 0 $ 64
$ 0 $ 0 $ 0 $ 64 § 89 § 163
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 131) $ (31)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (493) $ 0 $ (493)
$ 0 $ 0 $ 0 $ 1493) $ (31) $ (624)

The Effect of Financial Derivative Instruments on the Statements of Operations for the period ended June 30, 2023:

Derivatives not d for as hedging instruments
Foreign Interest
Commodity Credit Equity Currency Rate
Total
Net Realized Gain (Loss) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ (261) $ (261)
Swap Agreements 0 (23) 0 0 1,339 1,316
$ 0 $ (23) $ 0 $ 0 $ 1,078 $ 1,005
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 1,198 $ 0 $ 1,198
Swap Agreements 0 22 0 0 0 22
$ 0 $ 22 $ 0 $ 1,198 $ 0 $ 1,220
$ 0 $ 1) $ 0 $ 1,198 $ 1,078 $ 2,215
Net Change in Unrealized Appreciation (Depreciation) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ (234) $ (234)
Swap Agreements 0 34 0 0 (408) (374)
$ 0 $ 34 $ 0 $ 0 $ (642) $ (608)
Over the counter
Forward Foreign Currency Contracts § 0 $ 0 § 0 $ (1,642) $ 0 $ (1,642)
Swap Agreements 0 14 0 0 0 14
$ 0 $ 14 $ 0 $ (1,542) $ 0 $ (1,628]
$ 0 $ 48 $ 0 $ (1,542) $ (642 $ (2,136)
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FAIR VALUE MEASUREMENTS

The following is a summary of the fair valuations according to the inputs used as of June 30, 2023 in valuing the Fund's assets and liabilities:

Fair Value at

Category and Sub-category Level 1 Level 2 Level 3 06/30/2023
Investments in Securities, at Value

Austria

Corporate Bonds & Notes $ 0 s 1300 $ 0 3 1,300
Belgium

Corporate Bonds & Notes 0 632 0 632
Canada

Corporate Bonds & Notes 0 693 0 693
Finland

Corporate Bonds & Notes 0 223 0 223
France

Corporate Bonds & Notes 0 4,806 0 4,806
Germany

Corporate Bonds & Notes 0 1,689 0 1,689
Ireland

Corporate Bonds & Notes 0 1,607 0 1,607
Italy

Corporate Bonds & Notes 0 2,09 0 2,091
Jersey, Channel Islands

Corporate Bonds & Notes 0 1,247 0 1,247
Mexico

Corporate Bonds & Notes 0 326 0 326
Netherlands

Corporate Bonds & Notes 0 3,588 0 3,588

Preferred Securities 0 1,067 0 1,067
Slovenia

Corporate Bonds & Notes 0 186 0 186
Spain

Corporate Bonds & Notes 0 4,086 0 4,086
Sweden

Corporate Bonds & Notes 0 155 0 155
Switzerland

Corporate Bonds & Notes 0 64 0 64
United Kingdom

Corporate Bonds & Notes 0 6,216 0 6,216

Preferred Securities 0 1,681 0 1,681
United States

Corporate Bonds & Notes 0 676 0 676
Short-Term Instruments 0 2,917 0 2,917
Total I $ 0§ 35250 § 0§ 35250

Financial Derivative Instruments - Assets
Exchange-traded or centrally
cleared 33 56 0 89
Over the counter 0 64 0 64
$ 33 120§ 0§ 153
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally

cleared 27 (4 0 (31
Over the counter 0 (493) 0 (493)
$ 2n s 497 8 0 8 (524)

Totals $ 6§ 34873 $ 0§ 34879

There were no significant transfers into or out of Level 3 during the period ended June 30, 2023.
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PRINCIPAL
AMOUNT VALUE
(000s) (000s)

INVESTMENTS IN SECURITIES 3.9%
SHORT-TERM INSTRUMENTS 3.9%
IME DEPOSITS 1.1%

Bank of Nova Scotia

4.570% due 07/03/2023 $ 4 % 4
Citibank N.A.
4.570% due 07/03/2023 26 2
DBS Bank Ltd.
4.570% due 07/03/2023 2 2
JPMorgan Chase Bank N.A.
4.570% due 07/03/2023 20 20
Sumitomo Mitsui Banking Corp.
4.570% due 07/03/2023 40 40
Sumitomo Mitsui Trust Bank Ltd.
4.570% due 07/03/2023 46 46
156
U.S. TREASURY BILLS (a) 2.8%
5.067% due 07/20/2023 200 199
5.136% due 08/10/2023 200 199
398
Total Short-Term | 554
(Cost $554)
Total Investments in Securities 554
(Cost $554)
UNITS

(000s)

INVESTMENTS IN AFFILIATES 98.7%
OTHER INVESTMENT COMPANIES 98.7%

PIMCO Bermuda Capital Securities Fund (M)

(Cost $12,851) 887 13,945
Total Investments in Affiliates 13,945
(Cost $12,851)
Total Investments 102.6% $ 14,499
(Cost $13,405)
Financial Derivative

Instruments (b) (2.6%) (361)
(Cost or Premiums, net $0)
Other Assets and Liabilities, net (0.0%) (1]
Net Assets 100.0% _§ 14137

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
(JPY) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

Settlement Currency to Currency to Unrealized Appreciation/(Dep: )

Counterparty Month be Delivered be Received Asset Liahility

BOA 07/2023 JPY 450,465 $ 3,118 $ 2 $ 0
BOA 07/2023 $ 3,412 JPY 474,282 0 (131)
BOA 08/2023 3,083 439,426 1 0
BPS 07/2023 JPY 441,288 $ 3,053 0 0
BPS 07/2023 $ 3,348 JPY 485,420 0 (128)
BPS 08/2023 3,063 439,426 1 0
JPM 07/2023 JPY 167,043 $ 1,098 n 0
JPM 08/2023 $ 1,088 JPY 156,375 0 (1]
MYl 07/2023 29 ani 0 0
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J (JPY) CLASS FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

Settlement Currency to Currency to i ppreciation/(Depr
party Month be Deli be Received Asset Liability
SCX 07/2023 JPY 277,633 $ 1,921 $ 0 $ 0
SCX 07/2023 $ 2,801 JPY 389,336 0 (107)
SCX 08/2023 1,921 276,462 1 0
Total Forward Foreign Currency Contracts $ 16 $ 1377)
FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER SUMMARY
The following is a summary by counterparty of the market value of OTC financial derivative i and collateral pledged/(received) as of June 30, 2023:
Financial Derivative Assets Financial Derivative Liabilities

Forward Forward

Foreign Total Foreign Total Net Market  Collateral

Currency Purchased Swap Over the Currency Written Swap Overthe Value of OTC  Pledged/ Net
C party C Options __ Ag Counter C Options __ Agr Counter _ Derivatives _ (Received)  Exposure"”
BOA $ 3 $ 0 $ 0 $ 3 $ (181 $ 0 $ 0 $ 0 (131) $ (128 $ 0 $ (128
BPS 1 0 0 1 (128 0 0 (128) 127 0 127
JPM 1 0 0 1 (1 0 0 1 0 0 0
MYI 0 0 0 0 0 0 0 0 0 0 0
SCX 1 0 0 1 (107) 0 0 (107) (106) 0 (106
Total Over the Counter __ $ 16 $ 0 $ 0 $ 16 $ (37117 ¢ 0 $ 0 $ (377)

" Net exposure represents the net receivable/{payable) that would be due from/to the counterparty in the event of default. Exposure from OTC financial derivative instruments 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.

FAIR VALUE OF FINANCIAL DERIVATIVE INSTRUMENTS

The following is a summary of the fair valuation of the Fund's derivative instruments categorized by risk exposure. See Note 7, Principal and Other Risks, in the Notes to Financial Statements on risks of the Fund.

Fair Values of Financial Derivative Instruments on the Statements of Assets and Liabilities as of June 30, 2023:

Derivatives not d for as hedging instruments
Foreign Interest
Commodity Credit Equity Currency Rate
C C C C C Tﬂtal
Financial Derivative Instruments - Assets
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 16 $ 0 $ 16
Financial Derivative Instruments - Liahilities
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (377) $ 0 $ (377)

The Effect of Financial Derivative Instruments on the Statements of Operations for the period ended June 30, 2023:

Derivatives not d for as hedging instruments
Foreign Interest
Commodity Credit Equity Currency Rate
C Ci Ci Ci Ci Total
Net Realized Gain (Loss) on Financial Derivative Instruments
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (1,377) $ 0 $ (1,377)
Net Change in Unrealized Appreciation (Depreciation) on Financial Derivative Instruments
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 326 $ 0 $ 326
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FAIR VALUE MEASUREMENTS

The following is a summary of the fair valuations according to the inputs used as of June 30, 2023 in valuing the Fund's assets and liabilities:

Fair Value at

Category and Sub-category Level 1 Level 2 Level 3 06/30/2023
Investments in Securities, at Value
Short-Term Instruments $ 0 3 554§ 0 3 554
Investments in Affiliates, at Value
Other | Companies 13,945 0 0 13,945
Total I § 13946 554 % 0§ 14499
Financial Derivative Instruments - Assets
Over the counter $ 03 16 ¢ 03 16
Financial Derivative Instruments - Liabilities
Over the counter $ 0 (3778 0 3 (377)
Totals $ 13945 $ 193§ 0§ 14138

There were no significant transfers into or out of Level 3 during the period ended June 30, 2023.



ELAd NIa—9 F+E9)L tF*aUF«4—X T72RC

PRINCIPAL
AMOUNT VALUE
(000s) (000s)

INVESTMENTS IN SECURITIES 2.8%
SHORT-TERM INSTRUMENTS 2.9%

ME DEPOSITS 1.5%

Bank of Nova Scotia

4.570% due 07/03/2023 $ 8 $ 8

Citibank N.A.

4.570% due 07/03/2023 58 58

DBS Bank Ltd.

4.570% due 07/03/2023 45 45

JPMorgan Chase Bank N.A.

4.570% due 07/03/2023 45 45

Sumitomo Mitsui Banking Corp.

4.570% due 07/03/2023 88 88

Sumitomo Mitsui Trust Bank Ltd.

4.570% due 07/03/2023 103 103
347

U.S. TREASURY BILLS (a) 1.4%

5.057% due 07/20/2023 200 200

5.331% due 09/26/2023 100 99
299

Total Short-Term Instruments 646

(Cost $645)

Total Investments in Securities 646

(Cost $645)

UNITS
(000s)

INVESTMENTS IN AFFILIATES 98.0%
OTHER INVESTMENT COMPANIES 98.0%

PIMCO Bermuda Capital Securities Fund (M)

(Cost $22,672) 1,409 22,148
Total Investments in Affiliates 22,148
(Cost $22,672)
Total Investments 100.9% $ 22,794
(Cost $23,317)
Financial Derivative

Instruments (b) (3.4%) (77
(Cost or Premiums, net $(241))
Other Assets and Liabilities, net 2.5% 572
Net Assets 100.0% _§ 22595

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
J (C-USD) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

Settlement Currency to Currency to Unrealized App: |(Depreciation)
Counterparty Month be Delivered be Received Asset Liability
BOA 07/2023 JPY $ 3,000 $ 4 $ 0
DUB 07/2023 $ JPY 806,548 0 (220)
Myl 07/2023 JPY $ 2,800 1 0
Total Forward Foreign Currency Contracts $ 5 $ (220)
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RITTEN OPTIONS:

Strike E Notional Premii Market
Ci ty  Description Price Date Amount® (Received) Value
0UuB Call - OTC U.S. dollar versus Japanese yen ¥ 143.040 07/21/2023 4,700 $ “47n s (66)
GLM Call - OTC U.S. dollar versus Japanese yen 138.880 07/07/2023 7,200 7 (276)
MYl Call - OTC U.S. dollar versus Japanese yen 140.700 07/14/2023 5,800 (55) (149)
MYI Call - OTC U.S. dollar versus Japanese yen 143.920 07/28/2023 5,600 (68) (65)
Total Written Options $(241) $ (556)

FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER SUMMARY

The following is a summary by counterparty of the market value of OTC financial derivative i and collateral pledged/(received) as of June 30, 2023:

Cash of $502 has been pledged as collateral for financial derivative instruments as governed by International Swaps and Derivatives Association, Inc. master

agreements as of June 30, 2023.

Financial Derivative Assets Financial Derivative Liabilities

Forward Forward

Foreign Total Foreign Total Net Market  Collateral

Currency Purchased Swap Over the Currency Written Swap Overthe Valueof 0TC  Pledged| Net

party Ci Options  Agr Counter C Options  Agr Counter  Derivatives _ (Received)  Exposure®

BOA $ 4 $ 0 $ 0 $ 4 $ 0 $ 0 $ 0 $ 0 $ 4 $ 0 $ 4
DUB 0 0 0 0 (220) (66) 0 (286) (286) 172 (114)
GLM 0 0 0 0 0 (276) 0 (2761 (276) 270 (6)
MYl 1 0 0 1 0 214) 0 (214) 213) 60 (163)
Total Over the Counter___$ 5 $ 0 $ 0 $ 5 $ (220 $ _ (556) $ 0 $ (776)

The J (C-USD) Class held the foreign currency options as of June 30, 2023.
Notional amount represents the number of contracts.

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.

FAIR VALUE OF FINANCIAL DERIVATIVE INSTRUMENTS

The following is a summary of the fair valuation of the Fund's derivative instruments categorized by risk exposure. See Note 7, Principal and Other Risks, in the Notes to Financial Statements on risks of the Fund.

Fair Values of Financial Deri onthe S of Assets and Liabilities as of June 30, 2023:

Derivatives not

d for as hedging instruments

Net exposure represents the net receivable/(payable) that would be due from/to the counterparty in the event of default. Exposure from OTC financial derivative instruments can only be netted across transactions governed under the same

Foreign Interest
Commodity Credit Equity Currency Rate
C C C C Ci Total
Financial Derivative Instruments - Assets
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 5 $ 0 $ 5
Financial Derivative Instruments - Liabilities
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (220 $ 0 $ (220
Written Options 0 0 0 (656) 0 (656)
$ 0 $ 0 $ 0 $ (776) $ 0 $ (776)
The Effect of Financial Derivative Instruments on the Statements of Operations for the period ended June 30, 2023:
Derivatives not d for as hedging instruments
Foreign Interest
Commodity Credit Equity Currency Rate
C Contracts C C Total
Net Realized Gain (Loss) on Financial Derivative Instruments
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (7,686) $ 0 $ (7,686)
Written Options 0 0 0 5,786 0 5,786
$ 0 $ 0 $ 0 $ (1,900) $ 0 $ (1,900)
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Derivatives not d for as hedging instruments
Foreign Interest
Commodity Credit Equity Currency Rate
C C C C C Tﬂtal
Net Change in ized Appreciation (Depreciation) on Financial Derivative Instruments
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (215) $ 0 $ (215)
Written Options 0 0 0 (18) 0 18)
$ 0 $ 0 $ 0 $ (233 $ 0 $ (233

FAIR VALUE MEASUREMENTS

The following is a summary of the fair valuations according to the inputs used as of June 30, 2023 in valuing the Fund's assets and liabilities:

Fair Value at
Category and Sub-category Level 1 Level 2 Level 3 06/30/2023
Investments in Securities, at Value
Short-Term Instruments $ 0 3 646§ 0 3 646
Investments in Affiliates, at Value
Other | Companies 22,148 0 0 22,148
Total I $ 22148 § 646§ 0§ 22794
Financial Derivative Instruments - Assets
Over the counter $ 0 5 ¢ 0§ 5
Financial Derivative Instruments - Liabilities
Over the counter $ 0 3 (776) _$ 0 s (776
Totals $ 22148  § (125 $ 0§ 22,023

There were no significant transfers into or out of Level 3 during the period ended June 30, 2023.
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