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(3) HEARMILESAMEK (the Schedule of Investments)
ELa Ya—r2—L R+ STP—
(20235 5 A31BIRFE)

BEEE B BEEEE B BEEEE B
(BAL: F) (B F) (B4L . F) (B F) (BAL: F) (B F)
URITIES 10! First Abu Dhabi Bank PJSC Santander UK Group Holdings PLC

CORPORATE BONDS & NOTES 47, 5.019% due 0211812025 AUD GO0 $ 387 1.089% due 03/15/2025 $ L@ § 17

FS KKR Capital Corp. A.796% due 11/15/2024 2,200 2,183
AerCap Ireland Capital DAC 1,650% due 1012/2024 $ 400 370 SBA Tower Trust
1.150% due 1023/2023 GA Global Funding Trust 3.869% due 10/08/2024 1,000 an
1.650% due 1022024 500 0,800% due 01372024 500 467 Societe Generale S.A.

i T 57 1.000% due DA&/2024 0 189 2.625% due 017222025 1600 1,505
ii:?mﬂm s e 25T 2500 tue 1208023 800 7 3.875% due 03262024 500 420
4.400% doe DOZ023 o0 gy 1625% due DI/IS/2026 400 36 4.250% due 091472023 1,300 1,269
Rozora Bank Ltd. 5.396% due 091312024 500 489 6.098% due 01/21/2026 2,100 2,083
1.050% due 090H2024 4,100 1,852 B.382% due 04/11/2025 1,200 1,174 Standard Chartered PLC
5.000% due 0302026 1,500 1,518 Goldman Sachs Group, Inc. 3.785% due DS21/2025 2 195
Aroundtown SA. 1.757% due 01/2472025 1,300 1263 6.022% due 11/23/2025 1,600 1,568
A.500% due 05/14/2025 AUD 200 122 5677% due 1200972026 600 590 6.730% due 0373002026 1,900 1915
Athene Global Funding 7.063% due 11/29/2023 1,000 1,003 Sumitomo Mitsui Financial Group, Inc.

0.550% due 01/08/2024 $ 300 789 Hana Bank B.441% due 01/13/2026 3,700 3736
1.000% due 04/16/2024 200 190 5.904% due 061372024 500 500 Sumitome Mitsui Trust Bank Ltd.

1.200% due 10132023 1,000 80 HSBC Holdings PLC 0.600% due D9/16/2024 500 470
2 514% due D30B024 600 579 6.384% due 031172025 4,000 4,007 0.650% due 03/25/2024 1,000 963
5.792% due 5/24/2024 3,800 3,757 ING Groep NV Synchrony Financial

Avalon Haldings Funding Ltd. 4.100% due 10/02/2023 1,100 1,082 4.250% due 08/1572024 1420 1,348
2 B75% due 02152025 600 560 5.996% due 04/01/2027 1,200 1,187 4.375% due 03132024 400 368
5.175% due 10/01/2023 400 208 B6.177% due 1000272023 700 0 UBS Group AG

Banco Bilbao Vizcaya Argentaria S.A. 6622% due 03/28/2026 2,400 2419 6.671% due 05/12/2026 3,600 3,603
0.875% due 08/18/2023 1,600 1575 Jackson National Lite Global Funding Vonouia Finance BV

Banco Santander 5.4, 6.132% due DB/Z28/2024 2,300 230 5.000% due 100272023 500 447
3.802% due 0524/2024 1,700 1,668 JPMorgan Chase & Co. Wells Fargo & Co.

Bank of America Corp. 3.797% due 0772372024 200 199 1.654% due 060272024 600 600
0.976% due 04/22/2025 2,700 2 508 4023% due 120572024 500 496 B.373% due 0472572026 3,000 302
3.864% due 077232024 500 498 6.163% due 0712312024 1,200 1200 Westpac Banking Corp.

5 T02% due 1072412024 500 79 6.382% due D4/26/2026 1,300 1312 4.862% due 11/16/2023 AUD 5,000 3244
B.233% due 07/23/2024 100 10 ;?;q:';" c:u.r?z;z‘:m - - 169875
6.333% due 0402/2026 1,600 1,613 s
Barclays PLC Mitsubishi HE Capital, Inc. 7.Eleven, Inc.

1.007% due 12/10/2024 1200 1163 1!'1‘5‘”: ﬂgﬂ'ﬁ?ﬂﬂ_ P 13 788 ,B00% due 021072024 s 105 1,628
3.832% due 0517/2025 4,000 308 o] Lo IS Barry Callebaut Services NV

BGC Partners, Inc. 0.848% due 08/15/2024 3,700 363 5 500% due 061572023 1,600 1,798
5.375% due 07/24/2023 1,100 1007 494%% due 100172024 AUD 450 291 Baxter International, Inc.

BNP Paribias S.A. £.031% due 0212012026 $ 1900 1885 5 360w dug 12/01/2023 1,000 9%
3.375% due 01082025 1,682 1623 6683% due 071872025 1,200 1207 Bayer U.S. Finance Il LLC

3.800% due 01/10/2024 1,300 1,284 Mizuho Fingncial Group, Inc. 3.875% due 12/15/2023 1,800 1781
4.705% due 01/10/2025 3600 3567 0.84%9% due 09082024 1,200 LB 5 g76% due 12/15/2023 3500 3,499
BOC Aviation Ltd. 1.241% due 0711072024 1,000 995 Berry Global, Inc.

B.259% due 0926/2023 1,000 1,000 3922% due 01172024 2,200 2,185 4.B75% due O07/152026 1,150 1114
BPCE S.A. 5,07%% due 071972073 AUD 1,000 647 Boeing Co.

4.000% due 04152024 500 45 6.201% due 071072024 $ 500 500 1.433% due 02704/2024 1,600 1,746
Cantor Fitzgerald LP Morgan Stanley 1.850% due 0270172024 700 GE4
4.B75% due 0501/2024 2,79 3730 0.790% due 053072025 5,000 4,740 Broadcom Corp.

itigroup, Inc. 6.195% due DA7/2025 1,000 1,003 3.625% due 01152024 500 40
5.379% due 10/27/2023 AUD 2,900 1,881 Nationwide Building Society CNH Industrial Capital LLC
5.805% due DG01/2024 § I 30 0550% due 01/22/2024 400 a1 1.950% due 070272023 1,500 1,496
Credit Agricole 5.A. 4.363% due DB/0T/2024 2,400 2391 4.200% due 01152024 3,000 2an
5.097% due 03/22/2024 1,400 1407 NatWest Group PLC Daimler Truck Finance North America LLC
Credit Suisse AG 4265% due 032212025 1,000 983 5.999% due 0452024 1,000 1,000
5167% due 11202023 (e} AUD 3,000 1,836 £684% due DB/Z5/2024 1,800 1,800 Energy Transfer LP
5465% due 020272024 ¥ 500 480 NatWest Markets PLC 3.900% due 051572024 2,000 1,964
Credit Suisse Group AG B6.408% due 032272025 500 501 4.250% due 04101/2024 1,100 1,084
2.193% due 0B05/2026 1,000 908 Nomura Holdings, Inc. 4.500% due 0411572024 1,000 ]
B.394% due 0611272024 1,500 1479 1.851% due 071672025 1,300 1,185 Ford Motor Credit Co. LLC
Danske Bank AJS 2648% due D1/16/2025 1,200 1,138 3.370% due 1111772023 400 395
1.226% due 06/22/2024 1,000 947 Naordea Bank Abp General Motors Financial Co., Inc.

5.375% due 0111272024 1,700 1,687 5.819% due DG/06/2025 4,000 3998 1.700% due 08/1872023 L] 79
B.214% due 08112/2023 3320 3 6.403% due DB/302023 1,300 130 5.100% due 01/17/2024 2,850 2840
Deutsche Bank AG Park Aerospace Holdings Ltd. B.291% due 11/17/2023 500 501
0.698% due 05/28/2024 (e} 1,000 949 5.500% due 0211572024 900 890 Halean U.S. Capital LLC
0.862% due 11/08/2023 3,700 3,508 Piper Sandler Cos. 3.024% due 0324/2024 600 585
3.700% due 057302024 1,200 1.167 5.200% due 101572023 GO0 598 HECA, Inc.
DNB Bank ASA ONE Finance Ltd. 5.000% due 03152024 6043 6,002
7 968% due 028/2025 700 683 1.125% due DB/1772024 4,000 380

B.248% due 0372172024 800 805



BEEEE B
(B F) (BfL: F)

Hyundai Capital America

(DLB75% due D6/14/2024 § G600 § 5M

Imperial Brands Finance PLC

3.125% due DT/26/2024 2330 2,250

3.500% due 0772602026 400 315

4.250% due 07/21/2025 300 29

JOE Peet's NV

(0LB00% due 0972472024 2,100 1,959

Nissan Motor Acceptance Co. LLC

1.125% due D162024 200 186

3.675% due 09721/2023 500 496

Nissan Motor Co. Lud.

3.043% due 09152023 4,900 4,851

NXP BV

4.675% due 03/01/2024 1,000 993

Renesas Electronics Corp,

1.543% due 117262024 100 i3

SK Hynix, Inc.

1.000% due 01192024 1,900 1,641

3.000% due 0/17/2024 100 673

SMBC Aviation Capital Finance DAC

3.550% due D4152024 1,650 1,615

4.125% due 071572023 100 698

TD SYNNEX Corp.

1.250% due DBONZ024 1,500 1415

Transurban Queensland Finance Pty Ltd.

3.750% due 10122023 AUD 00 452

Volkswagen Group of America Finance LLC

3.950% due DBMB/2025 ¥ 2 2647

Warnermedia Holdings, Inc.

3.788% due D3N52025 500 484

Westinghouse Air Brake Technologies Corp.

4.400% due 03152024 300 206
57,306

rumeseas

Ausgrid Finance Pty Ltd.

3.750% due 107302024 AUD 500 3

4.698% due 10302024 200 130

4.972% due 02052024 500 i

British Telecommunications PLC

4.500% due 12/04/2023 $ 600 507

Charter Communications Dperating LLC

6.949% due 02/01/2024 5,800 5,821

Chugoku Electric Pawer Co., Inc.

2401% due DB/2T2024 400 384

Enel Finance International NV

2.650% due 0910V024 4420 4,761

B.B00% due 10/14/2025 1,200 1.237

Eni SpA

4.000% due 09122023 4200 4,174

Israel Electric Corp. Ltd.

5.000% due 1111272024 1,000 989

6.875% due 06/21/2023 1,500 1,500

Jersey Central Power & Light Co.

4.700% due 040172024 2184 2130

Korea Southern Power Co. Ltd.

4.548% due 1073072024 AUD 3,000 1,937

NextEra Energy Capital Holdings, Inc.

4.755% due 0901/2024 $ 1500 14717

5.060% due 037212024 3200 3.

6.051% due 03/01/2025 300 910

Pacific Gas & Electric Co.

1.700% due 11/15/2023 1,900 1,861

3.250% due 061152023 100 100

3.400% due DBN&2024 700 660

3.750% due 02152024 100 9

3.850% due 11152023 100 99

4.750% due 0B01/2023 300 %9

BEEEE Bl
(B F) (BfL: F)
SGSP Australia Assets Pry Lud.
3.750% due DE/Z8/2023 AUD 50 § i
Shell International Finance BV
5.721% due 111372023 § 677 678
Southern California Edisen Co.
5.824% due 0410172024 1,000 997
Sprint LLE
7.125% due D6N5/2024 100 o
Verizon Communications, Inc.
6.421% due D&1572025 1,601 1,687
36,285
Total Corporate Bonds & Notes 253,466

(Cast $256,700)
UNICIPAL BONDS & NOTES 0.0%

Dauphin, P ylvania, P ylvania Higher
Assistance Agency Revenue Bonds, Series 2006

§.385% due 10/25/2036 142 143
Total Municipal Bonds & Notes 143
(Cost $141)

Fannie Mae

5.936% due 03/2572038 61 B1
Federal Home Loan Bank

5.500% due D5/08/2025 B,000 7,983
5.650% due DS/Z8/2025 (bl 5,300 5,206
5.710% due 0311472025 5,500 5,496
Freddie Mac

2.500% due 10/25/2048 138 124
3.000% due DZ572045 2 238
4.061% due D1/15/2040 264 1
4.086% due 031572037 449 437
5520% due D&2872025 5,800 5,794
5.550% due D/09/2025 6,000 5,989
5,650% due 0300772025 5,600 5,587
5.660% due D4/03/2025 5,800 5,798
§.730% due 0410372025 5,800 5,797
5.820% due 0372002025 5,600 5,587
5.950% due 032172025 (f) 6,200 8204
Ginnie Mae

2500% due 017202049 52 47
2.500% due 10/20/2049 63 56
4 646% due 1172002067 583 592
4.86%% due 07/20/2066 43 43
5.330% due 03/20/2061 i ar
5.550% due D8/20/2066 £ 36
5.708% due 11/20/2065 106 106
5.881% due 05/20/2073 1,100 1,098
Total U.5. Government Agencies 54,703
(Cost $64.853)

ORTGAGE-BACKED SECURITIES 9.3%

510 Asset-Backed Trust

2.240% due DB/Z5/2061 549 510
ACE Securities Corporation Home Equity Loan Trust

5.916% due D4/2572034 230 15
Atrium Hotel Portfolio Trust

6.057% due DE/15/2035 700 684
Avon Finance No.2 PLC

5.105% due DO/20/2048 GBP 1,258 1,558
BAMLL Commercial Mortgage Securities Trust

6.157% due 0411572036 § 400 3%
6.307% due (3152034 400 39
Bear Stearns Adjustable Rate Mortgage Trust

3685% due DB/25/2033 14 13
4513% due D4125/2013 4 3
Bear Stearns Asset-Backed Securities | Trust

3465% due D/Z52034 266 258
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BEEEE Bl

(B F) (BfL:F)
Beast Mortgage Trust
B.157% due 03/1572036 ¥ 200 § 1760
Benchmark Mortgage Trust
2.256% due 03/15/2054 800 7m
3.042% due 08/1572052 1,000 924
Brass No.8 PLC
6.018% due 11/16/2066 18 19
BWAY Mortgage Trust
6.357% due 09/15/2036 500 476
Trust
5.873% due 01/1572034 2170 2118
CLNY Trust
6.302% due 11/15/2038 400 368
Credit Suisse Mortgage Capital Trust
1.796% due 1272772060 a7 760
2.608% due 0372672059 2 GE3
3.904% due 0472572062 186 74
5.000% due 07/26/2056 415 369
5.857% due 07/15/2032 m m
CSAIL Commercial Mortgage Trust
3.142% due 06/15/2052 500 465
Dilosk RMES No.4 DAC
4.133% due 0272072060 EUR 2176 2425
Evropean Loan Conduit No.36 DAC
4.358% due 0211772030 956 9
Extended Stay America Trust
6.188% due 07/15/2038 § 2 26712
Finance America Mortgage Loan Trust
5.963% due 0872572034 122 LLE]
Fremont Home Loan Trust
5.873% due 01/26/2035 1% 1
GCAT Trust
1.091% due 05/25/2066 33 665
2.805% due 12/27/2066 861 BED
GCT Commercial Mortgage Trust
5.907% due 02/15/2038 500 43
G5 Morigage-Backed Securities Trust
5.000% due 1272572051 M5 3m
5.000% due 02/26/2052 B53 m
HPLY Trust
B.107% due 11/1572036 306 303
Impac CMB Trust
5.308% due 05/26/2035 671 612
5.778% due 03726572035 80 13
INTOWN Mortgage Trust
7.548% due 08/15/2039 B00 B02
JPMargan Chase Commercial Mortgage Securities Trust
6.317% due 06/15/2035 450
B.557% due 12/15/2031 127 13
JPMorgan Mortgage Trust
3.500% due 05/25/2050 % 8
5.000% due 02/25/2052 m 306
Kinbane DAC
3.992% due 09/26/2062 EUR 603 637
Legacy Mortgage Asset Trust
1.875% due 10/25/2068 $ 306 75
2.250% due 07/26/2067 £1H] 287
Long Beach Mortgage Loan Trust
B.113% due 0472572035 1] 364
MASTR Asset-Backed Securities Trust
5,638% due 0972572034 105 8
MFA Trust
1.131% due 07/25/2060 1,386 1.218
1.479% due 0372572065 6 07
Mill City Martgage Loan Trust
1.125% due 1172572060 ]| 642
2.750% due D8/25/2059 405 361

Morgan Stanley Asset Backed Securities Capital I, Inc. Trust

6.038% due 052572034

276

268



BEEEE Bl

(B F) (BfL: F)
Morgan Stanley Capital | Trust
6.107% due 05152036 H o § 657
Morgan Stanley Residential Mortgage Loan Trust
5.000% due 09252051 342 318
New Residential Mortgage Loan Trust
0.941% due 10252056 326 <]
3.500% due 12/25/2057 56 53
4.500% due 0S725/2058 108 108
NovaStar Mortgage Funding Trust
5.798% due D1/25/2036 129 127
NYMT Loan Trust
1.670% due 0B/Z52061 617 569
NYD Commercial Mortgage Trust
6.769% due 11/15/2038 1,900 1734
Palaris PLC
5.678% due 082712057 GEP 516 640
Precise Mortgage Funding PLC
5.328% due 10/16/2056 430 532
Pretium Mortgage Credit Partners | LLC
2.240% due 0972772060 ¥ 107 103
Pretium Martgage Credit Partners LLC
1.992% due 027252061 a7 T4

idential Mortgage Acceptance Corporation PLC

5.040% due 06N 22046 GEP 250 309
Residential Mortgage Securities 32 PLC
5.512% due DB720VZ070 m 38
RESIMAC Premier
5.604% due 07/10/2052 $ 280 2417
Stratton Mortgage Funding
5.167% due 077202060 GEP 325 403
Stratton Mortgage Funding PLC
5.083% due 03122052 325 A0
Structured Asset Investment Loan Trust
5.688% due 007252034 1594 1,486
Taurus UK DAC
5.799% due 0511772031 GBP 1688 2016
Tharaldson Hotel Portfolio Trust
6.149% due 111172034 $ 810 T8
Towd Point Mortgage Funding
5.724% due 07/20/2045 GEP 823 1.m7
6.229% due 0272002054 k<1 418
Towd Point Mortgage Funding Auburn 14 PLC
5.779% due 05/20/2045 m 617
Towd Point Mortgage Funding Granited PLC
5.411% due 1072002051 104 130
Towd Point Mortgage Trust
3.750% due D5/26/2058 3 398 380
6.136% due D5725/2056 323 32
6.138% due 10/25/2059 a7 25
Tower Bridge Funding PLC
5.767% due 1072002064 GEP 1,500 181
Tudor Rose Mortgages
4. B05% due 06/20V2048 56 69
Twin Bridges PLC
5.220% due 09122050 267 m
Verus Securitization Trust
5.811% due 05726/2027 ¥ 300 2
Wells Fargo Commercial Mortgage Trust
4.218% due 071152046 129 129
Total Mortgage-Backed S 43,945
(Cost $52,842)

ASSET-BACKED SECURITIES 23.4%
ACAS CLO Ltd.

B.152% due 10/18/2028 1,965 1,843
AMMC CLO 16 Ltd.

B.231% due 04/14/2020 m m
Anchorage Capital CLO 6 Ltd.

B6.310% due 07/15/2030 2,195 2,762

BEEEE Bl

(B F) (BfL: F)
Apides CLO XN
6.340% due D4/15/2031 § 1500 & 1484
AREIT Trust
6.188% due 11/17/72038 1,329 1,294
6.181% due 091412036 il Fi
ARES L CLO Ltd.
6.310% due 1152032 300 295
Barings CLO Ltd.
6.470% due 01/20:2032 1,000 988
Birch Growve CLO Lud.
5.996% due DG/15/2031 1,500 1474
BMW Canada Auta Trust
5.430% due 01/20/2026 1b) CAD 2700 1,986
BMW Vehicle Lease Trust
5.270% due 0212572025 § 1,000 996
Bumper De S.A.
3714% due DB/Z3/2032 EUR 2,000 2136
Cairn CLO IV DAC
3842% due DAB02031 181 2,061
Capital One Multi-Asset Execution Trust
5.687% due 07152027 § 1,000 1,002
Carmax Auto Dwner Trust
5.722% due DE/15/2076 2,600 2,601
§.772% due 12152025 2247 2251
Carvana Auto Receivables Trust
4 470% due 121102025 656 652
CCG Receivables Trust
5.395% due (/1472024 709 08
Chesapeake Funding 1 LLC
6.122% due 0152035 2597 2600
Citibank Credit Card Issuance Trust
5.439% due DB/09/2025 2,500 2,500
5.766% due D4/22/2026 1,000 1,002

Finance Corp Funding Ltd.

6.223% due 10/24/2030 2,380 2,356
Contega CLO IV DAC
3851% due 0172372030 EUR LY 416
Daimler Trucks Retail Trust
5.070% due 091672024 § 1,707 1,700
Dell Equipment Finance Trust
0530% due 12/22/2026 2,000 1852
ECMC Group Student Loan Trust
5.0806% due 0212772068 403 392
6.186% due D&/25/2067 69 167
EFS Volunteer LLC
B.105% due 102572035 pe) 23
Elevation CLO Ltd.
B6.478% due 10152029 298 994
ELFI Graduate Loan Program LLC
1530% due 12/26/2046 1,900 1,635
Enterprise Fleet Financing LLC
4.380% due 0772072029 1,000 LE
5.760% due 100222029 1,500 1,502
Ford Auto Securitization Trust Il Asset-Backed Notes
4956% due 10152024 CAD 489 360
Ford Credit Auto Lease Trust
5.522% due D6/15/2025 § 1,000 1,000
Ford Credit Auto Owner Trust
5.392% due DANS2025 809 809
5.632% due 0B/15/2025 960 980
(Gallatin CLO IX Ltd.
6.311% due 0172172028 267 286
GM Financial Automobile Leasing Trust
5.481% due DB/Z0/2025 2,000 2,000
5.641% due 10/21/2024 1330 1,330
GM Financial Consumer Automobile Receivables Trust
5.531% due 1111772025 215 2,187
Goldentree Loan Management U.5. CLO 2 Ltd.
6.160% due 11/20/2030 200 198

ELa Ya—+2—L RFSTO—

GPMT Lud.

6.498% due 12/1572036 ¥ 1,800
Harley-Davidson Motoreyele Trust

5.320% due 06/15/2026 5,780
HERA Commercial Mortgage Ltd.

B.161% due 02/18/2038 173
Hyundal Auto Lease Securitization Trust
5.572% due 01/1572025 1.3
Invesco Euro CLO | DAC

3827% due 0711572031 EUR 500
Jubilee CLO DAC

3.767% due 04/15/2030 2,000
JE27% due 0411572031 1,000
KKR CLO 18 Ltd.

6.202% due 07/18/2030 ¥ u7
LAD Auto Receivables Trust

5.930% due 06152027 1,200
LL Asset-Backed Securities Trust

1.070% due 051572029 “
Madison Park Funding XLI Ltd.

B.103% due 0472272027 56
Madison Park Funding XXVI Ltd.

6.499% due 07/20/2030 A%
Magnetite XIV-R Ltd.

6.362% due 10182031 2,800
Man GLG Euro CLD I DAC

3.857% due 10/1572030 EUR 659
Marble Point CLO X Ltd.

6.300% due 10/15/2030 15
Mercedes-Benz Auto Receivables Trust
5.000% due 01/15/2026 2,500
5.260% due 101572025 143
MF1 Ltd.

6.191% due 10/16/2036 2,600
MF1 Multifamily Housing Mortgage Loan Trust
B.031% due 07/1572036 1,088
MidDcean Credit CLO I

6.329% due 01/28/2030 1,690
Midocean Credit CLO VIlI

6.429% due 02/2002031 1,687
MMAF Equipment Finance LLC

5.570% due 090972025 1,600
Mountain View CLO LLE

6.350% due 10/16/2029 a7
Navient Private Education Loan Trust

2.650% due 12/15/2028 3

Navient Private Education Refi Loan Trust
1.170% due 09/16/2069

1.310% due 01/15/2069 560
1.690% due 05/15/2069 8
B.107% due 04/1572069 1,082
Nelnet Student Loan Trust

5,638% due 0972772038 1,100
5.938% due 0972572065 [£]
5.938% due 08/25/2067 a7
5.808% due 0272572066 1,200
6.038% due 0672772067 b4
Nissan Auto Lease Trust

5.100% due 031772025 5,800
DAK Hill European Credit Partners VIl DAC
3.840% due 1072072031 EUR 1,600
OCP Euro CLO DAC

4.091% due 09/22/2034 2,400
DZLM XVI Ltd.

6.348% due 051672030 $ 18
Palmer Square European Loan Funding DAC
3.957% due 041152031 EUR £
Pepper SPARKZ Trust No.3

4.B65% due 08/1772028 AUD 359

$

BEEEE B
(B F) (B

i!ﬁ:l'—)
1,757
5,753

167
1,232
50

2,080
1,040

244
1,197

43

48
2714
690
257

24490
1430

2508
1,010
1675
1,670

1,59

1835
340

3
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PFP Ltd.

5.857% due 04/14/2038 H 3} 3§ k|
1.331% due 082035 1,000 985
SLC Student Loan Trust

5.381% due 05/15/2029 67 ]
SMB Private Education Loan Trust

1.340% due D3NT2053 356 a7
1.600% due 09/15/2054 350 34
B.207T% due 07/15/2053 573 566
SoFi Consumer Loan Program Trust

5.810% due 05152031 662 BE&1
B.210% due 041152031 1341 1,342
Sound Point CLO XIV Ltd.

BL263% due 01/23/2029 166 165
Sound Point CLO XV Ltd.

B.173% due 017232029 1,296 1,286
Sound Point CLO XVI Ltd.

BLZ35% due 077252030 2,160 2137
Stonepeak Asset-Backed Securities

2.301% due 02728/2033 a7 19
Symphony Static CLO | Ltd,

BL0BSY due 10252028 829 B18
Theorem Funding Trust

1.210% due 12152027 kL) kL]
THL Credit Wind River CLO Ltd.

B6.340% due 047152031 2,900 2548
Towd Point Asset Trust

5.848% due 11/2002061 468 461
Tralee CLO Il Ltd.

B.570% due 077202029 123 1,226
Venture 36 CLO Ltd,

6.380% due 047202032 2,700 2678
Venture XVII CLO Ltd.

B.140% due 04152027 510 507
Venture XXVI CLD Ltd.

6.350% due 017202029 601 503
VMC Finance LLC

6.211% due 06/16/2036 925 BB4
World Omni Auto Receivables Trust

5.250% due 11/16/2026 1,100 1,095
5.302% due 07152026 1,600 1,500
Total Asset-Backed Securities 126,048
(Cost $129,020)

Export-Import Bank of Korea

4.628% due 10302023 AUD 4000 259
I ional Bank for Ry Devel

0.650% due 02/10V2026 $ 1500 1,366
Total Sovereign Issues 3,957
(Cost $4,147)

SHORT-TERM INSTRUMENTS 12.7%
CERTIFICATES OF DEPOSIT 0.1%

MUFG Bank Ltd.

3.708% due 12/21/2023 (e) AUD 1,000 47
COMMERCIAL PAPER 8.0%

American Electric Power Co., Inc

5.477% due DB/26/2023 [c) $ 600 6,076
ATET, Inc.

5.914% due 11721/2023 [c] 3,600 3,499
Enbridge U.S., Inc. (c)

5.418% due DBN&2023 3,800 3,792
5.422% due DEF2002023 2,300 2193
Global Payments, Inc (c)

5.977% due D621/2023 4,000 3,968
5.977% due DB26/2023 1,800 1,692

BEEEE Bl
(B F) (BfL: F)
Mandelez International, Inc. (c]
5470% due 071372023 § 300§ 3030
5.470% due 0711472023 3,050 3,030
NextEra Energy Capital Holdings, Inc
5427% due DB/ZE/2023 Ic) 400 399
QOuanta Services, Inc
5.863% due DB/G2023 (d) 10,800 10,780
Raytheon Technolagies Corp.
5.490% due 071272023 fc) 6,100 6,061
Southern California Edison Co.
5.526% due DB0172023 fc) 3500 3,500
48,348

[SHORT-TERM NOTES 0.7%
Warnermedia Holdings, Inc.

4.949% due (3152024 (] 1,300 1273
5.830% due 03152024 fc) 1,000 994
6.333% due 0152024 (d) 1,600 1,606

3873

E DEPOSITS 0.3%
Australia and New Zealand Banking Group Ltd.

2870% due DGAN/2023 AUD 45 8

4580% due DG/01/2023 § 1 1

Bank of Nova Scotia

3580% due DB 2023 CAD 100 74

4.560% due DE/D1/2023 $ i 26

BNP Paribas Bank

2.020% due DGAN/2023 DKK 2 0

Brown Brothers Harriman & Co.

10.370%) due 06/01/2023 ¥ 4 0

3640% due DBAN/2023 GBP 4 5

4.770% due DB01/2023 NZD 1 4

Citibank N.A.

4.580% due DG0N/2023 § i) b

DBS Bank Ltd.

4.560% due DE/01/2023 156 156

DB Bank ASA

2870% due DGAN/2023 AUD 5 16

HSBC Bank PLC

2.360% due DG/01/2023 EUR 125 133

3640% due DG0N72023 GBP 139 173

JPMorgan Chase Bank N.A.

4.560% due DE/01/2023 £ 1 127

MUFG Bank Ltd.

(0.370%] due DB01/2023 ¥ M 2

Royal Bank of Canada

4580% due D6/01/2023 £ 1 1

Sumitomo Mitsui Banking Corp.

10.370%] due DB01/2023 ¥ 44 0

2.360% due DG/0N/2023 EUR 40 43

3640% due DBAN/2023 GBP a 28

4580% due D6AD1/2023 § 18 18

Sumitomo Mitsui Trust Bank Ltd.

(0.370%] due DB01/2023 ¥ 747 5

2.360% due DBAN/2023 EUR i 3

3640% due D6/0N/2023 GEP 118 147

4.580% due DGN/2023 § 35 361
1.372

ELa Ya—+2—L RFSTO—

BEEEE Bl
(B F) (BfL: F)
LS. TREASURY BILLS 2.6%
5.420% due 10/03/2023 (b)ic) § 14400 5 14152

Tatal Short-Term Instruments 68,392
[Cost $68,433)
Total Investments in Securities (a) 105.3% 4 566,655
[Cost $576,136)
Financial Derivative

Instruments (g)h) (0.5%) [2,787)
(Cost or Premiums, net $0)
Other Assets and Liabilities, net (3,8%) 125,737
Net Assets 100.0% 8 538131
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INOTES TO SCHEDULE OF INVESTMENTS:

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

(a) The of Total by geographic region as of May 31, 2023 is 61.2% of Net Assets in the United States, 9.6% in the Cayman Islands, 6.6% in
the United Kingdom, 6.2% in the Japan and other countries comprising of 21.7% of Net Assets in aggregate.

(b) When-lssued security.

(e} Coupon represents a yield to maturity.

(d) Coupon rep a weig ge yield to
o) RESTRICTED SECURITIES:
- ) TSRO

RiTE H—iy ForLe] miEa 2zt i G 7 e

Credit Suisse AG 5.167% N3 D20%2023 $ 2079 § 1936 0.36%
Dewtsche Bank AG 0.698% Dar2ar2024 05252023 a7 948 0.18%
MUFG Bank Ltd. 3.788% 121112023 D2/06/2023 (i) B47 0.12%
Total Restricted Securities $ 3712 $ 3532 0.66%

BORROWINGS AND OTHER FIMANCING TRANSACTIONS
REVERSE REPURCHASE AGREEMENTS:

mEIHEF EARED  fEAR A EATTAD YN—=RLROF
BOS 5.230% 0813112023 0BI01/2023 § 12629 8 12,630)
Total Reverse Repurchase Agreements $ 12,630)

ERTAIN TRANSFERS ACCOUNTED FOR AS SECURED BORROWINGS

2l
A—N—FA b/
fri 3083z 31-908 08UE &it

Reverse Repurchase Agreements

1S, Government Dabt $ 12,6300 $ 0 § 0 $ 0 $ 12,6301
Total Reverse Repurchase Agreements $ 12,6300 % 0 4 0 $ 0 $ 12,6300
Total Borrowings $ 12,630) $ 0 4 0 $ 0 $ 12,6300
Payable for Reverse Repurchase Agreements ¥ (12,6300

BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The follawing is @ summary by counterparty of the market value of Borrowings and Other Financing Transactions and collateral pledged/irecenved| as of May 31, 2073

f Securities with an aggregate market value of $2,601 has been pledged as collateral under the terms of the following master agreements as of May 31,
2023.

LRZHD  YN—ZXLKR HERER EEEA $EERD LA
HBIHEF 25 DXih LEIOFEIN FEROXL  ZOtEEIE (RE) EAN THAR—Vr—0
GlobalMaster Repurchase Agreement
B80S $ 0 % 12,6301 % 0 3 n s 26300 % 601§ 129
Total gs and Other g § 0 ¥ (26300 % 0 $ 0

™ The avisage amount of barowings outstanding during the period ended May 31, 2073 was $5,338 at 8 weighted average interest rase of 1.980%. Average borrowings may include s3le-buyback transactions and reverse repurchase
areaments, if heid during the period.

“ Net expasune rap net thiat woudd be dus framito the counterparty in the event of defaul. Exposwe f finarcing can oy be
same master agreement with the same legal entity. See Note 8, Master Nettng Arrangements, i the Notes to Financial for more info rding master netting

wnder the

ig) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

UTURES CONTRACTS:
RE ZHFHLE
k4] ki3] BRA R (8) # & aff
U5, Treasury 2-Year Note Seprember Futures Shart 0972023 449 § 0 § [ 1133



FUTURES CONTRACTS (Cont.):

ELa Ya—+2—L RFSTO—

KRBT

fidii] iE%E BRA 2 18)
U5, Treasury 5-Year Note Seprember Futures Short 092023 137 $ [25) § s 144)
LS. Treasury 10-Year Note September Futures Short 0972023 7 1 0 13
LS. Treasury Ultea 10-Year Note September Futures Short 092023 13 no ] 18h
U5, Treasury Uhra 30-Year Band September Futures Short 0972023 4 191 0 (6t
Total Futures Contracts $ 5 $ 0% 1194}

WAP AGREEMENTS:

_ REBIE _ 13,154
RIEE EE () &5 mE BEXA? i35 {fitE 3(8) # HE fafE

COX.IG-39 Index 11.000%) PRV 4,600 § {601 § 1331 ¥ 1 3 0

COXIG-40 Index 11.000%) 06r20:2028 48,200 11,169 14731 32 a
Total Swap Agreements $ 11,229 $ (506] $ 33 $ 0

FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE- TRADED OR CENTRALLY CLEARED SUMMARY

The follawing is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Desivative Instruments as of May 31, 2023:

Cash of 52,938 has been pledged as for traded and y cleared financial as of May 31, 2023. See Note 8,
Master Netting Arrangements, in the Notes to Financial for more g g master netting arrangements.
o IR 4 7 R4 7 B
i35 fifi 1% EEFFS i35 {fi& ZHEIE BE
BAJvay Firt/) A9y T &Et FEYA T ay Fit/) A9vT &t
Total Exchange-Traded or Centrally Cleared_$ 03 0 3 33 % $ 0% 194) % [ (194)

@8

(h} FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

If the Fund is & buyer of protection and a credit event ecowrs, & defined under the tems of thet partioar swap agreement, the Fund wil either {i) recetve fram the sller of pratection an amount equal to the rotional ameunt of the swap
and debver the referenced obligation g Seunti wising the referenced index or (i) receive a net settlement amount in the form of cash or securities equal to the notions! amount of the swap less the recovery value of the
i ibligation oe underbying prising the referenced index.

The maximum potential amount the Fund could be required 10 pay as  seler of credit protection or neceve a5 a buyer of cred protection if a credit event occurs a5 defined under the terms of that parboular Swap agreemen.

The prices and resulting vales for credit default swap agreements serve as indicators of the ourrent status of the paymentiperfarmance risk and represent the likelihood of an expected lisiility (or profil for the credit dernvative should the
notignal amount of the swap ag of the period end. ing walues, in absolute terms when compared to the notional amount of the swap, represent a deserioration of the referenced underlying's credit
soundness and 3 greater likelihood or risk of default or other credit even ocouring as defined under the tems of the agreement.

FORWARD FOREIGN CURRENCY CONTRACTS:

ARBEE (8) 3

EIHEF RFA i LB R ZEER

BOA 0672023 EUR 19 § 20 ] § 0
B0A 0672023 GBP 02 253 3 0
BO0A 0672023 § 1,881 CAD 2,700 ] 0
BO0A (872023 AUD 2553 § 17,258 668 0
BOA 08/2023 § 2,096 AUD 3128 0 (661
BOA 122023 CAD 2,700 § 1,888 0 L]
8PS 0672023 ALID 1,140 751 14 0
PS5 0672023 EUR 16,440 18,190 663 0
PS5 0672023 § 2 AUD 4 0 0
BPS 0672023 n 490 0 0
PS5 062023 132 JPY 18,537 1 0
BPS 072023 185 26,667 0 0
CBK 0672023 CAD 61 § a4 1 0
CBK 0672023 § am CAD 1 1 0
CBK 02023 CAD 560 § am 0 i
MBC 0672023 § 11,364 GBP 9,187 n 0
MBC 0r2023 GBP 9.187 § na 0 (23
MY 062023 ALD 5 146 1 0
MY 062023 380 248 2 0
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

KRB (8

mIEE  #EA B LK smk —EE 0 EE
MY 062023 JPY 300 § 2 § 0 § 0
MY 062023 $ 4 JPY 29,868 0 0
MYl 0672023 52 7252 0 0
506 0672023 360 AUD 562 0 131
506 062023 17,856 EUR 16,631 0 11261
506 072023 AUD 552 § k| 3 0
506 072023 EUR 16,631 17891 126 0
TOR 0672023 3 m AUD m 0 (21
TOR 072023 AUD m § m 2 0
UAG 062023 GBP 8,885 na B5 0
UAG 062023 $ i1 AUD 9 0 m
UAG 0r2023 AUD 9 § i1 1 0

§ 1,624 § 1228)

KRERBHE (8) &
WEIEF REAR ZELEE ZHEE & B
§

Az 072023 AUD 7,380 s 481 w8 0
AD 072023 ¥ a8 AUD 7,360 0 1481
B0A 0612023 AuD 18,975 s 1233 8 0
BOA 062023 ¥ 1,730 AUD 11,666 0 (1801
B0A 0223 1,940 18,369 0 @31
8PS 0612023 1l 03 0 0
CBK 0672023 AU 4,148 s 3083 2 0
CBK 012023 $ 71 AuD 1,199 0 1161
CBK 0223 3m 410 0 21
oM 0612023 178 21 0 [
MBL 0612023 28 aam 0 (69
My 0672023 AUD 498 s 318 0 0
My 0612023 $ 13,99 AD 21,169 0 12621
My 072023 8 30 0 [
B 0612023 AuD 30 $ 248 0 0
RBC 062023 $ " AD 1 0 13
RBC oz 248 0 0 0
AL 062023 Ao 1 s 3 0 0
SCX 062023 5669 3689 3 0
SCX 052023 $ 1139 AlD 1732 0 (19
SCX Nz 3004 5,669 0 3
306 062023 A0 11,202 s 7.978 n 0
306 oz s 7,388 AD 11,202 0 m
TOR 062023 A0 12,001 s 7.8 n 0
TOR 062023 $ 4452 AD 8671 0 (1351
TOR Nz 7848 12,001 0 (]
UAG 062023 A0 8221 s 5379 5 0
UAG 052023 s 14,004 aD 21100 0 (3031
UAG Nz 5,348 8170 0 (54)
5 B___s 1,34
it S
Bl REA B LB E BRI
B0 072023 P 4%365 COE T s 0
B0A 02023 $ 11,341 Y 153780 0 (340
B0A 0223 31,09 4312891 5 0
8PS 062023 P 5881 s 3 “ 0
8PS 02023 $ 18 P 24585 0 15
8PS 0223 31,09 4312991 5 0
CBK 062023 % 499 0 0
0B 082023 596 19,200 0 i28)
Myl 02023 18,517 2470919 0 18311
RBC 082023 Y 13,53 $ 100 3 0
ABC 082023 s a3 WY 425288 0 {34
SCX 082023 P 3658423 s 26 0 0



JPY AND J (JPY) CLASS FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

REBRE (18
mEIHEF RFA RELBE __ BIER
S0 062023 § FE P 4755074 § 0 § 19401
SCX 0772023 26,178 3,638,688 4 0
$ 61 § 13,0841
Total Forward Foreign Currency Contracts $ 2,035 $ (4.661)
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(1) ERHESE
FLa NZa—4 A4 hL 72K A
(2023FE108318IZ# T3 5 E20/R)

o

? NZa—45 A>hlh T72F A

L NIa—4
AohL T7o K A

. FREIL
BERA :
ZHFIR (SEREITER &) 23,195
ML E (NERIEZRE) 0
HEURA 0

IRAEE 23,195
BH
FERIFI (USD) 142
EEIREIM(PY 7 F/N 1 F—) 177
EEIREIMUSD 7 F/ N1/ F—) 276
SIRHRHIP (JPY) 204
EIRRHIR (USD) 122
EIRRHS (USD) 820
SIRRFNT (JPY) 4,430
EIRERFNU2 (JPY) 273
S ERERANX (JPY) 28
SEEBFERUSD) 37
SEEEES (USD) 250
EIEEFHEEWUSD) 44
BRScEREIM (PY 7 F/8 4 H—) 674
BRScEREIM (USD 7 K734 H—) 239
AR 55 ERBHP (JPY) 204
REBANIPY 7 FAAT—) 52
RABEANUSD 7 F/AAF—) 18
FIFIR 2,613

ERA 10, 300
BEHMIRA 12, 895
SEERBIFIZE (B%) -
&M (%EI?R%E}*B%&*) (128)
<AE—T7 231, 638
A GIR q’;&/ﬁﬁ%r‘ﬁlmiﬁuu 1]
5 SE® Bh iR A (570, 750)
e 3,475

ERMFIE (BX) (335, 765)
REFFME (FHEE) OHZES :
BEF M 21
<AE—J7 U F 299,928
ABWE|, DREESFEIRERE R 0
[EE SRR B 73, 407
NEEZESSIVEROBACRLINEG 74

FERT i GHmE) DML 373, 430
FFIZE (5%) 37,665
ERICKOMEEQME (F) £ 50, 560
* 4} [ it iR SR AR 0
E)Eﬁﬁfkibﬁéﬁﬁwkﬁﬂ SEBBLTLET,

CEITTFRFLRBEIEEAALTHY FI,

() BIE
o 2022512}5!215 (B&E) M 52023410A318 F TOHR,
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NZa—4% AVhL Z7VF A

ElO

NZa—45 A>hlh T72F A

L NIa—4

A hL T7oR A
FREFIL
MEEOEM BY) :
EH
BEHIRA 12, 895
ERMFIE (8% (335, 765)
AERFME GHEE) ofEH 373, 430
EAICLMEEOHME G & 50, 560
S
F (JPY) (17, 355)
F (USD) (96, 234)
J_(JPY) (8,704)
J_(USD) (3,476)
N_(JPY) (297, 676)
N (USD) (158, 997)
NN (USD) (4,767)
P_(JPY) 0
Q0 (JPY) 0
R (JPY) 0
R_(USD) 0
S (JPY) (5, 070)
S_(USD) 604)™
U2 (JPY) 0
X_(JPY) 0
X_(USD) (8045 ?
Y (JPY) (3, 944)
Y (USD) (24, 230)
SEEEAT (621, 861)
J7YRFaz=w FEE :
J7vRazy FERBlIC K BMEEDHME (B 4 1,060, 788
MEEDH (B BEE 489, 487
BIERE .
gy 9,916, 204
e 10, 405, 691

CE) BRATAFLBLIELOREYMSZBMLTLET,
GX) REBZELIZFRFLKRBIEMMEAALTHYET .
02022128218 (&%) m52023E10831BETOHRM.
2022118 1 BM 52023 2 RITEETOHM (. T).
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(3) HEARMILESAMEK (the Schedule of Investments)
(A) ELa N=Ea—4 AVhL 27VF A
(2023$1OH31EIIE7_)

B#ﬁﬁ
£)

INVESTMENTS IN SECU
SHEIIIT TERM I»STIHIMEHTS 3.4%
TIME L

Bank of Nova Scotia
4.830% due 11/0172023 § 7% n
Brown Brothers Harriman & Co.
4.830% due 11/0172023 2 ?
Citibank N.A.
4.830% due 11/0172023 113 13
DBS Bank Ltd.
4.830% due 11/0172023 9 a7
JPMorgan Chase Bank N.A.
4.830% due 11/0172023 206 206
Sumitomo Mitsui Banking Corp.
10.370%) due 11/01/2023 ¥ 2 0
4.830% due 11/01/2023 § " 1
Sumitomo Mitsui Trust Bank Ltd.
10.370%) due 11/01/2023 ¥ 9 0
4.830% due 11/0172023 $ 62 262
718
5.334% due 11142023 6) W00 13973
5.355% due 1172172023 [a) 2.5161 1,19
5,365% due 1211272023 [al 13,000 1282
5,372% due 0171872024 (bid) 7.600 7.110
5,374% due 120772023 (alid) 5,600 5,570
5.377% due 12/14/72023 (bl 26,200 26,035
5,385% due D1/2572024 [a) 2,700 72418
5,396% due 11/24/72023 (alid) 9,200 9,169
5.405% due 01/04/72024 (alid) 20,600 20,406
5.405% due 0171172024 (b} 154,700 153,085
5.414% due D1/Z372024 (a) 18,000 17,780
5.414% due 0171672024 (alid) 10,700 10,580
5.431% due D1/3072024 (alid) 10,300 10,163
5.441% due 0/DG2024 (alid] 17,300 17,052
348,060
Total Short-Term Instruments 348,778
(Cost $348,759)
Total Investments in Securities 348,778
(Cost $348,759)

IN ENTS IN AFFILIATES 9

0TH Eﬂ INVESTMENT COMPANIES i? B
PIMCO Bermuda Income Fund (M)

[Cost $10,020,480) 693,561 _ 10,181,475
Total Investments in Affiliates 10,181,475
(Cost $10,020,480)
Total Investments 101.2% 410,530,253
[Cost $10,369,239)
Financial Derivative

Instrumants () (1.2%) 1123,895)
(Cost or Premiums, net $0)
Other Assets and Liabilities, net (0.0%) 667}
Net Assets 100.0% $10.405,691_
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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) Coupon rep a age yleld to

ic) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
ORWARD FOREIGN CURRENCY CONTRACTS:

REREE (H8)
£

WEIEF RFER ZiELEBE ZHER
Ps 172023 JEY 1610831 § 1081 § 175 § 0
Ps 172023 § 1,754 JPy 62,00 0 (23
il 172023 2751 409,559 0 4
il 172023 2470 367,656 0 1
JPM 172023 JPY 300970 § 2mz % 0
JPM 172023 § 18 JPY 116,391 0 nm
JPM 172023 45 6,799 0 i
MY 172023 JPY 141,586 § 435 0 0
MY 172023 § 2819 JPY 450,909 0 0
MY 172023 125 18,978 0 0
$ 200 § (1181

(JPY), J (JPY), M (JPY Advisoryl, N (JPY), P (JPY), O (JPY), R (JPY], S PY), T (JPY), UZ (JPY), X (JPY), Y (JPY) AND Z (JPY) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:
KRBT (B) %

mElEE RFER 2iE LR FHGHE
A0 1203 $ 51,176 Y TEEME 8 [ 19531
B0A 1203 Y 1030945 $ 5,875 68 0
B0A 1203 $ 191 P W36 0 38
8PS 12033 B 1,148,916 $ 75643 7 0
8PS 1203 3,767,140 25,167 b 0
Bes 1203 $ 7,507 Y 1,144916 0 @
0B 1203 JPY 112,997,492 $ 751,417 5,354 0
08K 1202023 $ 695,353 Y 95219229 0 13,2081
e 1203 JPY 282,100,651 § 1,869,628 6,901 0
ouB 12073 § 1291082 JPY 191,043,295 0 20,5621
0uB 122073 1,869,628 280,681,417 0 (5.221]
GLM 12073 Y 356635 $ 23,99 445 0
GLM 12073 $ 52,569 Y 7,798910 0 11,0721
JPM 12073 Y 6565452 $ 43,301 15 0
JoM 12073 $ 140,639 JPY 20,885,896 0 (2.128)
JeM 1212073 43,301 6,622,496 1 0
MEC 12073 Y 697,972 $ 4207 B 0
MEC 12073 $ 3679 P 546,690 0 im0
Myl 12073 Y 34492948 $ 28,110 an 0
Myl 12073 $ 34,144 FY 501369 0 16421
Myl 122023 120,638 18,160,468 0 i
Sex 12073 FY 1185857 $ 7934 103 0
558 12023 60,546,400 400,000 29 0
558 121203 $ 400,000 JPY 60,242,184 0 501
TOR 12073 Y 85314933 $ 568,517 5,231 0
TOR 12023 $ 419183 JPY 704,953,574 0 184,304)
TOR 121203 568,517 84,602,158 0 (5.01)
UAG 1201 JPY 367,791,315 § 23 15,231 0
UAG 1212013 s 23 JPY 356,086,844 0 114,397)
§ WAL 5 15p430
Total Forward Foreign Currency Contracts $ 38654 8 (158.549)
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INVESTMENTS IN SECU
[BANK LOAN DBLIGATIONS 4.3

AAdvantage Loyality IP Ltd.

10.427% due 04/20/2028

AmSurg LLC

13.250% due 0412072027 78,267 283
16.635% due 04/26/2028 (b 39,584 w/m7
Azalea TopCe, Inc.

9.184% due 0772472026 a8 178
Carnival Corp.

T.616% due DB/3072025 EUR 11,2683 11918
B.665% due 101672028 $ 2290 2,252
Cengage Learning, Inc.

10.405% due 07/14/2026 11,893 11,783
Charter Communications Operating LLC

7.074-7.133% due 0200172027 3,069 3,065
DIRECTV Financing LLC

10.439% due DR/0Z/2027 7101 6,923
Envalior Finance GmbH

9.448% due 037292030 EUR 10,900 10,686
10.863% due 03292030 $ 19,602 18,070
Envision Healthcare Corp.

13.250% due 07/10/2025 23591 23591
Finastra USA, Inc.

2.579% due 091372029 [c) 614 603
12.562% due 091372029 6,161 6,053
GTCR W Merger Sub LLC

B.334% due DX2072030 9,200 9,146
iHeartCommunications, Inc.

B.435% due D5/01/2026 49,324 42,248
Iqvia, Inc.

5,866% due 030772024 EUR 3,900 4123
Lealand Finance Co. BV

3.000-6.439% due 067302025 § 613 i
B.43%% due DB/26/2024 261 190
Poseidon Bidco SAS

8.222% due 0302028 EUR 39,600 2m4
Pug LLC

B.935% due 021272027 3 780 738
Sigma Holdeo BV

TA13% due 070272025 EUR 1,820 1,920
Sotera Health Holdings LLC

B.395% due 12/11/2026 § 3382 3,340
$S&C Technalogies Holdings, Inc.

7.18%% due D4/1672025 2824 2825
SVF Il Finco (Cayman) LP

5,000% due 12/2172025 32083 30,109
Syniverse Holdings LLC

12.390% due 051372027 24909 22,192
Team Health Holdings, Inc.

B.185% due 02062024 1,685 1,650
TransDigm, Inc.

B.640% due 0272272027 786 a7
B.640% due DB/24/2028 24,180 24,180
U.5. Renal Care, Inc.

10.446% due 06/20/2028 3,155 1,956
United Airlines, Inc.

9.185% due 04/2172028 2439 2438
Westmoreland Coal Co.

B.000% due 03/1572029 349 260
Windstream Services LLC

0.424% due 02/232027 4920 4,846
11.674% due 09/21/2027 8,020 7450
Total Bank Loan Obligations 435,920
[Cost $444,839)

BANKING & FINANCE 7.4%

AGFC Capital Trust |

7.405% due 01/15/2067 2,200 1,157

AT
(BfI : F)
AIB Group PLC
5.250% due 10/23/2031 EUR 4,060
6.608% due 0911372029 $ 5200
Armaor Holdco, Inc.
8.500% due 11/15/2029 200
Army Hawail Family Housing Trust Certificates
5.849% due D6/N5/2050 7,900
Aroundtown S.A.
5.375% due 03/21/2029 11,300
Avolon Holdings Funding Ltd.
2.520% due 111872027 43,530
Banca Mante dei Paschi di Siena SpA
1.875% due 01/09/2026 EUR 1,100
2.625% due 04/28/2025 1,000
3.625% due 0972412024 900
6.750% due 0300212026 12,961
7.708% due 01/18/2028 1,200
B.000% due 0172212030 5,237
8.500% due 09/10/2030 2,000
Banco de Credito del Peru S.A.
4.650% due D9/17/2024 PEN 16,400
Banco Santander S.A. (d)
6.527% due 11/07/2027 § 11,000
6.607% due 11/07/2028 B.400
Bank of Nova Scotia
4.900% due 060412025 (ellf] 1,124
Barclays PLC
4.972% due 05/16/2029 2,600
5.480% due 0911372029 8,500
5.652% due 0911372034 8,900
7.437% due 11/02/2033 400
BPCE S.A.
B.714% due 101192029 18,000
7.003% due 1019/2034 11,600
Brandywine Operating Partnership LP
3.950% due 111572027 2,000
4.550% due 10/01/2029 1,500
CA Immobilien Anlagen AG
1.000% due 10/27/2025 EUR 3,400
CaixaBank 5.A.
6.208% due 01/18/2029 § 5400
6.640% due 0911372034 1,800
CIFI Holdings Group Co. Ltd. [b)
4.375% due 041212027 300
4.450% due 0811772026 500
5.950% due 10/20/2025 200
6.000% due 07/16/2025 200
5.450% due 110772024 B00
(Corestate Capital Holding S.A. (g
8.000% due 1213172026 EUR 481
10.000% due 1273172026 1,300
Corsair International Ltd.
8.602% due 01/28/2027 10,000
9.152% due 01/28/2029 4,100
Country Garden Haldings Co. Ltd. [b)
2.700% due 0711212026 § 2100
3.125% due 1012212025 3,400
3.875% due 1012212030 1,700
CPI Property Group S.A.
2.750% due 051212026 EUR 2,100
Credit Suisse AG
0.485% due 0200212024 $ 5200
5.500% due 08/20/2026 EUR 14,000
7.500% due 0215/2028 $ 10500
Credit Suisse Group AG AT1 Claim (b]
8,046

Cromwell Ereit Lux Finco Sarl
2.125% due NNY2025 EUR 43
CTP NV
1.250% due D6/21/2029 1,500

NZa—=4% A2AL TZ7VF (M)

B
(B4 F)

4,376
5,088

175
6,006
8,643

36,373
6,735
996
929
13,648
1m
5217
1,982
4133

1,022
B.413

1,029
2,39
8,280
9,368

a8

18,741
11,278

1,659
1,149

3214

5214
1376

17
15
14
k]

6,066
1374

10411
4,247

92

141

8
1,850
5116
15,202
10,807
985
418

5937

S = S 5
NZa—4 AVAL T72E (M)
FEEE B

(Bfr: F)  (BfL: F)

1.500% due 09/27/2031 EUR 8, $ 6000

Deutsche Bank AG

1.375% due 02/17/2032 8,500 6,708

1.750% due 11/18/2030 6,200 5,286

2.129% due 1172472026 (1) § 1000 1,084

3.035% due DS/28/2032 (1 700 52

3.547% due 0918/2031 7400 5,815

3.961% due 11/26/2025 kAN MG

6.720% due D1118/2029 2,900 2,648

EPR Properties

4.750% due 12/15/2026 256 H

4.950% due 041152028 1,132 987

G City Europe Ltd.

4.250% due 09/11/2025 EUR 400 378

GLP Capital LP

5.250% due 0BM1/2025 § 650 635

5.300% due 011152029 3142 2873

Goodman U.S. Finance Threse LLC

3.700% due 03152028 234 2070

Highwoads Realty LP

3.050% due 02115/2030 200 150

HSBC Holdings PLC

2.848% due DBD4/2031 3,300 2,591

3.973% due D8/22/2030 14,100 12,187

5.402% due DBM1/2033 400 360

6.254% due 0308/2034 29,500 28m4

Hudson Pacific Properties LP

3.250% due 01115/2030 100 64

3.950% due 11/01/2027 500 384

5.950% due 02152028 2,200 1,733

InCaps Funding | Ltd.

7.671% due DBM1/2033 6,069 5,705

KBC Group NV

6.324% due 09/21/2034 5,500 5211

Kennedy Wilson Europe Real Estate Ltd.

3.250% due 111272025 EUR 1,400 1322

Kilroy Realty LP

4.250% due DBN5/2029 $ 300 250

Lloyds Banking Group PLC

7.875% due DB/27/2029 (el GBP 1,706 1,629

Nationwide Building Society

3.960% due 07/18/2030 § 5600 4,867

4.302% due 03082029 12,500 11,366

4.500% due 110172026 (d) EUR 12,400 13,188

NatWest Group PLC

4.445% due D5M8/2030 § 17,600 15,610

5.076% due 01/27/2030 16,500 15,150

6.016% due 030272034 15,900 14817

New Metro Global Ltd.

4.500% due 050272026 1,000 17

4.625% due 10152025 200 L

4.800% due 121572024 (m) 1,400 44

Park Aerospace Holdings Ltd.

5.500% due 02/15/2024 515 sn

Preferred Term Securities XVIII Ld.

6.051% due 09/23/2035 68 67

Preferred Term Securities XXIV Ltd.

5.971% due 032272037 763 (3]

6.0591% due 032272037 4,629 622

Preferred Term Securities XXV Ltd.

5.961% due DB22/2037 18,320 15,939

Preferred Term Securities XXVI Ltd,

5.971% due 08/22/2037 27,065 734

Santander Holdings USA, Inc.

4.500% due 07/17/2025 1,007 568

Santander UK Group Heldings PLC

2.469% due 01/11/2028 1,000 b4

3.823% due 11/03/2028 3,400 2503

6.534% due 01/10/2029 9,800 9,690

6.750% due OB/24/2024 (el GBP 16,610 19,749



BEEE Bl
(B F) (BfL:F)

7.482% due 0B/2972029 GBP 4,800 $ 5976

Seazen Group Ltd.

6.000% due DB/12/2024 $ 00 n

Societe Generale S.A.

B.446% due 0171072029 8,050 7,468

6.691% due D1/10V2034 15,100 14,150

Sunac China Holdings Ltd.

7.000% due D7/D372025 800 128

SVB Financial Group

3.125% due DBDS2030 (b) 100 57

1.S. Capital Funding VI Ltd.

5.946% due 0771072043 23,084 17,602

UBS Group AG

3.091% due 05/14/2032 2,850 2193

3.750% due 0372672025 6,200 5972

3.865% due 011272029 31,850 28,346

4.194% due 04/01/2031 9,150 7826

5.950% due 011272034 15,900 14,830

6.301% due 02272034 4,900 4643

6.327% due 122272027 10,000 9902

B.447% due 0B/11/2028 3,360 3326

6.537% due 0B/12/72033 210 21,267

7.750% due 030172029 EUR 3,540 4,151

9.016% due 117152033 4360 4875

UniCredit SpA

7.830% due 12/04/2023 72,590 72,690

Unigue Pub Finance Co. PLC

7.395% due 03/28/2024 GBF kL1 414

Uniti Group LP

6.500% due 0211572029 (m| $ 2280 1,483

10.500% due 021152028 6,545 6,307

VICI Properties LP

3.500% due 0211572025 4,784 4,567

3.750% due 021152027 4,300 3873

4.125% due DBN52030 5,684 4,694

4.250% due 12/01/2026 3,600 3,326

4.625% due 120172029 3,600 nr

Voyager Aviation Holdings LLC

B.500% due 0503202 (b) 441 2404
757,304

DUSTRIALS 3.2%

Rir Canada 2020-2 Class A Pass-Through Trust

5.250% due 040172029 1,869 1,791

Alaska Rirlines 2020-1 Class A Pass-Through Trust

4.800% due DBNE/2027 3,270 ang

Amdocs Lid.

2.538% due DB152030 4,000 3,150

American Airlines 2013-1 Class A Pass-Through Trust

4.000% due 07/15/2025 8 73

American Airlines 2014-1 Class A Pass-Through Trust

3.700% due 1010172026 1,849 1672

American Airlines 2015-1 Class A Pass-Through Trust

3.375% due 050172027 1,381 1221

American Airlines 2016-1 Class AA Pass-Through Trust

3.575% due 0171572028 1,467 1,340

American Airlines 2016-2 Class AA Pass-Through Trust

3.200% due D6/1572028 167 678

American Airlines 2017-2 Class AA Pass-Through Trust

3.350% due 1011572029 i 297

BAT Capital Corp.

6.343% due 0B/02/2030 1,200 1,165

6.421% due DBOZ272033 1,000 943

7.081% due DBDZ72053 1,100 982

Boeing Co.

5,705% due D5/0172040 5,128 50711

5,805% due DH/0172050 4,500 3878

5,930% due DSD172060 , 8,338

British Airways 2019-1 Class AA Pass-Through Trust

3.300% due 1211572032 LH] 72

HAEEE

(BfL - F)
Broadcom, Inc.
2.450% due 02115/2031 $ 7900
3.137% due 11/15/2035 4,435
3.469% due 04/15/2034 4513
Carvana Co. [g)
12.000% due 12/01/2028 11,453
13.000% due 060172030 17,180
14.000% due 060172031 0,329
Community Health Systems, Inc.
5.625% due 03115/2027 21,336
B.000% due 0311572026 BAD
CoStar Group, Inc.
2.600% due 07/15/2030 2,000
CVS Pass-Through Trust
5.773% due 01/10/2033 128
7.507% due 01/10/2032 515
8.353% due 07/10/2031 514
Energy Transfer LP
4.950% due 05/15/2028 424
Exela Intermediate LLC
11.500% due 0411572026 (g1 541
Ford Foundation
2.815% due 06/01/2070 1,840
Greene King Finance PLC
3.503% due 0311572035 GBP 1,95
4.064% due 0311572035 532
5.106% due 03/15/2034 131
7.139% due 12152034 4,156
GTCR W-2 Merger Sub LLC
7.500% due 011572031 $ 200
Imperial Brands Finance PLC
3.500% due 07/26/2026 ’
JetBlue 2020-1 Class A Pass-Through Trust
4.000% due 11/15/2032 (m) 6,106
Market Bidca Finco PLC
4.750% due 1110472027 EUR 17,800
Massact Institute of Technol
4.678% due 0710172114 $ ]
5.600% due 07/01/2111 03
Mitchells & Butlers Finance PLC
B.013% due 12115/2028 GBP 820
B.022% due 12115/2030 § an
Nissan Motor Co. Lud.
3.522% due 091772025 8,300
4.345% due 0911772027 8,700
4.810% due 091772030 2,250
NMG Holding Co., Inc.
1.125% due 04/01/2026 11,900
(ONEDK, Inc.
5.600% due 11/01/2030 B00
6.050% due 09/01/2033 3,500
B.625% due 09/01/2053 2,900
Oracle Corp.
3.850% due 04/01/2060 899
PeaceHealth Obligated Group
3.218% due 111152050 3,100
Roadster Finance DAC
2.375% due 12/08/2027 EUR 1,000
Rolls-Royce PLC
4.625% due 0211612026 3514
5.750% due 10152027 GBP 3199
Royal Caribbean Cruises Lid.
11.500% due 0670172025 § 2410
Russian Railways Via RZD Capital PLC
7.487% due 03/25/2048 (b) GBF 6,300
Sands China Ltd.
4.300% due 01/08/2026 § 1800
5.375% due 08/08/2025 2,300
5.650% due 08/08/2028 2,400

B

(B - F)

H

6,065
3,130
3,440
8,536
12,729
15,161

17,351
7,681

1554
125
525
532
40

2
989

2016
556
147

3915
868

1,70

5,408

16,152

86

922
346

1,862
1,869
1912
1,142
m

3,356
an3

1735
688

36712
3,672

254
4,969
167

228
m
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Syngenta Finance NV

4.892% due 04/24/2025 § 800 § 182

Times Square Hotel Trust

8.528% due DB/D1/2026 23 813

U.5. Renal Care, Inc.

10.625% due D6/2B/2028 2342 1,446

United Airlines 2019-2 Class AA Pass-Through Trust

2.700% due D&M1/2032 1,288 1,049

United Airlines 2020-1 Class A Pass-Through Trust

5.875% due 10152027 20,509 w07

Venture Global Calcasieu Pass LLC

3.875% due DBN52029 7400 6,165

3.875% due 11/01/2033 16,500 12,486

4.125% due 0BNS/2031 5,000 4025

Venture Global LNG, Inc.

8.125% due 06/01/2028 1,600 1,384

8.375% due 0B/01/2031 4,400 8,022

9.500% due 02/01/2029 46,750 47,524

9.875% due 02/01/2032 15,550 15,777

Veritas U.S., Inc.

7.500% due 09/01/2025 1,950 1,598
331428

Altice Financing S.A.

5.750% due D&/15/2029 11,389
Altice France S.A.

B.125% due 0210172027 2,144
Charter Communications Operating LLC
3.900% due DEM1/2052 9,600
3.950% due DB/30/2062 2,600
4.400% due 12/01/2061 7.100

Constellation Dil Services Holding S.A.
3.000% due 12/31/2026 (g1

DISH DBS Corp.
5.250% due 1201/2026 1,110
5.750% due 12/01/2028 1,110
Enel Finance America LLC

7.100% due 1071472027 1,000
Enel Finance International NV

7.500% due 1014/2032 600
Gazprom PJSC Via Gaz Capital S.A.

2.250% due 11/22/2024 EUR 100
2.949% due 01/24/2024 450
4.950% due 032372027 § 1,800
4.950% due 02062028 1,000
5.150% due 0211/2026 5,700
7.286% due 0B/16/2037 500
8.625% due D4/28/2034 23n
Gazprom PJSC via Gaz Finance PLC

1.500% due 02/17/2027 EUR 31,800
2.950% due 041152025 5,000
2.950% due 01/27/2029 § 23200
Intelsat Jackson Holdings S.A.

6.500% due 03152030 70,143
Netflix, Inc.

3.875% due 11152029 EUR 3,085
Noble Finance Il LLC

8.000% due 04/15/2030 $  0m
NPC Ukrenergo

6.875% due 11/09/2028 1,200
Pacific Gas & Electric Co.

2.100% due DBD1/2027 1,910
2.500% due 0201/2031 2,600
2.950% due 0301/2026 8,508
3.000% due DBN5/2028 11,788
3.150% due 01/01/2026 15,753
3.250% due DBM1/2031 3,600
3.300% due 031572027 3,638

8820
2316
5536
1,388
4137

m

8883
8,089

1023
621
82

381
1,251
4275
2,163
20,504
13,340
61,763
3,181
2073
3
1518
199
7813
9,559
14,585

3443
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3.300% due 120172027 $
3.400% due 0B/1572024
3.450% due 07/0172025
3.500% due 06/1572025
3.500% due 0B/01/2050
3.750% due 0211572024
3.750% due 07/0172028
3.750% due 0B/1572042
3.850% due 111572023
3.950% due 12/01/2047
4.000% due 12/01/2046
4.200% due 030172029
4.250% due 031572046
4.300% due 031572045
4.400% due 03/01/2032
4.450% due 0411572042
4.500% due 07/01/2040
4.500% due 1211572041
4.550% due 07/01/2030
4.600% due DBN52043
4.650% due DB/01/2028
4.750% due 021572044
4.950% due 07/01/2050
5.250% due 03/01/2052
Petroleos de Venezuela S.A. ()
5.375% due 04/12/2027
5,500% due D4/1272037
6.000% due D51672024
6.000% due 11/15/2026
9,000% due 1171772023
9.750% due 051772035
Petraleos Mexicanos
5,950% due 01/28/2031
B.700% due 0211672032
6.950% due 01726872060
7.690% due 0172372050

PG&E Wildfire Recovery Funding LLC

4.263% due 0B/01/2036

4.377% due DB/01/2039

4.451% due 120172047

Prosus NV

1.985% due 07/13/2033 EUR
2.085% due 01/19/2030

3.061% due 0711372031 $
4.193% due 0111972032

4.987% due 01/19/2062

Rio 0il Finance Trust Series 2014-1
9.250% due 071062024

Rio Oil Finance Trust Series 2014-3
9.750% due D1/DG2027

Rin Oil Finance Trust Series 2018-1
B.200% due DADG2028

Sprint Capital Corp.

B.750% due 031572032

Sprint LLC

7.125% due DB/15/2024

7.625% due 030172026

Sprint Spectrum Co. LLC

6.152% due 03/20/2028

System Energy Resources, Inc.
2.140% due 12092025

Topaz Selar Farms LLC

4,875% due 09/30/2039

5.750% due 09/30/2039

Valaris Ltd.

B.375% due DA/302030

Viasat, Inc.

6.500% due 0771572028

14,666
6,570
12,102
8,068
460
10,188
13613
418
1,830
2200
3,144
5,900
5219
3,000
7,300
4333
36,242
43
50,195
1,9
100
2,707
25,950
7,300
11932
10,372
8263
13,183
400
4,730
5319
56,087
6,116
1570

21m
2,200

3992
439

2482
6,100

5,108
7292

1,666

2,700

¥

12,119
5421
11478
1678
2597
10,121
11,944
258
1828
1315
1,904
8635
3200
1,944
5,003
2933
26,754
490
43,459
1,230
90
1,888
18,136
5200

1647
1,365
1,093
1691
53
700

3,809
42,867
3,468
9n
3,148
3407
5,063
3873
338
6319
3,074
803
504
459
212
2479

407
862

2443
5565

4,602
6,633

1636

1917

HAEEE B
(Bfr: F)  (BfL: F)
Windstream Escrow LLC
1.750% due 08115/2028 § 13507 _ 8 10723
517,242
Total Corporate Bonds & Notes 1,605.974
(Cost $1,696,675)
Multiplan Corp.
6.000% due 10/15/2027 5,700 3,802
Nationwide Building Society
10.250% due 0672002166 GBP 7405 10,221
Stichting AK Rabobank Certificaten
6.500% due 03/29/2170 1) EUR 30,963 29,566
Total Convertible Bonds & Notes 43,608
(Cost $67,905)

MUNICIPAL BONDS & NOTES 0.1%

Chicage, Nlinois, Build America Bonds, Series 2010

6.630% due 02/01/2035 § 605 588
6.725% due 04/01/2035 266 283
1.350% due 07/01/2035 467 476

Commonwealth of Puerto Rico, General Dbligation Bonds,
Series 2022

0.000% due 11/01/2043 12731 6,350

Golden State, California, Tobacce Securitization Corp.
Revenue Bonds, Series 2021

2.246% due 06/01/2029 1,600 1,332

3.000% due 06/01/2046 635 560

PPuerto Rico Electric Power Autharity, Build America Bonds,
Series 2010 [b)

6.050% due 07/01/2032 800 02
6.125% due 07/01/2040 3,000 787
Total Municipal Bonds & Notes 10,558
(Cost $12,129)

U.S. GOVERNMENT AGENCIES 52.4%

Fannie Mae

0.765% due 05/25/2048 h) 2,065 207
3.000% due 041012037 611 546
3.000% due 09/01/2049 188 182
3.000% due 03/01/2050 16,878 13,664
3.000% due 10/01/2051 1,350 1,084
3.000% due 12/01/2051 204 164
3.000% due 01/01/2052 184 156
3.000% due 02101/2052 10,310 8,273
3.000% due 03/01/2052 23,085 18518
3.000% due 04101/2052 25,731 20,638
3.000% due 05/01/2052 8,343 6,685
3.000% due 06/01/2052 9,332 7,485
3.000% due 07/01/2052 6,806 5,459
3.000% due 08/01/2052 10,442 8,379
3.000% due 09/01/2052 164 132
3.000% due 05/01/2053 m £9
3.500% due 08/01/2042 18 16
3.500% due 09/01/2047 166 142
3.500% due 03/01/2048 49 a2
3.500% due 04/01/2051 G676 578
3.500% due 02/01/2052 an B16
3.500% due 03/01/2052 1,580 1,330
3.500% due 04/01/2052 2751 23
3.500% due 05/01/2052 2950 2,467
3.500% due 07/01/2052 3348 279
3.500% due 09/01/2052 961 818
4.000% due 07/01/2040 5 5
4.000% due 12/01/2041 46 40
4.000% due 07/01/2042 36 k1]
4.000% due 08/01/2042 541 476
4.000% due 09/01/2042 125 08
4.000% due 10/01/2042 20 18

4.000% due 01/01/2043
4.000% due 110172045
4.000% due 0301/2047
4.000% due 04701/2047
4.000% due 0B1/2047
4.000% due 1000172047
4.000% due 1200172047
4.000% due 01/01/2048
4.000% due 02/01/2048
4.000% due 07/01/2048
4.000% due DR/01/2048
4.000% due D/01/2048
4.500% due 05/01/2033
4.500% due 0201/2038
4.500% due 0170172041
4.750% due DB/01/2033
5.000% due 10/01/2035
5.000% due 1200172035
5.000% due 10/01/2036
5.000% due 05/01/2038
5.000% due 110172039
5.500% due 07/01/2033
5.500% due DB/01/2035
5.500% due 04/01/2036
5.500% due 110172036
5.500% due 03/01/2037
5.500% due 001/2037
5.500% due 02/01/2038
5.500% due 04/01/2036
6.000% due DR0N/2031
6.000% due 06/01/2032
6.000% due 09/01/2039
B.000% due 1000172047
6.000% due 01/01/2053
6.500% due 01/01/2037
6.500% due 100172037
6.500% due 10/01/2083
7.000% due D9/01/2031
Fannie Mae, TBA (d)

2.500% due 12/01/2053
3.000% due 11/01/2038
3.000% due 11/01/2053
3.000% due 12/01/2053
3.500% due 12/01/2053
4.000% due 12/01/2053
4.500% due 12/01/2053
5.000% due 12/01/2053
5.500% due 12/01/2053
6.000% due 12/01/2053
6.500% due 12/01/2053

Freddie Mac

1.115% due DB 5/2042 (h)
3.000% due 11/01/2046
3.000% due 12/01/2047
3.000% due D301/2048
3.000% due 12/01/2051
3.000% due D3/01/2052
3.000% due 0410172052
3.000% due D501/2052
3.000% due DB01/2052
3.000% due 07/01/2052
3.000% due D8/01/2052
3.000% due 10/01/2052
3.000% due 01/01/2053
3.000% due D3/01/2053
3.500% due 10/01/2038
3.500% due 10/01/2047
3.500% due 12/01/2047

A2hL T7ok (M)
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8 76

2 24
20 b}
3,107 3278
205 181
80 il

1% 90
514 454
6,176 5430
3527 3,190
1,049 o
13 12

1 1

156 138
160 145
60 59
134 125
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2 2
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18 18
657 624

1 1

1 1

1 1

4 4

3 3

1 1

2 19

1 1

350 5

8 7
26,626 26,056
1 1

3 3
6,847 6,815
2 2
145,000 112,203
1,800 1,609
0 0
198,150 159,563
652,683 544,157
15,150 134,132
101,800 90,950
3,500 3208
266,200 21420
30,800 29,962
35,100 34,867
30 3

57 4
1,779 1,469
101 ]
187 151
9 7
538 ]
7,575 6,075
0 163
158 7]
99 7
396 kil
42 194
260 209
108 ]
187 1657
601 513



3.500°% due 030172048
3.500°% due 04/01/2048
3.500°% due 10/01/2048
3.500°% due 12/01/2048
3.500°% due 030172049
3.500% due 050172051
3.500°% due 04/01/2052
3.500°% due DBD1/2052
3.500°% due 07/01/2052
3.500°% due 0301/2052
3.500°% due 11/01/2052
4.000% due 040172033
4.000% due DB/01/2042
4.000% due 00172042
4.000% due 12/01/2042
4.000% due 04/01/2047
4.000% due 050172047
4.000% due DBO1/2047
4.000% due DB/O1/2048
4.000% due 00172048
4.000% due 12/01/2048
4.000% due 020172049
4.000% due 030172049
5.000% due DB/01/2034
5.000% due DB/01/2035
5.000% due 01/01/2037
5.000% due 01/01/2038
5.500% due 01/01/2035
5.500% due 050172037
5.500% due DB/01/2037
5.750% due 050172037
6.000% due 07/01/2037
6.000% due 01/01/2053
Ginnie Mae

4.000% due DB/20/2041
4.000% due 04/20r2047
4.000% due 052002047
4.000% due 062002047
4.000% due 072002047
4.000% due 022002048
4.000% due 052002049
4.000% due 022002050
4.000% due 07/20/2050
4.000% due DB/20/2050
4.000% due 0Y20/2050
4.000% due 10V20/2050
4.000% due 11/20/2052
4.500% due 102002035
4.500% due 01/20/2040
4.500% due 032002040
4.500% due 07152040
4.500% due 07/20/2040
4.500% due DB/15/2040
4.500°% due DB/20/2040
4.500°% due 0O/20/2040
4.500°% due 10/20/2040
4.500% due 01/20/2041
4.500% due 0272002041
4.500% due 03/20/2041
4.500% due 04/15/2041
4.500% due 04/20/2041
4.500% due DB/20/2041
4.500% due 0772002041
4.500% due 02002041
4.500% due 102002041
4.500% due 1272002041
4.500% due 052002043
4.500% due 07/20/2043
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(B F) (BfL:F)
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4.500% due 0772012053 § 103,767 $ 03851
4.500% due 08/20/2053 1,022 925
4.500% due 0972012053 299110 270,538
5.000% due 08/20/2030 170 160
5.000% due 05/20/2040 262 246
5.000% due 04/20/2041 T ]
5.500% due 05/20/2038 T 1
5.500% due 06/20/2038 35 M
5.500% due 07/20/2038 M k)
5.500% due 08/20/2038 33 225
5.500% due 09/20/2038 72 69
5.500% due 10/20/2038 15 14
5.500% due 01/20/2039 10 10
5.500% due 02/20/2039 % 25
5.500% due 09/20/2039 50 48
5.500% due 10/20/2039 8 |
5.500% due 11/20/2039 nz2 204
5.500% due 12/20/2039 ) n
5.500% due 0172012040 187 176
5.500% due 06/20/2040 208 203
5.500% due 07/20/2040 4710 443
5.500% due 07/20/2053 21,057 20,155
5.500% due 08/20/2053 18417 17,621
Ginnie Mae, TBA (d)

2.000% due 11/01/2053 19,000 14,653
2.500% due 12/01/2053 46,200 36,816
3.000% due 11/01/2053 147,100 121,256
3.000% due 12/01/2053 434,900 408,181
3.500% due 10/01/2053 182,700 155,733
3.500% due 12/01/2053 93,000 B4.418
4.000% due 11/01/2053 513,000 450,979
4.000% due 12/01/2053 944,000 830,204
4.500% due 11/01/2053 177,660 160,530
4.500% due 12/01/2053 496,000 448,368
5.000% due 11/01/2041 277,000 257,751
5.500% due 110172053 22,000 21,038
5.500% due 1210172053 247,000 236,156
Total U.S. Government Agencies 5,383,620
(Cost $5,497,999)

Treasury Inflation Protected Securities (i}

0.125% due 07/15/2024 (m) 194 667 190,176
0.125% due 10/15/2024 (o] 141,966 131,773
0.125% due 04/15/2025 (o] 3.3 31,837
0.125% due 07/15/2030 54,737 46,922
0.126% due 011572031 2,005 1,692
0.126% due 07/15/2031 7,606 6,31
0.250% due 0111572025 72,526 68,835
0.250% due 07/15/2029 (m) 148,070 131,114
0.250% due 02115/2050 21,926 12,169
0.375% due 01/15/2027 lo] 5,903 5,486
0.375% due 071152027 o) 1,561 1463
0.500% due 04/15/2024 (o] 96,662 95,057
0.625% due 01/15/2024 (m) 168,533 166,013
0.625% due 07/15/2032 91,068 78,043
0.625% due 02115/2043 2,938 2,035
0.750% due 07/15/2028 (o] 34,662 32,008
0.750% due 0215/2042 6,930 5,013
0.750% due 02/15/2045 16,905 13,062
0.875% due 01/15/2029 (o] 63,316 56,326
0.875% due 0211572047 20 15,330
1.000% due 02115/2046 1.9 8,609
1.000% due 02115/2048 25,807 16,260
1.000% due 02115/2049 (o] 5,655 46,012
1.375% due 07/15/2033 117,671 106,538

1.375% due 02152044 3426 11
1.500% due 0215/2053 26,958 21,153

S = S 5
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(BB F) (8L F)
2.125% due 021152040 $ 3551 $ 1w
2.125% due 02/15/2041 1,963 1,832
1.5 Treasury Bonds
2.250% due 0815/2046 100 60
2.750% due DBM5/2047 (m) 2,630 1,685
3.000% due 0BN5/2048 155 107
3.000% due 021152049 i b3
3.125% due 05152048 180 127
4.375% due DBME2043 (m} 33,800 30,151
U.5. Treasury Notes
1.626% due 02/1572026 (o) 2,00 2,040
2.000% due 02152025 (mifo) no 10,572
2.000% due DBM5/2025 fo) 1,400 1,326
2.000% due 11/15/2026 (o) 800 735
2.250% due 11152024 (mio] 12,300 11,906
2.250% due 0211572027 (miio) 28,000 25,189
2.375% due 05/15/2029 (mia) 32,700 28,297
2.625% due 021152029 (milo) 5,000 4478
2.750% due DBM52032 (m} 150,100 126,999
2.875% due 05152032 290 249
Total U.S. Treasury Obligations 1,555,068
(Cost $1,734,0586)
Accredited Mortgage Loan Trust
6.384% due 07/25/2035 1114 7468
7.134% due 077252035 (b) 2,106 1,765
ACE Securities Corporation Home Equity Loan Trust
5.749% due DB/25/2036 3,308 3,105
6.234% due 01/25/2035 B4 163
6.264% due 02/25/2034 1,389 1,402
6.339% due DB/25/2035 4516 4,789
6.369% due 11/25/2034 1120 1,090
6.609% due 02/25/2035 6,632 6,153
Adjustable Rate Mortgage Trust
6.389% due DB/25/2035 3175 2,764
AFC Home Equity Loan Trust
6.249% due 06252029 1,587 76
Alternative Loan Trust
4.140% due DB25/2035 (b 420 385
4.158% due 0B25/2036 5,426 4,855
5.268% due 09/25/2034 m 666
5.500% due 04/25/2034 8,776 8,
5.500% due 0B/25/2035 4,39 344
5.500% due DB/25/2035 (b 49 a0
5.500% due 09/25/2035 2501 1,568
5.500% due 02/25/2036 (b) 14 ]
5.644% due 097202046 542 541
5.799% due 07/25/2036 3,895 3842
5.819% due DB/25/2046 (b 8,382 6,782
5,839% due D8/25/2036 12,105 10,255
5.874% due 03202046 4504 3848
5.939% due 12262046 13414 10,764
5.979% due 07/25/2036 18,309 15,296
6.000% due 11/25/2036 1,701 960
6.000% due 07/26/2037 (b) 24518 11,622
6.039% due 01/25/2036 5,261 4,498
6.094% due 12/20/2035 5,133 4,495
6.150% due 08/26/2035 (b) 367 285
7.000% due 10/25/2037 29,361 10,459
7.089% due 10/25/2034 2026 1,953
Ameriquest Mortgage Securities Trust
5.949% due D4/25/2036 656 652
6.094% due 03/25/2036 26,683 24319
Ameriquest Mortgage Securities, Inc. Asset-Backed Pass-
Through Certificates
3610% due D9/25/2032 104 106
6.459% due 01/25/2036 7,000 5,725



BEEE Bl
(B F) (BfL:F)

7.194% due 102572034 $ 993 $ 8989
Angel Dak Mortgage Trust

6.500% due 12/26/2067 4,058 401
Argent Mortgage Loan Trust

5.91%% due 052572035 18,802 16,781
Argent Securities Trust

5,795% due DA/2572036 7877 2,458

Argent Securities, Inc. Asset-Backed Pass-Through
Certificates

4.131% due 092572033 2584 2441
6.204% due 1072572035 36,400 n.230
Asset-Backed Funding Certificates Trust

5,650% due 1072572036 10,129 0,252
6.095% due 0372572035 10415 10,340
6.174% due DB/2572035 6,550 6,181
B.414% due DB/2572035 (b} 4194 37
Asset-Backed Securities Corporation Home Equity Loan Trust
3.842% due DS/25/2036 (b} 46,467 41,083
Atrium Hotel Portfolio Trust

7.062% due D6/1572035 18,395 17,797
HAustin Fairmont Hotel Trust

7.182% due 091572032 3,000 2927
Avon Finance

0.000% due 122672049 GBP 2,400 2,808
Banc of America Alternative Loan Trust (b)

3.986% due 0172472024 H 52 42
B.000% due 0772572046 1,370 1,102
Banc of America Funding Trust

4.126% due D2/20/2035 1,283 1,066
4.156% due D6/20/2035 4,044 3205
4.423% due 01/202047 (b} 78 0
6.29%% due D4/252037 7934 6,646
BCAP LLC Trust

4.220% due DA/26/2036 4613 233
5,876% due DA/2672037 2,125 1,250
Bear Stearns Adjustable Rate Mortgage Trust

4.703% due 1172572034 188 177
Bear Stearns Alternative-A Trust

5.770% due D4/25/2037 5937 5,045
5,850% due 11/252046 6,882 4,966
6.158% due OB/2572035 (b} 4527 4,166
Bear Stearns Asset-Backed Securities | Trust

1.161% due 05252036 (h) 8516 158
4.845% due 11/2572035 (b} 2073 2599
5.224% due DB/252034 3,406 3272
5.387% due 1272572035 9,275 1,956
5.436% due 0252034 4,736 4517
5.462% due 04/2572036 3944 196
6.739% due DB/252047 6,300 6,037
5,830% due 052572035 (b} 13,454 4,102
5,844% due 0772572035 7,785 7,044
5.919% due 027252037 2,089 4,855
6.054% due 0272572036 (b} 9,845 9,469
B.48%% due DB/25/2037 15,783 13,308
7.464% due 0372572035 3,262 3074
Bear Stearns Asset-Backed Securities Trust

5.500% due 1172572033 3513 3,056
Bear Stearns Mortgage Funding Trust

5,830% due 0272572037 (b} 4876 4,369
Benchmark Mortgage Trust

3.500% due 031572048 47,290 41,029
3.899% due 03/1572062 9,775 6,555
BHP Trust

7.153% due 0B/1572036 10,500 10,283
7.950% due 0B/1572036 33,656 32,883
Bridgegate Funding PLC

7.447% due 10/16/2062 GBP 12821 15,532
B.192% due 10/16/2062 18,993 22,188
9.192% due 10/16/2062 aan 11,992

ELa

HAEEE B
(Bfr: F) (B F)
10.192% due 1071672062 GEr 7217 § B4

BSST Mortgage Trust

8.185% due 021152037 $ 11,000 8,810
8.835% due 021152037 24,700 18,963
9.835% due 021152037 1,500 5,581
BX Commercial Mortgage Trust

6.347% due 0211572039 6,805 6,614
BX Trust

7.084% due 1015/2036 16,400 15,715
7.336% due 10115/2036 7150 6,730
7.344% due 1015/2036 25610 24,145
9.944% due 07/15/2034 6,800 6,652
Canterbury Finance No.4 PLC

6.042% due 05/16/2058 GBP  B2.262 99,544
Carrington Mortgage Loan Trust

6.609% due 02/25/2035 § 3468 2912
CBA Small Balance tyag

6.040% due 01/25/2039 (b 504 447
Centex Home Equity Loan Trust

B.084% due 03/25/2035 1,952 1,925
Chase Home Lending Martgage Trust

3.250% due 03/25/2063 21,203 17,664
Chase Mortgage Finance Trust

4.017% due 12/25/2035 (b 3,604 3154
ChaseFlex Trust

5.739% due 07/25/2037 853 700
Chevy Chase Funding LLC Mortgage-Backed Certificates
5.799% due 03/25/2035 298 281
CIM Trust

3.250% due 10/25/2058 17,962 15,263
6.639% due 12/25/2067 4,642 4,588
CIT Mortgage Loan Trust

B.789% due 10/25/2037 35 K1l
6.939% due 10/25/2037 26,565 27,668
Citigroup Commercial Mortgage Trust

0.280% due 03/11/2047 (b} 25,400 0
Citigroup Mortgage Loan Trust

4.313% due 0812572036 33 3468
4.507% due 07/25/2037 Ib] 229 1,957
5.714% due 08/25/2036 15,222 6,195
5.719% due 12/25/2036 2337 2,198
5.759% due 12/25/2036 9,652 5,304
5.764% due 01/25/2037 (b 2,205 954
6.259% due 09/26/2037 12220 10,065
7.250% due 05/25/2036 (b] 8,567 4,259
Citigroup Mortgage Loan Trust, Inc.

6.474% due 05/25/2035 10,698 978
7.039% due 07/25/2037 3,507 313
Commercial Mortgage Trust

0.177% due 04/10/2047 (h] 33,000 5
3.633% due 0211012037 10,000 9,208
8.509% due 121152038 8,575 1,709
Canseco Finance Corp.

6.970% due 12/01/2030 805 800
7.500% due 03/01/2030 45434 16,662
7.600% due 04/15/2026 4,902 1,114
Countrywide Asset-Backed Certificates

5.939% due 08/26/2033 178 167
7.314% due 05/25/2035 (b 4,262 411
Countrywide Home Loan Mortgage FmThllllh Trust
0.000% due 06/26/2034 1
3.765% due 03/25/2037 (b 3.51'3 3019
4.285% due 10/20/2035 (b 4,097 3,698
4.371% due 11/25/2037 4,363 397
4.703% due 11/25/2034 T ]
5.500% due 11/25/2035 (b] 5427 2,865
6.000% due 07/25/2036 17,226 8,805
6.000% due 11/26/2037 3330 1211

NZa—4 A2hlL T7Y
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Credit Suisse First Boston Mortgage s«-rmum
7.889% due 01/25/2033 1,040 975
Credit Suisse Mortgage Capital
3.000% due 01/28/2036 n 305
3.000% due DB/27/2037 1,039 1,010
5.755% due 11/27/2036 10,152 12,30
6.199% due 10/26/2036 13 107
Credit Suisse Mortgage Capital Trust
0.000% due 01/25/2058 19
0.000% due D4/25/2058 (h) 1 1
3.431% due 111072032 1822 1,606
3.616% due 01/25/2058 17,606 13,598
4.390% due DE/25/2050 41,375 33819
4.454% due 04/25/2058 27,655 24,088
5.556% due DB/MD1/2050 36,218 36,129
6.194% due 071152032 2303 219
6.444% due 071152032 4,000 3,766
6.644% due 07152032 2,400 2,738
Credit-Based Asset Servicing & Securitization LLC
7.480% due D3/25/2046 4,266 3,505
CWABS Asset-Backed Certificates Trust
4.341% due 127252034 6,805 6,216
5.579% due D6/25/2035 (b) 1473 1,240
5.579% due DB/25/2037 12,462 1,213
5.579% due 07/25/2037 (b 3,130 3072
5.619% due 11/25/2047 202 223
5.633% due DB25/2035 8,644 6,664
5.6599% due DB/25/2037 25,800 220
5,669% due 10/25/2047 5,313 5,203
5.689% due 02/25/2036 1031 952
5,859% due 01/25/2045 T 759
5.899% due 05/25/2037 (b 10,97 10,133
5.919% due D&/25/2036 9,196 1407
5.919% due 03252037 21139 24,503
5.919% due 03252047 (b 26,535 1424
5.959% due 09/25/2046 6,600 5,010
5.964% due DB/25/2036 230 2197
6.039% due DB25/2036 B58 Bag
6.139% due 037252036 (b) 1,451 1,237
6.519% due 05/25/2036 (b) 2762 1,537
6.534% due DB25/2035 8,400 1847
7.014% due 11/25/2034 7394 1,166
7.389% due DB/25/2035 3,000 2,790
CWABS, Inc. Asset-Backed Certificates Trust
6.789% due DB/25/2047 34300 30,495
7.014% due 037252035 16,905 16,185
7.839% due 02/25/2035 (b) 6,963 5,083
DBGS Mortgage Trust
8.099% due 10M5/2036 15,000 8,342
Deutsche Alternative-A Securities Mortgage Loan Trust
5.759% due 037262037 9 4,898
5.763% due DB/25/2037 (bl 18,540 14,508
5.939% due D9/25/2047 11,350 9410
Deutsche ive-A ge Loan Trust
4.460% due 10/26/2035 (b) 8,549 1310
Deutsche Mortgage & Asset Receiving Corp.
4.240% due 11/27/2036 612 g7
Deutsche Mortgage Securities, Inc. Re-REMIC Trust

Certificates

4.051% due DB27/2037 11,382 9,780
Dawney Savings & Loan Association Mortgage Loan Trust
5.638% due 101972036 (b) 1097 5,680
6.108% due 0919/2045 4,847 25
Ellington Loan Acquisition Trust
6.539% due 05/25/2037 1,020 965
EMC Mortgage Loan Trust
6.489% due 04/25/2042 (b 5437 5,398

F (M)
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(Bfr: F)  (BfL: F)
Encore Credit Receivables Trust
6.369% due 11/26/2035 $ 650 $ 581
Eurosail-UK PLC
B.10%% due 031372045 GBP 3,605 4173
6.28%% due DB/1372045 5,237 6,273
Extended Stay America Trust
B.298% due 0771572038 $ 15,158 14,848
FBR Securitization Trust
6.114% due 102572035 19,108 15,937
6.204% due 032572035 L 703
FFMLT Trust
6.365% due 1172572035 2,069 1,654
First Franklin Mortgage Loan Trust
4.330% due 04/2572035 am 2639
6.745% due 11/252036 59,328 45,737
6.750% due 04/2572036 38 1638
6.114% due 037252034 nz 233
6.128% due 0172572036 24773 22,083
B.144% due 052572036 56 55
First Horizon Alternative Mortgage Securities Trust
0.000% due DS/2572035 (blh) 1,162 il
5,500% due D5/2572035 (b} 1,162 86
Fontainebleau Miami Beach Trust
3.963% due 1211072036 33,098 139
Fremont Home Loan Trust
5.719% due 02/2572037 6,602 4,955
5.720% due 052572036 6,191 5,946
6.099% due 01/2572036 6,000 5,507
6.450% due 01/2572035 6,493 5,200
GE-WMC A Backed Pass-Th Certifi
6.120% due 1072572035 9,882 8,187
Glen Securities Finance DAC
5,814% due 102672038 EUR 4,383 4,565
6.814% due 102672038 3,287 3,383
7.852% due 10V26/72038 1,607 1,656
GMAC Commercial Mortgage Asset Corp,
5.456% due 03102051 § 108 10,098
GreenPoint Martgage Funding Trust
5.990% due 11/2572045 kM n
Grifonas Finance No.1 PLC
4.217% due 0B/2672039 EUR 53 518
GS Mortgage Securities Corporation Trust
4.581% due 10/10/2032 $ 8215 7823
GSAA Home Equity Trust fb)
6.182% due 11/2572036 293 662
6.500% due 1172572037 0 ]
GSAMP Trust
5.575% due 03252047 3675 3184
5,599% due 0172572037 16,585 9373
5,955% due DB/25/2036 10,860 10,229
6.084% due 11/2572035 (b} 5,636 4,885
B.414% due DB/Z5/2034 3,081 2874
6.414% due 04/2572035 (b} 5,325 4821
7.23%% due DB2572035 3,500 3214
GSMSC Resecuritization Trust
2.122% due DA/2672037 44,351 11,193
5.614% due DX2672036 3694 2,285
GSR Mortgage Loan Trust
1.261% due 0372572037 [h} 7490 548
5,73%% due 03252037 7,490 1,147
HarborView Mortgage Loan Trust
4,038% due DB19/2036 (b] 6,048 3,060
5.926% due 1211972038 (b} 172 m
6.008% due 0211972036 9501 5,852
B.086% due DB/1972045 7547 5,589
Hawaii Hotel Trust
7.032% due 051572038 2,000 1,959
7.541% due D5/1572038 12,500 12,225

HAEEE B

(Bfr: F)  (BfL: F)
Home Equity Asset Trust
5.919% due 10/25/2036 $ 13415 4 13568
Home Equity Mortgage Loan Asset-Backed Trust
5.579% due 11/25/2036 11,236 10,041
5.679% due D4/25/2037 12,380 1821
5.799% due DG/25/2036 2039 1872
5.879% due DG/Z5/2036 16,7117 11,398
6.429% due 0812672035 3,660 3,568
HPLY Trust
7.451% due 1115/2036 4,675 4,528
7.801% due 1115/2036 26,212 25,312
HSI Asset Securitization Corp. Trust
5.539% due 07/25/2036 2197 913
5.739% due 07/25/2036 Ban 374
5.814% due 05/25/2037 7,197 6,772
Impac CMB Trust
B.119% due 01/26/2035 1,756 1130
Impac Secured Assets Corp.
5.999% due 03/25/2036 (bl B132 6,351
Impac Secured Assets Trust
5.629% due 01/25/2037 1,966 1,567
IndyMac IMJA Mortgage Loan Trust
6.500% due 10/25/2037 B.467 4,734
IndyMac IMSC Mortgage Loan Trust
3.604% due 06/25/2037 (b 8,206 4,916
IndyMac INDX Mortgage Loan Trust
3.285% due 07/25/2037 17978 15,515
3.342% due 04/25/2037 13319 1,31
3.473% due 04/25/2037 (b 6,519 5,701
3.546% due 03/25/2036 (b] 3949 2,79
4.157% due 11/25/2036 (b] 10,927 1428
5.799% due 02/25/2037 (bl 20,856 19,365
5.819% due 10/25/2036 4,825 1,963
6.039% due 07/26/2035 5,676 4413
INTOWN Mortgage Trust
9.019% due 081152039 11,485 11,506
1XIS Real Estate Capital Trust
6.204% due 12/25/2035 (ili iH|
Jefieries Resecuritization Trust
8.746% due 06/26/2047 (b) 431 348
JPMorgan Alternative Loan Trust
3.6%6% due 03252036 (b] 270 192
A036% due 092672036 8,768 1,263
5.730% due 03/25/2036 (b] 56 52
5.999% due D4/25/2047 1,536 1,445
JPMorgan Chase Commercial Mortgage Securities Trust
4.128% due 0710572031 2,500 2,241
6.548% due 1215/2036 3,700 273
7.235% due 10/05/2040 6,900 6,774
7.799% due 09/15/2029 1,740 1183
7.964% due 1115/2038 16,193 15571
JPMorgan Mortgage Acquisition Corp.
B.369% due 12/25/2035 12,010 11,443
JPMorgan Mortgage Acquisition Trust
4.573% due 11/25/2036 1,976 1,824
5.509% due 12/25/2036 13723 7,068
5.709% due 08/25/2036 8,600 1511
5.709% due D6/25/2037 34,606 238
5.719% due 06/25/2037 (b 22,826 16,699
5.844% due 05/25/2036 B,051 n2
5.874% due D5/25/2036 16,179 14,887
JPMorgan Mortgage Trust
4.685% due 01/25/2037 (b] s 39
5.250% due 11/25/2063 987 913
5.739% due 10/25/2035 (b 3510 2473
6.000% due 06/25/2037 (b) 3,266 1,288
JPMorgan Resecuritization Trust
3.968% due 022612037 1,850 1,657
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Kentmere No.2 PLC
0.000% due 01/28/2042 GBP 11,939 $ 4m
5.987% due 01/28/2042 40,807 49412
6.587% due 01/28/2042 5,693 6,702
6.937% due 01/28/2042 4 066 4,178
7.387% due 0172682042 2439 2,862
8.187% due 01282042 1626 1,808
10.187% due 01/26/2042 3,252 3,729
Kinbane DAC
4.711% due 0972572062 EUR 53317 55,976
Lansdowne Mortgage Securities No.1 PLC
4.145% due DBN5/2045 2,567 2,57
Legacy Mortgage Asset Trust
0.000% due D9/25/2059 $ 18019 5,150
0.000% due 09/25/2059 (h) 582,847 2313
3.000% due D8/25/2059 93,500 85,921
4.151% due D8/25/2059 129,610 83,697
5.750% due 03/25/2060 30,590 30,000
6.250% due D5/25/2060 9,950 9,873
7.191% due 01/28/2070 14,554 14,570
7.250% due 11/25/2058 8,626 8,596
Lehman XS Trust
5.630% due 0272672037 (b 11,956 10,452
5.819% due D9/25/2036 4609 3548
5.819% due 122572036 11,465 aan
5,839% due DB25/2046 9,022 1473
5.959% due 02/25/2047 20,849 18,287
6.500% due DB/25/2046 4527 527
7.139% due 1072572037 12,652 11,250
Long Beach Mortgage Loan Trust
5.819% due 027252036 23,058 17,170
5.819% due 037252046 11 ngn
LUXE Trust
7.204% due 101520368 1,10 1,674
Madisen Avenue Manufactured Housing Contract Trust
8.689% due 037252032 33 k1<)
MASTR Adjustable Rate Mortgages Trust
3.849% due D4/25/2034 1 1
B6.000% due 122572046 1328 6,538
Mastr Asset-Backed Securities Trust
5.879% due 11/25/2036 il 14
5.994% due 01/25/2036 7,500 6,603
6.589% due 0B/25/2037 14,263 11,589
Mastr Specialized Loan Trust
6.159% due 02252036 5,379 3,905
Merrill Lynch First Franklin Mortgage Loan Trust
8.439% due 10252037 13,130 12,180
Merrill Lynch Martgage Investors Trust
4.926% due 02252033 7 7
5.719% due 05252037 18,601 9,287
5.719% due 10252037 53,882 1,909
6.159% due 07/25/2034 419 4058
6.234% due 09/25/2035 665 659
B6.519% due 107252035 518 508
MFA Trust
6.775% due 10/25/2058 5,073 5,48
Morgan Stanley Asset-Backed Securities Capital I, Inc. Trust
5.689% due 07/25/2036 4737 4004
5.699% due 02/25/2037 1.251 3,360
5.739% due 07/25/2036 44,061 15,856
5.919% due DB/25/2036 19,511 16,327
5.939% due 07/25/2036 43,845 15,776
5.979% due 03/25/2036 410 3,866
6.174% due 07/25/2035 4,99 41
6.439% due 037252033 65 63
6.439% due 07/25/2037 25 245

Morgan Stanley Bank of America Merrill Lynch Trust

0.771% due 1111572062 (h) 128,113 2,658



HAEEHE B

(Bfr: F)  (BfL: F)
Morgan Stanley Capital | Trust
2.428% due 04052042 $ 13500 § 9709
7.032% due 0B/15/2033 2618 1,506
7.827% due 12/15/2038 21,942 0,13
B.526% due 12/15/2038 40,574 37 466
Morgan Stanley Capital I, Inc. Trust
5.970% due 02/25/2036 (b} 18,224 15,765
Morgan Stanley Home Equity Loan Trust
5.945% due 022572036 14415 12,698
Morgan Stanley 1XIS Real Estate Capital Trust
5,895% due 0772572036 9,969 3961
Morgan Stanley Mortgage Loan Trust
3.275% due 1172572037 1,208 M
6.000% due 12/2572035 (b} 480 184
Morgan Stanley Reremic Trust
5.754% due 11/2672036 5,003 4,135
Mortgage Loan Trust
5.370% due 032572034 3310 2,581
MortgagelT Trust
7.014% due DB/2572035 299 274
MTN Commercial Mortgage Trust
6.737% due 031572039 1,120 1,097
Natixis Commercial Mortgage Securities Trust
3.790% due 11152032 1,700 1,023
3.821% due 021572039 2,900 251
New Century Home Equity Loan Trust
B.564% due 10/25/2033 157 153
New York Mortgage Trust
5.978% due D4/2572035 565 522
Newgate Funding PLC
5.741% due 121572050 GBP 15345 17,740
Nomura Asset Acceptance Corporation Altermative Loan Trust
5,034% due D5/2572035 b} $ 2780 1,356
Nomura Home Equity Loan, Inc. Home Equity Loan Trust
6.204% due 052572035 6,036 5,838
6.245% due 102572035 (b} 21,460 4,846
Nomura Resecuritization Trust
1.957% due 03/26/2037 5,464 4,447
NovaStar Mortgage Funding Trust
5,639% due DA25/2037 15,625 14,955
5,758% due 052572036 4,708 4,565
5.759% due 102572036 5312 21
6.158% due 102572035 848 835
NYD Commercial Mortgage Trust
T7.444% due 1171572038 30,130 22,865
7.994% due 1171572038 14,400 949
DBX Trust
6.315% due 0172572062 10,517 10,413
6.520% due 0772572063 7,550 7,499
Dptesm Mortgage Acceptance Corporation Asset-Backed

Pass-Through Certificates
6.185% due 0772572035 5,061 5,036
Option One Mortgage Loan Trust
5.530% due 02/2572037 17611 6,665
5.550% due 0372572037 10719 6,625
5.570% due 032572037 33,857 27,990
6.719% due 0772572036 1,970 1,095
6.243% due 0272572035 346 2,606
Ownit Maortgage Loan Trust
5.699% due 10252037 3641 am
5.750% due 102572037 25m 235
5.819% due 0772572037 2,195 2,190
5.970% due 03/252037 6,225 5,807
Park Place Securities, Inc. Asset-Backed Pass-Through
Certificates

B.174% due 032572035 3376 3218
6.219% due 02572035 (b} 25075 2m4
6.908% due 01/2572035 (b} 2,000 1,445
7.464% due 12252034 25974 22618

ELa
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(Efr: F)  (BfL: F)
People's Financial Realty Mortgage Securities Trust
5.509% due 09/25/2036 $ B2 $ 4991
Popular Asset-Backed Securities Mortgage Pass-Through

Trust
3.437% due 11/25/2035 17,970 15,256
3.556% due 07/25/2035 (b 8,60 6,979
5.749% due 11/25/2036 (bl 15,325 12m
Precise Mortgage Funding PLC
0.000% due 121122055 GBP 0 250
PRET LLC
1.643% due 09/25/2051 $ 36709 Bm
B.232% due 0912672053 17,191 17,153
Pretium Mortgage Credit Partners LLC
B.497% due 10/25/2053 (d) 16,040 16,040
Prime Mortgage Trust
6.000% due 0412572037 3n3 2,807
PRKCM Trust
B.564% due 09/25/2058 8,307 9,248
PRPM LLC
1.793% due 07/25/2026 8,562 8,006
PRPM Trust
6.250% due 08/25/2068 8,200 8,072
Quest Trust
6.B64% due 03/25/2035 1,327 1,314
RAAC Trust
6.144% due 02/25/2036 (b 8,360 1,662
6.189% due 06/25/2047 21,346 14,966
RESGC Mortgage Loan Trust
6.000% due 01/25/2037 (b] 2 1
Real Estate Asset Liquidity Trust
2.419% due 061212054 CAD 1,14 854
Renaissance Home Equity Loan Trust
5.612% due D4/25/2037 $ 10124 271
5.675% due 06/25/2037 (b 3810 1,006
6.159% due 11/25/2034 167 142
6.439% due 0912672037 E] n
Accredit G ion Trust

5.260% due 04/25/2034 1,162 1,012
5.659% due 02/25/2037 20,256 18,003
5.739% due 01/25/2037 36,046 25,562
5.934% due 04/25/2036 5478 5,341
6.054% due 03/25/2036 6,160 5,538
B.414% due 09/25/2035 5,649 5,444
B.474% due 08/25/2035 2,060 1,998
Residential Asset Martgage Products Trust
5.789% due 10/25/2036 14,675 13617
6.039% due 02/25/2036 1,063 1,048
6.114% due 11/25/2035 8,361 8,664
6.119% due 12/25/2035 9,964 B.431
6.189% due 09/25/2035 7021 6,784
Residential Martgage A P ion No.3 PLC
0.000% due 02/15/2047 GBP 26,100 31,720
RESIMAC Bastille Trust
6.372% due 0900572057 $ 588 598
RMAC Securities No.1 PLC
4.730% due 061212044 EUR 310 3,674
Saxon Asset Securities Trust
1.922% due 037252035 (b $ 367 7
7.189% due 12/25/2037 2,648 241
Securitized Asset-Backed Receivables LLC Trust
5.979% due 03/25/2036 4,673 4,071
B.264% due 10/25/2035 10,136 8,109
B.489% due 03/25/2035 5127 4,906
Sequoia Mortgage Trust
5.854% due 05/20/2035 1,008 859
5.974% due D6/20/2034 19 17
Sestante Finance Srl
4.270% due 071232046 EUR 7,845 1837
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SFO Commercial Mortgage Trust
7.648% due 05115/2038 § B85 § 687
B.348% due 05152038 22,000 16,501
56 Mortgage Securities Trust
5.799% due 02/25/2036 4,682 234
5.899% due 07/25/2036 8,095 1,698
Shamrock Residential DAC
4.713% due 01/24/2061 EUR 1949 20,46
5.113% due 02/24/2071 24,604 26,942
Soundview Home Loan Trust
4.154% due D4/25/2035 § 2319 2277
5.859% due D6/25/2036 (b) 1815 6,085
5.904% due 06/25/2036 (b) 49,916 39,853
5.919% due 07/25/2036 24020 20,383
6.414% due D3/25/2036 8,102 7004
Specialty Underwriting & Residential Finance Trust
B6.414% due 12/25/2035 553
SREIT Trust
6.893% due 10152038 24,605 23,869
7.241% due 10152038 20425 19,743
Stratton Mortgage Funding PLC
7.299% due 09/25/2051 GBP 2,000 2,408
Structured Adjustable Rate Mortgage Loan Trust
4.097% due DB25/2037 ¥ 1,507 1,352
5.041% due 07/25/2035 (b 1,943 800
5.759% due 10/25/2035 5,328 4,757
6.200% due 05/25/2035 (b 53 n
6.414% due DB/25/2035 8,667 1332
Structured Asset Investment Loan Trust
5.739% due DB/25/2036 5,118 45683
5.939% due DB25/2036 25,000 8,203
6.159% due 04/25/2035 35N 3451
6.239% due 02252034 12,178 nm
6.639% due 12262034 2,00 2,164
Structured Asset Mortgage Investments Il Trust
5.859% due D/25/2047 (bl 18,876 15,170
5.879% due D&/25/2036 93N 7171
6.123% due D4115/2035 1,318 1,209
Asset gag Trust
6.108% due 0818/2032 12 12
Asset it i tgage Loan Trust
5.569% due D5/25/2036 5123 4,851
5.689% due D5/25/2036 ERAL] 2,728
5.729% due 07/25/2036 (b) 9,526 8,61
5.743% due 07/25/2036 14,180 13,778
5.753% due 10/25/2036 8,263 5,536
5.939% due 04252031 5,841 5,780
6.369% due 11/25/2035 3,185 3178
Summerhill Residential
0.000% due 03/24/2059 EUR L] i
4.713% due 0372472058 121,196 127,947
5.113% due 03/24/2059 zm pEbL]
5.663% due 03/24/2059 17,746 18,7118
6.263% due 03/24/2059 14202 14,846
6.500% due D3/24/2059 6,568 5,11
7.000% due D3/24/2059 35,506 29,385
7.513% due 03/24/2059 8,621 8,960
8.863% due 03/24/2059 4,756 4475
9,863% due 03/24/2059 4,256 4475
Temple Quay No.1 PLC
6.689% due 07/24/2085 GBP 58217 70,553
7.189% due 07/24/2085 15,904 19,093
8.189% due 07/24/2085 14,681 17,621
Terwin Mortgage Trust
6.819% due 037252035 § 294 2,708
Tharaldson Hotel Portfolio Trust
7.750% due 11/11/2034 408 4606
Towd Point Mortgage Funding Vantage2 PLC
8.261% due 02/20/2054 GBP 16,900 20,505
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Towd Point Martgage Trust Carlyle Global Market Strategies CLO Ltd. MMcap$ Funding XVII Ltd.
3.750% due D3/25/2056 § 3080 5 2997 6.699% due 07/21/2031 §  BEIZ  §  BEW  6.021% due 12012035 § 58§ 4%
3.750% due DY25/2062 91,538 81578 6.757% due 01/20/2092 12,400 12330 Nassau Ltd.
Truman Capital Mortgage Loan Trust Carlyle U.S. CLO Ltd. B.805% due 07/15/2031 3,836 38
5,699% due 03/25/2036 491 485 6.815% due 10/15/2035 19,200 19095  National Collegiate Student Loan Trust
Verus Securitization Trust Carvana Auto Receivables Trust 5.792% due 10/25/2033 2336 23m
4,474% due DA/2572067 29,167 27139 5.710% due 07/10/2029 2500 2455 Navient Private Education Loan Trust
5.811% due D5/25/2068 14,703 14434 6.090% due 11/10/2026 2,445 2442 6.340% due 11/15/2068 119 1,181
5.999% due 0272572068 4974 4897 Castlelake Aircraft Securitization Trust 7.599% due 12/15/2045 2,087 2,098
5.443% due DB/25/2069 7.09 7038 4.125% due 0G/15/2043 1112 1012 Nelnet Student Loan Trust
B.665% due DY25/2068 19177 19038 Cedar Funding VIl CLO Ltd. £.235% due DA/25/2065 2,128 2,113
Visia Trust 6.677% due 017202031 2,351 2350 6.640% due 0272072041 5,29 5230
6.586% due 10/25/2058 4,640 4609 CIFC Funding | Ltd. Dctagon Investment Partners 33 Ltd.
Wachovia Mortgage Loan Trust 6.6B4% due 041232029 5,130 5100 6.867% due 01/20/2031 9874 9,864
6.120% due 10/25/2035 2,862 2490 CIFC Funding Il Ltd. Octagon Loan Funding Ltd.
WaMu Mortgage Pass-Through Certificates Trust B.795% due 07/15/2036 12,000 11,830 B6.821% due 11/18/2031 395 3%
6.159% due D1/25/2045 360 312 6.674% due 102212031 2540 263 Pagaya Al Debt Trust
6.350% due DB/25/2045 3,143 2557  Cologix Canadian Issuer LP 7.179% due DA/ 572031 13,040 13,061
Warwick Finance Residential Mortgages Number Three PLC 4.040% due 017252052 CAD 1,800 1174 7.500% due 1211672030 5,506 5523
0.000% due 12/21/2049 GBP 1 3768 CPS Auto Receivables Trust 7.625% due D4/15/2031 3300 3297
6.151% due 12/21/2049 21,173 95727 5.360% due 01/18/2028 § 100 982 Palmer Square CLO Ltd.
B.870% due 12/21/2049 4921 5914 6.040% due 07/16/2029 2,100 2057 6.963% due 1072002033 23,100 23,096
7.370°% due 122172049 2,460 2,940 6.130% due 09152026 1334 13,381 Palmer Square European Loan Funding DAC
7.870% due 1272172049 1,406 1675 Dewolf Park CLO Ltd. TBO% due 05/15/2033 (d) EUR 9,200 9,724
8.370% due 12/21/2049 1406 1648 6.575% due 101152030 3617 3608 Rad CLO1Lul
Washington Mutual Mortgage Pass-Through Certificates Diamond Infrastructure Funding LLC 6.635% due 07/15/2031 § 10 11,100
WMALT Trust fb) 1.760% due 04/15/2049 800 768 Rockford Tower Europe CLO DAC
5.500% due 11/25/2035 5 [} 48 Elmwood CLO VIl Ltd. 4.933% due 122072031 EUR 11,755 12,768
5,650% due 1V25/2046 9,705 7646 B.917% due 01/20/2034 6,600 6,574 Sapphire Aviation Finance | Ltd.
‘Wells Fargo Home Equity Asset-Backed Securities Trust FAE CBO BV 4.250% due 031572040 § 9,365 1822
5.850% due 0372572037 658 638 A941% due 08/20/2080 (b)  EUR 52 50 Saranac CLO I Lid.
Wells Fargo Home Equity Trust Mortgage Pass-Through Finance of America Structured Securities Trust 7.256% due 0B/22/2030 16,400 16,425
Certificates 2.000% due 41752073 § 5,188 5,016 Saratoga Investment Corp. CLO Ltd
5.030% due DA/25/2034 331 3150 3.000% due 09/25/2061 14,495 13309 7.238% due 042012033 15,000 14,58
Wells Fargo Mortgage-Backed Securities Trust Galaxy Xxviii CLO Ltd. SMB Private Education Loan Trust
5.389% due 10/25/2036 (b 145 122 6.755% due 07/152031 9509 9770 TBO% due 09/15/2053 (d) 20,504 20,585
WFRBS Commercial Martgage Trust Gateway Casinos & Entertainment Ltd. 0.000% due 02/16/2055 3 4,080
0.481% due D3/15/2047 [} 8,800 13 5.000% due 03112/2038 CAD BB 4981 3.940% due 021672055 20,138 1,507
WSTN Trust (Goldentree Loan Management U.S. CLD 6 Lud. 4.550% due 02/16/2055 8414 1672
6.297% due 07/06/2037 6,000 5772 6.736% due 04/20/2035 $ 1700 1685 4.950% due D2/16/2055 2,185 1,944
Total Backed Secarits e | e 5.950% due 02/16/2085 3907 3626
e —= 3.930% due 10/15/2053 4,058 3683 §150% due DN1/2053 (d) 12,645 12,695
[Cost $4,663,284) Goodleap Sustainable Home Solutions Trust 6.770% due 02/16/2065 20’138 19’WT
6.500% due 07/20/2055 854 a3 due OR/16/2053 (d) 5033 5056
AASET{TEEst e T on L 7.540% due 08/1572053 (d) 1,208 1210
3.967% due DB/16/2042 7 0 6.682% due 05/15/2043 4742 YT I - -
Fen G TRl Momboldt Anstices LLC .870% due 09/1572053 (0 2,505 2513
5.600% due DB/13/2030 525 525 0.000% due 10/31/2031 COP 62,570,000 140 Seend Peint CLOXV Led
Yolctasral K0 10 18 Lod. 6.574% due 0172372029 318 319
B.877% due 07/20/2034 3,000 2979 6.597% due 07/18/2030 § 1% 133 Sound Point CLO XVIN Ltd.
ALESCO Preferred Funding XI Ltd. LCM XVIILP i':gmrfr;uglﬁ?w T 51M 5082
6.112% due 12/23/2036 5,000 3925 G.785% due 1015/2031 33,700 33579
American Homes 4 Rent Trust LoanCare Issuer Ltd. 5.065% due 011572035 EUR 20,000 20,829
6.231% due 1011772036 1,150 141 6.749% due 07/15/2036 2,350 237 Smeheay CLO3SLul
Arbor Realty Commercial Real Estate Notes Ltd. B.749% due 11152038 18,100 1gges  1002% due DAR252034 § 24800 24,799
7.185% due 05/15/2037 3,146 3095  Lockwood Grove CLO Ltd. AT T
AREIT LLE 6.810% due 01/25/2090 3484 Sy ML HrE i
7.447% due 02117/2028 2,900 2901 Magnetite XV Ltd. D Aoy Trast
Auto Asset Backed Securities Spanish Loans Fondo 66504 due 071252031 0,12 T OB e E
Titulizacion MAN Euro CLO DAC L U o
BOBS e 0228202 EUR 1411 TATZ  TBD% due 015209 (0] EUR 20000 gty ARSI iz &
Barings CL0 Lt il TRESTLES CLO V Ltd.
B.747% due 112072032 $ 1470 14590 4.581% dos 10152042 § 10563 BEI0 DareAiGRG 8% 784
BlueMountain CLO XXII Ltd. ME1 LLC Tropic €00 V Ltd.
B.735% due 07/152031 3863 385 74845 dus 08192037 2100 g Sareh e OIS0 10,163 8400
BPCRE Ltd. 7.969% due 09/17/2037 9,600 9,660 -
7.735% due 01162037 13,800 13708 7.084% due 08192037 823 gois  D7thdelnSan 4300 4382
B.435% due DI/16/2037 3,468 3447 MKSCLOLu. ;’&m;ﬁ‘;ﬁ;& Securiization Ll - i
9.135% due 01/16/2037 13516 13433 6.667% due 01/20/2031 13,039 13,047 2.209% due 097201203 4% 250



HAEEHE B

(Bfr: F)  (BfL: F)
Upstart Pass-Through Trust
3.800% due D4/202030 $ 15609 § 15014
Upstart Securitization Trust
5.500% due DB/20/2032 6,632 6,469
Venture 39 CLO Ltd.
6.935% due 04/1572033 4,600 4,569
Venture XVIl CLO Ltd.
6.535% due D4/15/2027 10,245
Total Asset-Backed Securities
[Cost $785,820)
Argentina Government International Bond
0.750% due 07/032030 66,427 17871
1.000% due 07/0372029 4943 1,330
3.500% due 07/0372041 58,125 15,285
3625% due 07/0372035 51,459 12427
3625% due 07/022046 1,035 258
4.250% due D1/DS/2038 25,740 7,786
Argentine Bonos del Tesoro
15.500% due 101 7/2026 ARS 49,200 12
Asian Development Bank
4.700% due 031272024 MXN 18,100 978
Australia Government Bond
1.750% due DG6/21/2051 AUD 38,100 11,753
Autonomous City of Buenos Aires Argentina
119.035% due 0272212028 ARS 76,810 103
126.571% due 0372972024 62,559 1
Israel Government International Bond
3.800°% due 051372060 $ 17,000 10,475
4.500% due 04032120 3,800 2513
5.000% due 10/30/2026 EUR 119,500 126171
Mexico Government International Bond (i)
2.750% due 11/27/2031 MXN 1,229,193 56,573
3.000% due 12/03/2026 119,106 5,476
4.000% due 11/30/2028 685,870 35,408
Peru Government International Bond
5.400% due DB/12/2034 PEN 862 188
6.150% due DB1272032 674 161
6.950% due DBN2/2031 150 KL}
Provincia de Buenos Aires
128.738% due 4112/2025 ARS 399,853 424
Romania Government International Bond
1.750% due 0711372030 EUR 12,200 9,855
2.125% due 030772028 1,100 102
2.875% due D4/13/2042 7,300 4,552
5.500% due DW1E8/2028 7,400 7,793
6.375% due DW16/2033 14,800 15,436
Russia Government International Bond
4.260% due DB/23/2027 $ 28400 15,336
4.375% due 0372172029 200 100
4.750% due 052772026 23,800 16,145
5.100% due 032672035 3,200 1,136
6.260% due DB/23/2047 82,400 30,076
5,625% due 040472042 37,000 24,884
5,875% due DA1672043 13,200 8,307
7.150% due 1171272025 RUB 4,002 466 17,537
7.500% due 0373172030 § 4748 am
7.950% due 1V07/2026 RUB 1,564,954 6,146
South Africa Government International Bond
10.500% due 12/21/2026 ZAR 2,032,400 mng
State Agency of Roads of Ukraine
6.260% due D6/24/2030 § 1,200 nz
Turkey Government International Bond
4.250% due 031372025 17,980 17,229
5.250% due 031372030 29,000 24001
6.125% due 10/24/2028 10,100 9,169
7.625% due 04/26/2029 30900 29,481
Turkiye Ihracat Kredi Bankasi AlS
B.250% due 01/24/2024 3,000 3,009

ELa
B 20
(B F) (B F)

Ukraine Government International Bond
4.375% due 0112772032 EUR 1,658 § 402

7.750% due 09/01/2025 § 4,3% 1,358
Venezuela Government International Bond (b]
B.000% due 120097043 3,367 523
7.000% due 03/31/2038 1,863 i
7.650% due 04/21/2025 5,349 97
7.750% due 0411372024 1,200 187
B.250% due 1011372024 5,901 1,063
9.000% due 05/07/2043 3161 566
9.250% due 091572027 4,274 813
9.250% due 05/07/2028 6,512 1,224
11.750% due 1072172026 (il:1] 134
11.950% due 087052031 6,000 1176
Total Sovereign lssues 70,880
(Cost $866,448)

R
Cairo Mezz PLC BT 444 9
Clear Channel Dutdoor
Holdings, Inc. 5,792,182 5,821
Constellation Dl Services
Holding S.A. ) 421,243 46
(Corestate Capital Holding S.A.
1] 2,742,788 0
Eurobank Ergasias Services &
Holdings S.A. 531891 8,665
iHeartMedia, Inc. Class A 1,246,745 2,930
iHeartMedia, Inc. Class B 967,421 2,045
Intelsat S.A. () 966,065 26,837
National Bank of Greece S.A. 102,570 567
Meiman Marcus Group Ltd.
LLE [ 151,112 19,868
Serta Simmons Bedding LLC (1) 56 1
SSB Manufacturing Co. (1) 56 1
Stearns Holdings LLC 110,747 0
UBS Group AG 26,141 628
Voyager Aviation Holdings
e 616 0
WestMet Group Holdings LLC
n 8815 42
Westmoreland Mining
Holdings LLC (I} 8,837 53
Windstream Holdings Il LLC 226M9 4,705
Total Common Stocks 12,344
(Cost $163,628)
CBL & Associates Properties,

Inc. B 124
Uniti Group, Inc. B1 n
VICI Properties, Inc. 760 na7
Total Commercial Real Estate Equity 21,715
(Cost $6,172)

Intelsat Jackson Holdings S.A.

1213172049 m 1,963
Total Equity-Linked Securities 1,963
(Cost $0)

N1 —H

2]
HH OB F)

Intelsat S.A.

0272027 26 § 7
Stearns Holdings LLC

1273172048 1 0
Total Warrants 12
(Cost $20,656)

PREFERRED SECURITIES 0.0%
Cayenne Aviation LLC
9.500% 3,693

|=‘ =

Total Preferred Securities
(Cost $1,210)

EmetE
(815 F)
[SHORT-TERM INSTRUMENTS 5.0%
DEPDSITS 0.5%

Australia and New Zealand Banking Group Ltd.

3.000% due 11/01/2023 AUD T4 484
3.850% due 11/01/2023 NZD 2 1
4.830% due 1101/2023 ¥ 1 1
Bank of Nova Scotia
4.080% due 11/01/2023 CAD 53 m
4.830% due 11/01/2023 $ 593 563
BNP Paribas Bank
10.370%) due 11/01/2023 ¥ 68 1
0.550% due 11/01/2023 CHF 16 17
3.000% due 11/01/2023 AUD 50 m
3.330% due 11/01/2023 NOK 12 1
3.850% due 11/01/2023 NZD 1 0
4.420% due 11/01/2023 GEP 1 1
6.430% due 11/01/2023 AR 10,398 555
Brown Brothers Harriman & Co.
10.370%) due 11/01/2023 ¥ 3530 24
2.750% due 110172023 DEK 3 1
3.100% due 11/01/2023 EUR 1 1
4.420% due 11/01/2023 GEP ) 2
4.830% due 11/01/2023 § 42 42
Citibank N.A.
4.830% due 11/01/2023 2,499 2499
DBS Bank Ltd.
4.830% due 11/01/2023 2237 2237
DnB Bank ASA
2.990% due 11/01/2023 SEK 4 0
HSBC Bank PLC
3.100% due 11/01/2023 EUR 1,097 1,159
4.420% due 11/01/2023 GEP 66 a0
JPMorgan Chase Bank N.A.
4.830% due 11/01/2023 § 450 4,550
MUFG Bank Ltd.
10.370%) due 11/01/2023 ¥ 38mg 51
Royal Bank of Canada
4.830% due 11/01/2023 $ 1 1
Sumitomo Mitsui Banking Corp.
10.370%) due 11/01/2023 ¥ 234358 1,548
3.100% due 11/01/2023 EUR 10,789 11,404
4.830% due 11/01/2023 $ 253 5
Sumitomo Mitsui Trust Bank Ltd.
10.370%) due 11/01/2023 ¥ N 6,126
3.100% due 11/01/2023 EUR 4002 4730
4.420% due 11/01/2023 GBP 3,576 479
4.830% due 11/01/2023 § 5810 5,810
46,785

A2hL T7ok (M)
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HMEEHE B
(B F)  (BfL: F)
RGENTINA TREASURY BILLS 0.1%

[32.511%) due D5/2002024 (k) ARS 561,156 & 197
(17.783%) due 1172372023 (j) 4,698,282 8,139
8,936
10.234%) due 01/15/2024 ¥34,990,000 23,136
10-216%) due 01/22/2024 34,000,000 224605
455,741
Total Short-Term Instruments 511462
[Cost $518,529)
Total Investments in Securities (a) 148.7%  § 15,268,043
(Cost $16,679,350)
Financial Derivative
Instruments [n){p) 0.0% 1772
(Cost or Premiums, net $19,837)
Other Assets and Liabilities, net (48.7%) 15,000,688)
Net Assets 100.0% $ 10.269.127

NOTES TO SCHEDULE OF INVESTMENTS:

- A zero balance may reflect actual amounts rounding to less than one thousand.
(a) The all ion of Total I by geographic region as of October 31, 2023 is 112.9% of Net Assets in the United States, 7.1% of Net Assets in the

United and other P g of 28.7% of Net Assets in aggregate.

(b) Security is in default.

(e} Al or portion of this amount rep loan 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 S for more inf i garding unfi loan i

(d) When-lssued security.

(e} ©i gent convertible ¥

(f)  Perpetual maturity; date shown, if next call date.

{g) Payment in-kind security.
(h) Security is an Interest Only (*10") or 10 Strip.

{i}y  Principal amount of y is adj for

(i) Coupon a weig| ge yield to

(k} Coupon represents a yield to maturity.

(1) RESTRICTED SECURITIES:

il =R pt:l=] H{§H azxk 5 it SHBHAELLE
Constellation 0l Senvices Holding 5.4 NIA NA 6V2022 § 46 § 46 0.00%
Corestate Capital Holding 5.4, NIA NIA 8223 0 ] 0.00%
Deuwtsche Bank AG 2199% 1112412026 0miaz3 1,094 1,084 0.01%
Deuwtsche Bank AG 3.035% 0a/2arm3z2 072 s 522 0.01%
Intelsat 5.A. NiA NIA 802/2018 75,855 26,837 0.26%
Neiman Marcus Group Lud. LLC NiA NA /252020 4,866 19,859 0.19%
Serta Simmons Bedding LLC NIk NIA 06/282023 ] 1 0.00%
S58 Manufacturing Co. Nid NiA 0629/2023 W 1 0.00%
WestMet Group Holdings LLC NiA NiA 0710372023 59 42 0.00%
‘Westmoreland Maning Holdings LLC NIk NiA 03262019 a4 5 0.00%
Total Restricted Securities $ 82,867 $ 48,455 0.47%

BORROWINGS AND OTHER FIMANCING TRANSACTIONS
REVERSE REPURCHASE AGREEMENTS:

WEIHEF fEAFIED EAR pEGIE] EATAD Y= LARD I
BOS 3.500% 1072312023 1032023 § B33 ¢ (B34)
BOS 5.390% 1072012023 110272023 [16,638) 116,668)
BOS 5.300% 073072023 1110372023 11,8430 11,8430
BOS 5.400% 1002412023 172023 115,262) (15,3001
BOS 5.410% 1072312023 11106/2023 11,8710 11,674)
BOS 5.400% 103112023 1110772023 187,614) 197,829)
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REVERSE REPURCHASE AGREEMENTS (Cont.):

maIHEF EAFIEO AR e f#ATTA D YN—RLROXK A
DEU 5.400% 10N82023 1022023 $ (o5 % (10,8141
DEU 5.420% 103112023 11072023 11,674) 11,875)
GRE 5.410% 102412023 110772023 153,897) 153,961)
JML 4.500% 0972217023 1032023 [514) 1517
JPS 5.000% 103172023 111032023 1,118 1,118
JPS 5.380% 10/3112023 110172023 130,758) (30,7631
Total Reverse Repurchase Agreements $ 1333,496)

SALE-BUYBACK TRANSACTIONS:

maEIHEF EAFIED BAR A BATAD  FEHERREIOXIL?
BFS 5.490% 102772023 110212023 § 80,544} $_ 160.590)
Total Sale-Buyback Transactions $ (60,590
BAFHAR
F——FA b
e 30852 31-908 0BULE Aait
Reverse Repurchase Agreements
Non - LL.5. Corparate Debt § 0 § 15161 $ 0 § 0 § 15161
115, Corporate Debt 0 11,9521 0 0 11,9521
1L.5. Government Debt 130,763) 1300, 2651 0 0 1331,0261
Total Reverse Repurchase Agreements $ 130.763) %  (302.733) ¢ 0 $ 0 4§ [333,496)
Sale-Buyback Transactions
115 Governement Debr § 0 $ 60,5901 $ 0 $ 0 $ (60,5901
Total Sale-Buyback Transactions $ 0 $ (60.590) % 0 $ 0 $ (60,5901
Total Borrowings $ (30.763) % (363,323 ¢ 0 $ 0 §  [394.086)
Payable for Reverse Repurchase Agreements and Sale-Buyback Transactions $ (394,086)
SHORT SALES:
WEIEF $EAR i bt 1| #Am RBMEE  FEONN
BLY Fannie Mag, TBA 3.000% oy0s3 §  GEOD § (52861 % 15,282)
GSC Fannie Mag, TBA 3.000% 1170112063 5,900 [4,715) 14,7211
SAL Fannie Mae, TBA 3.000% 170112063 6,200 14,9661 14,962)
Total Short Sales (0.1%) $ 14977 $ [14,965)

BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The follawing is a summeary by counterparty of the market value of Borrowings and Other Financing Transactions and collateral pledgedfireceived) as of October 31, 2023

(m)  Securities with an aggregate market value of $392,682 have been pledged as collateral under the terms of the following master agreements as of October

31, 2023.

LiREZHD  YN—ZXLKR FERER A JERD LS
WEIHAF SZHR DXh DEIOXH  FROXL  FOMSEIE (B EAN IHAR=—Vr—0
GlobalMaster Repurchase Agreement
BOS $ 0 % nauME 8 (I 0§ sl 5 1310 $ 11381
DEU 0 (112,689 1] 0 112,689 111,401 11,198)
GRE 0 153,961 1] 0 153,861) 53,887 1041
JML 0 1517} 1] 0 (517) 4 (761
JPS 0 131,881} 0 0 (31,881) 31,634 12471
Master Securities Forward Transactions Agreement
BLY 0 0 1] 15,2821 15,282) 0 15,2821
Brs 0 0 (60,5801 0 (60,5900 60,170 14201
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LREZHD YN—2ZLK  ERER EEEA R D X

HEIHEF =31 [05%/N YEIOEN FEOII DihEERERE| (RE) /& 3

GSC § 0 % 04 [ 14,7211 § s 0 § 14,7211

SAL 0 0 a 14.962) 14,962) 0 14,9621

Total B ings and Other Financing T i $ 0 & (333,486] &  (60,590) % (14,965

™ The average amount of Beerowings outstanding during the period ended Dctober 31, 2023 was $16,571 at a wei interest rate of 5.176%. 1 v include sale-buyback i reversa repuichase
agreements, if held during the period

“ Payable for sale buyback transactions includes 56 of defemed price drop.

2 Net pxpesure rep he net receiva ble] that would be due fromito the counterparty in the event of default. Exposure fi i d finarcing ions can only be ions g d the
same master agreement with the same legal entity. See Note 8, Master Nettng i the Motes 10 Financial for mare info rding mEster netting

(n} FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
RITTEN OPTIONS:

4R AbSA9T54R A Ry JLET L 5 it

Call - 3-Manth SOFR December 2023 Futures § 96.125 12152023 263 $ 1486) $ 18
Call - 3-Manth SOFR December 2023 Futures 96.375 12152023 395 1823) 15
Call - 3-Manth SOFR December 2023 Futures 98.000 12152023 a7 1339) 3
Put - 3-Month SOFA December 2023 Futures 96.125 12162023 203 1390) (795)
Put - 3-Month SOFA December 2023 Futures 96.375 12152023 M 115 (245)
Put - 3-Month SOFA December 2023 Futures 96.500 12152023 4 (4] 19
Total Written Options $ (2151 § 11.072)

FUTURES CONTRACTS:

KRB ESEHI S ol

il i 4] FRA 2 (8) # BRE aff
3-Month SOFR December Futures Long 0372024 405 $ 11,634) ¥ ] § 1104
3Month SOFR December Futures Shart 0372025 n2 1,268 b 0
3Month SOFR December Futures Shart 032026 228 1,143 17 0
3Month SOFR June Futires Shart 08/2024 266 1,638 0 0
3Month SOFR June Futures Shart 0972025 216 1117 16 0
3Month SOFR March Futures Shart (/2024 364 2,506 n 0
3Month SOFR March Futures Shart 062025 193 1,065 17 0
3Month SOFR March Futures Shart 06/2026 215 1,065 13 0
3Month SOFR September Futures Lang 1212023 658 (24021 4 0
3Month SOFR September Futures Shart 1272024 u7 1,601 8 0
3Month SOFR September Futures Shart 122025 175 B75 13 0
Australia Government 10-Year Bond December Futures Shart 1272023 (34 2,965 a7 0
Euro-Bund 10-Year Bond December Futures Long 1272023 284 (BEGI 102 ]
U5, Treasury 2-Year Note December Futures Long 1272023 13 1581 ] na
1.5, Treasury 10-Year Note December Futures Long 1212023 6,136 .7z ] 11,058}
1.5, Treasury 20-Year Bond December Futures Shart 1212023 013 6,202 209 0
1.5, Treasury Ultra 10-Year Note December Futures Long 1272023 3 (1] ] i
1.5, Treasury Uttra 30-Year Bond December Futures Short 1272073 7l 508 il ]
Total Futures Contracts § 5302 § 938 4 (1,079)

0BE10A31BEAD -
AT54F U RERE __smEne
SEIVT (T4 EEEmeH  #®AE ATUyRe | mEmAO gt B gy —
Hirtus SE 1000% 062002028 0769% ER 60 T s Mmoo s 0 s om
ATAT, Inc. 1000% 0620202 05% s 1800 i " 1 0
ATAT, Inc. 1000% 12202025 0.772% 20 ? il 0 0
ATAT, Inc. 1000% 0202028 1001% 2,600 3 ] 0 0
Barclays Bonk PLC 1000% 12202023 0BI0% R 7000 1 1 0 0
Bosing Co. 000% 1200202 R N F (l n 1 0
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203510A31BERO -
1¥734F JLovh REBEHE 13154
BBIVT (T4 EESREH  HHE ATuy o’ mERAC iR GB) 2 ;
Boeing (o, 1000%  OG/2020%5 0% s 30 s % 5 B s 0 5 1
Baeing (o, 1000% 12202025 0610% 3,100 ] 7 1 0
Ford Motor Credi Co. LLE 5ON%  OG202024 0.863% 0 B [ 1 0
Ford Motor Credit Co. LLE SON0% 12202024 1013% 5,500 m 1205) 10 0
Ford Motor Credit Co. LLE 5ON%  OG202025 1.194% 1,100 7 % 2 0
Ford Motor Credit Co. LLE 5O00% 12202025 1.200% 8,400 G 6 % 0
Ford Motor Credit . LLC 5000%  OGI02026 1.505% 100 9 5 0 0
Ford Motor Credit Co. LLE 5O000%  OG0027 1.902% 10 10 5 1 0
General Electric Co. 1000% 12202023 0.194% 17,20 1 1451 0 0
RollsRoyes PLC 1000% 062072025 1009% EUR 13400 1 862 0 132
RollsRoye PLC 1000% 06202026 1.460% 3,600 [ 764 kY 0
RollsRoyes PLC 1000% 12202026 1675% 26,300 15151 13 181 0
Verizon Comemurications, hc. 1000% 1220204 06M% s 8300 ] 15 0 0
Verizon Comemurications, e, 1000% 122002026 0.638% 2,500 1 w2l 1 0
Verizon Comemurications, e, 1000%  OG/20/2028 1.009% 8,000 7 19 1 0
Verizon Comemurications, . 1000% 12202028 1.060% 2000 i3l 2 1 0
s s 2280 s 23 3 3
_ RERE — EMEHS
BRisE EEEmET  #He BEREO i it GR) % B Al
COXEM 30 Index 1000% 12008 5 368 s I §onm s 1 5 0
COXEM-31 Index 1000%  OB202024 19,350 116 867 2% 0
COXEM-32 Index 1000% 12720004 4670 5 a9 1 0
COXEM-34 Index 1000% 127200005 46,428 1614) 16 @ 0
COXEM-35 Index 1000% 06202028 @ @ 1 0 0
COXEM-36 Index 1000% 127200006 100,464 1,991) 2,867 a 0
COXEM-37 Index 1000%  OB202027 1372 4 ] 3 0
COX.EM-38 Index 1000% 127200027 11,4900 1441) 568 u 0
COX.EM-39 Index 1000%  OG202028 6,000 1258) 151 10 0
COXEMA0 Inde 1000% 127200028 50,300 17 12271 116 0
CDXHY-34 Index S000%  OBR0AZS 3,060 LY 16) 6 0
CDXHY-35 Index S000% 12202025 90 % fatl 3 0
CDX.HY-36 Index S000% 02026 58,898 1,00 13,550) 17 0
CDX.HY-37 Index S000% 122002026 12,936 438 12841 a 0
CDX.HY-36 Index S000% OB 2842 0 B n 0
CDX.HY-30 Index S000% 1202002027 7029 % 1 8 0
CDXHY-40 Index S000%  DBZ02028 a0 3 ] 1 0
COXHY-41 Index S000% 1202002028 100,800 ar 1621) ] 0
CDKIG:37 Index 1000% 12720006 a0 1 [l 0 0
0DXI6:38 Index 1000%  0B/202027 1,000 1 B 1 0
001639 Index 000% 127200027 a0 5 0 0 0
UDXIG-40 Index 1000%  OB/202028 2600 3l i 2 0
CDKIG-41 Index 1000% 12200028 36,200 2467 15301 18 0
iTraox Europe Series 33 Index 1000% OG0 EUR 16,540 05 174) 0 (]
§ 18611 § 576 § 1,243 § (18
EHEF0 ZHEF KR __ZEge
XHL/B AT YIR EESF botiif| BETE ik A GR) %
Pay 3-Month EURIBOR 2.100% 04imiznz4 EUR 71,800 $ 5 § 56 § 634§ 0
Pay 3-Momh EURIBOR 2.100% 041312024 108,200 82 82 9 0
Pay 3-Month EURIBOR 2250% 0472612024 70,000 178 176 L] 0
Pay 3-Month EURIBOR 2250% 0472812024 65,600 175 175 7 0
Pay 3-Month EURIBOR 2.750% 050372024 69,500 (519 1519} 13 0
Pay 3-Month EURIBOR 2.100% 0572024 63,400 (578) 1578} 4 0
Pay 3-Month ZAR-SAJIBOR 2.410% 07rizze ZAR 37,200 115 1151 4 0
Pay 3-Month ZAR-SAJIBOR a.415% 073028 29,700 1 1 3 0
Pay 3-Month ZAR-SAJIBOR 8.420% 0732028 111,200 141 141} 13 0
Pay 3-Month ZAR-SAJIBOR 8.428% 0732028 74,100 126) 1261 8 0
Pay 3-Month ZAR-SAJIBOR 8.426% 082028 44,900 116 1161 5 0
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EHEFD ZEHEFI KRR £
X/ ZE AVTFIIR B3 2 71 e METEH ik 1ty (18) # 7
Pay 3Month ZAR-SAJIBOR 8.460% 0810112028 MR 75,900 § 122) $ 122 § 9% 0
Pay FMonth ZAR-SAJIBOR 8.460% 080212028 76,900 122) 122/ 9 0
Pay 3Month ZAR-SAJIBOR 8.464% 080212028 77,100 122) 122/ 9 0
Pay FMonth ZAR-SAJIBOR 8.550% 0810312028 42,900 [} 18] 9 0
Pay 3Month ZAR-SAJIBOR 4.380% 0810412028 39,800 119) na § 0
Pay 3Month ZAR-SAJIBOR 8.410% 0810412028 96,000 139) 1381 n 0
Pay 3Month ZAR-SAJIBOR 8.415% 0810412028 39,800 116) 116} 5 0
Pay 3Month ZAR-SAJIBOR 8401% 0810412028 40,700 115) [iE] 5 0
Pay 3Month ZAR-SAJIBOR 8.543% 0810412028 40,600 14 4 § 0
Pay 3Month ZAR-SAJIBOR .360% 080712028 76,600 140) 1401 9 0
Pay 3Month ZAR-SAJIBOR 8.400% 080712028 76,600 133) 133 9 0
Pay 3Month ZAR-SAJIBOR 8.410% 0810712028 22,600 19 19) 2 0
Pay 6-Month Australian Bank Bill 4.750% 06/18/2024 AUD 28,000 2 13,284) 0 1213
Pay E-Month Australian Bank Bill 3250% 121712024 39,200 1564) 13,5731 ] 12621
Pay 6-Month Australian Bank Bill 4250% 1211712024 41,400 2 14,828) 0 13951
Pay 6-Month Australian Bank Bill 3.500% 061712025 38,850 (626) 14.218) 0 1321)
Pay 6-Month Australian Bank Bill 2.750% 06/1712026 3470 1142) 422} 0 129
Pay 6-Month Australian Bank Bill 3.000% 032027 313,890 111,395) 139,719) i 12,806)
Receive 6-Month EURIBOR 10.453%) 121292023 EUR 4,300 m m 0 121
Receive 6-Month EURIBOR 10.425%) 06282024 4,200 195 195 0 121
Pay 6-Manth EURIBOR 0.550% 0811012024 21,000 1754) 1754} 9 0
Receive 6-Month EURIBOR 10.395%) 1213002024 1,900 130 130 0 121
Receive 6-Month EURIBOR 10.363%) 0673012025 3,500 pitrd 292 0 131
Receive 6-Month EURIBOR 10.320%) 1213072025 2,300 pivd kvl 0 131
Receive 6-Month EURIBOR 10.294%) 0673012026 1,100 125 125 0 121
Pay 6-Manth EURIBOR 1.000% 081312027 56,700 15,296) 15,296) a 0
Pay 6-Month EURIBOR 3370% 100912028 21,800 105 108 46 0
Pay 6-Manth EURIBOR 3.450% 1002012028 20,300 180 180 42 0
Receive 6-Manth EURIBOR 10.150%) 03182030 123,000 25,907 22,436 0 14621
Receive 6-Manth EURIBOR 0.150% 061712030 26,800 5,503 5,602 0 1641
Pay 6-Manth EURIBOR 2.000% 0912032 194,130 21,19 123,932 616 0
Pay 6-Manth EURIBOR 2.547% 0310912033 46,800 12,517 12517 127 0
Pay 6-Month EURIBOR 3.210% 082112033 12,000 186) (L] M 0
Recaive™ 6-Month EURIBOR 3.000% 03/20/2034 229,900 6431 4,026 0 (6751
Repeive f-Momh EURIBOR 0.250% 0382050 37,600 w15 17,703 [} 12651
Recaive™ 6-Month EURIBOR 0.830% 120912052 186,200 14,708 13,606 0 (841
Pay Bank of Japan Uncollateralized

Overnight Call Rate: 0.176% 04T ¥ 3,890,000 (287 1287 ] (511
Receive Bank of Japan Uncollateralized

Overnight Call Rate 10.020%) 09/20/2028 67,650,000 16,757 15171 909 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.000% 03152029 75,360,000 21,332 20,588 1,456 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.400% 06152032 6,300,000 2,163 2,254 07 0
Receive Banik of Japan Uncollateralized

Overnight Call Rate 0.500% 03n52042 3,350,000 4005 2,983 ki 0
Repeive Banik of Japan Uncollateralized

Overnight Call Rate 0.11% 04272042 1,020,000 994 994 58 0
Pay BAL-CO-Compounded 11.140% 002025 BAL 4,400 124) 124) [} ]
Pay BAL-COI-Compounded 11.160% 011022025 2,900 115) 15 0 0
Pay BAL-COI-Compounded 11.350% 011022025 3,600 116) 116} 0 0
Pay BAL-COI-Compounded 12.000% 01022025 9,800 115) 1] 1 0
Pay BAL-COI-Compounded 12.080% 01022025 16,300 118) 8 2 0
Pay BAL-COI-Compounded 12.140% 011022025 8,200 m (1} 1 0
Pay BAL-COI-Compounded 12.145% 011022025 8,000 m (1} 1 0
Pay BAL-COI-Compounded 12.160% 011022025 16,400 113 3 2 0
Pay BAL-COI-Compounded 9.840% 011022026 76,500 3 137 0 0
Pay BAL-COI-Compounded 9.855% 011022026 38,600 (183 1183 0 0
Pay BAL-COI-Compounded 9.905% 011022026 58,200 (2661 1266 0 0
Pay BAL-COI-Compounded 10.018% 02026 145,800 (615} 1615) [} ]
Pay BAL-COI-Compounded 10.050% 011022026 144,700 (5961 1596) 0 U]
Pay BAL-COI-Compounded 10.070% 011022026 143,400 (587) 1587 0 U]
Pay BAL-COI-Compounded 9.961% 0110412027 107,700 (645 1645} 0 41
Pay BAL-COI-Compounded 10.000% 0110412027 26,000 (1500 (1501 0 U]
Pay BAL-COI-Compounded 10.004% 0110412027 118,400 (689 1689} 0 41
Pay BAL-CO-Compounded 10.053% 010412027 223,400 11,2571 11,257} 0 L]
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Pay BAL-COI-Compounded 10.101% 010427 BAL 56,600 § 1302) ¥ 1302}
Pay BAL-COI-Compounded 11.220% o427 5,300 121 21
Pay BAL-COI-Compounded 11.245% 00427 2,700 (1l1] o
Pay BAL-COI-Compounded 11.260% 0427 2,100 (i) o
Pay BAL-COI-Compounded 11.700% 0104027 1,400 m in
Pay BAL-COI-Compounded 11.715% 0104027 5,900 15) 15}
Pay BAL-COI-Compounded 11.870% 4027 14,100 1 1
Pay®™ Canadian Overnight Aepo Rate

hverage 1.750% 1212012025 CaD 160,300 11,849 876 115 ]
Receive IBMEXID 8.675% 41032024 MXN 851,700 617 817 ] m
Receive IBMEXID 8.660% (410472024 352,700 257 257 ] m
Receive IBMEXID 8.750% (41052024 265,800 187 187 ] ]
Pay IBMEXID 5.080% 08262024 11,300 128 " 0 ]
Pay IBMEXID 1.670% 03042025 62,400 11,652 1426} ] 1451
Pay IBMEXID 7.10% 0310712025 435,800 [N 12,400} 126 ]
Pay IBMEXID 7.15% 030712025 433,300 11,064) 12,390/ 127 ]
Pay IBMEXID 7.510% 03182025 612,000 11,547) 13,0011 286 ]
Pay IBMEXID 5.160% (6062025 30,200 a7 a7 1 ]
Pay IBMEXID 5.950% /302026 104,300 1547) 13811 [} ]
Receive IBMEXID 8.410% amezr 102,000 p. 269 ] 161
Receive IBMEXID 8.730% (40062027 108,200 b} 226 ] 161
Pay IBMEXID 8.300% (6162028 174,900 1547) 1458} 19 ]
Pay IBMEXID 8.512% 07242028 16,600 1842 1842} 26 ]
Pay IBMEXID 8.444% 071252028 418,600 1117 1nan 35 ]
Pay IBMEXID 4.471% 071262028 211,000 1577) 1577) 18 ]
Pay IBMEXID 8.550% 0712712028 106,800 1274) 1274} 9 ]
Pay IBMEXID .556% 072712028 635,400 11,6220 11,622} 53 ]
Pay IBMEXID 8.620% 0728028 109,100 (263) 1263 9 ]
Pay IBMEXID 8.636% 0728028 217,600 1518) 1518} 18 ]
Pay IBMEXID 8.640% 07r2ar028 43,600 (103 103 4 ]
Pay IBMEXID 8.650% 0728028 110,100 1259) 1259) 9 ]
Pay IBMEXID 8.660% 07r2ar028 108,800 1253) 1253 9 ]
Pay IBMEXID 8.600% 073028 173,800 1424) 1418} 15 ]
Rexeive IBMEXID 7.495% 01narmaz 52,800 363 147 13 ]
Rexeive IBMEXID 7.498% 05032 218,400 1.503 607 54 ]
Rexeive IBMEXID 8.732% 0373002032 54,100 157 187 [} 19
Rexeive IBMEXID 8.10% 33z 127,000 381 3 ] 21
Pay Secured Overnight Financing Rate 1.270% 1041023 § 2,801,300 123,162} 16,6431 ] (261
Pay Secured Overnight Financing Rate 1.000% /262024 26,500 (250 1250 ] ]
Pay Secured Overnight Financing Rate 1.700% 031062024 59,600 11,1800 11,190 ] ]
Pay Secured Overnight Financing Rate 5.100% 05/Z2H024 3,900,430 (12,0600 15,9061 ] 13031
Pay Secured Overnight Financing Rate 5.400% 06062024 224230 6131 787 1] 12081
Pay Secured Overnight Financing Rate 4.040% 062012024 63,200 871 711 0 m
Pay Secured Overnight Financing Rate 4.060% 06/20/2024 252,800 13,433 13,4331 1] 2
Pay Secured Overnight Financing Rate 4.140% 06/Z2H024 105,300 11,356) 11,3561 ] i
Pay Secured Overnight Financing Rate 3.050% 0712112024 6,800 11,5820 11,582 1] 19
Pay Secured Overnight Financing Rate 3.052% 0712477024 6,800 11,5770 15771 ] i
Pay Secured Overnight Financing Rate 2.765% 0724 67,000 11,7800 11,7801 1] i
Pay Secured Overnight Financing Rate 2.993% 1032024 31,700 74N 747} ] 181
Pay Secured Overnight Financing Rate 2.920% 101772024 9,400 11.672) 11,672 ] 1
Pay Secured Overnight Financing Rate 308% 1002412024 28,100 (648) 16481 ] i
Pay Secured Overnight Financing Fate 3.140% 1072572024 27,700 1605} 1605} 1] ul]
Pay Secured Overnight Financing Fate 3.190% 10/25/2024 27,700 (592 1582} 1] ul]
Pay Secured Overnight Financing Fate 3.225% 10/25/2024 27,700 1582 1582} 1] ul]
Pay Secured Overnight Financing Fate 2973% 1002772024 27,600 (6491 1648} ] ul]
Pay Secured Overnight Financing Rate 280% 103172024 27,500 (678 16781 ] 7
Receive Secured Overnight Financing Fate 2.500% 121812024 62,500 2353 5,056 Fil 1]
Receive® Secured Overnight Firancing Rate 2.450% 12012024 428,400 11,763 1,793 146 ]
Receive® Secured Overnight Firancing Rate 2.350% 0117125 214,000 5832 5,908 76 1]
Receive Secured Overnight Financing Rate 1.300% 0362025 62,600 3m 3773 3 1]
Receive Secured Overnight Financing Fate 1.300% 03naz02s 62,600 3,783 3,783 28 1]
Pay Secured Overnight Financing Fate 4.500% 05/Z22025 2,011,060 126,164} 120,336) 1] (1,009
Pay Secured Overnight Financing Fate 4.900% 06062025 1,156,360 15,8331 17.918) 0 1588
Receive Secured Overnight Financing Fate 2.000% 06/20/2025 117,800 6,669 8,082 G5 ]
Receive® Secured Overnight Firancing Rate 1.600% 01162026 167,700 10,055 791 15 0
Receive® Secured Overnight Financing Fate 2.300% MN72026 120,700 5678 5,648 B4 ]
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Receive Secured Overnight Financing Rate 0.828% 05/06/2026 $ 25,800 § 2784 $ 2,784 § Fr 0
Receive Secured Overnight Financing Rate 0.840% 08/08/2026 35,000 ng 3ng ks i
Receive Secured Overnight Financing Rate 0.500% 08162026 251,400 20,158 25,308 196 0
Receive Secured Overnight Financing Rate 1.080% 0811712026 43,000 4,447 4447 3B 0
Receive Secured Overnight Financing Rate 1.010% 08/24/2026 39,800 4123 4123 36 i
Receive Secured Overnight Financing Rate 1.250% 12152026 3,300 3 L] 4 0
Receive Secured Overnight Financing Rate 1.740% 121162026 15,400 1469 1,469 i) 0
Pay Secured Overnight Financing Rate 1.380% 010402027 37,200 13,867) 13,867) 0 134
Pay Secured Overnight Financing Rate: 1.510% 2 2,300 12,015 12,075} ] 123
Pay Secured Overnight Financing Rate 1.570% Nz 13,400 11,305 21 ] 4
Pay Secured Overnight Financing Rate 1.425% [OE e 25,400 12,587) 1374) 0 n
Pay Secured Overnight Financing Rate 1.443% 0nnamey 27,300 12,767) 12,767} 0 125
Receive Secured Overnight Financing Rate 1.350% 0027 19,000 1979 1978 i i
Pay Secured Overnight Financing Rate 1.418% 0112002027 12,700 11,285 11,295 ] 14
Pay Secured Overnight Financing Rate 1.550% 07202027 84,500 18,253) 17,961} ] 13
Receive Secured Overnight Financing Rate 1.560% 02052027 28,000 3107 37 piH i
Pay Secured Overnight Financing Rate 1.580% 021162027 26,400 12,697) 1719 ] 129
Receive Secured Overnight Financing Rate 1.450% 2N 62,000 1,062 7,062 i 0
Pay Secured Overnight Financing Rate 1.700% 2N 248,100 126,263) 25,3301 0 213
Receive Secured Overnight Financing Rate 1.420% 02242027 46,300 5,304 5,304 | i
Pay Secured Overnight Financing Rate 1.650% 21242027 154,200 [16,523) 115,966) ] 1164)
Pay Secured Overnight Financing Rate 1.620% 048027 26,900 13.092) 13,092) 0 1261
Pay Secured Overnight Financing Rate 1.783% 42027 20,100 12,183 12,183) 0 [rail}
Pay Secured Overnight Financing Rate 1.788% 05032027 20,600 12231 2.231) 0 [rail}
Pay Secured Overnight Financing Rate 1.000% 06152027 51,050 16,925) 16,075} ] 1541
Receive Secured Overnight Financing Rate 1.000% 08152027 68,850 9,347 7052 69 i
Pay Secured Overnight Financing Rate 2.850% 08302027 24,600 11,605) 11,808) 0 1261
Pay Secured Overnight Financing Rate 3.050% 0900712027 12,500 721 1721 0 14
Pay Secured Overnight Financing Rate 2.955% 1000472027 25,100 11,5100 11,5100 0 n
Receive Secured Overnight Financing Rate 1.750% 12132027 25,200 1,040 1,040 i i
Pay Secured Overnight Financing Rate 2.500% 121202027 250,700 123,608) 140,051} 0 1213
Pay Secured Overnight Financing Rate 2.490% 01092028 190,500 [16,162) 15,999} ] 1194)
Pay Secured Overnight Financing Rate 1800% 0anaa2e 38,100 11,476) 11,476) 0 145)
Pay Secured Overnight Financing Rate 1.200% 0312412028 73,200 110,563) 110,563} 0 mn
Receive Secured Overnight Financing Rate 1.235% 051212028 13,100 029 2,028 13 0
Pay Secured Overnight Financing Rate 0.500% 06/16/2028 366,282 (67,5271 11,7661 0 13771
Receive Secured Overnight Financing Rate 3.260% 08/21/2028 131,000 Bon 9,635 162 0
Pay Secured Overnight Financing Rate 2.700% Lifralhie] 14,100 11,205 11,208} ] 1
Pay Secured Overnight Financing Rate 2.675% 0712417028 14,400 11,245) 11,245) ] (18
Pay Secured Overnight Financing Rate 2.468% 0712715028 14,200 11359 11,3580 ] 1
Pay Secured Qvernight Financing Rate 3.800% 09/05/2028 67,400 12,347) 12347 0 (871
Pay Secured Overnight Financing Rate 1.500% 12152028 28,662 14,587) 15,266 0 1361
Receive Secured Overnight Financing Rate 1.500% 0Mn22029 14,850 270 2230 18 0
Pay Secured Overnight Financing Rate 1.700% mn2m2s 54,000 17,584) 12,1231 1] (671
Pay Secured Overnight Financing Rate 1.518% 0029 7,600 11,133 11,1331 ] 19
Pay Secured Overnight Financing Rate 1.630% 0112012029 10,600 11,5230 11523 0 3
Pay Secured Overnight Financing Rate 1.630% /262029 12,700 1.819 11.88) 1831 ]
Pay Secured Overnight Financing Rate 1.618% 021092029 4,800 12 1772) 1] 161
Pay Secured Overnight Financing Rate 1.000% 06152029 6,100 11,158) 1993 0 L]
Repeive Secured Overnight Financing Rate 1.000% 06152029 97,910 18,587 14,229 133 ]
Pay Secured Qvernight Financing Rate 1.750% 06152029 58,920 19,005) 15,288 ] (581
Pay Secured Overnight Financing Rate 3.000% 0611912029 275,100 125,328) 157,045 0 1391)
Pay Secured Overnight Financing Rate 3.050% 09/08/2029 12,400 1880) 1980} 0 19
Pay Secured Overnight Financing Rate 3.100% 09/09/2029 12,400 1845) 1848} 0 19
Repeive Secured Overnight Financing Fate 1.750% /23030 14,000 2149 2248 n 0
Receive Secured Overnight Financing Fate 1.870% 023030 14,000 2154 2154 Fil ]
Pay Secured Overnight Financing Rate 3.470% 02222030 38,200 12,7000 12,7000 0 (631
Pay Secured Overnight Finaning Rate 3.340% 0212312030 32,800 12,522) 12,522) 0 (521
Receive Secured Overnight Financing Rate 1610% 02/28/2030 14,100 2,553 2,553 i 0
Pay Secured Overnight Financing Rate 3.525% 03/02/2030 14,000 7 17 0 123
Receive Secured Overnight Financing Rate 1.430% 031712030 31,300 5,946 5,946 47 0
Receive Secured Overnight Financing Rate 1.750% 061772030 4,500 1,859 1,764 4 ]
Receive Secured Overnight Financing Rate 3.000% 0612112030 339,400 32302 32,302 559 0
Pay Secured Overnight Financing Rate 3.500% 06/22/2030 98,200 16,391) 16,391} 0 (1641
Receive Secured Overnight Financing Rate 0.678% 0712912030 12,400 2919 293 0 (2,889)
Receive Secured Overnight Financing Rate 0.674% 041052030 12,000 b 299 17 ]
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Pay Secured Overnight Financing Rate 1.600% 087212030 § 8,900 § 1404) $ 1404) § 115
Receive Secured Overnight Financing Rate 1.000% 121612030 7,588 1,178 1,725 0
Recaive® Secured Overnight Financing Rate 3.500% 121202030 1,195,800 1,103 61,992 2,142 0
Pay Secured Overnight Financing Rate 0.750% 06/16/2031 13,600 13,563 12,341} ] 19
Receive Secured Overnight Financing Rate 0.750% 06/16/2031 38,400 66,106 61,530 568 0
Receive Secured Overnight Financing Rate 1.450% 0716/2031 23600 5,046 5,046 36 0
Receive Secured Overnight Financing Rate 1.310% 01192031 10,500 23 230 16 0
Receive Secured Overnight Financing Rate 1.360% 0712012031 15,700 3450 3450 b 0
Receive Secured Overnight Financing Rate 1.405% 090072031 25,500 5,625 5,825 kL] 0
Pay Secured Overnight Financing Rate 1.500% 10052031 15,500 13,4200 13,4200 ] 24
Pay Secured Overnight Financing Rate 1.535% 10152031 15,400 133540 13,354) ] 24
Pay Secured Overnight Financing Rate 1.535% 102212031 10,300 12,239 12,239) ] 116
Pay Secured Overnight Financing Rate 1.545% 102612031 10,300 12231 2231 2,192 0
Pay Secured Overight Financing Rate 1.735% 011272032 10,100 [2,078) 12,078) 0 1161
Pay Secured Overnight Financing Rate 1.655% 0112412032 12,700 12,679 12,679) 0 120
Pay Secured Overnight Financing Rate 1.768% 0200212032 9,600 12,082) 12,082) 0 18
Pay Secured Overnight Financing Rate 1.650% 021082032 16,100 13,574) 13,574) ] 130
Pay Secured Overnight Financing Rate 2.000% 021812032 23,000 14,591) 14,591} 0 1381
Pay Secured Overnight Financing Rate 1.730% 0212412032 15,200 13,276 13,2761 ] 129
Pay Secured Overnight Financing Rate 1.765% 031612032 5,300 11,126) 11,126) 0 1
Receive Secured Overnight Financing Rate 2.385% 06/08/2032 10,400 1,699 1,699 2 0
Pay Secured Overnight Financing Rate 1.250% 06/15/2032 55,640 113,768) 14,6831 188 0
Receive Secured Overnight Financing Rate 1.250% 06/15/2032 45970 11,385 9,630 86 0
Pay Secured Overnight Financing Rate 1.750% 06/15/2032 78,300 116,472) 112,197} 0 (1481
Receive Secured Overnight Financing Rate 1.500% 0612112032 12,800 3054 2,630 2 0
Pay Secured Overnight Financing Rate 3.050% 09/0612032 18,800 12,088 12,086) 0 1391
Receive Secured Overnight Financing Rate 1610% 121212032 10,100 a1 81 2 0
Receive Secured Overnight Financing Rate 3.350% 121412032 5,000 510 510 n 0
Pay Secured Overnight Financing Rate 3.400% 027312033 31,600 13.083) 13,083) 0 170
Pay Secured Overnight Financing Rate 3.430% 022712033 21,500 12,044 12,044) 0 148)
Pay Secured Overnight Financing Rate 3.370% 030112033 20,800 12,079 12,079) 0 146)
Pay Secured Overnight Financing Rate 3.405% 030112033 20,300 11,81 1971 0 145
Pay Secured Overnight Financing Rate 3.300% 0310612033 20,200 12,135) 12,135) 0 145)
Pay Secured Qvernight Financing Rate 3.450% 03072033 38,300 13.575) 13,5751 0 (B51
Receive Secured Overnight Financing Rate 3.500% 05/22/2033 91,110 60,245 7481 2,067 0
Receive Secured Overnight Financing Rate 3.700% 061062033 529,370 37,830 42122 1.216 ]
Pay Secured Overnight Financing Rate 3.300% 061412033 77,300 18,009 18,019) 0 (175]
Pay Secured Overnight Financing Rate 3.000% 0612112033 230 129) 1281 0 U]
Repeive Secured Overnight Financing Rate 3.000% 0612033 366,140 46,817 45,285 818 ]
Pay Secured Overnight Financing Rate 3.500% 0612112033 65,300 15,704) 15,704} 0 (149)
Pay Secured Qvernight Financing Rate 1.650% 071012033 37,000 12,767 12,767) 0 (B8
Pay Secured Overnight Financing Rate 3.750% 07N2H33 31,800 12,19 12,118 1] (74
Pay Secured Overnight Financing Rate 3.730% 08/03/2033 10,600 ] (7181 0 1251
Pay Secured Overnight Financing Rate 3.735% 0810712033 12,100 (B14) 34 1] (281
Pay Secured Overnight Financing Rate 3.760% 08732033 35,500 12,299) 12,298) 0 (B3
Pay Secured Overnight Financing Rate 3.800% 08/30/2033 17,800 11,082) 11,092 0 “a
Pay Secured Overnight Financing Rate 3.900% 08/30/2033 35,900 11.813) 11.913) 0 (B51
Pay Secured Qvernight Financing Rate 4.030% 100412033 33,900 1421 4211 0 (811
Pay Secured Overnight Financing Rate 4.175% 101012033 16,300 (492) (492} 0 (40
Pay Secured Overnight Financing Rate 4.150% 10N212033 16,300 (524) 1524) 0 139
Pay Secured Qvernight Financing Rate 4.200% 101812033 14,000 (392) 1392} 0 (34
Pay Secured Overnight Financing Rate A4790% 102002033 16,400 1432) 1432} 0 (40
Pay Secured Overnight Financing Rate 4730% 102312033 6,300 (724) [224) 0 2n
Pay Secured Overnight Financing Rate 4755% 102312033 8,800 (206) 1206 0 2n
Pay Secured Overnight Financing Rate 4393% 10252033 6200 o2 (1021 0 (20
Pay Secured Overnight Finaning Rate 4.450% 1003112033 10,200 179) 178 0 1251
Pay™ Secured Overnight Financing Rate 4.435% 110172033 8,600 176) (76} 0 (761
Pay™ Secured Overnight Financing Rate 4.450% 110172033 16,900 129 (1289 0 1291
Pay™ Secured Overnight Financing Rate 3.500% 122012033 7,200 1589) nn 0 nn
Receive Secured Overnight Financing Rate 2.500% 06/20/2048 7,900 2,581 35676 B 0
Receive Secured Overnight Financing Fate 1.810% 1017/2048 11,400 4,845 4,850 43 1]
Receive Secured Dvernigh Financing Rate 1.895% 101872049 11,400 4,669 4834 42 0
Receive Secured Overnight Financing Rate 2.000% 01152050 8,800 3,500 3,784 k0 0
Receive Secured Overnight Financing Fate 1.625% 0116/2050 22,500 10,467 3,502 Bl ]
Receive Secured Overnight Financing Fate 1.750% 0/Z22050 47,500 1,9 19,434 174 ]
Receive Secured Overnight Financing Rate 1.625% 02/03/2050 42,500 0,340 17,516 154 0
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Receive Secured Overnight Financing Rate 1.875% 0200712050 $ 2,700 § 1187 $ 1,167 § (K] 0
Receive Secured Overnight Financing Rate 1.500% 0811712050 1,200 585 nr 4 i
Pay Secured Overnight Financing Rate 1.215% 10132050 14,900 18,029 18,029} ] 1500
Pay Secured Overnight Financing Rate 1.144% 1110412050 0,000 150310 18,031} ] 130
Receive Secured Overnight Financing Rate 1.250% 121162050 128,700 69,199 56,021 Lkl 0
Pay Secured Overnight Financing Rate 1.485% 011312051 13,900 16,881) 16,881} ] 1500
Pay Secured Overnight Financing Rate 1.595% 011312051 14,700 17,0200 17,0200 ] 1541
Pay Secured Overnight Financing Rate 1.523% 0Nnys1 6,900 14,348) 14,348) i 130
Pay Secured Overnight Financing Rate: 1.550% 072112051 10,400 15,033) 18,033} ] 138
Pay Secured Overnight Financing Rate 1.590% 0210902051 498,800 [48.417) 148,417} ] 1361)
Receive Secured Overnight Financing Rate 1.250% 08/6/2051 386,100 208,398 142,941 1,456 0
Receive Secured Overnight Financing Rate 1.045% 0812312051 22,200 9,568 9,568 a4 0
Receive Secured Overnight Financing Rate 1.785% 0an2r51 13,100 6,046 6,046 50 0
Pay Secured Overnight Financing Rate 1.815% 0112412052 2,500 18 11,118 ] 1
Pay Secured Overnight Financing Rate 1.867% 017262052 2,500 11,097) 11,097) 1,087 0
Receive Secured Overnight Financing Rate 1.750% 081152052 96,100 41,758 32,698 400 0
Pay Secured Overnight Financing Rate 3.080% 0212312053 11,200 12,487 12,487} ] 157
Pay Secured Overnight Financing Rate 13710% 0122053 22,400 13,741 13,141} 0 (1181
Pay Secured Overnight Financing Rate 2.550% 012112053 3,600 11,081 11,091} 0 1
Pay Secured Overnight Financing Rate 2537% 07124(2053 3,600 11,088 11,098) 0 1
Pay Secured Overnight Financing Rate 3830% 101212053 5,100 [439) 1439} ] 129
Pay Secured Overnight Financing Rate 3.880% 1001612053 5,100 [396) 1396} ] 129
Pay Secured Overnight Financing Rate 1870% 101772053 5,500 1436) 1436 0 13
Pay Sterling Ovemight Interbank

Mverage Rate 4300% 1002072033 GHP 7,300 139 1381 piH 0
Aeceive™ Sterling Ovemight Interbank

Mverage Rate 4.500% 0372002034 68,850 11,126) 1,067 0 (1821
Pay Sterling Ovemight Interbank

Mverage Rate 1.096% 021412052 5,500 13,639 13,639) % 0
Pay Sterling Ovemight Interbank

Mverage Rate 1.060% 0212052 2,500 11871 (1,671} n 0
Pay Sterling Ovemight Interbank

Mverage Rate 1.101% 02112052 2,500 11,6500 11,8500 n 0
Pay Sterling Overnight Interbank

Average Rate 1.175% 0212812052 5,200 13,352) 13,3521 4 0
Recenve™ Sterfing Ovemight Interbank

Average Rate 4.250% 0312012054 3,800 k) m 0 123
Receive UK Retail Price Index 0.000% 09152031 34,900 5,753) 15,5731 48 0
Rexeive LK Retail Price Index 0.000% 101503 46,300 16,8487) 16,8271 46 ]
Rexeive LK Retail Price Index 0.000% NN 23,300 13,119 12,8671 i1} 0

$ 43704 § 303630 $ 23351 $ 111601

Total Swap Agreements $ 430,142 $ 306,486 $ 24867 $ (17.211)

INANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The follawing & a summary of the market value and variztion margin of Exchange-Traded or Centrally Cleared Financial Desivative Instruments as of October 31, 2023:

(o) s‘wurlﬂn with an aggregate market value of $231,130 and cash of $27,731 have been p as for traded and ly cleared
as of October 31, 2023. See Note 8, Master Netting mngemenu, in the Notes to Financial Statements for more
information regarding master netting arrangements.

SRREBRAE < R 2 S
i35 {ifi 1% LETHS G LiEkelily:4 LEFTHS B
BWATvay P/ 29y T &&t EYFIvay i) 27y T &&t

Total ge-Traded or y Cleared_$ 0 s 938 ¢ 24,867 % 25805 ¢ 1,072) & 1.079) $ 17.211] % (19,362
Ml the F of redht event occurs, as ded the terms of that paricular swap agreement, the Fund wil either (1) pay 10 the buyer of peotection an amoun equal ta the pational amount of the swap and

uﬁewmhe | d obligati uuarﬂlu i tsing the referenced index or () pay a et settiement amount in the form of cash or securities equal 1o the notional amount of the swap less the recovery value of the:

ibligation or underbying securiti p ﬂnrehmmm

= Implied credn spreads, repressnted in absolute terms, mlrmdmﬂsnerrn-nw the market value of credin default swap ag on . LS. Municip OF sweneign issues as of pered end senve as indicators of the

carrent status of the payment/performance risk and represent the likelinaod or risk of default for the credit dernative, The implied credit spread of 3 particular referenced ety refiects the cost of buying'selling protection and may inchude
upfront payments requined 1o be made to enter into the agresmens, Wider credit spreads represent a deteripration of the referenced ensity's credit soundness and a greater likelfihood or risk of default or ather credit event pcoemng a5
defined under the 1ems of the agreement.

“ The maximum petential amount the Fund could be required 1 pay as a seliar of credit protaction or receive as a buyer of credt protaction if a credit event occurs a5 defined under the terms of that partcular Swap agreement.

F (M)
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* The prices and resulting valsss for crodi detault swap ajreements serve as indicators of the current status of the paymentiperformance rigk and reprasent the likelihood of an expectad lisbiity (ar profi) for the credit derivative should the
national amount of the swap agreement be closed/sold as of the period end. Increasing market values, in absalut terms when compared to the national amount of the Swap, represent a deteriortion of the referenced underlying's credit
soundness and a greater likelihood or rsk of default or gther credit event ocowming 25 defined under the terms of the agreement.

* This instrument hess 3 forward staning effective date. See Note 2, Securities Transactons and Investment Income, in the Notes to Financial Statements for Further information.

(p] FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
FORWARD FOREIGN CURRENCY CONTRACTS:

HEIHEF RFA i LB SEEE

AZD 1208 § 8,365 AUD 13077 § 0 § 12
AZD 122013 AUD 13077 4 8,314 n 0
AZD 0372024 CHH 134,778 18,699 149 0
BOA n2n BAL 5,241 1,120 0 130
BOA n2n COP 62,570,000 14679 0 13451
BOA n20n EUR 659,706 708,085 206 0
BOA 172023 PEN 26,01 6,663 0 122
BOA 1208 4 4279 AUD 6,751 0 151
BOA 172023 nn3 BAL 56,241 0 1621
BOA 172013 5,308 CAD 7,243 0 1901
BOA 1172023 12 CLp 10,069 0 0
BOA 1208 1122 JPY 258,400 0 1161
BOA 1172023 14,150 PEN 52,51 0 14461
BOA 1272023 AUD 6,751 § 4,284 ] 1]
BOA 1272023 KAW 9,356,124 7,024 ] 1]
BOA 122013 PEN 4007 1,048 6 1]
BOA 1272023 WD 20,64 895 1 0
BOA 1272023 § 8,570 INR 713,399 0 nn
BOA 1272023 6,851 PEN 2641 7 0
BOA 072024 AR 10,340 § 538 0 1o
BOA 0272024 § 154 Y 1,089 0 131
BOA 0372024 CNH 189,698 $ 26,191 82 0
BOA 0372024 § 680 IDR 10,617,491 0 1161
BFS 172023 AUD 1,968 $ 1,243 0 13
BPS 1208 BAL 41,146 8,119 0 1381
BPS 172023 (P 31,237,403 33473 0 [1,310)
BPS 1208 GBP 370,780 451,656 174 0
BPS 1208 IR 27,546,121 1,750 7 0
BPS 1208 2,858,014 1,400 7 0
BPS 12083 7,874,575 500 [ 0
BPS 1208 109,908,701 6,930 3 0
BPS 1208 JPY 14,018,721 93,683 117 0
BPS [ liive] KAW 6,074,750 4,500 9 0
BPS 1208 5,039,261 3,750 % 0
BPS 1208 3,906,916 2,950 0 €]
BPS 1208 1,345,662 1,000 6 0
BPS 1208 MXN 108,084 5,893 0 1841
BPS 1208 § 1,026 AUD 1,604 0 n
BPS 1208 8,200 BAL 41,146 0 2
BPS 1208 13,448 P 31,2740 1319 0
BPS [ liive] 1,542 EUR 1453 0 ]
BPS 1208 529,629 GBP 436,195 0 (529)
BPS 1208 1267 Jey 189,100 0 ik
BPS 1208 4,497 KRW 6061484 0 161
BPS 172023 ki NZD 63 0 2
BPS 172023 6,075 MR 116,531 13 0
BPS 12208 FUR 11,887 $ 12,558 8 0
BPS 1272083 [i:1 429,580 522,387 521 0
BPS 122083 DR 56,297,738 3537 6 0
BPS 122083 KRW 18,736,447 14,063 196 0
BPS 122083 1,552,754 1,150 7 0
BPS 122083 WD 531 17 0 0
BPS 122083 § 6,450 BAL 32,749 17 0
BPS 122083 93,683 JPY 13,947,559 0 11,0871
BPS 122083 4 KRW 5,397 0 0
BPS 02024 m ONY 1842 0 51
BPS 032024 CNH 131,280 § 18,241 172 0
BPS 032024 TWD 450,845 14,33 261 0



ELa NIZa—4% A2hL T7rF (M)

FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

REBEFMH (18)

BEIEF RER ZELAR ZEEE 7

BPS 0372024 § T CNH 1474 0 § i
BPS 032024 12,083 IDR 185,779,982 0 1457)
BRC n20n MM 252,482 § 13,800 0 11851
BRC 1208 WD 77,005 2430 5 1]
BRC 1208 § 5319 GBP 4,376 0 191
BRC 1208 4,965 MAN 86,326 1] 1196]
BRC 1172023 § 2,310 TRY 66,855 4 0
BRC 172023 233 67,110 14 0
BRC 1272013 IDR 30,326,328 $ 1908 4 1]
BRC 1272013 WD 2,50 7324 174 0
BRC 1272013 § 1018 JPY 152,700 0 51
BRC 1272013 2,358 TRY 70,205 10 0
BRC o024 JPY 34,990,000 § 739,246 5,200 0
BRC o024 § 3,536 TRY 108,374 13 0
BRC 0272024 5,894 179,696 0 116)
BRC 032024 1,178 36,926 0 51
CBK 1172023 BAL 904,464 § 179,028 0 12951
CBK 172023 CAD 1,163 853 16 0
CBK 172023 CHF 854 96 46 0
CBK 1172023 [P 14,313,592 15,574 0 13561
CBK 172023 LR 4,062 430 8 0
CBK 172023 MXN 935,451 53,779 1,961 0
CBK 172023 PEN 76,160 042 i} 0
CBK 172023 3,699 1018 54 0
CBK 1172023 14,568 3912 1 0
CBE 172023 5,009 1370 B4 0
114 172023 16,050 4172 0 1}
114 172023 16,050 4,300 16 0
CBK 172023 § 183,703 BAL 904,464 0 14,3801
114 172023 46,916 CLP 38,171,091 0 (412
[1:14 172023 1495 EUR 1420 ] 0
[1:14 12023 1922 GBP 1,581 0 L]
114 172023 3,784 PEN 14,568 13 0
CBE 172013 %63 3,699 2 0
CBK 1208 130 5,009 § 0
13 1208 4172 16,050 n 0
13 1208 2,346 TRY 67,915 § 0
13 122013 KRW 2,653,797 § 203 49 0
13 122013 MXN 10,088 567 1 0
13 122023 PEN 19,576 5,075 0 ng
13 122013 WD k! 1 0 0
13 122013 § 18,454 BAL 2,13 0 1145)
13 122013 185 KRW 264,113 1 0
13 122023 93,180 MEN 1,600,204 0 12181
13 1202023 21,79 ™o 664,581 0 1654]
13 02024 MM 1826794 § 99,447 0 1146)
13 02024 IR 79,35 11,529 0 1921
il 172023 IDR 26,687,051 1,620 9 0
I} 1208 § 105,637 JPY 15,631 636 0 12,4201
il 12023 2313 MXN 41,060 0 198
I} 12023 n NZD % 0 i
I} n2n AR 66,048 H 3472 0 1451
[ill:] 1202023 (P 17,017,403 18,081 m 0
il 1202023 KRW 7,886,345 5,907 1o 0
[il1:] 032024 CNH 113400 15,737 129 0
oug 032024 ] 26,592 2 0 0
il 032024 H 589 IR 8,184,224 0 1]
FAR 12023 BAL 794,286 § 58,188 0 11581
FAR 12013 § 60,253 BAL 794,288 0 11,9061
GLM 172023 BRL 1,192,496 H 738,166 1,736 0
GLM 172023 MXN 501,224 2,15 0 1534]
GLM 172023 471,652 nm 0 13371
GLM 172023 TRY 7,501 759 0 ]
GLM 172023 WD B51 il 0 0
GLM 172023 § 235,768 BRL 1,192,496 642 0
GLM 172023 1,009 G8p 832 1 0
GLM 172023 542 MXN 9,274 0 1301



ELa NIZa—4% A2hL T7rF (M)

FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

REBEFMH (18)

BEI8F RER ZELAR ZEEE 7

GLM 1272013 MXN 387275 § 224,078 § 0,272 § []
GLM 1272013 § M9 PEN 1,561 0 [iE]
GLM 02024 M MXN 1,541 0 1]
GLM 0172024 1426 TRY 350,857 51 1]
GLM 0172024 2,165 64,320 0 1]
GLM 0272024 238,166 BAL 1,205,833 0 11,5921
GLM 0372024 CNH 5,702 § 8,136 56 1]
GLM 0372024 ] 778,494 15 1 0
G 032024 $ 19,114 IDR 294,043,935 0 72
JPM 172023 NOK 1,920 $ 189 17 0
JPM 172023 § 1248 EUR 1,187 [ 0
JPM 172023 3279 GBP 2,699 0 L]
JPM 1172023 2,835 MXN 48,858 0 mg
JPM 1172023 12,496 3,687,967 0 18,7251
JPM 1212013 GBP 1422 § 1,126 0 0
JPM 1272013 KRW 6,037,160 4,576 108 0
JPM 1272013 TWD 1,918,168 60,678 1,443 0
JPM 1272013 $ 35,627 INR 2,950,805 0 12501
JPM 032024 12,430 IDR 191,903,296 0 14201
MEC 1172023 CAD 72304 § 164,446 4,314 0
MEC 172023 FUR 137,869 145,893 166 0
MEC s JPY 1,170,200 8,480 1] 0
MEC 172023 § 162,512 CAD 724,510 0 17811
MEC 172023 6171 EUR 5,831 0 L]
MEC 1172023 3207 GBP 2,651 10 0
MEC 172023 1278 JPY 189,800 0 1251
MEC 172023 1,386 Y 63,013 7 0
MEC 172023 4,948 AR 9,754 ] 0
MEC 12023 AR 04,693 § 10,663 0 12381
MEC 1272083 CAD 72,M 161,31 m 0
MEC 1272083 OR 11273958 706 7 0
MEC o024 § 450 AR 8,603 6 0
MEC 032024 CNH 1466 ] m2 0 0
MEC 0372024 § 15,163 IDR 733,741,434 0 (5341
Ml 1208 AUD 18,220 § 12 2 0
Ml 1208 CAD 6,558 4,861 137 0
Ml 1208 AR 90,209 4,742 0 161]
Ml 1202023 EUR 800,365 £49,354 2,191 0
Ml 122023 [ 407 4,900 % 0
Ml 122013 KRW 24,362 891 18,348 an 0
Ml 122013 wo 306,302 9,751 picr] 0
Ml 0272024 H 161 CNY 1137 0 i3
Ml 0372024 CNH 128,614 § 17,8 132 0
Ml 032024 IR 675,141,442 43,884 161 0
Ml 032024 § 30,510 I0R 469,287 826 0 11,1411
5K 12073 PEN 3,699 § 953 0 2
5K 12023 3,009 803 0 2
5K 1208 wo 129,639 4107 m 0
SCX 172023 § 1467 EUR 1,381 0 i
SCX 172023 1927 GBP 1,588 0 0
SCX 172023 b6 PEN 3,009 0 i
SCX 12023 956 3,699 ] 0
SCX 12023 B3 3089 1 0
SCX 122023 i 1,588 H 1927 0 0
SCX 122023 IOR 37,542,548 2,352 0 1]
SCX 122023 PEN 6,788 1,758 0 81
SCX 1202023 W 43,1 13,654 361 0
SCX 1202023 § 12,317 INR 1,026,184 0 114
SCX 122023 B27 MXN 11,508 n 0
SCX 122023 2382 TRY 70,833 10 0
SCX 072024 AR 252,305 § 13.3M 0 1651
SCX 032024 CNH 126,264 17,442 62 0
SCX 032024 W 244,805 1,756 127 0
SCX 032024 § 9,568 I0R 147,821,102 0 3
506 02024 ] MXN 12,752 0 0
558 122023 2,455 INR 02,62 0 1261
TOR 12023 (P 5,665,681 § 6,654 5 0
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

AREREHE (8) &

BEIEF RER ZELAR ZEEE

TOR 12023 GBP 83,160 § 101,039 § 130 § 0
TOR 1202 Sy 10man 46,832 43 0
TOR 12023 $ 1,376 DR 21,803,988 0 81
TOR 12023 66,467 JPY 9,862,919 0 11,3421
TOR 1212023 7,389 INR 616,998 9 1]
TOR 1272013 46,832 JPY 6,991,475 0 (416]
TOR 0372024 CHH 61,066 § 8,458 53 1]
TOR 032024 IR 21,854,200 1,376 B 0
UAG 172023 AUD 6,11 4350 63 0
UAG nn (P 1,267,146 1414 ? 0
UAG 172023 JPY 3B186T3 25524 309 0
UAG 12023 $ 4087 AUD 6,426 0 (181
UAG 1172023 163 NZD b 0 im
UAG 1172023 2,30 TRY 69,022 13 0
UAG 1212013 AUD 6,426 § 4092 1 0
UAG 1212023 KRW 5,054,205 kAL 4 0
UAG 1272013 § 140 P 126746 0 121
UAG 1212023 25,524 JPY 3,799,326 0 13011
UAG 0172024 JEY 34,000,000 $ 730,625 289 0
UAG 0172024 AR 597,132 282 0 13571
Total Forward Foreign Currency Contracts $ 44,575 $ 138.021)

PURCHASED OPTIONS:

EHEF EHEFD TI/YFAX

mEIHEF 4] AVTIIR XHh/ZE  L—b  {TEHR BETAD azxbk s

FAR Call - OTC 2-Year Imerest Rate Swap Secured Qvernight Financing Rate Pay 2243%  DBM&2024 0§ mz % B
FAR Put - OTC 2-Year Interest Rate Swap Secured Overnight Financing Rate  Receive 2243%  0BOS2024 52,000 m2 2,130
GLM Call - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2010% 077262032 10,500 1.1m i
GLM Put - OTC 30-Year Imerest Rate Swap Secured Qvernight Financing Rate  Receive 2010% 07262032 15,300 2479 3,669
MYC Call - OTC 1-Year Imerest Rate Swap Secured Overnight Financing Rate Pay 2620% 072212024 154,200 1,156 40
MYC Call - OTC 2-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2500%  07N92024 109,300 1,503 129
MYC Call - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2400% 072002027 12,100 1,597 24
MYC Call - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2170%  07IN92032 12,100 14918 7
MYC Put - 0TC 1-Year Interest Rate Swap Secured Overnight Financing Rate  Receive 2620% 0222024 154,200 1,156 EAEY
MYC Put - DTC 2-Year Interest Rate Swap Secured Overnight Financing Rate  Recenve 2500%  07NGr2024 108,300 1,503 3,668
MYC Put - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate  Receive 2400% 072002027 13,600 1,794 1,698
MYC Put - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate  Receive 2170%  07N92032 13,600 2,157 EALI
Total Purchased Options $ 18,369 20812

RITTEN OPTIONS:

EHRF EHEFD IIH9(X JLETA

m3EE 8847 1SFvHR FH/BR L—b  {EHE BETAD [€3) it

B0A Call- OTC 1-Year Interest Rate Swap Secured Overight Financing Rate  Receive 2150% 12012023 55,600 CRRTT7 I 0
BOA Put- OTC 1-¥ear Interest Rate Swap Secured Overniht Finencing Rate  Pay 3650% 12012023 55,600 172} (9041
8PS Call- OTC 5-Year Interest Rate Swap §-Month EURIBOR Receive 3079% 122023 10,200 120) 136)
8PS Call- OTC 10-Year Interest Rate Swag &-Month EURIBOR Receive 3280% 11202023 5,200 (26) 136)
8PS Call- OTC 10-Year Interest Rate Swag &-Month EURIBOR Receive 3305% 11232023 12,700 (54) ]
8PS Put - OTC 5-Year Interest Rate Swap §-Morth EURIBOR Pay I5TM% 1272023 10,200 120) m
8PS Put - OTC 10-Vear Interest Rate Swap §-Month EURIBOR Pay 3700% 1202023 5,200 (26) 18)
8PS Put - OTC 10-Vear Inerest Rate Swap §-Month EURIBOR Pay 3743% 11232023 12,700 (54) Tl
BRC Call- OTC 10-Year lnterest Rate Swap B-Month EURIBOR Receive 3128% 11302023 7,500 (29) 2
BRC Put - OTC 10-Vear Inerest Rate Swap 6-Morth EURIBOR Pay 3536% 11302023 7500 129) 3
oK Call - OTC 1-Year Inerest Rate Swap Secured Overnight Financing Rate  Receive 2690%  DAD22024 14,800 (16} 2
OBK Call- OTC 5-Year Interest Rate Swap §-Month EURIBOR Receive 3270% 1062023 20,700 148) 61)
OBK Call- OTC 5-Year Interest Rate Swap §-Moth EURIBOR Receive 3255% 1202023 9,600 1) 43)
OBK Call- OTC 10-Year lnterest Rate Swap Mot EURIBOR Receive 3250% 1022023 12,700 (59) 1o
oK Call- OTC 10-Year lnterest Rate Swap &-Moth EURIBOR Receive 3048% 11162023 12,300 148) 125)
oK Put - OTC 1-Year Interest Rate Swap Secured Overnight Financing Rate  Pay 2690% 0422024 14,800 (16} 3331
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ZHEF EHEFD TI/9H(X AV EN

WEIHEF fi4) AVTIIR X ih/52ER L= TEEHAR BETAD Ew s it
CHK Put - OTC 5-Year Interest Rate Swap G-Month EURIBOR Pay 3590% 11062023 20,700 $ 148 % In
CBK Put - OTC 5-Year Interest Rate Swap G-Month EURIBOR Pay 1653% 1172002023 9,600 119 13
CBK Put - OTC 10-Year Interest Rate Swap B-Month EURIBOR Pay 1550% 110272023 12,700 159 I
CBK Put - OTC 10-Year Interest Rate Swap G-Month EURIBOR Pay 1567% 11162023 12,300 148) 126)
oug Call - OTC 1-Year Interest Rate Swap Secured Ovemnight Financing Rate  Receive 2790%  D4R2024 23,300 79 14
oue Call - OTC 10-Year Interest Rate Swap Secured Ovemight Financing Rate  Receive 4.130% 10022023 8,500 1400 0
DUB Put - OTC 1-Year Interest Aate Swap Secured Ovemight Financing Rate Pay 2790%  04/0B2024 23,300 179 (408
ous Put - OTC 10-Year Interest Rate Swap Secured Ovemight Financing Rate  Pay 4630% 1022023 8,500 140} 13
FAR Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive 2688% 040272024 29,800 [233) 14
FAR Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate  Receive 27181% 0402024 38,800 1300} In
FAR Put - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate  Pay 2688% 04022024 29,800 1233) 1672)
FAR Put - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate  Pay 27181% 0402024 38,800 1300} 18346
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive 3088% 1032073 27,500 149 ]
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Receive 2910% 102023 27,400 182 0
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive 250%  NNT2073 54,600 (148 0
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive 2150% 172002073 54,500 (140 0
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive 2250% 1A0772073 55,600 [174) 0
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate  Receive 2697%  D40Z2024 59,600 [468) 19
GLM Call - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate  Receive 211%  DYORZ024 29,400 [222) 15
GLM Call - OTC &-Year Interest Rate Swap G-Month EURIBOR Receive 1040% 1132023 20,500 153 13
GLM Call - OTC 10-Year Interest Rate Swap Secured Ovemight Financing Rate  Receive 4.140% 11062023 17,000 1851 n
GLM Call - OTC 10-Year Interest Rate Swap Secured Ovemight Financing Rate Feceive 4050% NN32073 16,800 181 14
GLM Call - OTC 10-Year Interest Rate Swap Secured Ovemight Financing Rate  Receive 4075% 11372023 8,400 13n 13
GLM Call - OTC 10-Year Interest Rate Swap Secured Ovemight Financing Rate  Receive 4.250% 1172002023 16,800 1 139
GLM Put - OTC 1-Year Interest Aate Swap Secured Ovemight Financing Rate  Pay 3088% 10032023 27,500 199 1609
GLM Put - OTC 1-Year Interest Aate Swap Secured Ovemight Financing Rate Pay 1m0%  NN02023 27,400 82 16501
GLM Put - OTC 1-Year Interest Aate Swap Secured Ovemight Financing Rate Pay 3750%  NNT2073 54,600 (198 1B44)
GLM Put - OTC 1-Year Interest Rate Swap Secured Ovemnight Financing Rate  Pay 3650% 10202023 54,500 (190 1B04)
GLM Put - OTC 1-Year Interest Aate Swap Secured Ovemight Financing Rate  Pay 3.750% 120772023 55,600 [174) (B45)
GLM Put - OTC 1-Year Interest Rate Swap Secured Ovemight Financing Rate Pay 2697%  04/0272024 59,600 [468) 11,338
GLM Put - OTC 1-Year Interest Aate Swap Secured Ovemight Financing Rate  Pay 211%  DHOR2024 29,400 [222) 1649
GLM Put - OTC 5-Year Interest Rate Swap G-Month EURIBOR Pay J460% 111372023 20,500 153 na
GLM Put - OTC 10-Year Interest Rate Swap Secured Ovemight Financing Rate  Pay 4640%  1V0R2023 17,000 185} 149
GLM Put - OTC 10-Year Interest Rate Swap Secured Ovemight Financing Rate Pay 4.550% 11132023 16,800 a1 in
GLM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 4575% 11132023 8,400 13n 161
GLM Put - OTC 10-Year Imerest Rate Swap Secured Overnight Financing Rate Pay 4.850% 112002023 16,800 th} 48
JFM Call - OTC 10-Year interest Rate Swap B-Month EURIBOR Rexzive 3.180% 10205 15,500 186} n
JFM Call - OTC 10-Year Intesest Rate Swap Secured Overnight Financing Rate  Receive 4.130% 10022083 8,500 141 0
JPM Put - DTC 10-Year Imerest Rate Swap 6-Month EURIBOR Pay 1520% 11102023 15,500 1861 (29
JPM Put - OTC 10-Year Inerest Rate Swap Secured Overnight Financing Rate Pay 4630% 1022023 8,500 141} 13
16,872} (10,0100

THHHAX JLITL

WEIMEF R L=t  EBRAACTIIR MR BETAD (2H) i i
FAR Call - OTC 2-Year Interest Rate Cap™ 22 USD-S0FR-01S Compound 0808/2026 52,000 § 1897 § 12,241)
FAR Put - OTC 2-Year Interest Rate Floor™ 22 USD-S0FR-01S Compound 08/08/2026 52,000 1897 112
MYC Call - OTC 1-Year Interest Rate Cap™ 2506 USO-S0FR-01S Compound 01232025 154,200 11,3500 13,209
MYC Put - OTC 1-Year Interest Rate Floor™ ime USO-S0FR-01S Compound 071724(2024 308,400 1,231 4
MYC Put - OTC 1-Year Interest Rate Floor™ 2596 USD-S0FR-0IS Compound 071232025 154,200 11,351} 191)
MYC Call - OTC 2-Year Interest Rate Cap™ 2550 USD-S0FR-0IS Compound 01232026 109,300 11,933 14,1800
MYC Put - OTC 2-Year Interest Rate Floor™ 2550 USD-S0FR-0IS Compound 01232026 109,300 11.833) (444)
§ 19,592 § (10,4511
Total Written Options 4 (16,464) $ [20,461)

[SWAP AGREEMENTS:

ZOZ3§]0§3|E|D§5®
EIE (323h) {v734F JL
ptl=]

ST L *%ﬁ&fﬂﬁ AT ITD
iﬂx/ (ZH) (18) ¥

WEIHEF BIVTAT4 kil Z7Lz/l~<57 BETAC
BOA HSBC Holdings PLC (1.000%]  DG/20/7024 0.565% EUR 200 § 3 § Hi § 0 $ 1]
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WEIHAF BI TFAT4 EEZREFH HHE ATLy F® BETAO X (RE) (8) #
BOA Turkey Govemment International Bond 1.000% 122002023 0.600% $ 100 H n - 8% 1 § [}
BOA Tuwkey Government Intemnational Bond 1.000% 062072024 0.938% 200 (1 19 1 o
BOA Twrkey Government Intemnational Bond 1.000% 12202024 1.797% 6,040 (611) 625 0 1461
BFS Colombia Govemment International Bond 1.000% 08202027 1.555% 3,400 11631 105 0 1561
i) Colombia Govemment International Bond 1.000% 122002027 1.747% 00 1621 44 0 1181
BFS Turkey Government Intemational Bond 1.000% 12200023 10.600% 200 [15) 15 ] ]
BFS Turkey Government Intemnational Bond 1.000% 122072024 1.797% 480 134) n ] 13
BFS Turkey Government Intemnational Bond 1.000%  OE2072025 2 450% 400 169 B0 ] 19
BRC Colombia Govemment International Band 1000% 12202026 1.300% 4,800 128 184 0 1an
BRC Tuwkey Government Intemational Bond 1.000% 12200023 10.600% 1,600 1108 m 3 ]
BRC Tuwkey Government Intemational Bond 1.000% 062072024 0.938% 33n0 13000 305 5 o
BRC Tuwkey Government Intemational Bond 1.000% 12200024 1.797% 25910 13,2010 3,004 ] 1197)
CBK Brazil Government International Bond 1000% 122002024 0.412% 21,800 13 544 167 i
CHE Colombia Government International Bond 1.000% 062072024 0.314% 1,500 s 23 ] ]
COE Colombia Govesnment International Bond 1.000% 1202002024 0.515% 4,300 17 n bl ] 0
CBK Colombia Government International Bond 1.000% 12202026 1.300% 5,900 1275 i) 0 1461
CBK Colombia Government International Bond 1.000% 08202027 1.555% 1,500 154) 2 0 1261
CBE Tuwkey Government Intemnational Bond 1.000%  DE2072024 0.938% 400 1361 36 ] ]
CBE Turkey Govemment Intermational Bond 1.000% 122072024 1.797% 1,400 1146} 135 ] i
Dus South Africa Government International Bond 1.000% 1202002026 1.970% 400 1L} 7 0 1
oue Turkey Govemment Intermational Bond 1.000% 122002024 1.797% 1,700 1196) 183 ] 13
GST Brazil Government International Bond 1.000% 08202024 0.248% 1,000 132 kL] [ i
GST Brazil Government International Bond 1000% 122002024 0.412% 16,700 12601 388 128 i
GST Colombia Govesnment International Bond 1.000% 1202002023 0.191% 4,700 (i} Ll " 0
GST Colombia Government International Bond 1.000% 08202027 1.555% 4,200 11561 8 0 m
GST Colombia Government International Bond 1.000% 12002027 1.748% 1,900 1169 120 0 148)
GST Equinix, Inc. 5000% 062012027 1412% 3,800 531 1631 468 i
GST Indonesia Government International Bond 1.000% 12202028 0.981% 2,300 0 5 5 i
GST South Africa Government Intemational Bond 1.000% 08202024 0.808% 11,600 1435) 523 i) 0
GST Turkey Government Intemational Bond 1.000% 06202024 0.938% 1,100 1100y 102 2 0
GST Turkey Govemment International Bond 1.000% 122002024 1.797% 12,000 11,382 1,251 ] 1an
JPM Colombia Government International Bond 1.000% 08202027 1.555% 400 [IE] 9 0 L]
JPM Turkey Government Intemational Bond 1.000% 122002023 0.600% 200 (14 14 [ 0
MEBC Turkey Government Interriational Bond 1.000% 1272002024 1.787% 1,300 1421 132 0 [}
MYC Colombia Government International Bond 1.000%  OE20/2027 1.555% 4,500 (1621 8 0 i
MYC Colombia Government International Bong 1.000% 1202012027 1.742% 5,200 (464) ErL] 0 11361
MYC South Africa Government Intemational Bond 1.000% 122012026 1.970% 13,600 (600 240 0 13601
MYC Turkey Government International Bond 1.000%  0B20/2024 0.938% 900 (100) 0 1 0
MYC Turkey Government Interrational Bond 1.000% 1272002024 1.787% 200 o1 94 0 1

§ 196600 $ 9240 $  BR2 $ 11,262
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BOA ABX HE AMADE Index 0.10% 05252046 § 6,562 5 N 1M $ 0 $ 1202
BOA CMBIXCAAAG Index 0.500% 051112063 5 ] 1] 0 0
BOA CMBICAAA-T Index 0.500% 011772047 9 110 10 0 1]
oug CMBICAAA-T Index 0.500% 011772047 435 1151 15 [} 1]
DuB CMBICAAA-S Index 0.500% 091772058 12,18 1421 355 [} (BB
pus CMEX_AAA-10 Index 0.500% 111772058 66,100 13001 (3411 0 1641)
FBF CMBX_AAAG Index 0.500% 05/11/2063 i 0 0 0 ]
FBF CMBX_AAAS Index 0.500% 09/17/2058 12,616 15131 444 0 169)
FBF CMEX_AAA-1T Index 0.500% 11182054 58,800 13144 15421 0 1B56)
FBF CMEX_AAA-12 Index 0.500% 0801772061 17,500 123 (ak:]] 0 1341)
GST CMBX_AAAG Index 0.500% 05/11/2063 g 0 0 0 ]
GST CMEX_AAA1T Index 0.500% 11182054 18,100 1851 161 0 1256)
GST CMEX_AAA-15 Index 0.500% 111812064 6,600 (561 (190) 0 1246)
JPs CMBX_AAAS Index 0.500% 091712058 4172 17 149 0 122/
JPs CMEX_AAK-10 Index 0.500% NN7sa 5,400 1ot 4 0 152
JPs CMEX_AAKTT Index 0.500% NNams4 28,300 1224} (188) 0 412
MEI CMBX_AAAG Index 0.500% 051172063 2 0 1] 0 0
MEI CMEX_AAA-T Index 0.500% Mira7 106 1] [} 0 0
MEI CMBX_AAA-S Index 0.500% 101772057 16,200 18701 647 0 123
MEI CMBX_AAA Index 0.500% 091712058 15,446 1657 513 0 184)
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MYC ABXHE.AAA-OB Index 0572512046 0

MYC CMBX_AANG Index 0511172063 k] 0 0

MYC CMBIXAAAD Index 0917/2058 10,430 15151 0 157

MYC CMEX AAA-10 Index 11712058 63,200 11,9291 0 1612)

MYC CMBX AAA-1T Index TNarz0s4 60,700 15161 0 1833

MYC CMBX AAA-13 Index 12162072 30,300 na 0 (thl]

MYC CMBX AAA-15 Index 1182064 13,200 1z 0 1493)

SAL CMBX AAA-11 Index NNass 285,300 11,597 12,5700 0 14,167}

UAG CMBX AAA-T Index 07047 5 12l 2 0 0

UAG CMBX AAA-B Index 101712057 1,600 1961 L] 0 121
$ 9.9 $ 3N s 0 § 110,258

Total Swap Agreements $_(19,585) 4 8909 § 862 $111,538)

Notional amount represents the number of contracts.

The underfying instrument has 3 foraan starting effective date. See Note 2, Securities Transactions and Imvestment Income, in the Notes to Financial Statements for further iformation.

If thee Fund is  buyer of protection and a credit event ocows, & defined under the 1ems of that particuiar swap agreement, the Fund wil either (il receve from the sefler of protection an amount equal to the rotional amount of the swap
and debver the referenced obligation or undérhying secunties compising the rederenced index or i receive a net setrlement amount in the form of cash or securities equal 10 the notional amount of the swap less the recovery value of the
referenced abligation or underkying securities compnsing the referenced index,

= If the Fund is 2 seller of d 3 credit event ocours, the terms of that particular swap agreement, the Fund wil githér (il pay o the buyer of peotection an amount equal to the national amount of the swap and
take delery of the referenced ablg, undertying prising the referenced index o fa) pay a net settlement amount in the form of cash or securites equal 1o the notional amount of the swap less the recovery value of the
referenced obiigation or underying secwities comprising the referenced index.

Implied credit spreads, represented in absolute terms, utilized in determining the market valug of credit default swap agreements on corporate issues, .S, Municipal issues or sovereign issues as of period end serve as indicators of the
current status of the paryment/performance risk and represent the kefihood or risk of default for the credi dernative. The implied credn spread of a parmcutar referenced entity refiacts the cost of buying/selling protection and may include
uptront payments required 10 be made to eler into the agreement. Wider credit spreads represent a deterioration of the referenced entity's credit scundness and a greates likelihood or resk of default or other credit event octuming a5
defined under the terms of the agreement.

The madmum petential 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.

The prices and resulting vaes for credit default swap agreements serve as indicators of the current status of the payment/performance risk and represent the ikelihood of an expected listality for profin for the credit derivative should the
national amount of the swap agreement be dosed/sold as of the penod end. Increzsing market values, in absolute terms when compared to the noti of the swap, represent iration of the referenced underying's credit
soundness and 3 greater likelihood or rsk of defautt or ather credit event ccowning as defined under the terms of the agreement.
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