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TAEE Halitsl AL
(8847 : F) (B F) (B4 - F)
&ﬁﬁﬁﬁ}# 128.9% Anchorage Capital CLO 9 Ltd. Nordea Kredit Realkreditaktieselskab
A—2+TY727% 8.400% due 07/15/2032 $ 500 § 493 1.000% due 10/01/2050 DKK 274 3
HAE 0.1% Ares XXXIX CLO Ltd. 1.500% due 10/01/2050 1,264 136
Santos Finance Ltd. 6.312% due 04/18/2031 500 495 1.500% due 10/01/2063 392 42
3.649% due 04/29/2031 § 100 $ 83 N 2.000% due 10/01/2050 17 2
E—F—vaE 3% | HERA Mortgage Ltd. 2.500% due 10/01/2047 5 1
3% 6.207% due 02/18/2038 173 167 3.000% due 10/01/2047 1 0
AFG Trust
LoanCore Issuer Ltd. Nykredit Realkredit A
ykredit Realkredit A|S
4.810% due 03/10/2053 AUD 373 247 6.616% due 01/17/2037 500 ) it o TR - -
Bluestone Sapphire XXV Mountain View CLO LLC 1.000% due 10/01/2053 9% 10
5.148% due 09/21/2063 184 122 6.300% due 01/16/2031 495 489 1.500% due 10/01/2050 388 2
Firstmac Mortgage Funding Trust No.4 Nassau Ltd 1.500% due 10/01/2063 2,198 242
. o
4.910% due 02118/2053 49 25 g 410% due 10/15/2029 103 0] 20 2] &
A 2.500% due 10/01/2047 2 0
La Tr;lhe Financial Capital Markets Trust Vibrant CLO IV Ltd. 3.000% due 10/01/2047 9 1
(L7 e S i 203 6370% due 07/20/2032 500 491 3.000% due 10/01/2053 18,383 2,367
Liberty PRIME 2,778 .
Danmark A/S
4.815% due 01/25/2053 354 234 [iLRE 04% | 1.000% due 10012050 7 9
Pepper I-Prime Trust Mizuho Financial Group Cayman 3 Ltd. 1.000% due 10/01/2063 195 2
4.770% due 07/15/2053 188 124 4.600% due 03/27/2024 (a) 200 198 1.500% due 10/01/2053 6,080 633
Pepper Residential Securities Trust No.30 Tencent Holdings Ltd. 2 500:/“ due 04/01/2036 5 3
4.870% due 01/15/2083 2%1 183 2390% due 06/03/2030 200 3 §§SS§“ gue %%Eg 5 ;
3.975% due 04/11/2029 200 186 O
parZpl st - —gep B000% due 100172083 7,684 1,106
({05 e U iz it —— 0 5.000% due 10/01/2053 1414 210
Resimac Premier Total Cayman Islands 3328 Total Denmark 4916
4.740% due 02/13/2053 403 265 (Cost $3,404) (Cost $5,574) I
Securitised Australian Mortgage Trust
£804% duo (227046 e 2 ﬂ@----q
1,769 2 —R02% % 0.7%
[UTUm13% | Chile onallBond BNP Paribas S.A.
Ry S—— rELCEO RS 7 B71% e 4197032 ) 205
3.250% due 04/21/2029 2,600 1,667 Total Chile 259 5.198%due01/10/2030 200 193
) o ) (Cost $265) 7.000% due 08/16/2028 (al(b) 200 180
South Australian Government Financing Authority )
1.750% due 05/24/2032 100 53 i 3.6% Societe Generale S.A.
c e 6.691% due 01/10/2034 400 407
Treasury Corp. of Victoria VT 36% T
4.250% due 12/20/2032 100 65 China Bank PETTN ‘
A
1785 3.400% due 01/08/2028 ONY 4300 612 — -
" rance Government Bon
Total Australia 3637 China Government International Bond 0.750% due 05/25/2052 EUR 10 250
(Cost $4,276) 2.600% due 09/01/2032 8,400 1,14 9.000% due 05/25/2048 804 69
s 2.750% due 02/17/2032 4,000 552 E—TY
3.010% due 05/13/2028 5,300 750 ==
A 0.1% 3.190% due 04/15/2053 3900 556 ~ Yotal France 2
Bacardi Ltd. 3.270% due 11/19/2030 4,700 679 (Cost $2,519)
4.700% due 05/15/2028 § 100 97 3.390% due 03/16/2050 900 130
i ke oo o [ —
Iy —————  3.810% due 09/14/2050 1,500 234 I 0.5%
o Total China 4,804 Deutsche Bank AG
(Cost $5,014) T 3.035%due 05/28/2032 h) § 600 473
w 3.961% due 11/26/2025 200 191
53 —% 3.6%
PSS — Total Germany _ eea
1.750% due 12/01/2053 CAD 100 5 : (Cost $776)
Province of Ontario gyskeeaturediials NHY) = 01%
1.000% due 10/01/2050 DKK 2% 2 — —0.1%
7.600% due 02/07/2024 800 613 - 500"/2 o A i 3 V7K 0.1%
Total Canada 669 1.500% due 10/01/2063 292 31 Hungary Government International Bond
(Cost $720) 2.000% due 10/01/2050 8 1 0.125% due 09/21/2028 EUR 100 86
y I
2.500% due 10/01/2047 1 0 Total Hungary T
(Cost $84)

BEBREH 21%

Amme CLO 20 Ltd.
6.130% due 04/17/2029 $ 49 49




TALE i)
B ) (AL TF)
V7 H01%
Indonesia Government International Bond
5.125% due 01/15/2045 $ 200 § 199
Total Indonesia 199
(Cost $249)

TAINZ K 36%
HEBREES 3.5%

Accunia European CLO | DAC

PIMCOYB—NILEZERASTO—T7URJ(JPY)

TAEE i)
(67 - F) (87 F)
[VIUE15% |
Cassa Depositi e Prestiti SpA
5.750% due 05/05/2026 $ 280 § 216
Italy Buoni Poliennali del Tesoro
2.800% due 03/01/2067 EUR 46 36
4.350% due 11/01/2033 1,500 1,681
1,993
Total Italy 2,102
(Cost $2,066)

Za ] i
/vy = 0.0%
V7Y 0.0%

Norway Government Bond

1.750% due 03/13/2025 NOK 600 $ 54
Total Norway 54
(Cost $74)

#H1EE 0.2%

Qatar Energy

3.125% due 07/12/2041 $ 300 230

PEPRZ XA J

Qatar Government International Bond

4.625% due 06/02/2046 200 191
Total Qatar a1
(Cost $559)

V—<Z7 04%
V7Y 04%

Romania Government International Bond

1.750% due 07/13/2030 EUR 300 250
3.875% due 10/29/2035 100 87
6.626% due 09/27/2029 200 227
Total Romania 564
(Cost $577)

Saudi Arabian 0il Co.
2.250% due 11/24/2030 $ 400 333

[VFUsfE04% ]

Saudi Government International Bond

4.875% due 07/18/2033 500 500
Total Saudi Arabia 833
(Cost $897)

jR—JL 0.2%

VI 0.2%

i Bond
2.625% due 08/01/2032 SGD 300 214
Total Singapore 214
(Cost $216)

5[ 3.6%
VTUE36%

MO R 71 m
Aurium CLO IV DAC % 1.3%
3.907% due 01/16/2031 300 3 Mitsubishi UFJ Financial Group, Inc.
Blackrock European CLO IV DAC 2305% dus 17207052 § 400 319
4.027% due 07/15/2030 528 35 [ (U ULV b o
. 3.407% due 03/07/2024 150 148
Cairn GLO IV DAC 3.741% due 03/07/2029 200 183
3.842% due 04/30/2031 197 211 5.249% dus 04/18/2020 500 w0
Barlvﬂle Euro CLO DAC Sumitomo Mitsui Financial Group, Inc.
i G 2 i 533 4.435% due 0410212024 la) 300 2%
CIFC European Funding CLO Il DAC Total Japan 1,767
4.227% due 01/15/2034 500 535 (Cost $1.881) —
Contego CLO IV DAC
8851% due 01232030 10 07
Dryden 35 Euro CLO DAC Y7 ) ~iK02%
4.157% due 01/17/2033 250 266 Malaysia Government International Bond
GoldenTree Loan Management EUR CLO 1 DAC 3'599:/“ due 11/16/2027 MYR 1,000 o
3.930% due 10/20/2030 36 ary)  ATSCHIOIE03/15/204 an______ 4]
Harvest CLO XXII DAC feiziMolayeia —AF]
4027% due 01152032 200 213 (Cost $280)
Invesco Euro CLO | DAC
3.827% due 07/15/2031 200 213 7Y 1% 0.2%
Jubilee CLO XI DAC Mexico Government International Bond
3.781% due 04/15/2030 200 214 §350% due 02/09/2035 s 211
OCP Euro CLO DAC Total Mexico 211
4.091% due 09/22/2034 500 531 (Cost $213) —
Palmer Square European CLO DAC
3.957% due 04/15/2031 488 523 SEFE 0.3%
4,726 % 0.3%
[3tM% 0.1% | Delta Air Lines, Inc.
AerCap Ireland Capital DAC 4.750% due 10/20/2028 300 292
2.450% due 10/29/2026 § 200 179 NXP BV
Total Ireland 4,905 5.000% due 01/15/2033 100 9%
(Cost $5,122) Total Multinational 388
(Cost $428)
A1ZXZITI0.1%
Israel Government International Bond R 0.4%
3.375% due 01/15/2050 200 151 ING Groep NV
Total Israel 151 5500 dus 10027008 200 192
(Cost $219) ——  4.875% due 05/16/2029 fallb] 200 156
JT International Financial Services BV
3.875% due 09/26/2028 200 186
#1% 0.1% 533

AMCO - Asset Management Co. SpA
1.500% due 07/17/2023 EUR 100 109

[E=F—TE% 0.0% |
Dutch Property Finance BV

3.892% due 07/28/2058 EUR 73 79
Total Netherlands 612
(Cost $681)

Korea Treasury Bond

2.000% due 06/10/2031 KRW 680,260 458
2.125% due 06/10/2027 1,070,300 768
2.375% due 12/10/2027 270,000 194
2.625% due 06/10/2028 1,220,400 884
3.250% due 06/10/2033 253,390 186
4.250% due 12/10/2032 3,011,120 2,394
Total South Korea 4,884

(Cost $5,325)
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TARE S TARE  FHEE TARE S
(Bifi: F)  (Ef:T) (BT (Ef:T) (B F) (T
m Weir Group PLC SMB Private Education Loan Trust
V7Y - 10% 2.200% due 05/13/2026 § 3008 269 1.600% due 09/15/2054 § 478 406
Spain Government Bond 3,534 2,483
1.450% due 04/30/2029 EUR 560 § 574 [E—r—vuEE29% | RS 6% |
1.450% due 10/31/2071 397 210 - -
3.450% due 07/30/2066 290 289 AvnnnFmance No.2 PLC Athﬂle, Inc.
3.550% due 10/31/2033 200 20 5.380% due 09/20/2048 6BP 359 457 3.200% due 1121/2029 300 il
Total Spain 1,203 Canada Square Funding PLC AES Corp.
(Cost $1.679) ———  5.426% due 06/17/2058 63 80 2.450% due 01/15/2031 200 162
Eurosail PLC American Tower Corp.
EIR8 0.2% 3.786% due 12/15/2044 EUR 222 238 2.900% due 01/15/2030 200 173
Y 7Y~ 02% Finshury Square PLC Amgen, Inc.
European Investment Bank 5.689% due 12/16/2071 GBP 452 572 3.350% due 02/22/2032 100 88
U'BUD:/“ due 07/21/2023 AUD 300 199 Lanebrook Mortgage Transaction PLC Anheuser-Busch InBev Worldwide, Inc.
L i O W0 188 5141% due 07/20/2058 8 103 5.550% due 01/23/2049 100 106
Total Supranational 332 London Wall Mortgage Capital PLC Aviation Capital Group LLC
(Cost $436) 5.452% due 05/15/2051 134 169 4.125% due 08/01/2025 100 93
Pierpont Btl PLC 5.600% due 12/15/2024 100 9
HEZ 1.1% 0.000% due 09/21/2054 400 507 g::;n;lidl\m;zr/igﬂa/;];%p. s "
it Sui Pierpont BTL PLC bl
Cradit Suisse AG T T - g 45710 due 0472772033 500 470
6.500% due 08/08/2023 (a) § 800 797 -714% due —
N lack Hills Corp.
UBS Group AG Polaris PLC
4.194% du: 04/01/2031 500 445 5.631% due 12/23/2058 67 84 Z’EUP% e /1612050 10 B
6.442% due 08/11/2028 300 302 Towd Point Mortgage Funding Auburn 14 PLC g%g'o':/! ;:"' 05/01/2034 10 8
i 5.801% due 05/20/2045 356 451 Sl
Total Switzerland 15 b e 3.625% due 0200172031 50 I
(Cost $1,658) Towd Point Mortgage Funding Granite4 PLC o
5.635% due 10/20/2051 35 W British Airways 2018-1 Class A Pass-Through Trust
pgeng " Y 4.125% due 09/20/2031 68
’;% -1 Tower Bridge Funding PLC
R 01% 5.527% due 11/20/2063 85 ga]  Broadcomiac
: 2.450% due 02/15/2031 50 ]
DAE Sukuk Difc Ltd. Trinity S PLC
3.750% due 02/15/2026 200 191 finity Sasare 3.419% due 04/15/2033 100 84
BEDR XD — B:316% el 7/11/205 [z 162 3.469% due 04/15/2034 300 246
22 B05% Twin Bridges PLC 4.300% due 11/15/2032 48 I
Abu Dhabi Government International Bond 5.310% due 03/12/2055 70 89 Charter Communications Operating LLC
3.875% due 04/16/2050 400 337 5.410% due 06/12/2055 487 618 3.850% due 04/01/2061 2 15
Total United Arab Emirates 528 3.879 3.900% due 06/01/2052 % 16
(Cost $655) [VFUfE16% | 3.950% due 06/30/2062 150 9
S 7.1% United Kingdom Gilt Citigroup, Inc.
1.125% due 01/31/2039 200 159 2.976% due 11/05/2030 100 87
HRE 2.6% 1.750% due 09/07/2037 150 135 3.070% due 02/24/2028 800 552
Barclays PLC 3.750% due 01/29/2038 400 467 Comcast Corp.
5.601% due 08/09/2028 200 195 4.250% due 12/07/2040 1,152 1,418 2937% due 11/01/2056 191 %
7.437% due 11/02/2033 300 325 2,180
y 5 ) E— Crown Castle, Inc.
HSBC Holdings PLC Total United Kingdom 9583 2.950% due 01/15/2031 400 306
2.804% due 05/24/2032 200 162 (Cost $10,672)
2.848% due 06/04/2031 200 166 EiSiHeatplCory
5210% due 08/11/2028 200 19 5.875% due 06/01/2053 100 103
6.000% due 09/29/2023 (allb] ~ EUR 200 07 HEBREES 1.8% Energy Transfer LP
6.254% due 03/09/2034 § 200 205 Lendmark Funding Trust 5.300% due 04/01/2044 50 43
Imperial Brands Finance PLC 2.000% due 041202032 s 0 g [ AL ik kR
3.500% due 07/26/2026 300 280 Marinor Finanes Issuiance Trust Essential Utilities, Inc.
Lloyds Banking Group PLC 2.100% due 11/20/2036 70 [ U G i 2
5.871% due 03/06/2029 500 496 Navient Private Education Refi Loan Trust Evergy Metro, Inc.
NatWest Group PLC 2.120% due 01/15/2069 48 ¢y [0 Lo UBUHED i ®
4.445% due 05/08/2030 300 276 q Goldman Sachs Group, Inc.
Navient Student Loan Trust -
5.076% due 01/27/2030 20 00 [ . gy 1250% due 020772029 BR 10 %
Santander UK Group Holdings PLC . ) . 2.383% due 07/21/2032 $ 200 160
§.534% doe UW/W[]/ZUZFQ o 200 201 Ready Capital Mortgage Financing LLC 2.615% due 04/22/2032 100 82
i 6.100% due 07/25/2036 377 366 3601% due 06/05/2028 200 188
Standard Chartered PLC
1.456% due 01/14/2027 400 355

20



TAEE i)

(867 F) (8L F)
HCA, Inc.
4.125% due 06/15/2029 $ 100 93
4.500% due 02/15/2027 250 m
5.900% due 06/01/2063 100 99
JPMorgan Chase & Co.
2.522% due 04/22/2031 250 212
2.739% due 10/15/2030 100 86
2.963% due 01/25/2033 300 263
JPMorgan Chase Bank N.A.
6.375% due 04/19/2032 IDR 5,922,000 398
Mileage Plus Holdings LLC
6.500% due 06/20/2027 $ 160 161
Morgan Stanley
1.512% due 07/20/2027 200 177
Oracle Corp.
3.950% due 03/25/2051 (h) 100 76
Pacific Gas & Electric Co.
3.150% due 01/01/2026 100 93
3.250% due 06/01/2031 200 163
5.450% due 06/15/2027 300 292
Santander Holdings USA, Inc.
4.500% due 07/17/2025 200 194
Southern California Edison Co.
3.600% due 02/01/2045 50 37
3.650% due 06/01/2051 100 74
Southern California Gas Co.
2.550% due 02/01/2030 150 129
T-Mobile USA, Inc.
3.300% due 02/15/2051 126 89
3.600% due 11/15/2060 176 124
Toyota Motor Credit Corp.
5.810% due 12/11/2023 300 300
UMass Memorial Health Care Obligated Group
5.363% due 07/01/2062 200 197
United Airlines 2019-2 Class A Pass-Through Trust
2.900% due 05/01/2028 74
VMware, Inc.
2.200% due 08/15/2031 100 79
4.700% due 05/15/2030 100 %
Wells Fargo & Co.
2.393% due 06/02/2028 200 178
2.572% due 02/11/2031 100 85
3.526% due 03/24/2028 300 280
3.584% due 05/22/2028 100 93

Air Brake Ti Corp.
3.200% due 06/15/2025 300 285
9,270

[E-r-vE#21%
Adjustable Rate Mortgage Trust
4.395% due 09/26/2035 (c) 8 7
Alternative Loan Trust
6.000% due 04/25/2037 (c) 115 55
Banc of America Funding Trust
4.416% due 01/20/2047 (c) 15 14

PIMCOYB—NILEZERASTO—T7URJ(JPY)

TALE i)

(867 F) (8L F)
Bear Stearns Adjustable Rate Mortgage Trust
4.033% due 11/26/2034 $ 4% 4
4.098% due 05/25/2034 n 9
4.403% due 10/25/2033 6 5
4.439% due 02/26/2034 1 1
4.635% due 07/26/2033 8 8
4.715% due 06/26/2033 30 28
4.998% due 05/25/2034 19 17
Bear Stearns Alternative-A Trust (c)
3.950% due 02/26/2036 22 15
4.365% due 01/26/2036 82 75
Bear Stearns Structured Products, Inc. Trust
3.484% due 12/26/2046 (c) 13 10
Benchmark Mortgage Trust
4.470% due 07/15/2055 600 564
BSREP Commercial Mortgage Trust
6.144% due 08/15/2038 500 454
Citigroup Mortgage Loan Trust, Inc.
6.080% due 09/25/2035 23 2
6.780% due 09/26/2035 15 14
Countrywide Home Loan Mortgage Pass-Through Trust
3.810% due 11/26/2034 24 22
5.730% due 04/25/2035 5 4
5.790% due 03/25/2035 48 40
5.910% due 02/20/2036 (c| 10 8
6.537% due 02/20/2036 (c) 28 25
Credit-Based Asset Servicing & Securitization LLC
5.270% due 07/25/2037 189 125

CS First Boston Mortgage-Backed Pass-Through
Certificates

4.260% due 07/25/2033 1 1

Downey Savings & Loan Association Mortgage Loan Trust
5.677% due 08/19/2045 4 3
First Horizon Mortgage Pass-Through Trust

4.715% due 08/26/2035 (c) 8 6

Freddie Mac Multifamily Structured Pass-Through
Certificates

3.600% due 01/26/2029 200 189
GMACM Mortgage Loan Trust

3.623% due 11/19/2035 (c) 6 5
Greenpoint Mortgage Pass-Through Certificates

4.725% due 10/25/2033 1 1
GSR Mortgage Loan Trust

6.780% due 03/25/2033 4 3
HarborView Mortgage Loan Trust

4.201% due 07/19/2035 (c) 6 5
IndyMac INDX Mortgage Loan Trust

3.916% due 12/26/2034 8 8
JPMCC Commercial Mortgage Securities Trust

3.723% due 03/15/2050 100 92
JPMDB Commercial Mortgage Securities Trust

3.694% due 03/15/2050 100 92
JPMorgan Chase Commercial Mortgage Securities Trust
2.812% due 01/16/2037 100 91
JPMorgan Mortgage Trust

3.854% due 11/26/2033 10 9
4.086% due 02/26/2035 6 5
4.186% due 07/26/2035 2 2
Lehman Asset-Backed Securities Mortgage Loan Trust
5.240% due 06/25/2037 2 14

TAEE i)
(867 F) (8L F)
Long Beach Mortgage Loan Trust
5.710% due 10/25/2034 $ 398 36
Mellon Residential Funding Corporation Mortgage Pass-
Through Trust
5.633% due 12/15/2030 37 35
Merrill Lynch Mortgage Investors Trust
4.386% due 02/26/2033 12 1
Morgan Stanley Bank of America Merrill Lynch Trust
3.102% due 11/15/2049 100 91
Morgan Stanley Capital | Trust
3.530% due 06/15/2050 100 92

Nomura Asset Acceptance Corporation Alternative Loan
Trust

3.834% due 10/25/2035 17 10
Residential Asset Securitization Trust

5.500% due 06/25/2033 38 35
Securitized Asset-Backed Receivables LLC Trust

5.280% due 05/25/2037 (c) 298 224
Sequoia Mortgage Trust

4.6801% due 04/20/2035 6 6
Structured Adjustable Rate Mortgage Loan Trust

5.282% due 02/25/2034 11 10
5.590% due 05/25/2037 2 2
5.701% due 04/25/2034 8 8
Structured Asset Mortgage Investments Il Trust

5.570% due 05/25/2036 43 29
5.846% due 03/19/2034 6 ]

Structured Asset Securities Corporation Mortgage Loan
Trust
6.670% due 04/25/2035 4 4

WaMu Mortgage Pass-Through Certificates Trust

4.016% due 03/26/2033 54 51
4.280% due 03/26/2034 36 35
4.830% due 06/26/2033 7 7
5.770% due 01/25/2045 6 6
2,791
(51 0.2%
lllinois, Electric Agency Revenue Bonds, Series 2009
6.832% due 02/01/2035 200 217
Oklahoma Development Finance Authority, Revenue
Bonds, Series 2022
5.087% due 02/01/2052 100 101
318
[KEIRRRFIBIfE 28.9%
Fannie Mae
4.000% due 12/01/2025 6 6
4.000% due 02/01/2026 n n
4.000% due 06/01/2048 33 31
4.000% due 09/01/2048 57 56
4.287% due 02/01/2036 20 19
4.500% due 06/01/2038 M M
6.000% due 12/01/2037 7 1
Fannie Mae, TBA (d)
2.500% due 08/01/2053 1,280 1,087
3.000% due 08/01/2053 3,100 2,733
3.500% due 08/01/2053 3,600 3,284
4.000% due 08/01/2053 5,300 4,978
4.500% due 08/01/2053 8,100 7192
5.000% due 09/01/2063 3,700 3,628
5.500% due 09/01/2063 6,300 6,269
6.000% due 08/01/2053 8,600 8,675




TAEE it
(867 F) (8L F)
Freddie Mac
6.000% due 12/01/2033 $ 4 44
6.000% due 04/15/2036 77 80
Ginnie Mae
3.000% due 04/20/2047 148 134
3.500% due 01/20/2048 160 160
5.000% due 02/15/2039 75 76
39,100
[REBHSEEES 14.2% |
Treasury Inflation Protected Securities (e)
0.375% due 07/15/2027 498 485
0.625% due 07/15/2032 209 192
0.750% due 02/15/2045 (k) m 92
1.126% due 01/15/2033 1,324 1,269
1.626% due 10/15/2027 2,355 2,301
U.S. Treasury Bonds
1.626% due 11/15/2050 232 144
1.876% due 02/15/2041 3,850 2,199
1.876% due 11/15/2061 400 264
2.000% due 11/16/2041 300 220
2.250% due 02/15/2052 300 27
2.375% due 02/15/2042 900 701
2.500% due 02/15/2045 134 104
2.875% due 05/15/2043 1 1
2.875% due 05/15/2052 400 332
3.625% due 08/15/2043 m 208
3.875% due 02/15/2043 220 215
4.000% due 11/15/2042 1,200 1,193
4.375% due 06/15/2041 237 249
U.S. Treasury Notes
0.375% due 04/30/2025 50 48
2.750% due 08/31/2023 1,700 1,693
2.750% due 02/28/2025 6,800
19.277
Total United States 73,239
(Cost $77,409)
38 5 36.9%
Ex—S v ~——22% |
Ameren Corp.
5.426% due 07/24/2023 (f) 500 498
American Electric Power Co., Inc.
5.526% due 08/14/2023 (f) 400 397
Constellation Brands, Inc.
5.611% due 07/03/2023 (f) 500 500
Dominion Energy, Inc.
5.483% due 07/26/2023 (f) 300 299
Electricite de France S.A. (f)
5.547% due 08/03/2023 350 348
5.547% due 08/04/2023 350 348
Marriott International, Inc.
5.443% due 07/18/2023 (f) 250 250
Mondelez International, Inc.
5.468% due 08/01/2023 (f) 400 398
3,038
L2 () 84% |
11,300
[EfFSR 0.8% |
Australia and New Zealand Banking Group Ltd.
3.020% due 07/03/2023 AUD 53 35

PIMCOYB—NILEZERASTO—T72RJ(JPY)

TAEE i)
(867 F) (8L F)
Bank of Nova Scotia
3.790% due 07/04/2023 CAD 388 29
4.570% due 07/03/2023 $ 9 9
BNP Paribas Bank
(0.370%) due 07/03/2023 ¥ 6 0
2.220% due 07/03/2023 DKK 4 0
2.470% due 07/03/2023 SEK 57 5
2.850% due 07/03/2023 NOK 587 55
3.020% due 07/03/2023 AUD 17 8
3.050% due 07/03/2023 SGD 4 3
3.720% due 07/03/2023 HKD 27 3
4.150% due 07/03/2023 NZD 85 52
Brown Brothers Harriman & Co.
(0.370%) due 07/03/2023 ¥ 1 0
0.650% due 07/03/2023 CHF 7 8
4.170% due 07/03/2023 GBP 1 2
Citibank N.A.
4.570% due 07/03/2023 $ 66 66
DBS Bank Ltd.
4.570% due 07/03/2023 52 52
DnB Bank ASA
2.470% due 07/03/2023 SEK 18 2
3.020% due 07/03/2023 AUD 64 43
HSBC Bank
3.050% due 07/03/2023 SGD 1 1
3.720% due 07/03/2023 HKD 17 15
HSBC Bank PLC
2.620% due 07/03/2023 EUR 98 107
4.170% due 07/03/2023 GBP 17 22
JPMorgan Chase Bank N.A.
4.570% due 07/03/2023 $ 51 51
MUFG Bank Ltd.
(0.370%) due 07/03/2023 ¥ 16 0
Royal Bank of Canada
3.790% due 07/04/2023 CAD 2 16
Sumitomo Mitsui Banking Corp.
(0.370%) due 07/03/2023 ¥ 159 1
2.620% due 07/03/2023 EUR 15 17
4.170% due 07/03/2023 GBP 45 57
4.570% due 07/03/2023 $ 101 101
Sumitomo Mitsui Trust Bank Ltd.
(0.370%) due 07/03/2023 ¥ 4H 0
2.620% due 07/03/2023 EUR 25 27
4.170% due 07/03/2023 GBP 59 74
4.570% due 07/03/2023 $ 118 118
1,049
[RAEHERE 25.5%
(0.244%) due 07/03/2023 (f) ¥ 530,000 3,667
(0.200%) due 07/24/2023 (f) 160,000 1,107
(0.200%) due 07/18/2023 (g) 84,000 581
(0.196%) due 09/11/2023 (g 953,000 6,595
(0.193%) due 08/14/2023 (g 630,000 4,360
(0.192%) due 07/31/2023 (g) 27,000 187
(0.186%) due 08/28/2023 (g) 560,000 3,875
(0.183%) due 08/21/2023 (f) 420,000 2,908
(0.182%) due 09/04/2023 (f) 396,000 2,14
(0.150%) due 09/25/2023 (f) 690,000 4,775
(0.143%) due 10/02/2023 (d)(g) 530,000 3,668
34,462
Total Short-Term Instruments 49,849

(Cost $51,337)

i)

(B © F)
Total Investments in Securities 128.9%  § 174,375
(Cost $185,363)
Financial Derivative

Instruments (j)(1) 0.2% 324

(Cost or Premiums, net $(18))
Other Assets and Liabilities, net (29.1%) (39.447)
Net Assets 100.0% $ 135252
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REPERICHT B

T OREEOICE. REOSBLMBRAEALLRBRTREL G- Ly —AFEEA TV S,
(a) BFERIRAL

(b) KA fE (R B IE REIDRH EOEERR) TH 3.

(c) BHMEEH L. EBRBITRECSH S,

(d) 51T B RTERG |GE3%
() YHMREHDTALEE. 1T LORRECHDE THEENS,
(4 FRAEFIEY) TH S,
(8) 7 — K IMEFHREFIEY) ThH 3.
(h) HIFREES
HiHHED
RiTh & g—K> A BigH BIGRA Bk SR
Deutsche Bank AG 3.035% 05/28/2032 0712712021 $ BN $ 47 0.35%
Oracle Corp. 3.950% 03/25/2051 0712712021 m 78 0.06%
Total Restricted Securities $ 682 § 549 0.41%
#ABLVZOMOEENE] |
[0 vrzn: |
BABR LR LR FED
BEIHEF Hit@F RiER pop ] FELH R (AIEfifE) (RIEATfE) EE
BPS 5.160% 06/30/2023 07/03/2023 ¢ 11,300 U.S. Treasury Inflation Protected Securities
0.125% due 07/15/2031 $ (11,685)  § 11,300 % 11,305
Total Repurchase Agreements $ (11,585) $ 11,300 $ 11,305
FoRA AL
FTRICHED
BEIHEF fi) y—K> A TAEH FBE Kihd
MSC Fannie Mae, TBA 2.000% 08/01/2053 $ 4,440 $  (3843) 13,627)
Total Short Sales (2.7%) § (36431 $ (3,627)
EAB LV ZDMOERMEIEY
LRI, 202356 A0 AMEDEA L LU ZDMOLRME. %5 TICEL AN/ (B L £) BROTISME € REHEFHICHEL TENLEEDTH S,
LREH UN=Z - LK &= 1"{Nv Y EABLY
53 Z#ICRD BEICHRS FRICHES Z0B0 EAZA) b
BEIHEF RN FKihg Kihg kihg: SEMEI A5 1R IgRK—T v ="
Global/Master Repurchase Agreement
BPS $ 11,305 $ 0 $ 0 $ 0 $ 11,305 $ (11,586) $ (280)
Master Securities Forward Transactions Agreement
MSC 0 0 0 (3,627) (3,627) 0 (3,627)
Total Borrowings and Other Financing T i $ 11,305  $ 0 3 0§ (3.627)
(FRFIEEZES

@) R2 b - TOXK =4 — 177 7 /b F FEEBFDRGIFFICH T SFMRE - FUBLOHFERT, BALLVEZDMDLRIKRE| D 5 FET 3L I XH~2 ¥ — It Fl—DEAI LA—DY
R —RFIDF RN LRG| DB TDAIERT 5 L TES,

2023568308 IC#T U AFERDFHHEAREILS9T. METHEFI1.026%TH > BEERICE—IL - NANY IBBIEUN-Z - LERNICRIREN 5258, THEARCE
ZhoprEEhd,
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[0&m=1/ 7« TmR  LBELuHRAR |

[raa 73> |

[cmgmmnicmaryya> |

TLIT L
i) HERITTEAAE A i (ZME) TS
Call - U.S. Treasury Bond August 2023 Futures $ 131.000 07/21/2023 1 $ [ $ 0
Put - U.S. Treasury Bond August 2023 Futures 123.000 07/21/2023 1 0 0
Total Written Options $ (1) $ 0
SR :
FERHE EWERE
il pic] BRA 29 (8) 3 HE A
3-Month SOFR December Futures Short 03/2024 46 $ 108 $ 0§ (67)
Australia Government 3-Year Bond September Futures Short 09/2023 37 15 13 0
Australia Government 10-Year Bond September Futures Short 09/2023 14 5 13 0
Canada Government 10-Year Bond September Futures Long 0972023 17 (23 12 0
Euro-Bobl 5-Year Note September Futures Short 0972023 54 44 30 0
Euro-BTP 10-Year Bond September Futures Long 09/2023 3 3 0 (3
Euro-Bund 10-Year Bond September Futures Short 09/2023 18 25 15 0
Euro-Bux 30-Year Bond September Futures Long 09/2023 2 4 0 2
Euro-OAT 10-Year Bond September Futures Short 09/2023 8 6 8 0
Euro-Schatz 2-Year Note September Futures Short 09/2023 2 0 19 0
Japan Government 10-Year Bond September Futures Short 09/2023 1 (4 0 0
U.S. Treasury 2-Year Note September Futures Short 09/2023 22 65 0 0
U.S. Treasury 5-Year Note September Futures Long 09/2023 " (23] 1 0
U.S. Treasury 10-Year Note September Futures Long 0972023 52 97) 30 0
U.S. Treasury 20-Year Bond September Futures Short 09/2023 2 1 0 (2)
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2023 yil 28 0 8
U.S. Treasury Ultra 30-Year Bond September Futures Short 09/2023 1 0 0 2
United Kingdom Treasury 10-Year Gilt September Futures Long 09/2023 10 (1) 0 9
Total Futures Contracts $ 146 $ 141§ 83
(2773 |
‘#ﬂﬁ» VITUE KFECERB LI b - FIHIE - ATy T = TAF A 0RYY ‘
{774K IS
JUFy R AT i
BREY BREEEF WA (023%6R30A%HE) " BETE L] SREBIFFE (18) 2 BiE aff
ATT, Inc. 1.000% 06/20/2026 0.744% $ 100 $ 1 $ Ul $ 0 $ 0
AT&T, Inc 1.000% 06/20/2028 0.962% 100 0 1 0 0
British Telecommunications PLC 1.000% 1212012028 1.224% EUR 100 m 1 0 0
$ 0 $ 1 $ 0 $ 0
ERERICRE /LYy b - FT74 - ATy T — TAF I3 ORVY
TEEEH S
it S FIEELF e BETE" i i SRS (18) 2 HE aff
CDX.IG-40 Index (1.000%) 06/20/2033  $ 1,400 $ 5 $ 14) $ 0 $ (9
ERIEHICHEBILY Y b - F72b - 2T YT — TAFI 3> 0OFN"
pa g e
bt SREERF A BETA” Lk i SREHEHE (1) HiE Aff
CDX.IG-40 Index 1.000% 06/20/2028  $ 13,200 $ 201 $ 92 $0 $ 0
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£FIZT YT
ZHEF ZWEiE
Fih BB EBEFA T v IR B &5 A BETE ] SREDIFFA (1) 2 BE aff
Pay 3-Month Canadian Bank Bill 0.900% 03/10/2024 CAD 600 $ (20) $ (20) $ 0 ¢ 0
Pay 3-Month Canadian Bank Bill 1.900% 121182029 2,000 (174) (137) 10 0
Pay 3-Month Canadian Bank Bill 2.200% 12182049 350 (66) (53) 4 0
Pay 3-Month Canadian Bank Bill 1.750% 06/17/2050 20 (5] 6) 0 0
Pay 3-Month FRA New Zealand Bank Bill 4.000% 06/14/2024 NZD 10,600 (115) (98) 0 2
Pay 3-Month FRA New Zealand Bank Bill 1.250% 12/15/2024 2,800 (109) (49) 0 0
Pay 3-Month FRA New Zealand Bank Bill 3.750% 06/15/2027 900 (22) (16) 0 (1
Receive 3-Month THOR 2.000% 03/15/2025 THB 94,240 14 14 14 0
Pay 3-Month THOR 2.750% 03/15/2033 12,440 2 (4) 0 (3]
Pay 3-Month USD-LIBOR 1.665% 07/12/2023 $ 1,800 m 7 0 0
Pay 3-Month USD-LIBOR 0.000% 08/04/2023 12,700 (174) (174) 0 0
Receive 3-Month USD-LIBOR 1.500% 09/21/2023 2,400 25 24 0 Ul
Pay 6-Month Australian Bank Bill 2.131% 01/11/2032 AUD 400 (45) (45) 0 2
Pay 6-Month Australian Bank Bill 2.100% 01/18/2032 200 (23) (5] 0 Ul
Pay® 6-Month Australian Bank Bill 4.250% 09/15/2032 600 (4) 3 0 2)
Pay® 6-Month Australian Bank Bill 4.500% 09/15/2032 7,000 5 29 0 22)
Pay 6-Month Australian Bank Bill 4.000% 06/21/2033 3,000 (69 (47) 0 (20)
Pay 6-Month EURIBOR 0.550% 0811012024 EUR 200 (10) (10) 0 0
Pay 6-Month EURIBOR 0.500% 12/15/2026 460 (48) (64) 0 2
Pay® 6-Month EURIBOR 3.000% 0311912027 6,290 (1 (34) 0 (14)
Pay 6-Month EURIBOR 0.650% 0411242027 1,050 (118 (106) 0 4
Pay 6-Month EURIBOR 0.650% 0511112027 800 (89) (81) 0 &l
Pay® 6-Month EURIBOR 3.000% 0912012028 15,800 (162) 21 0 7
Pay 6-Month EURIBOR 2.541% 03/09/2033 560 (24) (24) 0 3
Pay 6-Month EURIBOR 1.750% 03/15/2033 100 nn (1 0 n
Receive® 6-Month EURIBOR 3.000% 03/15/2033 2,800 (37) (15) 5 0
Pay 6-Month EURIBOR (0.175%) 03/17/2033 900 (269) (269) 0 (5)
Pay® 6-Month EURIBOR 3.000% 0912012033 11,400 19 79 0 72)
Receive 6-Month EURIBOR 0.000% 0311712053 300 m m 1 0
Receive 6-Month EURIBOR 2.500% 09/20/2053 2,200 6 (69) 17 0
Receive®® Bank of Japan Uncollateralized

Overnight Call Rate 0.850% 09/20/2033 ¥ 570,000 190) (15) 8 0
Pay Canadian Overnight Repo Rate

Average 3.500% 05/10/2025 CAD 19,700 (147) (85) 15 0
Pay Euro Short-Term Rate 2.750% 06/21/2024 EUR 6,100 170) (70 0 2
Pay IBMEXID 8.450% 01/24/2028 MXN 6,900 0 0 0 0
Pay IBMEXID 5.970% 05/06/2030 2,800 (19) (16) 0 Ul
Pay KRW-CD-KSDA-Bloomberg 3.500% 09/21/2027 KRW 4,454,900 (5) 12 0 [t]
Receive KRW-CD-KSDA-Bloomberg 3.250% 03/15/2033 1,167,010 13 5 3 0
Receive KRW-CD-KSDA-Bloomberg 3.250% 09/20/2033 523,170 5 1 2 0
Receive Secured Overnight Financing Rate 0.000% 08/04/2023 $ 12,700 175 175 0 0
Pay Secured Overnight Financing Rate 1.210% 11/04/2023 12,700 (278 (276) 1 0
Receive'” Secured Overnight Financing Rate 1.500% 06/21/2024 2,400 il 144 0 (1
Receive Secured Overnight Financing Rate 1.050% 12/15/2024 1,000 76 42 0 0
Receive Secured Overnight Financing Rate 3.200% 05/10/2025 15,300 170 32 0 (3
Receive® Secured Overnight Financing Rate 4.250% 12/20/2025 6,800 13 28 0 0
Receive Secured Overnight Financing Rate 3.196% 02/28/2027 3,250 125 125 0 (1
Receive Secured Overnight Financing Rate 1.750% 06/15/2027 1,300 12 2 0 (6)
Receive Secured Overnight Financing Rate 3.800% 03/10/2028 1,400 15 38 0 m
Pay® Secured Overnight Financing Rate 1.665% 01/12/2029 1,900 (226) (226) 1 0
Pay Secured Overnight Financing Rate 1.000% 06/15/2029 800 (119) (46) 1 0
Pay® Secured Overnight Financing Rate 3.500% 12/20/2030 2,300 (4 (25) 3 0
Receive Secured Overnight Financing Rate 2.750% 09/21/2032 1,500 115 75 0 (3
Receive Secured Overnight Financing Rate 3.500% 12/20/2033 1,000 (5) 5 0 3
Pay Singapore Overnight Index Average 3.000% 06/15/2027 SGD 1,100 121 (22) 0 (2)
Receive Singapore Overnight Index Average 3.000% 122112032 300 3 6 1 0
Pay® Sterling Overnight Interbank

Average Rate 3.500% 09/20/2033 GBP 1,500 121) (87) 0 13)
Pay Sterling Overnight Interbank

Average Rate 3.250% 09/20/2053 200 (24) (18) 0 2
Pay Swiss Overnight Rate Average (0.500%) 09/15/2026 CHF 1,300 (125) 13) 0 12

$ (1,7101 $ (1,186) $ 86 $ (293)

Total Swap Agreements $ (1,504 $ _ (1L107) $ 103§ (298)

FJ(JPY)
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ST UNT ¢ TR ESRE L EPREEEN

LUFi. 202356 A30 AMTED L% /- (S hRFWERT U /N T « TEGOHHME & EHERENENTSH 2.

(k)202346 B30 BB, AFHIHMESI9NHMAEH £$2,8040HEH L5 LURREHEMT U/N\T « THADERELTELANSN TS,

SRTUNT 1 THE SBFTUNT 1 TER
it LRI EE TR LREERS A
HEA 73> bz 27y TR &t FRAT L %M 27 T2 &t
Total Exchange-Traded or Centrally Cleared $ 0 3 141§ 103 $ 244 $ 0 3% 93 ¢ (298) § (391)

(1) 77> FP 707223 >DF)F T LHXT s TEHDRMHICED 5N T BL S LEABEAPELLEE. 77> Kt () ZO72>3 >DRVFICX Ty TOBEETEICFL FE
ZHh BEEE DS 27y X EME T B FMALF DG ERIE. ELIL (i) 3T TDEETED 5 L] BULBE L (AT
Ty O XEMET BF1 CELVHAFFER LD L 1 FMAF DT TEH 5o

@) 772 kP 707023 >DFOF. LHX RHIDRIICED SN T BL S LIEHBEVELLEE, 772 NIt () ZO70 >3 DFNFH5 X7y TOBETEICFLVFE
BIRY . FEEBEGIZRTDE L BEM1 Ty X EMBT SHMAHFE5/ERT. ELIL () T2 TDBETED 5 LREABDEURMEE ML L3S L (FEF1>T v VX
ME&'?‘é Eﬁﬁf#@@ﬂ/ﬁ@éﬁbfﬁk%b OMRFFERR G L < [EFMAH O TRITRS,

L ﬁﬂ@?;f?‘éﬁ #g KEHIHE, ELILS TV NMIFESILE b - FT4N - X7y TREIDIFREEIC 1T S HEMHEERET 57

3 . EITY RO DEAEDKIDIEE L CORFEREL, TLZ v b - FY/NF 1 TDF7 4N b - YR T DAFEMRERT .

#f@#ﬂf*ﬁ/)f/77(/~ L - /3/@5& FTRDIAX | ERBTSEDT, CHICIE, HIEMKT SLDICEKENSHHRRVEENS LD

BB, LTk XT Ly FOBKIE. EEEBORITHEDEHNRE HLU3 HTHESN TV ST T 4 FPEDRDEFBEFELDTFEMY Y X I DRAEET,

(4/?‘1#A”X7/7§;;77)§#/~EwbﬁTL‘&J?&{‘H?EI)’!:‘L/@“L TP KEILT b - 07023 >DF)FELTERSIEEVBRENSE, ELIBVFE L TEITRS e

DB SRABFET

B)ILZ s b FT4If - XDy TREIDI#EH &L O EDERE L TOMEIL. FH - fBITY X2 DREHEDULDITEE L TORIFREL. X7 273 ﬂ@ﬁfx&rﬂlf/f{-r}?i EHE
NEBEDI Ly | - FYINT 1 TOFLGER (/1L F)2) DAREMEFRT . X7 T7DEETEICHT S TOHNIL, BEFEHOR BEDEHL. 0%1’#?
DERHAETHEE N TV BT 7 4N F PEDMDIEFBHFRLDAGEMS Y Y X DBEAEFET .

(6) E DRBARIZIIFEEREIDH A FLERY S 3,

[0errv 5« oma: Em |

[rEmmEmmy |
AR () 3¢

m3EF AR Sl SRR i fff

AZD 07I2023 AUD 56 s F s i
AZD 012023 5 8 AUD 120 0 0
AZD 0812023 AUD 120 $ 8 0 0
B0A 0712023 $ 390 XN 7174 2 0
B0A 0712023 2 NZD 69 0 0
B0A 0812023 EUR 188 $ 208 1 0
B0A 0812023 BV 109,192 792 I 0
B0A 0812023 $ 12 cAD 15 0 0
B0A 0812023 1,298 CNY 8,907 0 165)
B0A 0972023 KRW 1,000,744 $ 850 1 0
B0A 0972023 ™o 5,199 m 4 0
B0A 0912023 $ 240 DR 3,567,141 0 1
B0A 09203 353 INR 29226 2 0
8PS 0772023 AUD 57 $ 38 0 0
8PS 0712023 $ 57 AUD 8 0 0
85 07/2023 11 e 2,605 0 2
s 0712023 2,234 PY 310488 0 (66)
8PS 081203 AUD 8 $ 57 0 0
85 08/2023 CNY 468 66 1 0
8PS 0812023 EUR 169 183 0 1
Bs 0812023 ™o 2602 8 2 0
s 0812023 $ 28 AUD 3 1 0
8PS 082023 718 ONH 4,944 0 3
85 08/2023 1,601 N 10,956 0 185)
85 08/2023 598 EUR 547 0 0
8PS 0872023 1386 Y 19943 1 0
8PS 0812023 8 W 855 0 1
8PS 09203 THB 2 $ 0 0 0
8PS 09203 $ 2 DR 403,191 0 0
BRC 0712023 PY 5000 $ 4,119 152 0
BRC 0712023 84,000 649 67 0
BRC 0772023 PHP 22,002 3 0 ]
BRC 02023 $ 1004 MYR 4,145 0 (16)
BRC 0712023 124 RON 560 0 il

FJ(JPY)
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m514EF REA SlEEE 2REE HE afg

BRC 08/2023 GBP 94 $ 17 $ 0 $ 2)
BRC 08/2023 $ 185 cop 658,934 1 0
BRC 08/2023 259 EUR 239 2 0
BRC 0972023 JPY 386,000 $ 2,893 126 0
BRC 09/2023 PHP 37,126 662 0 (8
BRC 09/2023 $ 12 cop 51,396 0 0
BRC 09/2023 58 ILS 208 0 2)
BRC 1012023 JPY 530,000 $ 3m 0 (8)
CBK 07/2023 $ 107 CzK 2,299 0 (1
CBK 08/2023 AUD 14 $ 9 0 0
CBK 08/2023 CAD 93 n 0 0
CBK 08/2023 CNY 1,001 140 1 0
CBK 08/2023 DKK 32,100 4,637 0 (80)
CBK 08/2023 EUR 899 983 0 0
CBK 08/2023 GBP 344 427 0 (101
CBK 0872023 JPY 60,808 4 17 0
CBK 08/2023 WD 2,504 82 2 0
CBK 08/2023 $ 1,347 CAD 1,797 " 0
CBK 08/2023 65 CLP 53,023 1 0
CBK 08/2023 356 CNY 2,483 0 (12)
CBK 08/2023 266 EUR 248 5 0
CBK 08/2023 369 NOK 3,854 0 L]
CBK 08/2023 584 SEK 5,925 0 (35)
CBK 09/2023 KRW 64,315 $ 49 0 0
CBK 0972023 $ 4 KRW 4,789 0 0
DUB 08/2023 CNH 4,962 $ 723 38 0
DuB 08/2023 $ 73 DKK 500 0 0
FAR 07/2023 25 CLp 19,965 0 0
GLM 07/2023 NZD 847 AUD 778 0 (1
GLM 0872023 CNH 2,429 $ 348 13 0
GLM 08/2023 $ 314 CHF 278 0 (2)
GLM 08/2023 162 NOK 1,723 0 (1
GLM 09/2023 358 THB 12,331 0 (7)
IND 08/2023 CNH 326 $ 47 2 0
IND 08/2023 JPY 380,000 2,834 112 0
IND 08/2023 $ a7 NOK 4,372 0 8)
JPM 07/2023 JPY 36,762 EUR 247 15 0
JPM 07/2023 103,668 $ 126 8 0
JPM 0712023 KRW 1,206,363 943 27 0
JPM 0712023 SGD 21 16 0 0
JPM 08/2023 CNH 8,072 1,132 19 0
JPM 08/2023 $ 2,209 CAD 2,953 2 0
JPM 08/2023 473 CHF 418 0 (6)
JPM 08/2023 574 CNH 3,969 0 (27)
JPM 08/2023 1,483 CNY 10,142 0 (80)
JPM 08/2023 108 EUR 97 0 0
JPM 08/2023 297 GBP 234 1 0
JPM 08/2023 67 HUF 23,375 1 0
JPM 08/2023 726 JPY 103,218 0 (71
JPM 08/2023 60 NOK 636 0 ]
JPM 09/2023 100 IDR 1,500,538 0 0
JPM 09/2023 1 7,881 0 0
JPM 09/2023 56 ILS 200 0 (2)
JPM 0972023 85 PEN 314 1 0
JPM 09/2023 340 THB 11,661 0 (9
JPM 12/2023 676 INR 56,784 0 0
MBC 07/2023 JPY 160,000 $ 1,225 115 0
MBC 07/2023 6,100 43 1 0
MBC 08/2023 CAD 9 72 0 (1
MBC 0872023 CNH 2,104 302 12 0
MBC 0872023 CNY 468 66 1 0
MBC 08/2023 JPY 420,000 3,074 148 0
MBC 08/2023 WD 249 8 0 0
MBC 08/2023 $ 25,199 EUR 22,836 0 (230)
MBC 092023 JPY 953,000 $ 6,942 217 0
MBC 092023 KRW 905,698 710 20 0
MYl 07/2023 IDR 945,619 63 0 0
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Myl 07/2023 PLN 28 $ 7 $ 0 $ 0
Myl 07/2023 $ 63 IDR 945,619 0 0
MYl 07/2023 327 MYR 1,506 0 (4
MYI 08/2023 AUD 162 $ 101 0 0
MYl 08/2023 CAD 93 70 0 0
Myl 08/2023 CHF 13 15 0 0
MyI 08/2023 CNH 529 73 0 0
MYl 08/2023 DKK 104 15 0 0
MY 08/2023 EUR 1,672 1,809 0 (19)
MYl 08/2023 GBP 52 66 0 0
MYl 08/2023 NOK 782 73 0 0
Myl 08/2023 NZD 9 6 0 0
Myl 08/2023 SEK 188 17 0 0
MYl 08/2023 WD 17,061 560 12 0
MYl 08/2023 $ 83 CAD 113 2 0
MYI 08/2023 28 CHF 25 0 0
Myl 08/2023 42 DKK 289 1 0
Myl 08/2023 121 EUR m 0 0
MYI 08/2023 2 JPY 3,866 0 m
MYI 08/2023 17 16,775 0 0
MY1 08/2023 12 NOK 1,244 4 0
Myl 08/2023 4 SEK 151 0 0
Myl 09/2023 KRW 1,017,867 $ 785 2 0
MYl 09/2023 MXN 104 6 0 0
MYl 09/2023 $ 63 IDR 946,441 0 0
MYI 09/2023 15 221,852 0 0
MYl 09/2023 155 THB 5,318 0 L]
NGF 08/2023 884 CNH 6,067 0 (47)
NGF 09/2023 SGD 704 $ 528 7 0
RBC 08/2023 $ 57 GBP 45 0 0
RBC 08/2023 87 MXN 1,616 0 0
SCX 07/2023 117 AUD 177 0 0
SCX 07/2023 110 NZD 181 1 0
SCX 08/2023 AUD 177 $ 17 0 0
SCX 08/2023 CNY 305 43 1 0
SCX 08/2023 WD 11,243 368 7 0
SCX 08/2023 $ 273 CNH 1,881 0 (14)
SCX 08/2023 3,945 CNY 26,930 0 (218)
SCX 09/2023 WD 4,368 $ 143 3 0
SCX 08/2023 $ 48 IDR 684,986 0 0
SCX 08/2023 525 7,804,101 0 (6)
SCX 09/2023 349 THB 12,068 0 (6]
$06 07/2023 AUD 367 $ 240 0 (4)
S0G 07/2023 $ 218 PLN 1,198 17 0
S0G 07/2023 140 SGD 185 0 (3)
SSB 07/2023 CLp 19,984 $ 25 0 0
$SB 07/2023 JPY 27,000 205 17 0
$SB 08/2023 630,000 4,748 359 0
$SB 08/2023 $ 25 CLP 20,052 0 0
TOR 07/2023 AUD 194 $ 127 0 (2)
TOR 07/2023 NZD 250 162 0 m
TOR 07/2023 $ 144 AUD 217 1 0
TOR 08/2023 AUD 207 $ 144 0 m
TOR 08/2023 $ 42 HUF 14,806 0 0
TOR 08/2023 162 NZD 250 1 0
TOR 08/2023 JPY 690,000 $ 4,897 60 0
UAG 07/2023 AUD 44 29 0 0
UAG 07/2023 $ 69 AUD 105 0 0
UAG 08/2023 AUD 105 $ 69 0 0
UAG 08/2023 CAD 66 49 0 m
UAG 08/2023 $ 259 GBP 206 2 0
UAG 09/2023 SGD 205 $ 154 1 0
UAG 09/2023 $ 48 ILS 173 0 2)
UAG 09/2023 334 INR 21,648 2 0

$ 2,124 $ (1,181)
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B5IHEF ) EBHEFASFvIR 2R L—k #HA BETE" (&) ISR
BPS Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.200% 07/06/2023 100 0 0
BPS Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.650%  07/06/2023 100 0 0
JPM Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.300% 07/10/2023 105 [\l 0
JPM Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.250%  07/20/2023 200 [\l 0
JPM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.750%  07/10/2023 105 m 0
JPM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.660% 07/20/2023 200 m m
MYC Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.200% 07/06/2023 100 0 0
MYC Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.300%  07/10/2023 105 0 0
MYC Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.270%  07/24/2023 400 [\l] m
MYC Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.650%  07/06/2023 100 0 0
MYC Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.750%  07/10/2023 105 m 0
MYC Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.670%  07/24/2023 400 m 2)
NGF Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.270%  07/24/2023 400 [\l] m
NGF Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.670%  07/24/2023 400 (1 (2)
Total Written Options 9 (7)
[7 578
[gR1z7 57

ZHRFIXH FUITLIES FRPEE _ X7 7ROBEME
WEIEF 2R EBHEFA T VIR BEE&F A BETH €350 (45) 3 HE afk
BOA Receive 3-Month MYR-KLIBOR 4.000% 06/15/2027 ~ MYR 11,000 § (6) $ (260§ 0 $ (32
MYC Receive 3-Month MYR-KLIBOR 3.750% 1212112027 2,400 2) 0 0 2)
Total Swap Agreements $ (8) $  (26) % 0 $ (34
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SETUNT 1 TR IEEEL

KUFid. 202356 A30BMAENERSRMT /T ¢ JEidEE L AN (BHEL L) BROTBMEEEREHEFHCHEL TBHLLHDTH B,

SRTUNT 1 TRE SRTUNST 1 TERK
R 2y b -

SHEEHE Hi SERE i3 FUNT4TD EARR) I7ZK—
WEIHEF KERK) AT ar RTYTRE  EWAR SIS F72ar RT7vTRH EEAE ISR BR T
AZD $ 0 $ 0 $ 0 $ 0 $ m $ 0 $ 0 $ m $ m $ 0 $ m
BOA 84 0 0 84 (78) 0 (32) (110) (26) 0 (26)
BPS 18 0 0 18 (357) 0 0 (357) (339) 0 (339)
BRC 648 0 0 648 (44) 0 0 (44) 604 (380) 224
CBK 38 0 0 38 (149) 0 0 (149) 1 0 (1
puB 38 0 0 38 0 0 0 0 38 0 38
FAR 0 0 0 0 0 0 0 0 0 0 0
GLM 15 0 0 15 (1 0 0 (1 4 0 4
IND 114 0 0 114 8 0 0 (8 106 0 106
JPM 97 0 0 97 (133) m 0 (134) (37) 0 (37)
MBC 581 0 0 581 (295) 0 0 (295) 288 (210) 76
MYC 0 0 0 0 0 (3) 2) (5) (5) 0 (5)
MYI 39 0 0 39 (147) 0 0 (147) (108) 0 (108)
NGF 7 0 0 7 (47) (3) 0 (50) (43) 0 (43)
RBC 0 0 0 0 (118 0 0 (118 (118) 0 (118)
SCX 12 0 0 12 (245 0 0 (245) (233) 0 (233)
S0G 17 0 0 17 (48) 0 0 (48) (29) 0 (29)
SSB 378 0 0 376 0 0 0 0 376 (3301 46
TOR 74 0 0 74 (16) 0 0 (16) 58 0 58
UAG 55 0 0 55 (6 0 0 (6] 49 0 49
Total Over the Counter __ $ 2,213 $ 0 $ 0 $ 2,213 $ (1,701) $ U] $ (34 $ (1,742)

(1) BETEIIZIIHHERT
Q)R 2 b TOXF =24 — 77 3/ EDRGIEFICH T EFM 2 FUhRDOHFERT, FHERET /T 1 TBRDERET BL I XF— 2 & — A~ DEAH LA~ DT X 5 —
ZRIDF TRITH RS | DB TOBHKRET B3 L/ TE S,

LT UNT 1 TERODEME

HUFiR. 77> FPRETETUNT « TEROAEMEE YR - TR v —BICHELTENL BN TH B,

HiE - ARSHRELOSRT U /T « TERKOAEME (202356 A30B 5

Ay IERELVTERESATOEVTUNT 4T

R AR ) I7AT12H HEHBEZH £F22#9 a5t
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ M $ M
Swap Agreements 0 17 0 0 86 103
$ 0 $ 17 $ 0 $ 0 $ 221 $ 244
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 2,213 $ 0 $ 2,213
$ 0 $ 17 $ 0 $ 2,213 $ 221 $ 2,457
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Written Options $ 0 $ 0 $ 0 $ 0 $ 0 $ 0
Futures 0 0 0 0 (93) (93)
Swap Agreements 0 (5) 0 0 (293) (298)
$ 0 $ (5] $ 0 $ 0 $ (386) $ (381)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (1,701 $ 0 $ (1,701)
Written Options 0 0 0 0 m m
Swap Agreements 0 0 0 0 (34) (34)
$ 0 $ 0 $ 0 $ (1,701) $ (41) $ (1,742)
$ 0 $ (5] $ 0 $ (1,701) $ (427 $ (2,133)
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BEEMEERCHT 2EBTUNT ¢ TEHAOHE (2023F6 8308 ITHT U LERE)

Ay IERELTRHEEATOEVTUNT 1T

FAREEEY LYy R ITAT 18 SAEHERH £FIZ2H a&t

Net Realized Gain (Loss) on Financial Derivative Instruments
Exchange-traded or centrally cleared

Futures $ 0 $ 0 $ 0 $ 0 $ (16) $ (16)
Written Options 0 0 0 0 19 19
Swap Agreements 0 20 0 0 (2,817) (2,797
$ 0 $ 2 $ 0 $ 0 $ (2.814) $ (2,794)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 2,646 $ 0 $ 2,648
Purchased Options 0 0 0 14 7 (63)
Written Options 0 3 0 4 203 210
Swap Agreements 0 16 0 0 (861 (70)
$ 0 $ 19 $ 0 $ 2,664 $ 40 $ 2,123
$ 0 $ 39 $ 0 $ 2,664 $ (2,774) $ 71
Net Change in pp preciation) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 300 $ 300
Written Options 0 0 0 0 1 1
Swap Agreements 0 279 0 0 562 841
$ 0 $ 219 $ 0 $ 0 $ 863 $ 1,142
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (624) $ 0 $ (624)
Purchased Options 0 0 0 2) ma (115)
Written Options 0 m 0 0 448 447
Swap Agreements 0 (12) 0 0 (5) (17)
$ 0 $ 13) $ 0 $ (626) $ 330 $ (309)
$ 0 $ 266 $ 0 $ (626) $ 1,193 $ 833
AEff{EDRIE
LT, 77 FOREEAKEFET 2 20 (CfER &N 7202356 A0 B REDHRICE SV AEMENEHTH 3.
ATEATfE ATEAE
AFIY— LA L2 LAUL3  (2023/06/308%E) A7) — LI L2 LAJL3  (2023/06/303R7E)
Investments in Securities, at Value Investments in Securities, at Value
Australia Ireland
Corporate Bonds & Notes $ 0 83 ¢ 0 ¢ 83 Asset-Backed Securities $ 0§ 472 0 4,726
Mortgage-Backed Securities 0 1,769 0 1,769 Corporate Bonds & Notes 0 179 0 179
Sovereign Issues 0 1,785 0 1,785 Israel
Bermuda Sovereign Issues 0 151 0 151
Corporate Bonds & Notes 0 97 0 97 Italy
Canada Corporate Bonds & Notes 0 109 0 109
Sovereign Issues 0 669 0 669 Sovereign Issues 0 1,993 0 1,993
Cayman Islands Japan
Asset-Backed Securities 0 2,778 0 2,778 Corporate Bonds & Notes 0 1,767 0 1,767
Corporate Bonds & Notes 0 550 0 550 Malaysia
Chile Sovereign Issues 0 263 0 263
Sovereign Issues 0 259 0 259 Mexico
China Sovereign Issues 0 m 0 m
Sovereign Issues 0 4,844 0 4,844 Multinational
Denmark Corporate Bonds & Notes 0 388 0 388
Corporate Bonds & Notes 0 4,918 0 4,916 Netherlands
France Corporate Bonds & Notes 0 533 0 533
Corporate Bonds & Notes 0 985 0 985 Mortgage-Backed Securities 0 79 0 79
Sovereign Issues 0 944 0 944 Norway
Germany Sovereign Issues 0 54 0 54
Corporate Bonds & Notes 0 664 0 664 Qatar
Hungary Corporate Bonds & Notes 0 230 0 230
Sovereign Issues 0 86 0 86 Sovereign Issues 0 191 0 191
Indonesia Romania
Sovereign Issues 0 199 0 199 Sovereign Issues 0 564 0 564
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A
HFd)— LAV LAIL2 LAIL3  (2023/06/3037E)
Investments in Securities, at Value

Saudi Arabia

Corporate Bonds & Notes $ 0 333§ 0 333

Sovereign Issues 0 500 0 500
Singapore

Sovereign Issues 0 214 0 214
South Korea

Sovereign Issues 0 4,884 0 4,884
Spain

Sovereign Issues 0 1,293 0 1,293
Supranational

Sovereign Issues 0 332 0 332
Switzerland

Corporate Bonds & Notes 0 1,544 0 1,544
United Arab Emirates

Corporate Bonds & Notes 0 191 0 191

Sovereign Issues 0 337 0 337
United Kingdom

Corporate Bonds & Notes 0 3,534 0 3,634

Mortgage-Backed Securities 0 3,879 0 3,879

Sovereign Issues 0 2,180 0 2,180

United States

Asset-Backed Securities 0 2,483 0 2,483
Corporate Bonds & Notes 0 9,270 0 9,270
Mortgage-Backed Securities 0 2,643 142 2,191
Municipal Bonds & Notes 0 318 0 318
U.S. Government Agencies 0 39,100 0 39,100
U.S. Treasury Obligations 0 19,277 0 19,277
Short-Term Instruments 0 49,849 0 49,849
Total $ 0§ 174238 8 142§ 174315
Short Sales, at value $ 0§ (3627) §% 0§ (3627)

Financial Derivative Instruments - Assets
Exchange-traded or centrally
cleared 110 134 0 244
Over the counter 0 2,213 0 2,213
$ 1M 2347 ¢ 0§ 2457
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally

cleared 72) (319) 0 (391)

Over the counter 0 (1,742) 0 (1,742)

$ (720 8 (2,061 ¢ 0 & (2133

Totals $ 38  $170892 % 142§ 171,072

2023F6A30BICHRT LAFEEICHEVT, LNIWBTEELBBE LH -1
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TALE kil TALE ikl TASE ikl
(Bf7 0 F) (BT F) (8470 F) (BT F) (847 - F)  (BL:F)
Chrome Bidco SASU Mundys SpA
3.500% due 05/31/2028 EUR 300 ¢ 278 1.878% due 02/12/2028 EUR 300 ¢ 280
de France S.A. Nexi SpA
Ontex Group NV 6.000% due 01/29/2026 (a) GBP 300 348 1.626% due 04/30/2026 160 159
3.500% due 07/15/2026 EUR 100 § 96 Eramet S.A. 2.125% due 04/30/2029 500 456
Total Belgium 96 7.000% due 06/22/2028 R 100 112 Telecom Italia SpA
(Cost $100) Forvia 1.626% due 01/18/2029 200 168
5% 24 0.4% 2.750% due 02/15/2027 100 gyl BEISEER207E ww__ W
5 0.0% lliad Holding SASU (Tc"“’" ';;';44) L
08’ ”
NCL Corp. Ltd. 6.500% due 10/15/2026 $ 325 307
5.876% due 02/15/2027 $ 100 97 Loxam SAS
Valaris Ltd. 5.750% due 07/15/2027 EUR 100 100
8.375% due 04/30/2030 125 126 Rena:‘llt S.A. Adient Global Holdings Ltd.
Total Bermuda 77%) [ S0 A A il 9 7.000% due 04/15/2028 $ 00 101
(Cost $225) Vallourec S.A. G City Europe Ltd.
T 8.500% due 06/30/2026 W 28 4.950% due 09/11/2025 EUR 100 9%
.8%
F Total France 2906 Kennedy Wilson Europe Real Estate Ltd.
— (Cost $2,959) 3.250% due 11/12/2025 500 484
Air Canada
3.875% due 08/15/2026 400 371 K1V 4.5% IT‘;‘“'d-'“'"V' Channel o
Bombardier. | 1% 4.5% EIILS — i
omarier, e (Cost $678)
7.126% due 06/15/2026 500 497 Bayer AG
Garda World Security Corp. 5.375% due 03/25/2082 300 304 UNY T 0.9%
6.000% due 06/01/2029 500 410 Cheplapharm Arzneimittel GmbH % 0.9%
Intelligent Packaging Ltd. Finco, Inc. i 2 Bl 28 Royal Caribbean Cruises Ltd.
6.000% due 09/15/2028 75 64 CT Investment GmbH 5.500% due 08/31/2026 $ 450 421
Northriver Midstream Finance LP AL e (A A A Total Liberia 421
5.626% due 02/15/2026 250 234 Deutsche Bank AG (Cost $397)
Parkland Corp. 4.000% due 06/24/2032 200 192 TS O
4.625% due 05012030 0 W IHO Verwaltungs GmbH o)
— 0 Ny - O— &% 0.2%
Total Canada 1,880 3.750% due 09/15/2026 100 102
(Cost $2,063) — 8.750% due 05/15/2028 200 226 Intelsat Jackson Holdings S.A.
Nidda Healthcare Holding GmbH 9.443% due 02/01/2029 104 104
T4 #E 0.2% 7.500% due 08/21/2026 400 436 e
/Sy - O— 5 0.2% Schaeffler AG [EE#% 03% \
AAdvaﬂmage Loyality IP Ltd. 3.375% due 10/12/2028 300 299 Intelsat S.A. (g) 5610 129
10.000% due 04/20/2028 100 102 Techem Verwaltungsgesellschaft 675 mbH
Total Cayman Islands 102 2.000% due 07/15/2026 200 208 e
JC:
(Cost $103) Total Germany 2,268 (BEHE : F)
4%
ST (Cost $2,352) Hif%% 5 .
#EF 0.9% FAI5> K 0.4% Albion Financing 1 SARL
: y
EP Infrastructure AS #HEF 0.4% i’:ﬁ /n:ue 10-/1 E/ZSDAZ\B ¥ Al K
1.816% due 03/02/2031 EUR 600 460 il i -+ : DUDELELL] Sk
Jum : VII’gII: Media Vendor Financing Notes IV DAC 9.950% due 01/15/2025 EUR 150 153
'I":ntal :;;’;h Republic 460 5.000% due 07/15/2028 $ 200 175 3.000% due 01/15/2028 200 170
i pelalicland —— 15 Cidron Aida Finco Sarl
{Costi$200) 5.000% due 04/01/2028 300 297
Cirsa Finance International Sarl
SA HEE 4.5% 4.500% due 03/15/2027 200 200
2.625% due 01/30/2025 (a) 300 309 Banca Monte dei Paschi di Siena SpA Intelsat Jackson Holdings S.A.
Altice France S.A. 2.625% due 04/26/2025 R 200 205 B.500% due 03152030 $oooa 385
2.500% due 01/15/2025 235 238 6.750% due 03/02/2026 200 218 LHMC Finco 2 Sarl
5.126% due 01/15/2029 $ 600 429 10.500% due 07/23/2029 200 217 7.250% due 10/02/2025 (c) EUR 104 12
BNP Paribas S.A. FIS Fabbrica Italiana Sintetici SpA Loarre Investments Sarl
7.750% due 08/16/2029 (al(b) 200 194 5.626% due 08/01/2027 100 98 6.500% due 05/15/2029 300 312
CAB SELAS Inter Media & Communication SpA Logicor Financing Sarl
3.375% due 02/01/2028 EUR 200 178 6.750% due 02/09/2027 100 106 0.625% due 11/17/2025 300 287
2.250% due 05/13/2025 200 203




TALE il
(867 F) (8L F)
Matterhorn Telecom S.A.
3.125% due 09/15/2026 EUR 300 $ 306
Signa Development Finance SCS
5.500% due 07/23/2026 100 74
2,687
HE
BV > 785 0.0% ]
Intelsat Jackson Holdings S.A.
12/31/2049 1 7
Total Luxembourg 2,927
(Cost $3,307)
TAEEE
(B4 F)

SEFE1.1%
HEFE 1.1%

American Airlines, Inc.

5.500% due 04/20/2026 $ 25 25
5.750% due 04/20/2029 425 413
Clarios Global LP

4.375% due 05/15/2026 EUR 100 104
Total Multinational 542
(Cost $593)

*5 4 45%

#1E% 4.5%

Dufry One BV

2.000% due 02/15/2027 300 286
IPD 3BV

8.000% due 06/15/2028 100 112
LeasePlan Corp. NV

7.375% due 05/28/2024 (al(b) 300 322
01 European Group BV

6.250% due 05/15/2028 100 112
Summer BidCo BV

9.000% due 11/15/2025 (c) 181 177
Telefonica Europe BV

2.875% due 06/24/2027 (a) 400 376
Teva Pharmaceutical Finance Netherlands Il BV

1.875% due 03/31/2027 400 373
4.375% due 05/09/2030 100 93
7.375% due 09/15/2029 100 m
United Group BV

3.125% due 02/15/2026 100 95
4.000% due 11/15/2027 200 180
Total Netherlands 2,237
(Cost $2,268)

INFT 0.4%
#HEF 0.4%

Carnival Corp.

4.000% due 08/01/2028 $ 200 178
Total Panama 178
(Cost $200)

HAEF 3.2%

Banco Santander S.A.
4.375% due 01/14/2026 (allb) ~ EUR 200 183

PIMCOSO—/N)LINAAL—ILRRISTFO—T7 U RJ(JIPY)

TALE i)
(867 F) (8L F)
Cellnex Finance Co. S.A.
1.500% due 06/08/2028 EUR 100 $ 93
2.000% due 09/15/2032 300 258
Cellnex Telecom S.A.
1.750% due 10/23/2030 100 88
Grifols Escrow Issuer S.A.
3.875% due 10/15/2028 400 375
Grifols S.A.
3.200% due 05/01/2025 100 107
Lorca Telecom Bondco S.A.
4.000% due 09/18/2027 500 499
Total Spain 1,603
(Cost $1,627)

27 1—7 > 09%
#1E% 0.9%

Akelius Residential Property AB

2.249% due 05/17/2081 300 210
Intrum AB

9.250% due 03/15/2028 200 185
Total Sweden 455
(Cost $465)

[ 6.9%

% 6.9%

Barclays PLC

7.750% due 08/15/2023 (al(b) $ 200 196
BCP V Modular Services Finance Il PLC

4.750% due 11/30/2028 EUR 200 187
BCP V Modular Services Finance PLC

6.750% due 11/30/2029 500 418
Bellis Acquisition Co. PLC

3.250% due 02/16/2026 GBP 200 213
Harbour Energy PLC

5.500% due 10/15/2026 $ 300 216
Heathrow Finance PLC

4.125% due 09/01/2029 GBP 168 173
HSBC Holdings PLC

6.000% due 09/29/2023 (al(b] ~ EUR 200 217
Jaguar Land Rover Automotive PLC

4.500% due 07/15/2028 400 382
Market Bidco Finco PLC

5.500% due 11/04/2027 GBP 200 199
Rolls-Royce PLC

3.375% due 06/18/2026 350 394
Santander UK Group Holdings PLC

6.750% due 06/24/2024 (a)(b) 50 60
Thames Water Kemble Finance PLC

4.625% due 05/19/2026 100 n
Travis Perkins PLC

3.750% due 02/17/2026 200 229
Vmed 02 UK Financing | PLC

3.250% due 01/31/2031 EUR 200 180
4.000% due 01/31/2029 GBP 100 101
4.250% due 01/31/2031 $ 200 162
Total United Kingdom 3,456
(Cost $3,726)

TASHE Gl
(87 F) (B TF)
BK LC Lux SPV Sarl
8.565% due 04/28/2028 $ 184 § 183
Diamond Sports Group LLC
13.064% due 05/25/2026 53 4H
Getty Images, Inc.
9.702-9.842% due 02/19/2026 143 144
iHeartCommunications, Inc.
8.217% due 05/01/2026 28 24
LifePoint Health, Inc.
9.023% due 11/16/2025 385 357
Shutterfly LLC
10.273% due 09/25/2026 400 248
11.538% due 10/01/2027 44 44
Team Health Holdings, Inc.
7.943% due 02/06/2024 148 130
TransDigm, Inc.
8.492% due 02/22/2027 100 100
1,271
HE
[EE#% 0.0% |
Clear Channel Outdoor
Holdings, Inc. 5,022 7
iHeartMedia, Inc. Class A 1,198 4
iHeartMedia, Inc. Class B 938 3
14
AL
(81 2 F)
[#tf% 43.4% ]
ADT Security Corp.
4.125% due 08/01/2029 $ 200 173
Advantage Sales & Marketing, Inc.
6.500% due 11/15/2028 300 254
Albertsons Cos., Inc.
6.500% due 02/15/2028 100 100
Allegiant Travel Co.
7.250% due 08/15/2027 450 449
AMC Networks, Inc.
4.250% due 02/15/2029 300 162
5.000% due 04/01/2024 80 79
Armor Holdco, Inc.
8.500% due 11/15/2029 250 208
ASP Unifrax Holdings, Inc.
5.250% due 08/30/2028 100 72
Avantor Funding, Inc.
3.875% due 11/01/2029 350 307
4.625% due 07/15/2028 100 93
Ball Corp.
6.000% due 06/15/2029 100 99
BCPE Empire Holdings, Inc.
7.625% due 05/01/2027 250 233
Buckeye Partners LP
4.500% due 03/01/2028 100 %0
Burford Capital Global Finance LLC
6.260% due 04/15/2028 200 184
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AL il AR it TAEE i)

(87 F) (8L TF) (87 F) (8L F) (867 F) (8L F)
Cable One, Inc. EQM Midstream Partners LP Lindblad Expeditions LLC
4.000% due 11/15/2030 $ 200 156 4.500% due 01/15/2029 $ 175 § 156 6.760% due 02/15/2027 $ 200 $ 191
Caesars Entertainment, Inc. 4.750% due 01115/2031 50 29 MPH Acquisition Holdings LLC
7.000% due 02/15/2030 350 362 Ford Motor Credit Co. LLC 5.500% due 09/01/2028 325 271
Capstone Borrower, Inc. 3.625% due 06/17/2031 750 615 Newell Brands, Inc.
8.000% due 06/15/2030 50 49 Fortrea Holdings, Inc. 6.375% due 09/15/2027 100 9%
CCO Holdings LLC 7.500% due 07/01/2030 % 2% NGL Energy Operating LLC
4.500% due 06/01/2033 450 354 Fortress Transportation & Infrastructure Investors LLC 7.500% due 02/01/2026 150 148
Chesapeake Energy Corp. 6.500% due 10/01/2025 13 m Noble Finance Il LLC
6.750% due 04/15/2029 250 248 Foundation Building Materials, Inc. 8.000% due 04/15/2030 100 102
Churchill Downs, Inc. 6.000% due 03/01/2029 250 209 Novelis Corp.
6.750% due 06/01/2031 250 247 Freedom Mortgage Corp. 3.260% due 11/15/2026 100 91
Cinemark USA, Inc. 6.625% due 01/15/2027 300 260 OneMain Finance Corp.
5.250% due 07/15/2028 150 132 Full House Resorts, Inc. 3.500% due 01/15/2027 375 322
Clarivate Science Holdings Corp. 8.250% due 02/15/2028 100 9 Organon & Co.
3.875% due 07/01/2028 100 89 Genesis Energy LP 2.875% due 04/30/2028 EUR 300 285
Clear Channel Outdoor Holdings, Inc. 8.000% due 01/15/2027 300 293 5.126% due 04/30/2031 $ 200 165
7.750% due 04/15/2028 200 167 Global Infrastructure Solutions, Inc. Owens & Minor, Inc.
Clearway Energy Operating LLC 7.500% due 04/15/2032 275 234 6.625% due 04/01/2030 100 91
3.750% due 01/15/2032 100 82 Graham Packaging Co., Inc. Owens-Brockway Glass Container, Inc.
Cloud Software Group, Inc. 7.126% due 08/15/2028 150 128 7.250% due 05/15/2031 50 51
6.500% due 03/31/2029 225 201 Graphic Packaging International LLC Oxford Finance LLC
9.000% due 09/30/2029 100 87 3.750% due 02/01/2030 250 216 6.375% due 02/01/2027 100 93
Clydesdale Acquisition Holdings, Inc. Harvest Midstream | LP Pactiv Evergreen Group Issuer LLC
8.750% due 04/15/2030 400 354 7.500% due 09/01/2028 175 174 4.375% due 10/15/2028 100 87
Coherent Corp. HAT Holdings | LLC PennyMac Financial Services, Inc.
5.000% due 12/15/2029 100 90 3.375% due 06/15/2026 100 90 4.250% due 02/15/2029 300 b2yl
CommScope, Inc. 3.750% due 09/15/2030 50 L PGT Innovations, Inc.
4.750% due 09/01/2029 150 118 HealthEquity, Inc. 4.375% due 10/01/2029 400 374
Community Health Systems, Inc. 4.500% due 10/01/2029 100 88 Post Holdings, Inc.
6.125% due 04/01/2030 425 254 Hertz Corp. 4.625% due 04/15/2030 200 175
Conduent Business Services LLC 5.000% due 12/01/2029 100 83 5.750% due 03/01/2027 108 104
6.000% due 11/01/2029 225 184 Hilton Grand Vacations Borrower Escrow LLC PRA Group, Inc.
Coty, Inc. 5.000% due 06/01/2029 100 89 7.378% due 09/01/2025 300 285
3.875% due 04/15/2026 R 100 106 Howard Hughes Corp. b oA itk i
Crestwood Midstream Partners LP 4.125:/n due 02/01/2029 100 83 ant: Security Services Borrower LLC
6.000% due 02/01/2029 s 100 ) 4.375% due 02/01/2031 60 48 3.375% due 08/31/2027 200 177
7.375% due 02/01/2031 100 9 Howard Midstream Energy Partners LLC Radiate Holdco LLC
CrownRock LP 8750% due 011152027 100 95 4.500% due 09/15/2026 150 120
5.000% due 05/01/2029 100 o [ B ST ) & % Rand Parent LLC
5.626% due 10/15/2025 100 99 HUB International Ltd. 8.500% due 02/15/2030 175 159
DaVita, Inc. (A e AR Al A Ritchie Bros Holdings, Inc.
3.750% due 02/15/2031 225 180 iHeartCommunications, Inc. 6.750% due 03/15/2028 100 101
DCP Midstream Operating LP N U A S 21 Rockeliff Energy Il LLC
3.250% due 02/15/2032 150 127 llluminate Buyer LLC 5.500% due 10/15/2029 400 369
Diamond Sports Group LLC Pi000%[duell7/11/2035 100 &7 Sabre GLBL, Inc.
5.376% due 08/15/2026 (d) 300 10 1QVIA, Inc. 9.260% due 04/15/2025 13 12
Directv Financing LLC A i Y L Al iy Sealed Air Corp.
5.876% due 08/15/2027 100 91 Jane Street Group 6.125% due 02/01/2028 100 99
DISH DBS Corp. .500% due 11/15/2028 $ il i Southwestern Energy Co.
5.250% due 12/01/2026 200 161 Kronos International, Inc. 4.750% due 02/01/2032 100 88
5.750% due 12/01/2028 100 75 3.750% due 09/15/2026 EUR 300 299 5.376% due 02/01/2029 280 264
DISH Network Corp. LABL, Inc. Spirit AeroSystems, Inc.
11.760% due 11/15/2027 200 195 5.876% due 11/01/2028 $ 100 91 4.600% due 06/15/2028 125 105
Emerald Debt Merger Sub LLC Leeward Renewable Energy Operations LLC (LA AR £l &
6.625% due 12/15/2030 100 99 4.250% due 07/01/2029 7 335 Standard Industries, Inc.
EnLink Midstream LLC LFS Topco LLC A VD b E A&
6.500% due 09/01/2030 100 100 6.875% due 10/15/2026 100 ) [ i L2 ERIED 0 108
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TAEE i) TAEE i)
(867 F) (8L F) (867 F) (8L F)
Starwood Property Trust, Inc. 4.170% due 07/03/2023 GBP 18 1
3.750% due 12/31/2024 $ 100 $ 94 JPMorgan Chase Bank N.A.
Station Casinos LLC 4.570% due 07/03/2023 $ 24 24
4.625% due 12/01/2031 100 84 Sumitomo Mitsui Banking Corp.
Sugarhouse HSP Gaming Prop Mezz LP i ?gg:ﬁ: ::Z 8;;3%8;3 Eg'; g 9
5.875% due 05/15/2025 300 290 .
5 nR e - - 4.570% due 07/03/2023 $ 47 47
arga Resources Partners 3 o
4.000% due 01/15/2032 % 2 Suml:nmn Mitsui Trust Bank Ltd.
4.875% due 02/01/2031 400 370 2.620% due 07/03/2023 EUR 14 16
4.170% due 07/03/2023 GBP 2 3
Tenet Healthcare Corp. 4.570% due 07/03/2023 $ 5 5
4.875% due 01/01/2026 400 390 275
Thor Industries, Inc. ‘*Elﬁ?}ilil% ) 53% ‘
4.000% due 10/15/2029 300 255 5.082% dus 08/03/2023 0 0
TopBuild Corp. 5.108% due 08/15/2023 1,600 1,590
Rz L 85 5136% due 08102023 700 695
Travel + Leisure Co. 2,685
LA Al LT A Ak Total Short-Term Instruments 2,960
Trident TPI Holdings, Inc. (Cost $2,959)
0
TR0 e AR 2 % Total Investments in Securities 97.7% $ 48,756
Triumph Group, Inc. (Cost $52,358)
9.000% due 03/15/2028 100 102 Financial Derivative
U.S. Acute Care Solutions LLC Instruments (h)(i) 0.2% 107
6.376% due 03/01/2026 125 107 (Cost or Premiums, net $(2))
Univision Communications, Inc. Other Assets and Liabilities, net 2.1% 1,045
6.626% due 06/01/2027 200 194 Net Assets 100.0% $ 49,908
Venture Global Calcasieu Pass LLC
3.876% due 08/15/2029 100 87
4.125% due 08/15/2031 100 86
Venture Global LNG, Inc.
8.375% due 06/01/2031 300 303
Viavi Solutions, Inc.
3.750% due 10/01/2029 100 85
White Cap Parent LLC
8.250% due 03/15/2026 (c) 300 288
WMG Acquisition Corp.
3.000% due 02/15/2031 200 162
3.750% due 12/01/2029 100 87
XPO, Inc.
7.126% due 06/01/2031 100 101
ZF North America Capital, Inc.
6.875% due 04/14/2028 200 203
7.128% due 04/14/2030 200 204
ZipRecruiter, Inc.
5.000% due 01/15/2030 100 86
21,661
Total United States 22,946
(Cost $25,318)
& 9%
EHEE 0.6%
Bank of Nova Scotia
4.570% due 07/03/2023 4 4
Citibank N.A.
4.570% due 07/03/2023 31 31
DBS Bank Ltd.
4.570% due 07/03/2023 24 24
HSBC Bank PLC
2.620% due 07/03/2023 EUR 56 60
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REBARICH T 5 R

T OBREYOCE. RBROSFEEMBRAALLBRTRELEL LT —ANEENATVS,
(a) KA fE (R B REIOZH LOHEERB) TH 3.

(b) 1B Fedmifett i

(c) RAMECHEESH

(d) HHMIES IS EHEIBITRECSH 5.

(e) 17 B AT IRES%

07 —F>RREFIEY TH 5.

() HIFREES -

IS HED
RiTthaH 7=K> L] miEH R{F Rl ThiBitE SRR
Intelsat S.A. N/A N/A 09/06/2019 $ 433 $ 129 0.26%

EAB IV EZDHOLRERG|

2023%6A30B T T LU FEROTHHEAKREES69T. METFHEFE2330% TH > o BEERICE—IV - SANY TBEIEYN—Z - LEZHICREEZED 558, THBARIC
REhSHEEND,

[ @7 U/57 « TBS : LB LURRAN |

[mzn |
REBRFE EBERE
il fits) A ZiE G8) 3 HiE aff
Euro-Bobl 5-Year Note September Futures Long 09/2023 5 $ 9 $ 0 % (3)
Euro-Schatz 2-Year Note September Futures Long 09/2023 15 (5) 12 0
U.S. Treasury 5-Year Note September Futures Short 0972023 9 13 0 0
U.S. Treasury 10-Year Note September Futures Short 0972023 7 14 0 (2)
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2023 3 3 0 (1
Total Futures Contracts $ 16 $ 12§ (6)
[z7s78m: |
[itR. VTV HRFREFED I LT v b - FT b - ATy T = FOFI 2> 0RY |
{2754k i
gLk XTLy K i
BEEH BREELF WEE  (028%6R30BRE) BETA” i fHiE SREBIFFE () 2 RiE aff
Newell Brands, Inc. 1.000% 06/20/2028 4.555% $ 100 $ (14) $ 1 $ 0 $ 0
EREBICEZ VLYY b - F T4 - AT YT — TAFI Y2 0OFY
EHEEHS
fit- U P BREERF A HMETE” i SREBIEFE (1) 2 BiE aff
iTraxx Europe Crossover Series 39 Index 5.000% 06/20/2028 EUR 2,000 $ 90 $ 68 $ 14 $ 0
&FRTvT
ZHEH ZELE
ih B EBHEF A>T v IR B 2F A BETH IS SRIHEHIE (1) 2 HE Aaff
Receive” Secured Overnight Financing Rate 3.750% 12/20/2028 $ 400 $ n $ 3 $ 0 3 0
Pay Secured Overnight Financing Rate 1.750% 06/15/2052 50 (13) m 1 0
Pay"® Sterling Overnight Interbank Average
Rate 4.000% 0912012025 GBP 500 23 (20) 0 2)
Pay®! Sterling Overnight Interbank Average
Rate 3.750% 09/20/2028 300 21 (19) 0 2|
$ (58) $ (37) $ 18 (4
Total Swap Agreements $ 18 $ 32 $ 15§ (@)




P IMCOFO—r A A —Jb ER 55 S—T 7

BRT VAT ¢ TSR EEE L EPRBEEEN

LUFid, 202356 A30 AMAED LiF % /- ShRFFERT U /N T « TESOHHME & EMFERENENTSH 2.

202346 A30BHE. LiBH LUPRBEHEMT U/NT  TERAIC OV THATSOREPERELTELANSA TV S,

SRTUNT 1 TRE ST UNT 1 TAM
it EWHEEHRRE T EWEER S AR
@473 bz 27 TR A5t FRA T ar % 27y TR A5
Total Exchange-Traded or Centrally Cleared $ 0 $ 12 % 15§ 21§ 0 $ 6) § @ $ (10)

(1) 772 FP7TO7223>DFYF T LHXT s TRHDRMEICED 5N TS LS LEABEYPELLEFE. 77> Fd() TOF0>3>DRVFIZRT 7 ZOEETEICFL OFEF
ZHh, BEFBOSIELERIEDE L BEF1 Ty VX EMMT S HMAFDF/EL EFI15. ELIEL () X7y T DEETED 5 LRAFDEURMEEFRL L8 L (2EET
7y O X EWEE T B F AL DEWRMTHE #5 L 78BICF L O HARFFERR G L < (L FMAF DO TEHL 5,

@)1>TF1R - TLZy b AT Ly FRBHETERS N, HE KEHWGE ELETVNMIFEEILS Y b FT1NP - 2T TEFIDBFRELIC 51 3 B IHEERET S
ERICFFEN S, 1>TF1F - oL c XTLy Rt EHEITY XS DREDKEDIFEE L TORFIERLEL. TLZ 0 b - FYNF 1 TDFT 70 b - YO DAFGEME
£T. BEDSFMBEDT>TF1 N ILZ v b - X7I//I~/J TO70>5>DF@ FEDIAXFERBRTSEDT. CHICIH, REERKETSLDICERSNSHHEPEEN
BEEPBB, TLZ Y b AT Ly FOHXI, ERREDEIL. HLVRZHDRHETHESN T BT T 1 F P EDRDIEFBHELDTRMY Y X0 DBAF
B

B)LHFER Ty TREDEMICED 5N TV Bk S LIEABAPELLEBEIC T 72 NP TLZ b - FAFT 23 >DFEYFEL TERS EEPBRENS, ELBBOFEL TRIIRZT
BEMDP B ERAFETT

@oLZ b FT4If - XDy TREDIHE S L S EDERE L TOMHEIL. FH - BTV X2 DEHEDULDITHEE L TORIEFREL, X7 2 T ﬂ@’ﬁfz'tz?‘ﬁ«*’/w%ﬁ, T
ENEFEDI LS b - FUNT 1 TOFEFE (£ 1LI13F38) DFGEMEFT, X7y T DBEETEIHT3HH TOHMIZ, DB, HLD
RDRH THEEEN TV BT 7 4/ F P EDMDIEHBHFELDARMEY Y X I DEAEFT

(6) 52T s TRIIDERMICED 5N T B LS CIEABEPELLFRICT 7 KB TLZ b - TOF 23 >DFNFELTER I EPBRENS, ELEAFOFEL TRIIRZT
MDY B IRABETT

[02m7v/ 7 Tme B

[sEnusEzs :
KRBT (18) 2

WEIHEF RER SlEEE FEREE BE aff
BOA 07/2023 EUR 131 $ 142 $ 0 $ (1)
BOA 08/2023 GBP 67 84 0 (1
BOA 08/2023 $ 99 GBP 80 2 0
BPS 07/2023 EUR 5,542 $ 6,072 26 0
BPS 07/2023 $ 74 EUR 68 0 0
BPS 08/2023 5,987 5,456 0 (25)
BRC 08/2023 40 GBP 32 0 0
CBK 07/2023 58 EUR 54 1 0
CBK 08/2023 GBP 58 $ 73 0 m
CBK 08/2023 $ 71 GBP 62 1 0
JPM 08/2023 451 356 2 0
MBC 07/2023 EUR 214 $ 232 0 (1
MBC 07/2023 $ 191 EUR 178 3 0
MBC 08/2023 EUR 91 $ 99 0 m
RBC 08/2023 GBP 78 97 0 21
RBC 08/2023 $ 87 GBP 69 1 0
SCX 08/2023 GBP 8 $ 10 0 0
S06 07/2023 $ 5,788 EUR 5,380 82 0
UAG 08/2023 394 GBP 312 2 0
Total Forward Foreign Currency Contracts $ 120 $ (32)
\1777¥m:
[ VTR RRFRFEBILS v b - F T4 RT 9T — TAFI5320%Y "

WS i rmmmm 277 7ROGEER)
WEIHEF BHEL SWEELF e (202356 A30BF) HETEY [C=3:¢9) () 2% B aff
GST EP Infrastructure A/S 5.000%  06/20/2028 4.635% EUR 100 $ 21 $ 4 $ 2 $ 0

FJ(JPY)
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RRTUNT ¢ T IEEREK

LTI, 202356 A30BRAEDEHEERMT U /T « TR EELANL (RHEL 12) BROTSMEE 2R HEFCHRLTEHLLBOTH S,

2BTVNT 1 TRE SRTUNT 1 TERK
B 2N

SHERS Hi SEEHE TR FUNT4TD FEA(ZR) I77~‘1’*
WEIHEF SR A7va>r RI7vTRMHY  EEAE b £5.0] A7var RTv7RK  EEAE  MiSHR R P it
BOA $ 2 $ 0 $ 0 $ 2 $ 2 $ 0 $ 0 $ 2 $ 0 $ 0 $ 0
BPS 26 0 0 26 (25) 0 0 (25) 1 0 1
BRC 0 0 0 0 0 0 0 0 0 0 0
CBK 2 0 0 2 (1 0 0 m 1 0 1
GST 0 0 2 2 0 0 0 0 2 0 2
JPM 2 0 0 2 0 0 0 0 2 0 2
MBC 3 0 0 3 2 0 0 2 1 0 1
RBC 1 0 0 1 (2) 0 0 2 m 0 m
SCX 0 0 0 0 0 0 0 0 0 0 0
S0G 82 0 0 82 0 0 0 0 82 0 82
UAG 2 0 0 2 0 0 0 0 2 0 2
Total Over the Counter __$ 120 $ 0 $ 2 $ 122 $ (32 $ 0 $ 0 $ (32

(1) 772 FP7O72232>DFNF T LHEXTy TREDRMICED SN TV L 5 LEHFEPLELLFE. 772 N2 () TAF0 >3 >DEVFICXT s TOBETEICFLFE
FH, BERBOSIELEBIEPE L BEF1 Ty VX EHRT S FMAHDF/EL FFI1S5, ELIL ()T T DEETED 5 SEHABOEURMTEZF B L L8 L (2EET
STy O R EME T B F A DEURITEE B L LIS F L OHRFFETLS L (A F M DO T 5.

Q)1>TF1R - TLZ s b« AT Ly FIABIHETERE N, . KEMGE, L2 TYMBIFEILT Y b FT I - XT 2 TREDBFREICH ] B HEMEERET S
EDIEFIFENES. 1 >TF1F - ILZ 0 b« ITL Y I, EHBITY X0 DEUEDREDITEE L CORFEREL, ILZ b - FYNF 1 TDFT 4N f - YT DAREME
FT. WEDEFEBDO1>TZ1F - ILZy p - ITLy Fid, ZTOF2>3>0F& FEDAXERRTBEDT. CHICIH, REEHETILDICERSNSFIHLIEEN
BIEWBE, TLZ Y b ATL Y FOBANL, EEEB DR SRR L VR KUETHESN TV ET T4 P PEDRDEFBHRBLEDTFEM® Y X 2 DHAF
B30

B)LHRT  TREDRMICED 5N TV BL S LEHEAPECLERIC T 72 NP ILZ Y b - TAT 23 2DFENFELTERICEPBRENSE, ELBBOFEL TEIIRSEA
BEMDP B ERAFET T

@R2 b TOXF =29 — (277 7 /b FEDRGIGFIH T EFMRE KR DOIFERT, FHELBT /T 1 TBBRD5BET 3L I XH— 2 — A~ DEAI LA~ DV 5 —
ZRIDF TRITN LRG| DB TOAKRET E L TES,

BBT AT 1 TEROAEME

KT, 77> FPRETBTUNT « TEROAEMEEYRY - TVZR—T v —FICHELTENLEZHDTH B,

HiE - ARSHE LOSRT U /T « TESKOAEME (202356 A308H7E)

Ay IERELTERESATOEVNTUNRT 4T

[ELEED) JLTy R II7AT 18 SHEHBZH 2FIZH A5t
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 12 $ 12
Swap Agreements 0 14 0 0 1 15
$ 0 $ 14 $ 0 $ 0 $ 13 $ 2
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 120 $ 0 $ 120
Swap Agreements 0 2 0 0 0 2
$ 0 $ 2 $ 0 $ 120 $ 0 $ 122
$ 0 $ 16 $ 0 $ 120 $ 13 $ 149
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ (6) $ (6]
Swap Agreements 0 0 0 0 (4 (4)
$ 0 $ 0 $ 0 $ 0 $ (10) $ (10)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 32) $ 0 $ (32)
$ 0 $ 0 $ 0 $ (32) $ (10) $ 142)

FJ(JPY)
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Ay IERELTERESATOEWTUNT 4T

R ARERAN i) IIAT 12 SHEHEZH SFIZH A&t
Net Realized Gain (Loss) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ (49) $ (49)
Swap Agreements 0 320 0 0 (92) 228
$ 0 $ 320 $ 0 $ 0 $ 141) $ 179
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (104) $ 0 $ (104)
Swap Agreements 0 2 0 0 0 2
$ 0 $ 2 $ 0 $ (104) $ 0 $ (102}
$ 0 $ 322 $ 0 $ (104) $ (141) $ 1
Net Change in pp pi on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ " $ "
Swap Agreements 0 (207) 0 0 (8) (215)
$ 0 $ (207) $ 0 $ 0 $ 3 $ (204)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 347 $ 0 $ 347
Swap Agreements 0 4 0 0 0 4
$ 0 $ 4 $ 0 $ 347 $ 0 $ 361
$ 0 $ (203) $ 0 $ 347 $ 3 $ 147
AEMBEDRIE
LTk, 77> FORELARETFET 5720 S 7220236 A0 AREDHRICE SV AEMEDEKITH 5.
ATEAfE AEfE
HFdV-— LI LAL2 LANIL3  (2023/06/308#) H7dU-— LI LAL2 LAJL3  (2023/06/3087E)
Investments in Securities, at Value Investments in Securities, at Value
Belgium Panama
Corporate Bonds & Notes $ 0 96 0 % 96 Corporate Bonds & Notes $ 0 s 178 $ [ 178
Bermuda Spain
Corporate Bonds & Notes 0 9223 0 223 Corporate Bonds & Notes 0 1,603 0 1,603
Canada Sweden
Corporate Bonds & Notes 0 1,880 0 1,880 Corporate Bonds & Notes 0 455 0 455
Cayman Islands United Kingdom
Bank Loan Obligations 0 102 0 102 Corporate Bonds & Notes 0 3,456 0 3,456
Czech Republic United States
Corporate Bonds & Notes 0 480 0 460 Bank Loan Obligations 0 121 0 1.21n
France Common Stocks n 0 3 14
Corporate Bonds & Notes 0 2,906 0 2,906 Corporate Bonds & Notes 0 21,661 0 21,661
Germany Short-Term 0 2,960 0 2,960
Corporate Bonds & Notes 0 2,268 0 2,268 Total $ 1M § 48606  $ 139§ 48,756
Ireland Financial Derivative Instruments - Assets
Corporate Bonds & Notes 0 175 0 175 Exchange-traded or centrally
Italy cleared 12 15 0 21
Corporate Bonds & Notes 0 2,234 0 2,234 Over the counter 0 122 0 122
Jersey, Channel Islands $ 12§ 137§ 0§ 149
Corporate Bonds & Notes 0 681 0 681 Financial Derivative Instruments - Liabilities
Liberia Exchange-traded or centrally
Corporate Bonds & Notes 0 427 0 427 cleared (3) 71 0 (10
Luxembourg Over the counter 0 (32) 0 (32)
Bank Loan Obligations 0 104 0 104 $ 3 (39§ 0 ¢ (42)
Comrmon Stocks 0 0 129 129 Totals $ 20 § 48704 $ 139 & 48863
Corporate Bonds & Notes 0 2,687 0 2,687
Equity-Linked Securities 0 0 7 1 202356 A30RICHT LAFEICHWT, LANLSTERLBBIZEH > 1.
Multinational
Corporate Bonds & Notes 0 542 0 542
Netherlands
Corporate Bonds & Notes 0 2,237 0 2,231

42 —
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@ISZEETE (20234 6 A30H T TOI4ER)

PIMCO 7 u— Ny
NA AL —=WVFEANTTT—

7 7 M F
BEINE - (BFHAL : TR FV)
Z IR, $ 2916
M 2% 49
A E 2,965
A
SHFE 6
(ke 6
BREMFZ (BA) 2,959
EHFFZ (BX)
G A eSS (2,603)
5 F 2 P IS AT ) N T 4 T 179
JEEARLT ) N T 4 TR (102)
AV ELEE 36
FEHAF 25 (BHC) (2.490)
FEBFMIEROME B TE
B AT EE S 4,936
W E i IE R SR ) N T 4 TR (204)
JEHHERRT ) N T 4 TR 351
ARG E B K OV 13
FRFEBIEFH IR O M2 B A 5,096
HA 5 (B 2,606
ERIC & B EEEOHEM GRY) 8 $ 5,565

LTI, EBROSFHLIELA LR T RN E 2ol —ABEEIN TV 5,
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OFEKAT. ZDOBUAFORE F 7= EBAFREEHFRITL. FAIRREL EF

Ot & . )
OBFF 6 L RENRITL A > 7 LEHRE
Oft#afE
oa—-rs&vO—> - N—F4IRX— 3
Oﬁﬁﬁﬁﬁﬁﬁsmﬂﬁﬁ%$0ﬁﬁﬂm¥ﬁ
OREME| H L VHHEIME]
OEE#HBENES #&
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@Y E RS (20234 6 B30HIRTE)
<PIMCOIV—YJEEANITI—T 7 RK>

(RB|OBMETF, £LZUKK, 280, RBEAHFHLVF > X (HLHNIE) ORERS

AR T8 AR il AR il
(B7: F)  (#fr:TF) (8470 F) (B F) (Bf7: F) (BT F)

S T GO Total Chile s 339 ﬂ/ 0526
- (Cost $327) nw 2o n

Alfa Bank A0 Via Alfa Bond Issuance PLC

Autonomous City of Buenos Aires Argentina hE 2.6% 9.350% due 08/06/2049 (b) RUB 62,400 $ 21
95.317% due 03/29/2024 ARS 445 % 1 TV AE 2.6% [E—5—JiE% 04%

Total Argentina 1 China International Bond European Loan Conduit No.36 DAC
(Cost $6) 2.600% due 09/01/2032 CNY 1,280 175 4.358% due 02/17/2030 EUR 96 102
2.750% due 02/17/2032 160 22

e Total Ireland 123
3.020% due 05/27/2031 2000 23 [C"n:t s':;q']' —_—
% 0.9% 3.120% due 10/25/2052 180 2%

SOCAR Turkey Enerji AS via Steas Funding 1 DAC 3.280% due 12/03/2027 1,740 248 A4 X5 I 3.4%

7.230% due 03/17/2026 § 300 293 3.810% due 09/14/2050 W__ 08 50 3.4%

Total Azerbaijan 293 [otalichina — G Israel Government Bond
(Cost $299) (Cost $904) 0.150% due 07/31/2023 IS 3600 968
Sy 1.500% due 11/30/2023 700 188
anrE7 0.7% D
@552%— T Totol lsrael 1.156
Banco BTG Pactual S.A. Empresas Publicas de Medellin ESP {Cots B2}
8.300% dus 08/152024 BRL 4000 g5 7-625% due 09/10/2024 COP 961,000 215

0 PEPRZ XA | % 06%
1.913% due 02/25/2035 1 12 Financiera de Desarrollo Territorial S.A. Findeter Corsair International Ltd.
Swiss Insured Brazil Power Finance Sarl 7.876% due 08/12/2024 94000 21 7.772% due 01/28/2027 EUR 100 109
9.850% due 07/16/2032 4,587 877 Total Colomhia 236 8.122% due 01/26/2028 100 108
1,694 (Cost $543) Total Jersey, Channel

’ Islands 217

(e 0% | T (Cost $224)

Vale S.A. VI E3T%

415 de 3502172 S E e ——
Total Brazil 1,795 0.950% due 05/15/2030 K 7,700 282 A 0.0%

(Cost $2,451) 1.200% due 03/13/2031 3,600 132 Sherbank of Russia Via SB Capital S.A.

] 2.000% due 10/13/2033 9,500 354 5250% due 05/23/204 (b)id) ~ $ 200 12
EEN—T B 0.1% 2.750% due 07/23/2029 7,300 305 Total Luxembour 12
#H%F 0.1% 4.200% due 12/04/2036 1,100 50 Cost $199 4 A
Flourish Century Holdings Ltd. 4.900% due 04/14/2034 300 15 (Cost )

14.298% due 02/04/2049 (bl(cl(f) ~ $ 200 2 5.000% due 09/30/2030 2,500 119 <L—7 6.7%
Total British Virgin Islands 22 Total Czech Republic 1,257 m
(Cost $194)
AT EB 1.6% {Costi 1286} Malaysia Government International Bond
AR 11% 2.632% due 04/15/2031 MYR 330 85
) 0 A 2.9% 3.465% due 10/15/2030 310 65
Anchorage Capital CLO 6 Ltd. & 2.9% 3.582% due 07/15/2032 70 15
6.310% due 07/15/2030 $ 241 240 Dominican Republic Central Bank Notes 3.733% due 06/15/2028 160 34
MidOcean Credit CLO Il 13.000% due 12/05/2025 DOP 16,300 318 3.800% due 08/17/2023 2,200 472
6.329% due 01/29/2030 146 145 13.000% due 01/30/2026 6,700 131 3.885% due 08/15/2029 300 65
385 inican Republic International Bond 3.990% due 10/15/2025 1378 29
(3% 05% | 13.625% due 02/03/2033 18,800 423 4.065% due 06/15/2050 170 3%
13.625% due 02/10/2034 5,300 121 4.130% due 07/09/2029 2689 589
Interoceanica IV Finance Ltd. . i e 4.193% due 10/07/2032 82 18
0.000% due 11/30/2025 " 5] [otalbuminican Ropitii —— 993 43609 due 103112028 2,005 449
Poinsettia Finance Ltd. {Castd5s2) 4.417% due 09/30/2041 230 51
6.625% due 06/17/2031 177 146 4.696% due 10/15/2042 40 9
—n (U o 00007 2% 7
— 7Y~ 3.3% 4.893% due 05/08/2038 50 12
JetalCaynanislanss S—1 Hungary Government Bond Total Mal 2953
otal Malaysia 2
CostlbZa] 4500% due 0312312028 HUF 20,600 53 v ==

(Cost $2,293)

4.750% due 11/24/2032 143,100 355
u
O I G
#HEF 0.1%

MFB Magyar Fejlesztesi Bank Zrt

Bonos de la Tesoreria de la Republica en pesos 6.500% due 06/29/2028 s 200 198 - -
5.000% due 10/01/2028 CLP 45,000 56 e — America Movil SAB de C.V.

6.000% due 04/01/2033 170,000 228 Total Hungary 1,122 8.460% due 12/18/2036 MXN 1,000 52
6.000% due 01/01/2043 40,000 55 (Cost $1,005)




TARE S
(867 F)  (fr 1)
[VIUf96% |

Mexico Government International Bond

5.500% due 03/04/2027 MXN 12,200 $ 632
5.750% due 03/05/2026 5,000 266
7.000% due 09/03/2026 14,500 790
7.500% due 06/03/2027 6,800 378
7.750% due 05/29/2031 9,300 514
7.750% due 11/13/2042 3,600 189
8.000% due 11/07/2047 1,300 69
8.000% due 07/31/2063 1,500 79
8.500% due 05/31/2029 4,400 254
8.500% due 11/18/2038 1,200 68

3,237
Total Mexico 3,289
(Cost $3,062)

V7Y 0.2%

PIMCOIXR—CU BHERNSTS—DJ7 2 RJ(JPY)

TAEE il AR il
(Bf7: F) (BT F) (Bf7 0 F) (BT F)
VIV f02% ]
VIV E3T% Asian Bank
Romania Government International Bond 4.700% due 03/12/2024 MXN 1,000 $ 56
gg‘gg:ﬁ" Su: g;giﬁgg? RON ggg $ :1012 International Bank for Reconstruction & Development
.660% dut 9 12/01/202f IDR 2 17
4.150% due 01/26/2028 700 139 R d'ue /U_/ 028 Y
4.150% due 10/24/2030 700 132 International Finance Corp.
2.950% due 04/28/2036 1,400 240 8.000% due 10/09/2023 100,000 7
4.750% due 10/11/2034 500 93 19
4.850% due 04/22/2026 1,100 232 Total Supranational 176
4.850% due 07/26/2029 200 40 (Cost $168)
5.000% due 02/12/2029 300 61
SEShaR0OIS R N &
Total Romania _ 1282 E—4 - V% 04%
(Cost $1,216) Harbour
5.272% due 01/28/2054 GBP 100 125
a7 0.2% = -
— Total United Kingdom 125
SEDP o i
V702 02% (Cost $129)

Republic of Angola Via Avenir Il BV

10.163% due 12/07/2023 $ 15 15
12.772% due 07/03/2023 49 49
Total Netherlands 64
(Cost $64)

F1Y U7 03%
%% 0.3%

Russia Government International Bond

7.700% due 03/23/2033 RUB 15,200 61
Total Russia 61
(Cost $258)

B77Y5H 94%
1% 2.0%

BOI Finance BV

7.500% due 02/16/2027 EUR 100 9%
Total Nigeria 94
(Cost $114)

#HEF 0.4%

Banco de Credito del Peru S.A.

4.650% due 09/17/2024 PEN 530 140
[VTU50% J
Fondo MIVIVIENDA S.A.
7.000% due 02/14/2024 430 "7
Peru Government International Bond
5.400% due 08/12/2034 900 220
5.940% due 02/12/2029 1,800 488
6.150% due 08/12/2032 300 80
6.950% due 08/12/2031 300 84
7.300% due 08/12/2033 2,400 684
1,673
Total Peru 1,813
(Cost $1,897)

5.0%
V7Y E50%

Poland Government International Bond

1.250% due 10/25/2030 PLN 300 55
1.750% due 04/25/2032 200 36
2.500% due 07/25/2027 100 22
2.750% due 04/25/2028 3,400 739
2.750% due 10/25/2029 1,500 316
3.750% due 05/25/2027 1,000 230
6.000% due 10/25/2033 400 100
7.500% due 07/25/2028 700 186
Total Poland 1,684
(Cost $1,483)

Bank of Southern Africa Ltd.

8.600% due 10/21/2024 (f) ZAR 3,900 203

Eskom Holdings SOC Ltd.

0.000% due 08/18/2027 2,800 75

0.000% due 12/31/2032 6,900 7

7.850% due 04/02/2026 6,000 303
658

VIVt 7.4%
South Africa Government CPI-Linked Bond

2.000% due 01/31/2025 (e) 3,662 188
South Africa Government International Bond
6.250% due 03/31/2036 7,600 257
8.000% due 01/31/2030 4,300 201
8.500% due 01/31/2037 3,200 130
9.000% due 01/31/2040 4,700 191
10.500% due 12/21/2026 28,100 1,545
2,512
Total South Africa 3,170
(Cost $4,032)

EE 2.1%
VIUE21%

Export-Import Bank of Korea

4.890% due 08/09/2023 INR 41,800 509
Korea National 0il Corp.

4.750% due 04/03/2026 $ 200 196
Total South Korea 705
(Cost $712)

EBHEI 0.5%
%% 0.3%

Asian Infrastructure Investment Bank

4.250% due 01/27/2027 PHP 5,300 92

Inter-American Development Bank

5.100% due 11/17/2026 IDR 80,000 5
97

KE 4.9%
REBRIES 03%
OneMain Financial Issuance Trust

4.130% due 05/14/2035 § 100 9%
[E—F—Tm% 46% \

Asset-Backed Securities Corporation Home Equity Loan
Trust

5.230% due 05/25/2037 4 2

Banc of America Funding Trust

5.617% due 02/20/2047 35 31

Banc of America Mortgage Trust

3.896% due 02/25/2036 (b) 2 2

5.268% due 07/25/2034 10 9

Bear Stearns Alternative-A Trust

5.470% due 02/25/2034 25 2

Bear Stearns Asset-Backed Securities | Trust

6.200% due 08/25/2037 2 19

Chase Mortgage Finance Trust

4.086% due 03/26/2037 (b) 13 12

Citigroup Mortgage Loan Trust

4.132% due 07/25/2046 (b) 9 8

4.321% due 03/26/2034 2

5.210% due 07/25/2045 21 19

5.220% due 01/25/2037 6 6

Countrywide Home Loan Mortgage Pass-Through Trust

3.611% due 09/25/2047 (b) 5 5

Credit Suisse Mortgage Capital

3.519% due 11/30/2087 195 179

Credit-Based Asset Servicing & Securitization LLC

5.270% due 07/25/2037 121 80

Credit-Based Asset Servicing & Securitization Trust

5.270% due 11/26/2036 5 2

Downey Savings & Loan Association Mortgage Loan Trust

5.347% due 10/19/2036 (b) 12 92

First Horizon Alternative Mortgage Securities Trust

4.732% due 11/26/2035 (b) 19 12

First Horizon Mortgage Pass-Through Trust

4.900% due 08/25/2037 (b) 52 17

Greenpoint Mortgage Pass-Through Certificates

4.725% due 10/26/2033 3 3




TALE i)

(867 F) (8L F)
GSAMP Trust
5.220% due 12/25/2036 $ 7% 8
HarborView Mortgage Loan Trust
4.688% due 08/19/2036 (b) 1 1
Home Equity Asset Trust
6.500% due 02/25/2033 73 68
HSI Asset Loan Obligation Trust
4.194% due 12/26/2036 7 2
Impac CMB Trust
5.790% due 03/25/2035 80 73
IndyMac INDX Mortgage Loan Trust
3.916% due 12/25/2034 5 5
JPMorgan Mortgage Trust
4.036% due 04/25/2036 (b) 25 22
Luminent Mortgage Trust
5.610% due 12/25/2036 (b) 6 6
Mastr Asset-Backed Securities Trust
5.200% due 01/25/2037 21 6
Merrill Lynch Mortgage Investors Trust
5.660% due 11/25/2035 20 19
Merrill Lynch Mortgage-Backed Securities Trust
3.678% due 04/25/2037 (b) 19 17

Morgan Stanley Asset-Backed Securities Capital I, Inc.
Trust

5.210% due 05/25/2037 n 9
Morgan Stanley Mortgage Loan Trust

6.116% due 06/25/2036 3 3
Mortgage Equity Conversion Asset Trust

5.790% due 05/26/2042 118 110
New Century Home Equity Loan Trust

5.610% due 05/25/2036 20 20
New Residential Mortgage Loan Trust

2.750% due 11/25/2069 9% 89
New York Mortgage Trust

5.690% due 04/25/2035 79 75
Option One Mortgage Loan Trust

5.290% due 03/25/2037 175 187
Residential Asset Securitization Trust

5.650% due 01/25/2046 (b) 56 17
Residential Funding Mortgage Securities | Trust

4.149% due 09/25/2035 (b) 13 8
Securitized Asset-Backed Receivables LLC Trust (b)
5.270% due 12/25/2036 55 13
5.310% due 11/25/2036 30

Sequoia Mortgage Trust

3.271% due 01/20/2047 (b) 6 4
Structured Adjustable Rate Mortgage Loan Trust

5.678% due 07/25/2034 98 93
Structured Asset Mortgage Investments Il Trust

5.646% due 07/19/2035 31 30
5.806% due 10/19/2034 84 79

Structured Asset Securities Corporation Mortgage Loan
Trust
6.000% due 10/25/2036 (b) 43 42

PIMCOIXR—C U BHERNSTS—D7 2 RJ(JPY)

AR il AR il
(8470 F) (8L F) (Bf7 0 F) (BT F)
WaMu Mortgage Pass-Through Certificates Trust (b) ‘/\/77 Y SR 3.2% ‘
3.168% due 01/25/2037 $ 16 $ 14 15.998% due 07/06/2023 (c] HUF 3690008 1077
3.754% due 09/25/2036 3 3 Total Short-Term Instruments 6,589
3.768% due 12/25/2036 34 31 (Cost $6,593) —
1555 Total in 95.3% $ 32164
[REBFREE 0.0% | (Cost $35,235)
Fannie Mae Financial Derivative
4.943% due 06/01/2043 8 7 Instruments (h)(i) (0.2%) (61)
4.944% due 07/01/2044 1 1 (Cost or Premiums, net $40)
oy
L.20% due 284036 471: Other Assets and Liabilities, net 4.9% 1,668
3 Net Assets 100.0% $ 33771
Total United States $ 1,663 —
(Cost $1,926)
JIVTT A 0.5%
V7K 05%
Uruguay Government International Bond (e)
3.700% due 06/26/2037 UYu 2,785 7
3.876% due 07/02/2040 3,874 109
Total Uruguay 186
(Cost $180)
HLET 0.2%
VT 1E02%
Zambia Government International Bond
13.000% due 01/25/2031 MW 2,300 7
Total Zambia n
(Cost $64)
FEHI SRS 19.5%
L KZH () 14.5%
4,800
[EmES 1.8% ]
Bank of Nova Scotia
4.570% due 07/03/2023 $ 14 14
BNP Paribas Bank
2.850% due 07/03/2023 NOK 25 2
3.020% due 07/03/2023 AUD 1 1
3.050% due 07/03/2023 SGD 1 1
Brown Brothers Harriman & Co.
0.650% due 07/03/2023 CHF 1 1
Citibank N.A.
4.570% due 07/03/2023 $ 100 100
DBS Bank Ltd.
4.570% due 07/03/2023 8 8
HSBC Bank PLC
2.620% due 07/03/2023 EUR 1 1
JPMorgan Chase Bank N.A.
4.570% due 07/03/2023 $ 77 77
Sumitomo Mitsui Banking Corp.
4.570% due 07/03/2023 152 152
Sumitomo Mitsui Trust Bank Ltd.
4.570% due 07/03/2023 177 177
604
[ 7 EBER(C) 0.0% |
(32.423%) due 10/18/2023 ARS 1,839 4
(17.346%) due 11/23/2023 1,839 4
8




PIMCOIXR—CU BHERNSTS—DJ7 2 RJ(JPY)

REFMERICHT

 BREEOCE. RBROSEEMBRAALLERTREE L LT - AN EENATV S,
(a) K AfK (R A (EREIDZH LOEIRB) TH 3.

(b) YA MHIES 3. MBRBITRECS 2.

(©) 7 —FLEBRIEFEY TH S,

(d) 18 Fedmiett %

(o) YHMREHDTALEE. 1> 7LORRCEDE THESNS,

(f) HIBREESS -
HISHERD
RiTh BT itz 24 A A BIGRA Bk AR
Development Bank of Southern Africa Ltd. 8.600% 10/21/2024 10/07/2021 $ 282 $ 203 0.60%
Flourish Century Holdings Ltd. 14.298% 02/04/2049 08/25/2021 194 2 0.07%
Total Restricted Securities § 456 $ 225 0.67%
[#Assvzoposmms] |
[@ vz |
ZABR LR LARZH RS

BEIEF Bt EF RiER bt ] TAEHE AR (AIEf{E) (ATEAfHE) ESvES

SAL 5.100% 06/30/2023 07/03/2023 ¢ 4,900 U.S. Treasury Notes 0.250% due 10/31/2025 $ (4,999 ¢ 4900 § 4,902
LR AE $ (4,999) ¢ 4900 $ 4,902

EAB LU ZOHOLREGIE

LUFid, 202356 A30AMEDHEA L LU ZDMBOSRME]. %5 TICEL AN/ (B £) BROTBISME £ REEFHICHEL TENLEEDTH S,

L AR5 YN=2Z - LK BAB LY
[ 2ZHIFHD FRICHES BHRYIFES Z0f0 EA(ZA) Fybo
BT RRE Fihd Kihd Fihd LRME|AE B IJRE=T v ="
Global/Master Repurchase Agreement
$ 4902 § 0 3 0 3 0 s 4902 (4999 % (97)
Total Borrowings and Other Financing T i $ 4,902 $ 0 $ 0 $ 0

(N FRFIEESE,
@) F o b LOXF—2 4 — 77 3 b FEDREIFFICH T SFMRE - FURDOIFEET . BALLVZDOMDRBING| 5 DI 7 X~ — (2 [[]—DZEELE DE]—D 7 X 5 —ZfI”
BEICRSIFTDAERT S P TES,

202356 A30BC# T L A 2EHAMROTHEARIIS112T, METHLFE7321% Th > 7o BEERICE—IL - NA /Ny TREIEUN—Z - LERZRICHRIREDN S 556, THHEARC
RZhoprEEh3,

‘ (h) @7V /AT ¢ TH&  EEE 3P RER ‘

[mzn |
RERFE EWERE
41 it BRA 2R G8)# BE aff
U.S. Treasury 10-Year Note September Futures Short 09/2023 5 $ 10 $ 0 1
Total Futures Contracts $ 10 $ 03 [1)]
[27v78m: |
‘ HE VIV E KEECRBZILI Vb T I7HIN - RTYT = TAFI a3 0OFNY ‘
12F74K - .
JUYy R ATy K REBEE 2 EBEME
i FREELF] WIME  (023%6R30ARE)”  META” ThiSfiE (G8) % HiE aff
Boeing Co. 1.000% 12/20/2026 0.743% $ 200 $ 2 $ 3 $ 0 $ 0
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& VTUE KRBECFEB /LI YR - F AN - Ty T = TAFI Y a 0OFN " (@)

WS Ak FEREFE EMERE
s ZREELF] HEEE  (023%6B30REA) " MwErE” IS () HE Aafif
General Electric Co 1.000% 12/20/2023 0.276% $ 300 $ 1 $ (3) $ 0 $ 0

$ 3 $ 0 $ 0 $ 0

&FIZT T
ZHEF KRBT EBENE
Fih BR EBERACT IR B £F A BETH Bl GR) = RiE aff
Receive 3-Month ILS-TELBOR 3.690% 05/18/2028 N 400 $ 1 $ 0 $ 1% 0
Receive 3-Month THOR 2.250% 03/15/2028 THB 17,860 4 9 9 0
Receive 3-Month ZAR-SAJIBOR 7.250% 09/19/2023 IAR 6,900 1 31 8 0
Receive 3-Month ZAR-SAJIBOR 7.515% 03/07/2024 5,700 3 33 8 0
Receive 3-Month ZAR-SAJIBOR 8.250% 03/15/2024 1,400 0 n 4 0
Receive 3-Month ZAR-SAJIBOR 7.750% 03/20/2024 8,200 3 50 13 0
Pay 3-Month ZAR-SAJIBOR 7.800% 06/19/2024 13,700 (7) (86) 0 (22)
Receive 3-Month ZAR-SAJIBOR 7.565% 03/22/2026 900 1 1 0 0
Receive 3-Month ZAR-SAJIBOR 9.500% 09/16/2026 760 (1 9 3 0
Receive 3-Month ZAR-SAJIBOR 5.324% 1212112026 9,590 49 33 0 (4
Receive 3-Month ZAR-SAJIBOR 8.300% 03/15/2027 6,100 2 61 20 0
Receive 3-Month ZAR-SAJIBOR 7.205% 0412212027 1,800 4 4 0 0
Receive 3-Month ZAR-SAJIBOR 7.210% 04/22/2027 1,400 3 3 0 0
Pay 3-Month ZAR-SAJIBOR 8.510% 04125/2028 6,500 2 8 0 Ul
Pay 3-Month ZAR-SAJIBOR 8.500% 12119/2028 13,000 (9) (126) 0 (33)
Pay 3-Month ZAR-SAJIBOR 8.750% 03/20/2029 4,200 (1 (43) 0 12
Receive 3-Month ZAR-SAJIBOR 7.720% 06/11/2029 6,400 19 52 10 0
Pay 3-Month ZAR-SAJIBOR 8.800% 05/09/2032 2,400 (5) 2 0 0
Pay 3-Month ZAR-SAJIBOR 10.150% 05/18/2033 1,100 2 2 0 0
Pay 6-Month CZK-PRIBOR 4.611% 06/06/2028 CZK 37,800 5 (6) 0 7
Pay 6-Month HUF-BUBOR 2.326% 07/20/2024 HUF 33,000 (14) 14 0 0
Pay 6-Month HUF-BUBOR 0.995% 06/18/2025 250,800 (122) 22 0 (28)
Pay 6-Month HUF-BUBOR 4.790% 01/17/2027 56,900 21 (25) 0 0
Pay 6-Month HUF-BUBOR 6.280% 03/18/2027 206,700 (56 (48) 0 Ul
Receive 6-Month HUF-BUBOR 8.700% 01/16/2028 104,600 1 2 0 0
Receive 6-Month HUF-BUBOR 8.740% 0412812028 24,300 2 (2) 0 0
Pay 6-Month HUF-BUBOR 8.670% 05/23/2029 36,800 5 6 0 0
Pay 6-Month HUF-BUBOR 1.760% 01/21/2030 41,600 (40) (2) 0 (6)
Receive 6-Month HUF-BUBOR 9.240% 09/02/2032 74,300 (35) (28) 0 Ul
Receive 6-Month PLN-WIBOR 1.790% 01/09/2024 PLN 3,700 48 68 1 0
Receive 6-Month PLN-WIBOR 1.942% 03/20/2024 700 8 13 0 0
Receive 6-Month PLN-WIBOR 2.250% 06/19/2024 2,400 24 (5] 0 Ul
Receive 6-Month PLN-WIBOR 6.830% 08/19/2024 3,200 (31) 31 0 [l
Receive 6-Month PLN-WIBOR 6.890% 08/22/2024 2,800 (28) (28) 0 0
Receive 6-Month PLN-WIBOR 0.655% 05/21/2025 1,500 36 28 0 (1
Pay 6-Month PLN-WIBOR 5.520% 03/20/2026 1,000 0 0 1 0
Pay 6-Month PLN-WIBOR 5.620% 03/21/2026 1,700 1 1 1 0
Receive 6-Month PLN-WIBOR 4.350% 03/09/2027 300 3 3 0 0
Receive 6-Month PLN-WIBOR 5.175% 03/24/2027 400 0 0 0 0
Receive 6-Month PLN-WIBOR 5.285% 03/25/2027 700 0 0 0 0
Receive 6-Month PLN-WIBOR 5.290% 03/25/2027 600 0 0 0 0
Receive 6-Month PLN-WIBOR 5.575% 0410812027 600 2 (2) 0 0
Receive 6-Month PLN-WIBOR 5.870% 0412212027 400 2 2) 0 0
Receive 6-Month PLN-WIBOR 6.210% 041262027 300 3 (3) 0 0
Receive 6-Month PLN-WIBOR 6.480% 052512027 500 (6) (6] 0 0
Pay 6-Month PLN-WIBOR 6.940% 06/09/2027 200 3 3 0 0
Pay 6-Month PLN-WIBOR 0.663% 06/25/2027 500 19 2 1 0
Pay 6-Month PLN-WIBOR 6.745% 07/05/2027 900 20 20 1 0
Pay 6-Month PLN-WIBOR 5.430% 03/16/2028 300 1 1 0 0
Pay 6-Month PLN-WIBOR 3.250% 06/20/2028 800 (15) (40) 0 Ul
Receive 6-Month PLN-WIBOR 1.490% 08/29/2029 200 9 9 0 0
Receive 6-Month PLN-WIBOR 1.110% 01/12/2031 500 33 2 0 Ul
Receive 6-Month PLN-WIBOR 2.920% 12/13/2031 300 9 9 0 0
Receive 6-Month PLN-WIBOR 5.220% 03/20/2033 500 m m 0 0
Receive 6-Month PLN-WIBOR 5.310% 032112033 600 3l (3) 0 Ul
Pay 7-Day China Fixing Repo Rate 2.500% 03/16/2027 CNY 670 0 1 0 0
Pay 7-Day China Fixing Repo Rate 2.250% 1212112027 1,480 Ul 3 1 0
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BT v T #EE)

ZHEF FEREFE ZMEEHE
i BR EHERA T VIR B &F) R HETH ki) ) % e aff
Pay 7-Day China Fixing Repo Rate 2.500% 03/15/2028 CNY 2,280 $ 2 $ 1 $ 18 0
Receive BRL-CDI-Compounded 5.160% 010212024 BRL 2,800 n 54 0 0
Receive BRL-CDI-Compounded 12.350% 07/01/2024 4,200 (2) 2 0 Ul
Receive BRL-CDI-Compounded 12.490% 07/01/2024 4,500 (4) (4 0 [l
Pay BRL-CDI-Compounded 12.595% 07/01/2024 3,700 4 4 1 0
Pay BRL-CDI-Compounded 13.080% 07/01/2024 8,400 17 17 2 0
Receive BRL-CDI-Compounded 7.160% 01/02/2025 200 5 4 0 0
Pay BRL-CDI-Compounded 10.330% 01/02/2025 7,630 207 (57) 3 0
Receive BRL-CDI-Compounded 11.244% 01/02/2026 2,500 (10) (10 0 2)
Pay BRL-CDI-Compounded 11.420% 01/02/2026 2,900 13 13 2 0
Pay BRL-CDI-Compounded 6.140% 01/04/2027 4110 m7n (78) 2 0
Receive BRL-CDI-Compounded 7.800% 01/0412027 1,800 14 26 0 [
Pay BRL-CDI-Compounded 8.450% 01/04/2027 1,300 (21) 21) 1 0
Receive BRL-CDI-Compounded 8.640% 01/0412027 800 [l 10 0 Ul
Pay BRL-CDI-Compounded 9.600% 01/04/2027 1,300 20 12 1 0
Pay BRL-CDI-Compounded 10.040% 01/04/2027 1,400 0 0 0 0
Pay BRL-CDI-Compounded 10.565% 01/04/2027 3,600 8 8 3 0
Pay BRL-CDI-Compounded 11.405% 01/02/2029 200 1 1 0 0
Receive BRL-CDI-Compounded 12.533% 01/02/2029 1,300 1 an 0 2)
Pay BRL-CDI-Compounded 12.684% 01/02/2029 1,500 2 27 2 0
Pay BRL-CDI-Compounded 12.7468% 01/02/2029 1,700 2% 2 2 0
Receive BRL-CDI-Compounded 13.218% 01/02/2029 3,300 (56) (561 0 (51
Receive Colombia IBR Overnight Interbank

Reference Rate 7.500% 0211512026 copP 365,000 3 3 0 0
Receive Colombia IBR Overnight Interbank

Reference Rate 7.855% 0212212025 20,070 0 0 0 0
Receive Colombia IBR Overnight Interbank

Reference Rate 4.450% 033112026 87,000 2 2 0 (6)
Receive Colombia IBR Overnight Interbank

Reference Rate 3.800% 05/05/2026 329,000 9 7 0 0
Receive Colombia IBR Overnight Interbank

Reference Rate 9.470% 07/01/2025 164,000 0 0 0 0
Pay Colombia IBR Overnight Interbank

Reference Rate 10.720% 1111812025 2,292,900 2 22 1 0
Pay Colombia IBR Overnight Interbank

Reference Rate 4.620% 05/11/2028 212,850 (5] (5) 0 0
Receive Colombia IBR Overnight Interbank

Reference Rate 9.065% 08/26/2026 291,600 n (1 0 0
Receive Colombia IBR Overnight Interbank

Reference Rate 6.630% 0111112027 1,328,600 17 7 0 Ul
Receive Colombia IBR Overnight Interbank

Reference Rate 7.040% 012512027 142,500 1 1 0 0
Receive Colombia IBR Overnight Interbank

Reference Rate 7.130% 0113112027 255,000 2 2 0 0
Receive Colombia IBR Overnight Interbank

Reference Rate 7.140% 020112027 515,000 4 4 0 [l
Receive Colombia IBR Overnight Interbank

Reference Rate 7.080% 0210212027 190,900 2 2 0 0
Pay Colombia IBR Overnight Interbank

Reference Rate 7.585% 02/14/2027 580,000 (21 2 1 0
Pay Colombia IBR Overnight Interbank

Reference Rate 8.200% 03/11/2027 570,000 1 1 1 0
Pay Colombia IBR Overnight Interbank

Reference Rate 8.240% 03/15/2027 306,800 1 1 0 0
Pay Colombia IBR Overnight Interbank

Reference Rate 8.560% 03/30/2027 66,900 0 0 0 [l
Pay Colombia IBR Overnight Interbank

Reference Rate 8.686% 03/30/2027 398,000 2 2 0 (5)
Pay Colombia IBR Overnight Interbank

Reference Rate 8.320% 03/31/2027 168,000 0 0 0 Ul
Receive Colombia IBR Overnight Interbank

Reference Rate 7.890% 04/08/2027 350,200 1 1 0 0
Receive Colombia IBR Overnight Interbank

Reference Rate 7.913% 0410812027 539,000 1 1 0 m
Receive Colombia IBR Overnight Interbank

Reference Rate 7.940% 0410812027 271,300 1 1 0 0
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Pay Colombia IBR Overnight Interbank

Reference Rate 8.360% 06/02/2027 cop 746,820 $ 2 $ 2 $ 18 0
Pay Colombia IBR Overnight Interbank

Reference Rate 9.326% 0712/2027 748,000 8 8 1 0
Pay Colombia IBR Overnight Interbank

Reference Rate 9.050% 110312027 105,000 1 1 0 0
Pay Colombia IBR Overnight Interbank

Reference Rate 9.790% 01/20/2028 929,400 16 16 1 0
Pay Colombia IBR Overnight Interbank

Reference Rate 10.060% 03/08/2028 1,185,000 2 2 1 0
Pay Colombia IBR Overnight Interbank

Reference Rate 8.306% 04/28/2028 663,700 4 4 1 0
Pay Colombia IBR Overnight Interbank

Reference Rate 9.150% 05/02/2028 903,000 12 12 1 0
Pay Colombia IBR Overnight Interbank

Reference Rate 8.950% 05/09/2028 119,600 1 1 0 0
Pay Colombia IBR Overnight Interbank

Reference Rate 8.940% 05/24/2028 127,400 2 2 0 0
Receive Colombia IBR Overnight Interbank

Reference Rate 8.820% 06/05/2028 529,700 6] (6] 0 Ul
Pay Colombia IBR Overnight Interbank

Reference Rate 8.390% 06/13/2028 349,300 3 3 1 0
Pay Colombia IBR Overnight Interbank

Reference Rate 4.005% 08/20/2028 846,300 (31) 14 1 0
Receive Colombia IBR Overnight Interbank

Reference Rate 7.380% 0112172029 320,000 1 1 0 (1)
Pay Colombia IBR Overnight Interbank

Reference Rate 8.890% 05/12/2029 457,000 7 7 1 0
Pay Colombia IBR Overnight Interbank

Reference Rate 8.190% 06/13/2029 960,600 7 7 2 0
Receive Colombia IBR Overnight Interbank

Reference Rate 10.400% 11/21/2029 42,800 Ul (1 0 0
Receive Colombia IBR Overnight Interbank

Reference Rate 9.370% 03/17/2030 228,900 (5) (5] 0 0
Receive Colombia IBR Overnight Interbank

Reference Rate 9.423% 03/17/2030 680,500 (18] (161 0 [l
Receive Colombia IBR Overnight Interbank

Reference Rate 9.393% 03/21/2030 541,600 (13) (13) 0 Ul
Receive Colombia IBR Overnight Interbank

Reference Rate 9.130% 03/23/2030 574,200 (12) (12) 0 [l
Receive Colombia IBR Overnight Interbank

Reference Rate 8.940% 03/24/2030 835,000 (15) (15) 0 2
Pay Colombia IBR Overnight Interbank

Reference Rate 9.040% 05/05/2030 256,200 5 5 1 0
Receive Colombia IBR Overnight Interbank

Reference Rate 4.290% 06/05/2030 163,470 7 3 0 0
Receive Colombia IBR Overnight Interbank

Reference Rate 4.155% 01/15/2031 71,000 3 1 0 0
Pay Colombia IBR Overnight Interbank

Reference Rate 6.630% 10/07/2031 147,000 (21 2 0 0
Pay Colombia IBR Overnight Interbank

Reference Rate 6.660% 10/07/2031 72,000 (1 Ul 0 0
Pay Colombia IBR Overnight Interbank

Reference Rate 6.690% 10/07/2031 72,000 (1 m 0 0
Pay Colombia IBR Overnight Interbank

Reference Rate 9.440% 063012032 31,500 1 1 0 m
Receive Colombia IBR Overnight Interbank

Reference Rate 10.230% 03/06/2033 88,000 (4 4 0 0
Receive Colombia IBR Overnight Interbank

Reference Rate 10.245% 03/06/2033 220,000 (10) (10 0 [l
Receive Colombia IBR Overnight Interbank

Reference Rate 9.930% 03/07/2033 698,680 (28) (28) 0 2
Receive Colombia IBR Overnight Interbank

Reference Rate 9.407% 03/21/2033 431,400 (14) (14) 0 m
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Pay Financial Benchmarks India

Overnight Mumbai Interbank

Outright Rate 6.750% 03/15/2028 INR 31,144 $ 7 $ 6 $ 0 % m
Receive Financial Benchmarks India

Overnight Mumbai Interbank

Outright Rate 6.250% 03/16/2032 26,150 4 23 1 0
Receive IBMEXID 10.815% 1210412023 MXN 13,700 2 2 0 0
Receive IBMEXID 8.900% 0512112027 1,360 m (1 0 0
Pay IBMEXID 8.300% 06/16/2028 400 0 0 0 0
Receive IBMEXID 9.090% 1110912028 1,200 (2) 7 0 2
Receive IBMEXID 6.600% 02/26/2030 1,750 8 8 0 0
Receive IBMEXID 6.540% 05/31/2040 5,100 45 21 4 0
Pay KRW-CD-KSDA-Bloomberg 2.665% 03/15/2028 KRW 201,300 (5) (1 2 0
Pay KRW-CD-KSDA-Bloomberg 3.250% 03/15/2033 1,049,708 (1 9 0 0
Receive Secured Overnight Financing Rate 3.250% 06/21/2028 $ 600 18 20 0 0
Receive Sinacofi Chile Interbank Rate

Average 6.070% 02/28/2028 CLp 279,200 (5) (5) 0 0
Receive Sinacofi Chile Interbank Rate

Average 3.990% 07/06/2028 71,000 9 9 0 0
Receive Sinacofi Chile Interbank Rate

Average 4.000% 07/06/2028 40,000 4 4 0 0
Receive Sinacofi Chile Interbank Rate

Average 3.725% 07/19/2028 30,800 4 4 0 0
Receive Sinacofi Chile Interbank Rate

Average 3.731% 07/20/2028 202,000 25 25 0 0
Receive Sinacofi Chile Interbank Rate

Average 3.920% 08/06/2028 183,100 20 20 0 0
Pay Sinacofi Chile Interbank Rate

Average 5.016% 09/13/2028 272,400 (10) (10 0 0
Pay Sinacofi Chile Interbank Rate

Average 4.870% 10/01/2028 40,000 2) 2 0 0
Receive! Sinacofi Chile Interbank Rate

Average 5.175% 10/01/2028 219,700 0 0 0 0
Receive Sinacofi Chile Interbank Rate

Average 5.180% 10/01/2028 30,000 1 1 0 0
Receive'" Sinacofi Chile Interbank Rate

Average 5.220% 10/01/2028 119,000 0 0 0 0
Receive Sinacofi Chile Interbank Rate

Average 5.670% 10/01/2028 35,000 0 0 0 0
Pay Sinacofi Chile Interbank Rate

Average 6.000% 10/01/2028 65,100 2 2 0 0
Pay Sinacofi Chile Interbank Rate

Average 6.250% 10/01/2028 9,300 0 0 0 0
Pay Sinacofi Chile Interbank Rate

Average 7.160% 10/01/2028 41,400 4 4 0 0
Pay Sinacofi Chile Interbank Rate

Average 7.195% 10/01/2028 23,000 2 2 0 0
Pay Sinacofi Chile Interbank Rate

Average 6.020% 03/02/2029 5,700 0 0 0 0
Pay Sinacofi Chile Interbank Rate

Average 6.370% 06/29/2029 91,000 7 7 0 7
Receive Sinacofi Chile Interbank Rate

Average 3.215% 01/14/2030 250,500 44 30 0 n
Pay Sinacofi Chile Interbank Rate

Average 3.120% 02/05/2030 40,000 7 (4 0 0
Receive Sinacofi Chile Interbank Rate

Average 1.935% 05/27/2030 172,900 42 6 0 0
Pay Sinacofi Chile Interbank Rate

Average 2.080% 06/01/2030 75,000 (n 3 0 0
Pay Sinacofi Chile Interbank Rate

Average 2.110% 06/01/2030 25,000 (6] Ul 0 0
Pay Sinacofi Chile Interbank Rate

Average 6.110% 09/01/2030 4,700 0 0 0 0
Pay Sinacofi Chile Interbank Rate

Average 5.100% 1111612031 10,500 0 0 0 0
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Pay Sinacofi Chile Interbank Rate

Average 5.120% 1171512031 CLP 10,500 $ 0 $ 0 $ 0 s 0
Receive Sinacofi Chile Interbank Rate

Average 5.890% 03/17/2032 21,410 1 Ul 0 0
Receive Sinacofi Chile Interbank Rate

Average 6.100% 04/01/2032 19,000 (1 Ul 0 0
Receive Sinacofi Chile Interbank Rate

Average 6.115% 04/01/2032 19,000 (1 m 0 0
Pay Sinacofi Chile Interbank Rate

Average 6.550% 06/15/2032 40,100 5 5 0 0
Pay Sinacofi Chile Interbank Rate

Average 6.590% 06/16/2032 118,000 16 16 0 0
Pay Sinacofi Chile Interbank Rate

Average 6.140% 06/28/2032 14,500 1 1 0 0
Receive Sinacofi Chile Interbank Rate

Average 5.030% 03/20/2033 163,300 4 4 0 M
Pay Singapore Overnight Index Average 2.750% 03/15/2028 SGD 100 (2) [i]] 0 0

$ 254 $ m $ 124§ 7

Total Swap Agreements $ 257 $ 111 $ 124§ (171)

SRTUNT ( THER . EBE L IRRBREN

LTI, 202356 A30BMAED LIFE 1P RWHERMT U /N T « TEROTHHHE & EHERENEHTH 5,

202346308 HE. LB LURRBERERMT VAT 4 TERICOVTSETORENIBRELTELANSh TV S,
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i TS RE Thisfits TEGERS A
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Total Exchange-Traded or Centrally Cleared $ 0 $ 0 $ 124 $ 124 § 0 $ (K] (171) $ (172)
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B0A 0712023 Ls 29 B 8 5 s 0
B0A 0712023 KEs 5,940 49 0 0
BOA 072023 PEN 4n 129 0 0
BOA 072023 $ 3 EUR 80 1 0
B0A 07/2023 125 XN 2301 9 0
B0A 0712023 5 LN 3 0 0
B0A 08/2023 IR 42013 $ 51 0 i
B0A 082023 XN 2,225 120 0 8l
B0A 0812023 NZD 109 8 2 0
BOA 082023 § 37 oN 259 0 il
B0A 0812023 3 ey 2,002 0 21)
B0A 0812023 12 EGP 407 1 0
B0A 0812023 2 IS % 0 2
BOA 0812023 28 2812 $ 150 2 0
B0A 0912023 P 416,280 501 0 (14)
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BOA 09/2023 NGN 4,067 $ 7 $ 2 $ 0
BOA 08/2023 $ 489 CLP 399,322 5 0
BOA 09/2023 34 27,310 0 0
BOA 09/2023 354 KRW 448,206 0 12)
BOA 09/2023 168 MYR 769 0 2)
BOA 092023 1 NGN 776 0 0
BOA 092023 354 TWD 10,735 0 (8
BOA 10/2023 6 KES 943 0 0
BOA 10/2023 ZAR 1,429 $ 7 2 0
BOA 11/2023 EUR 230 CzK 5,626 4 0
BPS 07/2023 BRL 1,102 $ 226 0 2
BPS 07/2023 CzK 267 12 0 0
BPS 07/2023 PHP 12,914 230 0 (4
BPS 0742023 PLN 519 124 0 (3
BPS 07/2023 $ 225 BRL 1,102 3 0
BPS 07/2023 75 cop 338,936 6 0
BPS 0712023 570 CzK 1221 0 n
BPS 07/2023 217 EUR 253 0 (1
BPS 07/2023 ai GBP 32 0 0
BPS 07/2023 44 JPY 6,132 0 2)
BPS 07/2023 149 MYR 683 0 (2)
BPS 07/2023 37 PHP 2,087 1 0
BPS 07/2023 40 SGD 54 0 (1
BPS 08/2023 CNH 310 $ 45 2 0
BPS 08/2023 CNY 263 38 2 0
BPS 08/2023 MYR 2,232 481 1 0
BPS 08/2023 $ 433 CLP 357,020 n 0
BPS 08/2023 547 CNY 3,743 0 (29)
BPS 08/2023 65 cop 292,035 4 0
BPS 08/2023 28 JPY 4,017 0 0
BPS 08/2023 176 WD 5,373 0 (3
BPS 08/2023 10 IAR 181 0 0
BPS 08/2023 CLP 29,436 $ 36 0 0
BPS 092023 PHP 9,410 168 0 (21
BPS 09/2023 $ 44 IDR 662,521 0 0
BPS 09/2023 229 PHP 12,914 4 0
BPS 1012023 ZAR 428 $ 2 1 0
BPS 1112023 ILS 498 145 9 0
BPS 1212023 NGN 810 1 0 0
BPS 12/2023 $ 128 MXN 2,283 1 0
BPS 01/2024 EGP 749 $ 2 0 0
BRC 07/2023 BRL 170 35 0 0
BRC 07/2023 CZK 1,626 70 0 0
BRC 07/2023 PIN 138 33 0 m
BRC 07/2023 RON 1,089 237 0 3
BRC 07/2023 $ 35 BRL 170 0 0
BRC 07/2023 57 CzK 1222 0 1}
BRC 07/2023 45 MYR 206 0 Ul
BRC 072023 76 PLN 310 1 0
BRC 08/2023 COP 3,367,206 $ 780 0 (5]
BRC 08/2023 $ 12 IAR 219 0 0
BRC 08/2023 ZAR 9,039 $ 470 0 (6)
BRC 09/2023 CLP 71,985 88 0 m
BRC 08/2023 MXN 11,799 676 0 (2)
BRC 08/2023 $ 81 ILS 280 0 3l
BRC 09/2023 161 PEN 591 1 0
BRC 10/2023 MXN 5,570 $ 297 0 (21)
BSS 08/2023 PEN 55 14 0 (1
CBK 07/2023 BRL 628 130 0 0
CBK 072023 CLP 103,036 127 0 m
CBK 07/2023 EUR 168 180 0 3
CBK 07/2023 IS 979 284 2 0
CBK 07/2023 MXN 756 44 0 0
CBK 07/2023 PEN 515 142 0 0
CBK 072023 PLN 1,187 284 0 8
CBK 07/2023 $ 130 BRL 628 0 0
CBK 07/2023 12 cop 511,061 10 0
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CBK 07/2023 $ 403 CZK 8,675 $ 0 $ (5]
CBK 07/2023 186 PHP 10,162 0 3l
CBK 0742023 83 PLN 343 2 0
CBK 07/2023 180 RON 812 0 m
CBK 07/2023 60 uvu 2,21 0 0
CBK 07/2023 uvu 1,884 $ 49 0 (1
CBK 07/2023 1,006 21 0 0
CBK 072023 221 57 0 3l
CBK 08/2023 BRL 840 167 0 n
CBK 08/2023 CAD 31 23 0 0
CBK 08/2023 CLP 357,020 431 0 (12)
CBK 08/2023 EGP 1,009 29 0 (2
CBK 08/2023 ILS 98 30 4 0
CBK 08/2023 $ 17 CNH 18 0 (1
CBK 08/2023 508 INR 42,013 4 0
CBK 08/2023 12 NOK 125 0 0
CBK 08/2023 183 WD 5,594 0 (4
CBK 092023 INR 42,013 $ 507 0 (4)
CBK 09/2023 KRW 4,384 3 0 0
CBK 09/2023 MXN 3,152 169 0 (12)
CBK 09/2023 PEN 95 26 0 0
CBK 09/2023 PHP 9,036 160 0 (3)
CBK 09/2023 $ 917 IDR 13,686,671 0 (8
CBK 09/2023 341 INR 28,288 2 0
CBK 09/2023 IMW 1,323 $ 75 2 0
CBK 10/2023 CLP 1,622 2 0 0
CBK 1012023 $ 7 NGN 4,478 0 (2)
CBK 1112023 251 EGP 8,094 0 (18)
CBK 02/2024 EGP 518 $ 14 0 0
CBK 02/2024 $ 25 EGP 884 0 2
CBK 02/2024 22 764 0 m
DuB 07/2023 BRL 1,752 $ 364 0 0
DuB 07/2023 CzK 689 32 0 0
DUB 072023 ILS 2,060 588 33 0
DUB 07/2023 $ 323 BRL 1,752 40 0
DuB 10/2023 2 NGN 11,997 0 (5)
DUB 1012023 ZAR 2,112 $ 162 7 0
DUB 1112023 EGP 4,320 161 28 0
DUB 012024 NGN 6,150 10 3 0
DUB 02/2024 $ 109 EGP 3,828 0 (7
DuB 02/2024 0 3,132 0 (6)
GLM 0712023 BRL 3,748 $ 175 0 (21
GLM 0712023 cop 266,015 63 0 0
GLM 07/2023 76,006 18 0 0
GLM 07/2023 198,416 45 0 (3)
GLM 07/2023 pop 1,692 133 0 (7
GLM 07/2023 1,844 32 0 (2)
GLM 07/2023 5,703 98 0 (5]
GLM 07/2023 4,709 81 0 (5]
GLM 07/2023 ILS 198 58 5 0
GLM 07/2023 PLN 126 29 0 2
GLM 07/2023 RON 228 51 0 0
GLM 07/2023 $ 749 BRL 3,748 28 0
GLM 07/2023 72 cop 303,048 0 0
GLM 0742023 4 188,416 0 0
GLM 07/2023 62 262,880 1 0
GLM 07/2023 1,025 MXN 17,994 23 0
GLM 07/2023 12 PLN 52 0 0
GLM 07/2023 36 RON 164 0 0
GLM 08/2023 BRL 135 $ 28 0 0
GLM 08/2023 CNH 3,533 505 18 0
GLM 08/2023 CNY 217 39 1 0
GLM 08/2023 DoP 13,667 1 0 (9
GLM 08/2023 1,745 30 0 m
GLM 08/2023 1,745 30 0 2
GLM 08/2023 448 8 0 0
GLM 08/2023 $ 405 BRL 2,069 22 0
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GLM 08/2023 $ 36 CNH 258 $ 0 $ 1}
GLM 08/2023 55 pop 3,038 1 0
GLM 08/2023 5 NOK 58 0 0
GLM 08/2023 ZAR 889 $ 48 1 0
GLM 09/2023 TRY 2,805 110 6 0
GLM 09/2023 $ 79 BRL 3,612 0 0
GLM 08/2023 Rl THB 11,766 0 n
GLM 09/2023 H WD 1,258 0 (1
GLM 10/2023 Dop 7,778 $ 139 0 (2)
GLM 10/2023 1512 27 0 0
GLM 10/2023 NGN 12,561 24 8 0
GLM 10/2023 10,258 17 4 0
GLM 10/2023 ZAR 890 48 1 0
GLM 10/2023 1,228 65 1 0
GLM 11/2023 pop 812 15 0 0
GLM 1112023 EGP 4,328 151 21 0
GLM 1112023 291 8 0 0
GLM 11/2023 EUR 74 PLN 960 0 0
GLM 11,2023 $ 13 EGP 393 0 (2)
GLM 12/2023 DoP 1,448 $ 26 0 0
GLM 012024 ZAR 2,635 150 13 0
IND 07/2023 DKK 23 3 0 0
IND 08/2023 CNH 264 37 1 0
IND 08/2023 $ 321 CNH 2,202 0 17
IND 08/2023 14 NOK 142 0 0
IND 1112023 EUR 31 HUF 14,359 7 0
IND 06/2024 $ 102 TWD 2,624 0 (15)
JPM 0742023 BRL 360 $ 75 0 0
JPM 07/2023 JPY 2,088 15 0 0
JPM 07/2023 RON 350 7 0 0
JPM 0712023 $ 72 BRL 360 2 0
JPM 07/2023 128 MXN 2,261 3 0
JPM 072023 6 NGN 3,308 0 2)
JPM 07/2023 12 PHP 665 0 0
JPM 07/2023 841 RON 3,819 0 (2)
JPM 07/2023 1,218 SGD 1,685 0 (30)
JPM 08/2023 CAD 51 $ 38 0 0
JPM 08/2023 CHF 34 37 0 0
JPM 08/2023 CNH 249 36 2 0
JPM 08/2023 CNY 2,108 296 5 0
JPM 08/2023 HUF 60,107 172 0 (1
JPM 08/2023 MXN 5419 313 0 (1
JPM 08/2023 $ 297 CNH 2113 0 (5]
JPM 08/2023 526 CNY 3,600 0 (28)
JPM 08/2023 18 EGP 602 1 0
JPM 08/2023 5 HUF 1,656 0 0
JPM 08/2023 15 JPY 2,079 0 0
JPM 08/2023 82 ZAR 1,496 0 (3]
JPM 08/2023 102 2,008 3 0
JPM 08/2023 166 3,263 5 0
JPM 08/2023 uvu 159 $ 4 0 0
JPM 08/2023 ZAR 2,408 124 0 (3
JPM 08/2023 PEN 966 262 0 (3)
JPM 09/2023 TRY 1,820 7 1 0
JPM 09/2023 $ 8 ILS 278 0 (3
JPM 09/2023 #H INR 3,373 0 0
JPM 08/2023 6 NGN 3,621 0 (1
JPM 0972023 162 THB 5,648 0 (4
JPM 102023 MXN 3,005 $ m 0 (1
JPM 10/2023 $ 9 NGN 5,522 0 2)
JPM 10/2023 1 666 0 0
JPM 1112023 HUF 14,372 EUR 31 0 mn
JPM 1212023 NGN 4,968 $ 8 2 0
JPM 1212023 $ 10 NGN 6,067 0 2)
JPM 01/2024 6 EGP 202 0 m
JPM 02/2024 EGP 1,364 $ 36 0 0
JPM 0412024 KES 5719 37 0 m
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JPM 0412024 KES 5,194 $ 34 $ 0 $ 0
JPM 04/2024 TRY 2,539 81 1 0
JPM 06/2024 $ 14 IDR 210,000 0 0
MBC 07/2023 EUR 87 $ 94 0 m
MBC 07/2023 GBP 106 131 0 4
MBC 07/2023 PLN 165 38 0 (2)
MBC 07/2023 $ 8 cop 329,224 1 0
MBC 07/2023 58 245,491 1 0
MBC 08/2023 115 WD 3,582 0 0
MBC 09/2023 88 INR 7,259 0 0
MBC 09/2023 651 KRW 830,843 0 (18)
MBC 08/2023 6 THB 202 0 0
MBC 01/2024 8 EGP 253 0 m
MYl 07/2023 CzK 292 $ 13 0 0
Myl 07/2023 MXN 1,022 57 0 (3)
MYI 07/2023 MYR 147 32 0 0
MYI 0712023 PLN 346 83 0 2)
MYl 0742023 TRY 3,031 m 5 0
MYI 07/2023 814 33 2 0
MYI 07/2023 $ 307 COP 1,296,454 1 0
MYI 07/2023 38 CZK 812 0 (1
MYI 0712023 156 MYR 726 0 0
MYI 0742023 29 PIN 124 1 0
MYl 08/2023 0 WD 3 0 0
MYI 08/2023 31 IAR 611 1 0
MYI 09/2023 TRY 3,107 $ 116 0 0
MYI 08/2023 $ 34 IDR 505,866 0 0
MYl 0912023 768 KRW 982,632 0 (181
MYl 09/2023 783 THB 26,828 0 (21}
MYl 10/2023 CLP 34 $ 0 0 0
MYl 10/2023 IAR 37 2 0 0
MYl 1112023 EGP 1,298 37 0 0
MYl 01/2024 461 12 0 0
MYl 01/2024 1,714 46 0 0
MYl 01/2024 NGN 3,075 5 1 0
MYl 01/2024 $ 51 EGP 1,14 0 (5)
MY 02/2024 EGP 344 $ 9 0 0
NGF 08/2023 CNH 586 85 5 0
NGF 09/2023 SGD 34 256 3 0
RBC 07/2023 MXN 9,347 486 0 (58)
RBC 08/2023 $ 1,438 MXN 24,918 3 0
RBC 08/2023 ZAR 622 $ 35 2 0
SCX 0742023 NGN 4,04 8 2 0
SCX 07/2023 TRY 1,659 67 8 0
SCX 07/2023 $ 37 CzK 814 0 0
SCX 07/2023 60 KES 8,693 2 0
SCX 07/2023 150 MYR 688 0 2
SCX 072023 1 NGN 768 0 0
SCX 07/2023 38 RON 174 0 0
SCX 08/2023 CNH 118 $ 17 1 0
SCX 08/2023 NZD 39 2 0 0
SCX 08/2023 $ 1,400 CNY 9,569 0 (77
SCX 08/2023 1,628 INR 126,649 12 0
SCX 09/2023 12 THB 407 0 0
SCX 09/2023 74 TRY 1,688 0 (12)
SCX 09/2023 294 WD 8,970 0 (6]
SCX 10/2023 2 CLP 1,656 0 0
SCX 1172023 EGP 475 $ 13 0 (1
SCX 11/2023 $ 49 EGP 1,808 6 0
SeX 12/2023 " KES 1,620 0 0
SCX 12/2023 2 3,381 0 0
SCX 01/2024 0 EGP 7 0 0
SCX 01/2024 " NGN 9,042 0 0
SCX 0212024 EGP 1211 $ 34 0 0
SeX 06/2024 KES 1,693 il 0 0
SCX 06/2024 3,531 23 0 0
$06 0712023 $ 914 PLN 3,936 54 0
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S06 01/2024 $ 2 EGP 743 $ 0 $ (3
SSB 0712023 cop 200,768 $ 48 0 0
SSB 0712023 199,297 48 0 0
SSB 0712023 $ 128 CLP 103,184 0 0
SSB 0712023 48 cop 199,297 0 0
SSB 08/2023 CLP 103,482 $ 128 0 0
SSB 09/2023 BRL 860 170 0 (7)
SSB 09/2023 $ 2 CLp 16,968 0 0
TOR 07/2023 coP 887 $ 0 0 0
TOR 07/2023 $ 0 cop 887 0 0
TOR 07/2023 0 894 0 0
TOR 07/2023 94 GBP 74 0 0
TOR 08/2023 GBP 74 $ 9 0 0
TOR 08/2023 HUF 38,071 109 0 m
UAG 0712023 cop 596,108 143 0 0
UAG 0712023 TRY 1,430 61 6 0
UAG 0712023 $ 42 CZK 924 1 0
UAG 0712023 53 MXN 935 2 0
UAG 07/2023 58 RON 261 0 0
UAG 0712023 913 TRY 21,031 0 (112)
UAG 08/2023 43 CAD 59 1 0
UAG 0812023 15 CNH 103 0 (1
UAG 08/2023 143 cop 600,682 0 (1
UAG 08/2023 ZAR 1,284 $ 68 1 0
UAG 0912023 SGD 100 75 1 0
UAG 09/2023 $ 67 ILS 24 0 (2)
UAG 09/2023 IAR 5,238 $ 299 2 0
UAG 1012023 $ 79 ZAR 1,461 0 (3
UAG 11/2023 CzK 5,627 EUR 230 0 (4
UAG 11/2023 ILS 199 $ 58 4 0
UAG 0412024 $ 84 TRY 2,539 0 (4
Total Forward Foreign Currency Contracts $ 579 $ (844)
[rA7s 2> |
[sEanr7s s> |
BT B fEnialil:] A BETE" BiFRA S S
BOA Put - OTC Euro versus Czech koruna CZK  23.830 11/01/2023 37 $ 4% 16
GLM Put - OTC Euro versus Hungarian Forint HUF  385.000 11/01/2023 14 2 8
GLM Put - OTC Euro versus Polish zloty PLN 4,560 11/01/2023 28 3 22
JPM Put - OTC Euro versus Hungarian Forint HUF  385.000 11/01/2023 28 3 7
Myl Put - OTC U.S. dollar versus Brazilian real BRL 4.820 08/22/2023 336 4 5
MYl Put - OTC U.S. dollar versus Mexican peso MXN 18.500 07/25/2023 333 8 2%
RBC Put - OTC U.S. dollar versus Canadian dollar CAD 1.306 07/13/2023 331 1 0
UAG Call - OTC Euro versus U.S. dollar $ 1.140 07/13/2023 301 2 0
UAG Call - OTC U.S. dollar versus South African Rand ZAR 20500 10/09/2023 544 8 6
Total Purchased Options $ 3/ 3§ 99
[mA7sa>: |
[gRz7y7va> |
. EBEFIFH . T . AT

BEI8EF i) EHEF T VIR BB L—k A BETE" (IR S
BRC Call - OTC 7-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.350%  07/27/2023 100 $ 0 0
BRC Put - OTC 7-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.850%  07/27/2023 100 0 0
NGF Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.270%  07/24/2023 100 m 0
NGF Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.260% 07/26/2023 100 0 0
NGF Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.670% 07/24/2023 100 m m
NGF Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.660% 07/26/2023 100 0 (11

$ 2) $ 2]
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NEBEF T3>
TLITLE
BT B fenidlil:] A BETE" (ZIE) S S
JPM Call - OTC U.S. dollar versus Indonesian rupiah IDR 14,950.000 06/06/2024 98 $ (1 (3]
JPM Put - OTC U.S. dollar versus Indonesian rupiah 14,950.000 06/06/2024 98 (3] (3)
MYyl Call - OTC U.S. dollar versus Chilean peso CLP 850.000 07/18/2023 191 (3 0
MYI Call - OTC U.S. dollar versus Mexican peso MXN 21.000 03/07/2024 336 [t] 21
MYI Put - OTC U.S. dollar versus Mexican peso 17.750 07/25/2023 666 (4) (22)
T s
AMFRIL-FTVar
) TLITLE
m34aF B L ALY k) ez (€352 i i
BOA Call & Put- OTC 6 Month vs. 6 Month Forward Volatillity Agreement 12.600% 1212712023 200 $ 0§ 0
BOA Call & Put- OTC 6 Month vs. 6 Month Forward Volatillity Agreement 15.060 12/27/2023 200 0 0
CBK Call & Put- OTC 6 Month vs. 6 Month Forward Volatillity Agreement 12.600 12/29/2023 200 0 0
CBK Call & Put- OTC 6 Month vs. 6 Month Forward Volatillity Agreement 15.100 12/20/2023 600 0 0
MYyl Call & Put- OTC 6 Month vs. 6 Month Forward Volatillity Agreement 12.600 121272023 300 0 0
$ 0 ¢ 0
Total Written Options $ 23 ¢ (32)
‘ 27y THHI ‘
[#tf. VTV R RHFRCESI LT b - 774 E - X757 — FOF 3 ORVY |
127K FLITL )
EELF ILTy b 2TV K ik sEp AT vTRO(AEMG
BEIEF BREY (3£4h) A (023%46B308RA) " BETE" (IR SFE () 3 RiE aff
BOA Turkey Government International Bond (1.000%)  06/20/2024 3.119% $ 100 $ 6 $ a8 2 $ 0
GST Turkey Government International Bond (1.000%)  06/20/2024 3.118% 500 23 (13) 10 0
$ 29 $Un 8 12 $ 0
. VIUE RRFECHEBILT v b - FIAUN - ATy T - TAF I3 0FY
12TIE - TLITL
BREE ILTy b 2T K ik sEp AT vTRN(AERE
BEIEF BEEY il A (2023%46B308R%) " BETE [€:3:0850) SF{fi (1) 2 RrE aff
CBK Petroleos Mexicanos 1.000%  06/20/2024 2.999% $ 100 $ 3 $ 1 $ 0 $ 2
GST Poland Government International Bond 1.000%  06/20/2024 0.257% 100 0 0 0 0
JPM Brazil Government International Bond 1.000%  12/20j2024 1.596% 100 2 2 0 0
$ (5] $ 3 8 0 $ (2
JOX-HLry—-2TvT
TLIT LA . "
FRERO  3BERO XA REH 27 v 7R (AEfifE)
BmEIEF BB *ih e " BETE" BETE” (R FFA (1) 2 HE aff

GLM Floating rate equal to
Secured Overnight
Financing Rate plus
0.428% based on the
notional amount of
currency delivered

GLM Floating rate equal to
Secured Overnight
Financing Rate plus
0.428% based on the
notional amount of
currency delivered

Fixed rate equal to 33.000%
based on the notional amount
of currency received

05/28/2024
Fixed rate equal to 33.250%
based on the notional amount
of currency received

05/30/2024

ARS 45807 ¢ 100 ¢

889 2

o
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&H2T T
TLITA
ZHRF TIMAS REBEHE _ X727 (AEME)
mEIHEF Xih BB EBEIA TV IR BE&F] R ETE (M) () % R Aafif
BOA Pay 3-Month MYR-KLIBOR 3.500% 03/15/2028  MYR 400 8 0 $ m s 0 $ (1
BOA Receive 3-Month MYR-KLIBOR 3.500% 03/15/2028 1,949 3 0 3 0
BOA Receive 3-Month MYR-KLIBOR 3.750% 03/15/2028 160 0 0 0 0
BOA Receive Colombia IBR Overnight Interbank Reference
Rate 5.340% 02/26/2024 COP 650,000 0 7 7 0
BPS Pay Colombia IBR Overnight Interbank Reference
Rate 5.240% 0412912024 396,000 0 (6) 0 (6)
BPS Receive Colombia IBR Overnight Interbank Reference
Rate 5.960% 01/11/2029 1,234,400 0 23 23 0
CBK Receive Colombia IBR Overnight Interbank Reference
Rate 5.340% 021262024 502,400 0 6 6 0
CBK Pay Colombia IBR Overnight Interbank Reference
Rate 5.256% 04129/2024 586,000 0 (8] 0 8
CBK Pay Colombia IBR Overnight Interbank Reference
Rate 4.582% 06/18/2024 601,000 0 (9) 0 9)
CBK Receive Colombia IBR Overnight Interbank Reference
Rate 4.490% 07/05/2024 283,900 0 6 6 0
CBK Receive Colombia IBR Overnight Interbank Reference
Rate 5.990% 0111412029 307,200 0 6 6 0
CBK Pay Colombia IBR Overnight Interbank Reference
Rate 5.770% 03/26/2029 378,300 0 (7) 0 7
CBK Pay Sinacofi Chile Interbank Rate Average 3.763% 05/24/2029 CLP 19,300 0 2 0 2
DuB Pay Colombia IBR Overnight Interbank Reference
Rate 5.830% 04/23/2029 COP 51,800 0 (1 0 n
GLM Receive 3-Month MYR-KLIBOR 3.545% 05/05/2028 MYR 868 0 1 1 0
GLM Pay Colombia IBR Overnight Interbank Reference
Rate 5.310% 02/12/2024 COP 913,000 0 (1) 0 (1
GLM Receive Colombia IBR Overnight Interbank Reference
Rate 5.338% 0211412024 1,097,000 0 13 13 0
GLM Receive Colombia IBR Overnight Interbank Reference
Rate 4.880% 06/07/2024 1,922,900 0 28 28 0
GLM Pay Colombia IBR Overnight Interbank Reference
Rate 5.880% 05/28/2029 330,800 0 (6) 0 (6)
GLM Pay Sinacofi Chile Interbank Rate Average 4.275% 08/24/2028 CLP 76,200 0 m 0 7
GST Receive 3-Month MYR-KLIBOR 3.500% 03/15/2028 MYR 1,219 1 1 2 0
JPM Receive Colombia IBR Overnight Interbank Reference
Rate 4.880% 06/07/2024 COP 442,100 0 6 6 0
JPM Pay Colombia IBR Overnight Interbank Reference
Rate 4.807% 06/17/2024 806,000 0 12) 0 (12)
JPM Receive Colombia IBR Overnight Interbank Reference
Rate 5.630% 02/07/2026 1,183,000 0 22 22 0
JPM Receive Colombia IBR Overnight Interbank Reference
Rate 6.320% 12/10/2028 566,000 0 7 7 0
$ 4 $ 6§ 130 $ o
Total Swap Agreements $ 28 $ 157§ 257 $ (712
ST UNT ¢ T IEEREK
LT, 202356 A30BMAEDERELRMT U /NT « TR EEL AN (BHEL ) BROTSMHEE 2B HEFHCHELTEHLLLOTH S,
202346 A30BHE. R T v 7 - FUNT 1 THEOI A Z—ZIICH £BT VAT 1 TERICOVTSIODREPBRELTELANRSA TV S,
ST UNT 1 TRE £BF VT 1 AR }
i) RN
SHERY B SERY et 3 FUNF1T EAER) IIZR—
BEIEF EERHK) AT ar RT7yTRM  EEAE KERK) AT ar R7vTRH  EEAE  OMHBHEE R P i
BOA $ 34 $ 16 $ 12 $ 62 $ (69 $ 0 $ 1} s (70) $ (8] $ 0 $ (8
BPS 45 0 23 68 (561 0 (6) (62) 6 0 6
BRC 2 0 0 2 (44) 0 0 (44) (42) 0 (42)
BSS 0 0 0 0 (1 0 0 (1 Ul 0 (1
CBK 44 0 18 62 (102) 0 (28) (130) (68) 0 (68)
DUB m 0 0 m (18) 0 1} (19) 92 0 92




PIMCOIXR—CVIBHRRANSTO—T7

SRTUNTTRE SRTUNT 1 TER _
= RN
SEBS Hi SHERE i3 FUNT14T EA(ER) II7AR—
WEIHEF SFHESH AT7var RT7yT7RH  JEEAE FERH F7var RT7yT7RH  EEAF OSSR R Jr=
GLM $ 160 $ 30 $ 167 $ 3 $(51) $ 0 $ (24 $ (76) $m $ (60) $
GST 0 0 12 12 0 0 0 0 12 0 12
IND 8 0 0 8 (32) 0 0 (32) (24) 0 (24)
JPM 25 17 35 7 (100) 6] 12) (118 41) 0 (41)
MBC 2 0 0 2 (26) 0 0 (26) (24) 0 (24)
MYI " 30 0 4H (51) (24) 0 (75) (34) 10 (24)
NGF 8 0 0 8 0 (2) 0 (2) 6 0 6
RBC 5 0 0 5 (58] 0 0 (58) (83) 0 (63)
SCX 3 0 0 3 (98) 0 0 (98 (67) 0 (67)
S0G 54 0 0 54 (3) 0 0 (3) 51 0 51
SSB 0 0 0 0 Ul 0 0 7 (7) 0 (7
TOR 0 0 0 0 m 0 0 m (1 0 M
UAG 39 6 0 45 (127 0 0 (127 (82) 0 (82)
Total Over the Counter __$ 579 $ 99 $ 257 $ 935 $ (844) $ (32 $ (12 $  (948)

(1) BETELZHIHEFT .

Q) EHAICRE S NIATREL NN ESDRRIX ML, 12T 51 F - FZF7 1 VT 1 DERICETS,

@) 772 PP 7O72>3 >DEVF. ZHX Ty TRHDRAIED 5N TV BL S REABHYECLEEE. 77> () TOF0 >3 >DEF)FHPE5I7 0 TOBETEICFL OFE
BURY, BEFEFEF|ZETPE L BEF1 T 0 X EMH T SEMAFF5|EHET . ELI2 (1) X T 0 TOEETED 5 SBEABOEYMTEZ U LFE L REF1>T 2 I F
#EL T S F A DEURITHEE L LBEICF L OMEHFET R L (A BMAHF DY TRIITRS.

@772 FPTAF72>3>DFNF. LHEXT s TRDRICED 5N TV BL S LEABHVELLEE. 77> FIRRG)TOAF0 23 > DEVFICRT s T7OBEETEICEL VFEE
o\ BEEHOGELERIEDE L BEEL Ty I XEMHH T SHMAFDF(EL EFI7 5. ELIL (1) X7 2 7DEETED 6 EERBOEURMTEE R L L3S L BEF1>T
v O X EWE TS AL DIEYRITHE &5 L LBFICF L OMAFEER RS L (2B MO TEHA 5o

G)1>FF1 R Ty b T Ly FIBHETERS N, M KEMGHE. 2R TYMIFE LS Y b FTN, - X7y TREDIFRE IS HEMHEERET /-
DICFIFENS 1>TF1F - TL k- XTL v FIt. - RITY X0 DREDREDKEEE L CORIEREL, TLZ 0 b - FUNF 1 TDFT 4N b - YUX I DAGEMEET,
BEDEFEFEHD1>TF1 N - ILZ b - XTI Ly it ZTOF0> 3> 088 FROIX FERRTSZEDT. CHIClE, ZHERBETSLDICERS NSRRI EENS L
BB, TLZ v b XT Ly FOBXIE, EERBORITHEDERREDEL. &3 HTHESN T ST T 4/ P PEDRDEFBEBLDTREMY Y X I DRAEET,

6) 4FR T TREIDERICED 5N TV B 5 LIEFBEVELLFRICT 7 FHOLE b - TAFT 23 >DFENFEL TEBSCEVBREN S, FLBEVFE L TRIIRS TR
M5 ERAFETRT

7)HHAICEN T, BRAERDEETEIL HETEICRREN S,

(B)FIIRS & /25| ERTEETEIL, 7O - HL>3 X7y TDYHREAICETE, REShEHRENS,

Q)72 b+ LOXF—Z 4 — (277 I FEEDREIGFICH T SFMR L FHRROMFERT . EHRRT /T 1 THRY 6 RET LI XF~ 2 ¢ — [~ DEAI LA—D VX 57—
HIDF TRITNERG| DI TOZERT S EHPTES,

BBT AT 1 TEROAEMIE

KT, 77> FOFRET BT UNT « TEHROAEMEE )R - T ZFE-T v —FICHALTEHLELHDTH S,
HiE - ARGIHE LOSRT U /T « TERKOAEME (202356 A308H7E) :

Ay TVESRELTEHESAhTOEVWTUNT 17

[EEZEd ) AAAY 2] I7AT 128 SHEBERK £FI2H aft
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared
Swap Agreements $ 0 $ 0 $ 0 $ 0 $ 124 $ 124
$ 0 $ 0 $ 0 $ 0 $ 124 $ 124
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 579 $ 0 $ 579
Purchased Options 0 0 0 99 0 99
Swap Agreements 0 12 0 115 130 257
$ 0 $ 12 $ 0 $ 793 $ 130 $ 935
$ 0 $ 12 $ 0 $ 793 $ 254 $ 1,059
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ (1 $ (1
Swap Agreements 0 0 0 0 7 1
$ 0 $ 0 $ 0 $ 0 $ 172) $ (172)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (844) $ 0 $ (844)
Written Options 0 0 0 (301 2 32)
Swap Agreements 0 2 0 0 (70) (72)
$ 0 $ (2] $ 0 $ (874) $ (72) $ (948)
$ 0 $ 2| $ 0 $ (874) $ (244) $ (1,120)

FJ(JPY)




BREARECHT 2T VAT« THAORE

(202346 A308 I#T U -5 1) :

Ay JERELVTRESATORVTUNT 4T

PIMCOIXR—CU BHERNSTS—DJ7 2 RJ(JPY)

[z ADEAN L] I74F 12 SHERBZH SFIZH a&t
Net Realized Gain (Loss) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Written Options 0 $ 0 $ 0 $ 0 $ 5 $ 5
Futures 0 0 0 0 (6] 6]
Swap Agreements 0 (28) 0 0 180 152
0 $ 128) $ 0 $ 0 $ 179 $ 151
Over the counter
Forward Foreign Currency Contracts 0 $ 0 $ 0 $ 1,267 $ 0 $ 1,267
Purchased Options 0 0 0 22 0 22
Written Options 0 4 0 14 3 il
Swap Agreements 0 39 0 (1 176 214
0 $ 43 $ 0 $ 1,292 $ 179 $ 1,614
0 $ 15 $ 0 $ 1,292 $ 358 $ 1,685
Net Change in pp! on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures 0 $ 0 $ 0 $ 0 $ 10 $ 10
Swap Agreements 0 28 0 0 (16) 12
0 $ 28 $ 0 $ 0 $ (6] $ 2
Over the counter
Forward Foreign Currency Contracts 0 $ 0 $ 0 $ (569) $ 0 $ (569
Purchased Options 0 0 0 68 2 70
Written Options 0 1 0 (101 0 9
Swap Agreements 0 (38) 0 12 (144) (170)
0 $ (37) $ 0 $ (499) $ (142) $ (678)
0 $ 9 $ 0 $ (499) $ (148) $ (656)
AEMBEDRIE
T3, 77> FOREEAMEFHET 5 78 (68 & 17202346 A 30 A AR E DV L AEMBHOBHTH 5,
AEfifE ATEAHfE
AFIY— LA LAIL2 LAIL3 (2023/06/308%) AT — L AL L NIL2 LANL3 (2023/06/30%%)
Investments in Securities, at Value Investments in Securities, at Value
Argentina Ireland
Sovereign Issues $ 0 1 0 1 Corporate Bonds & Notes $ 0 s 0 27 % yal
Azerbaijan Mortgage-Backed Securities 0 102 0 102
Corporate Bonds & Notes 0 293 0 293 Israel
Brazil Sovereign Issues 0 1,156 0 1,156
Corporate Bonds & Notes 0 877 817 1,694 Jersey, Channel Islands
Structured Notes 0 101 0 101 Corporate Bonds & Notes 0 27 0 27
British Virgin Islands Luxembourg
Corporate Bonds & Notes 0 0 22 22 Corporate Bonds & Notes 0 0 12 12
Cayman Islands Malaysia
Asset-Backed Securities 0 385 0 385 Sovereign Issues 0 2,253 0 2,253
Corporate Bonds & Notes 0 159 0 159 Mexico
Chile Corporate Bonds & Notes 0 52 0 52
Sovereign Issues 0 339 0 339 Sovereign Issues 0 3,237 0 3,237
China Netherlands
Sovereign Issues 0 863 0 863 Sovereign Issues 0 64 0 64
Colombia Nigeria
Corporate Bonds & Notes 0 215 0 215 Corporate Bonds & Notes 0 94 0 94
Sovereign Issues 0 yal 0 N Peru
Czech Republic Corporate Bonds & Notes 0 140 0 140
Sovereign Issues 0 1,257 0 1,257 Sovereign Issues 0 1,673 0 1,673
Dominican Republic Poland
Sovereign Issues 0 993 0 993 Sovereign Issues 0 1,684 0 1,684
Hungary Romania
Sovereign Issues 0 1,122 0 1,122 Sovereign Issues 0 1,242 0 1,242

62 —
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ATEAfE
HFIU— LI L2 LAIL3 (2023/06/3054)
Investments in Securities, at Value
Russia
Sovereign Issues $ 0 3 61 ¢ 0 ¢ 61
South Africa
Corporate Bonds & Notes 0 455 203 658
Sovereign Issues 0 2,512 0 2,512
South Korea
Sovereign Issues 0 705 0 705
Supranational
Corporate Bonds & Notes 0 97 0 97
Sovereign Issues 0 9 0 79
United Kingdom
Mortgage-Backed Securities 0 125 0 126
United States
Asset-Backed Securities 0 96 0 96
Mortgage-Backed Securities 0 1,457 98 1,555
U.S. Government Agencies 0 12 0 12
Uruguay
Sovereign Issues 0 186 0 188
Zambia
Sovereign Issues 0 71 0 71
Short-Term 0 6,589 0 6,589
Total | $ 0 ¢ 3091 $ 1173 § 32164
Financial Derivative Instruments - Assets
Exchange-traded or centrally
cleared 0 124 0 124
Over the counter 0 936 0 935
$ 0§ 1089 0 & 1,08
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally
cleared 0 (172) 0 (172)
Over the counter 0 (948) 0 (948)
$ 0 & (11200 ¢ 0§ (1120
Totals $ 0 $ 30930 $ 1,173  $ 32,103

LTI, 2023568308 ICH#T LAFEICSWTT 7> FOLDICER L RETER LR (LNILY) AL A AEMBEORA. RITHLVREOENTH 3 (LT 558).

HFdU— AR R1T L NN DIRE LANW3D 5 DiRE
Investments in Securities, at Value
Brazil
Corporate Bonds & Notes $ 0 $ $ 805 0
Structured Notes 0 0 (101)
Ireland
Corporate Bonds & Notes 0 N 0
Luxembourg
Corporate Bonds & Notes 0 12 0
United States
Mortgage-Backed Securities 0 97 0
$ 0 $ $ 935 (101)
HUTFTRAEMEE ISV F—OLNLIHEEh 2 RES SCAROAEMEICHER L BB BETELEROENTSH 5.
fifEtEER
2023%6H30H D (BlEERD
HFIU— KRS SHETF & BERA L AR BUVBRY %)
Investments in Securities, at Value
Brazil
Corporate Bonds & Notes $ 805 Proxy pricing Base Price 96.31
12 Indicative Market Quotation Broker Quote 1.23
British Virgin Islands
Corporate Bonds & Notes 22 Expected Recovery Discount rate 20.00
Ireland
Corporate Bonds & Notes al Third Party Vendor Expected Recovery 3.00
Luxembourg
Corporate Bonds & Notes 12 Third Party Vendor Expected Recovery 6.00
South Africa
Corporate Bonds & Notes 203 Discounted Cash Flow Discount Rate 10.26
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fifEtEER
202346H30H D (BlEERD
HFIU— KRS SHETF & BERA L EH BUVRY %)
Investments in Securities, at Value
United States
Mortgage-Backed Securities $ 98 Fair Valuation of odd lot positions ~ Adjustment factor 2.50

Totals $ 1,173
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@ISZEETE (20234 6 A30H T TOI4ER)

PIMCOIZ~VY—=V 7
®w % 2+ 7 F YV =

7 7 v F
BEIRE - (BZEAL - TR L)
Z BRI $ 1,823
ME 2% 110
LpEs s 1,933
ZH :
A, 18
A 18
BEMFZ (BA) 1915
KIMAIE (BX)
AT A EE S (2.739)
M E 7 IE R SR T N T 4 TR 151
JEEEARLT ) N T 1 TR 1514
A (78)
FEBARF 4 (FAC) (1,152)
KRB MEROM TR
P AR 4559
ESF B R SR N T 1 TR 22
JEVHARE ) N T 4 TR (678)
AMEHEE ER L OB 5
RFEBLFEM IR O MZE B % 3,908
Mz (FE) 2,756
ERHIC & B HBEEOHEM CGRLD) B $ 4,671

BEEriZid, EBROSFLIMELALCHRTRME 2o/ —ABTEN TV 5,




FYERIILTIL—TF - FO0—NILITH9ALTF4TF7> K (LUX) (U5RC)

XvERI-TIIL—F - 70— /NIL- T A5 41 - 77>K(LUX)(ZS5ZXC)

=% - 158 = = Py
W TIVTEARMNEREEA
EAHOEXRSE
AT EELTHAOKKICHEEITAL., RENETEOREEH S LET,
ELBETR EELCHUTOMEMESR S LU X —T— 5y MEACHRALET.
@ﬁ@@ﬁamﬁmﬂxélrﬁz_iﬁbruéé
GEME MSC | T—ILEA 25y 7 RHEMEAANS h3ES LI &> T, UFRC.)

- ZOWMORH B BHH TN EA TN B HD
- BT EUAC ERO TP OBHERE T HD.

wEHE cFERAIEL T, BEEOADEMBEMIGIFAIC EIFEh, £/23 Z0MORHH DTS TWMEIEhTL 357
DI % B E 2 DETBHR E 2 FEBERXOFEEH I 2MEMRES ICREZITAVET,
. i‘tfﬁ.\ 1!§s H= I&mﬂ?lﬁﬁi ngﬁ') 27, HEEOD TIFDRENMNECR D NEEEE L LS, EEL

. Fﬁiai,ai:%t_%?fgzmiyﬂs L& %%’Pt %?%&L‘%l%b‘%i UABRICI3. EROL S 5EAA TE &L

BENHY
E S IREHIRR J—J'Fd)?"‘ﬁtiﬁféu\iﬁﬁo
BE RS dD DI TN S ERRY BEESH.
. Tif]l"“ﬂitli NICEADZ AT 3, HEASL IR, 2720, TEEDS L (3 ZDHEWRIC K > THEY
;?6=E¥$§tliﬂ“ﬁf”6b( (EZDIEBRADIREBEZITEDILEICI > TRITES A SZIEHRADEEIIITEL
- HESEEEATEOMIAVSHNE LET M@ANESFEORBENLHULELEMESELREET.), Si.
TER—T—/ v hES. TOMMOEBMEEICHS VTS, Z5EY £/ l;t/a— kR aIickdB-EEIT
TWEHEA.
IR zE 5B IRZEDECIIITEVE R Ao
727 RICRDEA
1SFESRMN 4 & HUEE A,
HAF#0R HUEEA,

1EFEM ELRE HYUEEAS

ZTDOMOEALE $¥%"=E§Fﬁ BEOCRERA. FMANSFTHNOTHEERTFHN. WILCHRIERA. ZEEMEA. EER
. (EFEMEEICRIT 2 B L &,

Z D1t
REBB= XyvERIL-UY—F - PR - IRIA D - H/NZ
Bl BRI St XyvERIL-A2>82—F23FI)L-TX-TA-F—JL:- T
BHIES Xy ERIL - A28 —F2aFIL-TRxIAKN - H/)NZ— - TX-ITA - F—JL-TJ
1EREHARA 4R HARR
SRELA FERIE LT, BE12B%KA

@A ZFEDEM (202241283185 %)

. €A =7 -8 19454 TV R(LUX)"

Share class Currency Units outstanding NAYV per share

Class A4 USD 279,087 41.34
Class A7 USD 185,399 41.34
Class B USDh 484,463 34.52
Class Bd USD 65,824 32.69
Class C USD 9,054,582 48.56
Class Cdh-JPY USD 426,426 40.83
Class Cgd USD 28,146 46.83
Class P USD 207,097 41.24
Class Z USD 2,258,542 39.63
Class Zd USD 201,057 34.18
Class ZL USD 3,908,878 41.23
Class ZLd USD 2,204,670 40.62
Total NAV_~Total Units 19,304,171
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FYERILTIL—TF - FO—NILITH9L4TF4TF72 K (LUX) (U5RC)

2022512831 BHE
Gtk MEECSDHS
FEAGES BE BE/AELE (K KIL) Bl& (%)
AR BRI TRE S h 3 REFTRREESRS LV
YRx—V—4 v b
#HX
ANF—
Anheuser-Busch InBev SA/NV EUR 94,014 5,651,953 0.66
5,651,953 0.66
TN
Vale SA, ADR usb 349,534 5,931,592 0.70
5,931,592 0.70
HFE
Altus Group Ltd. CAD 36,568 1,459,479 0.17
Barrick Gold Corp. usb 21,813 374,747 0.04
Dye & Durham Ltd. CAD 67,179 814,186 0.10
Shopify, Inc. ‘A’ usb 32,432 1,125,715 0.13
Suncor Energy, Inc. CAD 56,896 1,804,788 0.21
TC Energy Corp. CAD 87,093 3,472,142 0.41
TFI International, Inc. CAD 45,392 4,546,240 0.53
13,597,297 1.59
FU
Sociedad Quimica y Minera de Chile SA, ADR usD 23,193 1,851,729 0.22
1,851,729 0.22
HE
BeiGene Ltd., ADR usb 31,466 6,920,632 0.81
Tencent Holdings Ltd. HKD 95,300 4,050,460 0.48
10,971,092 1.29
Frv—0
Carlsberg A/S 'B' DKK 42,877 5,675,907 0.66
DSV A/S DKK 9,200 1,459,176 0.17
Genmab A/S DKK 16,221 6,870,852 0.81
Novo Nordisk A/S 'B' DKK 133,922 18,133,032 2.13
Orsted A/S, Reg. S DKK 24,147 2,190,780 0.26
34,329,747 4.03
Zr2Z2KN
Nokia OYJ EUR 427,025 1,984,129 0.23
1,984,129 0.23
772X
Air Liquide SA EUR 35,215 5,008,959 0.59
Airbus SE EUR 61,926 7,363,145 0.86
Danone SA EUR 136,372 7,184,612 0.84
Engie SA EUR 343,687 4,922,989 0.58
EssilorLuxottica SA EUR 42,368 7,715,052 0.91
Hermes International EUR 2,551 3,936,551 0.46
Kering SA EUR 15,362 7,862,006 0.92
L'Oreal SA EUR 15,364 5,511,728 0.65
LVMH Moet Hennessy Louis Vuitton SE EUR 4,355 3,163,669 0.37
Safran SA EUR 106,428 13,299,591 1.56
STMicroelectronics NV EUR 22,674 806,061 0.10
TotalEnergies SE EUR 155,963 9,734,459 1.14
76,508,822 8.98
a4
adidas AG EUR 16,265 2,220,339 0.26
MTU Aero Engines AG EUR 13,815 2,990,125 0.35




FYERIILTIL—TF - FO0—NILITH9ALTF4TF7> K (LUX) (U5RC)

il MEECSDS

FEAGES BE BE/AELE (K KIL) Bl& (%)
SAP SE EUR 93,867 9,687,023 1.14
Sartorius AG Preference EUR 3,086 1,220,376 0.14

16,117,863 1.89

EE
AlA Group Ltd. HKD 1,181,116 13,012,360 1.53
Galaxy Entertainment Group Ltd. HKD 27,000 178,781 0.02
Jardine Matheson Holdings Ltd. usb 29,900 1,520,348 0.18
Link REIT, REIT HKD 454,067 3,333,997 0.39

18,045,486 2.12

12K
HDFC Bank Ltd., ADR usb 87,922 6,014,744 0.70
6,014,744 0.70

FALIZR

Ryanair Holdings plc, ADR usD 43,262 3,234,267 0.38
3,234,267 0.38

12U7
UniCredit SpA EUR 82,105 1,167,554 0.14
1,167,554 0.14

zES

Asahi Kasei Corp. JPY 265,400 1,885,932 0.22
Daikin Industries Ltd. JPY 5,600 861,445 0.10
Fujitsu Ltd. JPY 39,800 5,270,636 0.62
Hamamatsu Photonics KK JPY 70,100 3,372,090 0.40
Inpex Corp. JPY 114,800 1,224,983 0.14
Keyence Corp. JPY 14,700 5,755,119 0.68
Nippon Telegraph & Telephone Corp. JPY 83,500 2,383,430 0.28
Obic Co. Ltd. JPY 8,000 1,182,729 0.14
Shin-Etsu Chemical Co. Ltd. JPY 39,500 4,812,502 0.56
Shionogi & Co. Ltd. JPY 22,700 1,129,290 0.13
SMC Corp. JPY 8,600 3,639,774 0.43
31,517,930 3.70

L)

Samsung Electronics Co. Ltd., Reg. S, GDR Preference usb 1,906 1,906,000 0.22
1,906,000 0.22

XF23
America Movil SAB de CV, ADR 'L' usbD 280,060 5,097,092 0.60
Sitios Latinoamerica SAB de CV MXN 269,538 129,330 0.01

5,226,422 0.61

F5>4
ASML Holding NV EUR 26,354 14,265,504 1.67
Koninklijke KPN NV EUR 2,027,057 6,271,638 0.74
Koninklijke Philips NV usbD 43,633 654,059 0.08

21,191,201 2.49

SN T—

DNB Bank ASA NOK 272,613 5,397,231 0.63
5,397,231 0.63

SHF—I
DBS Group Holdings Ltd. SGD 241,750 6,120,243 0.72
United Overseas Bank Ltd. SGD 259,700 5,955,878 0.70

12,076,121 1.42

ANAT >
Amadeus IT Group SA'A' EUR 71,330 3,678,493 0.43
Banco Bilbao Vizcaya Argentaria SA EUR 428,812 2,589,501 0.30




FYERILTIL—TF - FO—NILITH9L4TF4TF72 K (LUX) (U5RC)

il WEECSDS

FEAGES BE BE/AELE (K KIL) Bl& (%)
Iberdrola SA EUR 83,560 977,444 0.12
Industria de Diseno Textil SA EUR 300,894 8,012,254 0.94

15,257,692 1.79

Xy =7

Epiroc AB 'A' SEK 101,146 1,848,375 0.22
1,848,375 0.22

21X
ABB Ltd. CHF 155,800 4,745,322 0.56
Cie Financiere Richemont SA CHF 33,061 4,278,280 0.50
DKSH Holding AG CHF 15,605 1,186,491 0.14
Givaudan SA CHF 384 1,170,713 0.14
Nestle SA CHF 61,094 7,055,470 0.83
Sika AG CHF 12,211 2,946,385 0.35
Straumann Holding AG CHF 4,780 541,303 0.06
UBS Group AG CHF 75,071 1,399,292 0.16
23,323,256 2.74

=23

Taiwan Semiconductor Manufacturing Co. Ltd., ADR usb 141,851 10,566,481 1.24
10,566,481 1.24

Z[E
AstraZeneca plc GBP 114,781 15,577,544 1.83
B&M European Value Retail SA GBP 635,828 3,168,058 0.37
BAE Systems plc GBP 22,917 236,852 0.03
BP plc GBP 1,004,677 5,842,432 0.69
British American Tobacco plc GBP 153,428 6,087,211 0.71
Diageo plc GBP 56,266 2,484,666 0.29
Imperial Brands plc GBP 102,100 2,550,925 0.30
London Stock Exchange Group plc GBP 69,394 5,987,595 0.70
National Grid plc GBP 104,550 1,255,790 0.15
Reckitt Benckiser Group plc GBP 77,393 5,384,156 0.63
Unilever plc GBP 18,382 927,353 0.11

49,502,582 5.81

KE
Abbott Laboratories usb 77,716 8,532,440 1.00
AbbVie, Inc. usb 24,157 3,904,013 0.46
Adobe, Inc. usb 2,833 953,389 0.11
AES Corp. (The) usb 150,585 4,330,825 0.51
Alphabet, Inc. 'A' usb 59,950 5,289,389 0.62
Alphabet, Inc. 'C' usD 52,199 4,631,617 0.54
Amazon.com, Inc. usb 22,345 1,876,980 0.22
AMETEK, Inc. usb 49,651 6,937,238 0.81
Analog Devices, Inc. usD 10,549 1,730,352 0.20
Aon plc 'A' usb 29,464 8,843,325 1.04
Apple, Inc. usb 101,919 13,242,336 1.55
Armstrong World Industries, Inc. usb 19,903 1,365,147 0.16
Axon Enterprise, Inc. usb 25,596 4,247,144 0.50
Bristol-Myers Squibb Co. usb 144,812 10,419,223 1.22
Broadcom, Inc. usb 31,636 17,632,724 2.07
Carrier Global Corp. usb 83,086 3,427,297 0.40
CenterPoint Energy, Inc. usD 76,313 2,288,627 0.27
Chevron Corp. usb 86,384 15,505,064 1.82
Chubb Ltd. usb 1,869 412,301 0.05
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il WEECSDS

FEAGES BE BE/AELE (K KIL) Bl& (%)
Citizens Financial Group, Inc. usb 73,252 2,883,931 0.34
CME Group, Inc. usb 28,442 4,782,807 0.56
Comcast Corp. 'A' usbD 159,297 5,570,616 0.65
ConocoPhillips usb 43,283 5,107,394 0.60
Costco Wholesale Corp. usb 3,896 1,778,524 0.21
Crown Castle, Inc., REIT usD 14,913 2,022,799 0.24
CSX Corp. usb 94,865 2,938,918 0.35
Danaher Corp. usb 19,977 5,302,295 0.62
Delta Air Lines, Inc. usb 30,919 1,015,998 0.12
Dollar General Corp. usb 13,625 3,355,156 0.39
Dun & Bradstreet Holdings, Inc. usb 232,329 2,848,354 0.33
Edison International usb 50,021 3,182,336 0.37
Edwards Lifesciences Corp. usb 51,949 3,875,915 0.46
Electronic Arts, Inc. usbD 23,639 2,888,213 0.34
Elevance Health, Inc. usb 5,508 2,825,439 0.33
Eli Lilly & Co. usb 3,638 1,294,342 0.15
EOG Resources, Inc. usD 52,557 6,807,183 0.80
Equinix, Inc., REIT usb 4,121 2,699,379 0.32
Evergy, Inc. usb 21,957 1,381,754 0.16
EVERTEC, Inc. usD 104,334 3,378,335 0.40
Exelon Corp. usb 44,316 1,915,781 0.23
Fidelity National Information Services, Inc. usb 21,970 1,490,664 0.18
First Republic Bank usb 17,131 2,088,098 0.25
General Mills, Inc. usb 27,297 2,288,853 0.27
GoDaddy, Inc. 'A' usbD 81,366 6,087,804 0.71
HEICO Corp. usb 7,970 1,224,511 0.14
HEICO Corp. 'A' usb 14,942 1,790,799 0.21
Hilton Worldwide Holdings, Inc. usD 54,918 6,939,438 0.81
Honeywell International, Inc. usb 35,396 7,585,363 0.89
Humana, Inc. usb 4,222 2,162,466 0.25
Intel Corp. usD 21,262 561,955 0.07
Intercontinental Exchange, Inc. usb 39,775 4,080,517 0.48
ITT, Inc. usb 57,391 4,654,410 0.55
Jack Henry & Associates, Inc. usb 10,763 1,889,552 0.22
JPMorgan Chase & Co. usb 70,989 9,519,625 1.12
KLA Corp. usbD 12,492 4,709,859 0.55
Lam Research Corp. usb 458 192,497 0.02
Lear Corp. usb 12,170 1,509,323 0.18
Linde plc usbD 4,022 1,311,896 0.15
Marsh & McLennan Cos., Inc. usb 31,141 5,153,213 0.60
Mastercard, Inc. 'A' usb 19,111 6,645,468 0.78
MercadoLibre, Inc. usD 2,871 2,429,555 0.29
Merck & Co., Inc. usb 19,778 2,194,369 0.26
Meta Platforms, Inc. 'A' usb 5,653 680,282 0.08
Microsoft Corp. usb 76,508 18,348,149 2.15
MKS Instruments, Inc. usb 8,258 699,700 0.08
Moody's Corp. usb 6,532 1,819,946 0.21
MSCI, Inc. usb 6,110 2,842,189 0.33
Nasdag, Inc. usb 27,236 1,670,929 0.20
Netflix, Inc. usbD 10,147 2,992,147 0.35
NIKE, Inc. 'B' usbD 25,120 2,939,291 0.35
Norfolk Southern Corp. usb 17,423 4,293,376 0.50
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il WEECSDS

FEAGES BE BE/AELE (K KIL) Bl& (%)
Northrop Grumman Corp. usb 15,497 8,455,318 0.99
Pfizer, Inc. usb 57,528 2,947,735 0.35
Philip Morris International, Inc. usD 97,411 9,858,967 1.16
Pioneer Natural Resources Co. usb 9,698 2,214,926 0.26
Regeneron Pharmaceuticals, Inc. usb 1,454 1,049,046 0.12
Royal Caribbean Cruises Ltd. usD 89,936 4,445,536 0.52
S&P Global, Inc. usb 8,472 2,837,612 0.33
Seagen, Inc. usb 61,358 7,885,117 0.93
Sempra Energy usb 12,676 1,958,949 0.23
ServiceNow, Inc. usb 2,848 1,105,793 0.13
State Street Corp. usb 35,752 2,773,283 0.33
Take-Two Interactive Software, Inc. usb 16,580 1,726,475 0.20
Texas Instruments, Inc. usb 11,691 1,931,587 0.23
TJX Cos., Inc. (The) usD 16,751 1,333,380 0.16
TransDigm Group, Inc. usb 2,757 1,735,945 0.20
Trimble, Inc. usb 41,251 2,085,651 0.24
UnitedHealth Group, Inc. usbD 31,163 16,521,999 1.94
VeriSign, Inc. usb 1,419 291,519 0.03
Visa, Inc. 'A' usb 53,858 11,189,538 1.31
Wells Fargo & Co. usD 39,093 1,614,150 0.19
Western Alliance Bancorp usb 24,009 1,429,976 0.17
Wolfspeed, Inc. usb 14,488 1,000,252 0.12
Yum! Brands, Inc. usb 32,962 4,221,773 0.50
Zimmer Biomet Holdings, Inc. usb 25,451 3,245,002 0.38
Zoetis, Inc. usbD 32,365 4,743,091 0.56

394,823,764 46.33

HA A5 768,043,330 90.13

772k

21
Cie Financiere Richemont SA 22/11/2023 CHF 138,870 115,643 0.02

115,643 0.02

75> hAE 115,643 0.02

AR BB TRE S h 2 REFTRELESRS LV

YR—Y—7 v NERAE 768,158,973 90.15

ABOREFTRREHOEFREEE (UCITS) £71213

ZOMOEMREEXDOZ RIS

£MREXX— L4 - UCITS

oI
JPMorgan USD Treasury CNAV Fund - JPM USD
Treasury CNAV Institutional (dist.) usb 54,755,900 54,755,900 6.42

54,755,900 6.42

£EHBEX X — L - UCITSAET 54,755,900 6.42

ABOUCITS % 1213 Z D DERIZEEED

SREFHFAE 54,755,900 6.42

HARESHEE 822,914,873 96.57

Re 29,162,011 3.42

T DRERE (F 7213 A fF) 47,154 0.01

MEESE 852,124,038 100.00
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RER(BHE MERICEDHD
HEEH HESH FTEEE FTEEHW ot | Wm548F CRKIW) Bl (%)
JPYAN Y ¥ ) BISTEHT T X
JPY 65,309,856 CHF 447,697  20/01/2023 J.P Morgan 13,681 -
JPY 92,343,714 DKK 4,785,017  20/01/2023 J.P Morgan 15,522 -
JPY 379,487,101 EUR 2,643,664  20/01/2023 J.P Morgan 64,982 0.01
JPY 139,297,046 GBP 834,052 20/01/2023 J.P. Morgan 55,084 0.01
JPY 55,797,319 HKD 3,227,010  20/01/2023 J.P Morgan 12,544 -
JPY 1,455,461,727 usb 10,816,108  20/01/2023 J.P Morgan 300,129 0.03
NAVA w2 8 V) SZ38EES 7 T X DA EIERZNE D RERFIE 461,942 0.05
BBEEZNICEDRERASAE 461,942 0.05
JPYAN Y Y i) RIREHT T X
CHF 10,817 JPY 1,597,941 20/01/2023 J.P. Morgan (483) -
DKK 99,324 JPY 1,924,814  20/01/2023 J.P. Morgan (383) -
EUR 56,036 JPY 8,070,993  20/01/2023 J.P. Morgan (1,585) -
GBP 22,289 JPY 3,715,030  20/01/2023 J.P Morgan (1,415) -
HKD 71,942 JPY 1,263,862 20/01/2023 J.P. Morgan (432) -
usDb 241,246 JPY 32,967,588  20/01/2023 J.P._Morgan (10,548) -
NAVA Y ¥ & 1) S35 7 5 AN ABEEZN IR REREBX ) (14,846) -
RYBEERN IR RETRERAE (14,846) _
BEBEBERN IR RREMAZAE 447,096 0.05




FYERILTIL—TF - FO—NILITH9L4TF4TF72 K (LUX) (U5RC)

O@IERMETRE CMBEELEEES

. FvEAN - GN=TF0-ST94F ¢ T7YK(LUX)

20224E 1231 HICH T L 7= & aHul FrEIN-IN—F - Fa—nNL-x27454 - 77~ F(LUX)
g~
Z HUBE Y 4 (5 BB A% B 1) USs$ 13,783,993
Z OILA 345,909
A RE 2R A N3 35,309
SRATIIEE L AR B FILEL 835.875
15,001,086
&R
T TR 2,394,745
EEFHOR 450,554
SEURBE 208,937
B 5 278,135
THAES L OV EH 170,845
Zoft 47,513
FIR 5647 2 33,044
3,583,773
P OILEL 43,297
LEARES (18) % (a) 11,460,610
FEHLHE (FR) 2R
FLAGERDFEH) 14,756,675
AV A BRI | ( 602,509)
LHAEIRS (1) 2 (b) 14,154,166
SF (F2) 3 D A2 B AR INER
HLAGES: ( 110,745,119)
HHEL 2 R | 995,405
L HASTi (18) MOMZENFE (¢) ( 109,749,714)
LEAEE(a+b+c) ( 84,134,938)
ISR ECE ( 870,492)
S RS AT CEOR) ( 34,070,524)
10 A AR 971,199,992
HAMEERE US$ 852,124,038
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f& F6 M M | 200641031 H 25 AIMEMIR T,

O # | RAREORRICRE TRV, TRANZMEEMEORELZ O S L TEMZITRVET,

ZHEM X% | AR EOSBE LRI LK E EERERR L LET,
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CRANE LT, EROHE. SEOBEMKRBIVIE T, ERIMBAATRELTEYETOT, REDELOBFEOATHLETHD
ELF—BLEWICENHBY FET, FFZL. BERBOREICOVWTITNNIERET 2EHEENHYFET,
O&iE 5 i ERAELE
i n # jii A i #H e =* £ ®" & it 4 % e
* " % 7 Tl A w #|& Zlw o
i % = 1S A/ NG = > <
M % % % =R
1311 (2019429 A17H) 18,513 4.7 97.9 0.6 4, 064
1431 (202049 A15H) 19, 557 5.6 96. 3 2.6 4, 451
1581 (2021429 A15H) 26, 406 35.0 96. 8 2.2 4,483
1681 (2022429 A15H) 32, 465 22.9 95.9 3.0 2,919
1781 (2023429 A15H) 38, 249 17.8 95.5 3.6 2,999
(1B) 77 FOREMMMKICEES T2, MUARY Fv—2rBLUBZHEMIT SV ERA,
LI OEEMEE L THTRFDHER
i e ff B NEEE
W% w| M OA K Rl A on %
# B\ M % % %
202249 H15H 32, 465 — 95.9 3.0
9 HE 30, 242 6.8 96. 0 2.8
10A X 33, 226 2.3 94. 2 3.1
NEES 33, 309 2.6 95.3 3.3
12A K 31, 741 2.2 94. 3 3.9
20234E 1 2K 32, 731 0.8 93.7 4.4
2 AK 33,902 4.4 94. 1 4.1
3 AKX 33, 387 2.8 95. 1 3.6
4 AK 33, 785 4.1 94. 3 3.7
5% 34, 652 6.7 95.3 3.8
6 AR 37, 088 14.2 95. 3 3.7
WEES 37, 455 15. 4 94. 6 3.6
8 HE 37, 860 16.6 94. 4 3.8
# xR
202349 A 15H 38, 249 17.8 95.5 3.6

(%) M%RIFHEH T,
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EOICREYFTHLEFZKET 540, EREIEHMON LT THLIRRRBRECEEFOERLLIER
Sh, BRBIFXTENREE L, RRICKEOERBLEE (GDP) N2EFHEHFOIAFRAELY., E
BELORK[BEBBEICASIEN, BRMICEVWTHLRRCHEEORRBAKIBICELT 50 L, HREHR
DBERIERIFBEECBYELLEA, A VITLEAE—V ZDIFTETICEL S E. RRBITOEFEIE LT
BRTICHT 2HFRAOKRATHEIRELE Lz, BESBYRATATOEEREEN., EBRVBES LG
ElEIKRMEXAF LR, T0R. REGHLETOZLEER T REMARITOBREE R4 AKFRTD
HEBWGETHF 2 LRITFRC. RKEOEHLREMEDHERDENAXEERDOT 74U b (BHFE
17) BREEAEERGEN. BREATBICE>TOELERGYFELEAN, aOFHTRL CHBLTULHA
MY TS5/ Fz—2 (M) MBEOHENEALS ZIC, ERABEZRLO L LEBEEENEROMN
YT ZERLEIET, RROVI LI UT4 VBN FE LI EHRERDEEREMLEL, 25
L=/ NREERBRLT, CEFBERBLALABECEL, EROFEERTLENTEEZ LESEH
NEMo=Z & FIT. Al (ATHER) BEFERERDOFREN. 70/ 00 —XDA I FHFTOR
REFEEH. KFTV/ 00 —RAAETRT IR THRATBEILEFLELE, TO&R., BEZTBDOBHR
DRI[EENNEL ., FHEFRARS CHEZEFIIHTHBEEO. XBICELWTRHPEFIPBEELF L
ZEN, BETIEOLEEREZELS,

(BETR)
HMAICETHEERE (WA) (X, TEROEBELGYELE,

/7 A9 h KILO#ER A/ A—0n##% /4 X1 RKRY FO#HE
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