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FXRERIL
MEENE 75, 110
BEERIEORT 955
SRS (2,331)
SEREBERE 2,331
BEERISOHEE (8,028)
BEAICELSE (B %3 (4, 493)
MFEER 63, 544
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(3) BEHMELZ5EAMF (the Schedule of Investments)
(A ELa:- =2 )E2—2 D72 FII
(2023F 5 A31HIRTH)

e B e B RE
2] BT BT HEN $EAR O (B4 F) 0

TRANSFERABLE SECURITIES INVESTMENT FUNDS
SHOR-TERM INSTRUMENTS COLLECTIVE INVESTMENT SCHEMES
U.S. TREASURY BILLS

PIMCO Total Return

5.145% due 12/09/2023 (a)(b) $ 700§ 690 109  Strategy Fund () 5183275 _628% 98.92
VGBS B IS iSTis 690 199 qota) investment Funds $ 62,856 98.92
Total Transferable Securities $690 1.09

OTC FINANCIAL DERIVATIVE INSTRUMENTS (amounts in thousands*, except number of contracts)
* A zero balance may reflect actual amounts rounding to less than one thousand.

FORWARD FOREIGN CURRENCY CONTRACTS

LEILEES RER ZELBE SHEE ARBETHE KRBTSR (8) i B3 (%)

8PS 07/2023 s 30 ¥ 4,180 $ 0 $0 0.00

MYI 06/2023 30 4,200 0 0 0.00
50 $0 0.00

HEDGED FORWARD FOREIGN CURRENCY CONTRACTS

As at 31 May 2023, the Class J (JPY, Hedged) Units had the following forward foreign currency contracts outstanding:

. _ _ RER S E

i ELiEES RFA ZiELBE ZHEE  AFBFMS  KRFRTMHE  METH (G8) & L (%)
BOA 06/2023 ¥ 10,590 $ 77 $1 $ 0 $ 1 0.00
06/2023 $ 2441 ¥ 330,791 0 (713) (713) (0.12)
07/2023 5731 796,589 0 0 0 0.00
BPS 06/2023 ¥ 70375 $ 504 2 2) 0 0.00
06/2023 $ 176 ¥ 23,551 0 (8) (8) (0.01)
07/2023 ¥ 4306 $ 31 0 0 0 0.00
07/2023 $ 5731 ¥ 796,589 0 0 0 0.00
CBK 06/2023 ¥ 5085 $ 37 0 0 0 0.00
06/2023 $ 3 ¥ 395 0 0 0 0.00
MYI 06/2023 3,624 483,106 0 (166) (166) (0.26)
RBC 06/2023 ¥ 12,037 $ 89 3 3 0.00
06/2023 $ 6224 ¥ 843,501 0 (187) (187) (0.29)
SCX 06/2023 ¥ 90,656 $ 650 1 0 1 0.00
06/2023 $ 6224 ¥ 843,501 0 (186) (186) (0.29)
07/2023 5,265 731,853 0 0 0 0.00
$7 $ (622) § (615 (0.97)
Total OTC Financial Derivative Instruments $  (615) (0.97)
Total Investments $ 62,931 99.04
Other Current Assets & Liabilities $ 613 0.96
Net Assets $ 63,544 100.00

NOTES TO SCHEDULE OF INVESTMENTS (amounts in thousands

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

(c) Affiliated to the Fund.

Collateral (Received)/Pledged for OTC Financial Derivative Instruments

The following is a summary by counterparty of the fair value of OTC financial derivative i and collateral (received)/p as at 31 May 2023:
2023% 5 A318
[ ET ) R (FW) Ak

v EEES fififis EAh_ THRR=Ur="
BOA $ (712 $0 $ (72

BPS (8) 0 (8)

MYl (166) 0 (166)

RBC (184) 0 (184)

SCX (185) 0 (185)

() Net exposure represents the net receivable/(payable) that would be due from/to the counterparty in the event of default. See Note 5, Financial Risks, in the Notes to Financial
Statements for more information regarding credit and counterparty risk.
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TRANSFERABLE SECURITIES

ARGENTINA
SOVEREIGN ISSUES

Provincia de Buenos Aires
88.070% due 12/04/2025 (a)

5.316% due 13/03/2026

BELGIUM
CORPORATE BONDS & NOTES

KBC Group NV
5.796% due 19/01/2029

BERMUDA
CORPORATE BONDS & NOTES

Aircastle Ltd.
2.850% due 26/01/2028

CANADA
CORPORATE BONDS & NOTES

Bank of Montreal

ARS 409 §

AUSTRALIA
CORPORATE BONDS & NOTES

Commonwealth Bank of Australia

$ 500

300

1,300

1

506

303

1,113

5.203% due 01/02/2028 400 402
Bank of Nova Scotia

4.750% due 02/02/2026 80 795
Enbridge, Inc.

5.700% due 08/03/2033 300 305
Federation des Caisses Desjardins du Quebec
5.700% due 14/03/2028 500 505
Open Text Corp.

6.900% due 01/12/2027 900 921
Royal Bank of Canada

4.900% due 12/01/2028 300 298
Toronto-Dominion Bank

3.650% due 20/01/2025 € 800 855
3.879% due 13/03/2026 400 430
Total Canada

CAYMAN ISLANDS
CORPORATE BONDS & NOTES

Gaci First Investment Co.
5.125% due 14/02/2053

DENMARK
CORPORATE BONDS & NOTES

TDC Net A/S
5.056% due 31/05/2028

FINLAND
CORPORATE BONDS & NOTES

Kojamo Oyj
1.875% due 27/05/2027

FRANCE
CORPORATE BONDS & NOTES

Altarea S.C.A.

1.875% due 17/01/2028
BNP Paribas S.A.
1.904% due 30/09/2028
5.125% due 13/01/2029
BPCES.A.

5.748% due 19/07/2033
Credit Agricole S.A.
0.500% due 21/09/2029
Electricite de France S.A.
4.250% due 25/01/2032
5.700% due 23/05/2028
RCl Banque S.A.
2.000% due 11/07/2024

$ 600

€ 800

1,500

900
$ 1,400
300
800

€1,000

600
$ 300

€1,200

545

828

1,342

778
1,203
299
784

885

640
303

1,255

i RHIRE
(A F) (Bf: F)HE (%)

0.00

0.15

0.09

033

012

0.26
0.13

135

451

0.16

0.25

040

FEEHE Bl AHAE FEEE B SERE
30 (B4 F) (8l FIHE)  §8HR (B F) (84 F) o (%)
Societe Generale S.A.
1.488% due 14/12/2026 $1,2008 1058 032  Pprimrose Residential DAC
6.446% due 10/01/2029 400 404 012 3:885% due 24/03/2061 €1201$ 1271 038
Total France 7,609 2.27  Total Ireland 25,287 7.55
GERMANY ITALY
CORPORATE BONDS & NOTES CORPORATE BONDS & NOTES
Deutsche Bank AG UniCredit SpA
1.000% due 19/11/2025 € 100 101 0.03  7.830% due04/12/2023 $2600 2611 078
1.750% due 19/11/2030 1100 932 028
3.961% due 26/11/2025 $1300 1235 037 [IYIY
Vonovia SE CORPORATE BONDS & NOTES
1375% due 28/01/2026 €80 779 023 oSS
Tl EmE, 3047 091 Mitsubishi UF) Financial Group, Inc.
o Y 208 991 1.412% due 17/07/2025 1700 1559 047
NG 5.719% due 20/02/2026 500 500 0.15
Mizuho Financial Group, Inc.
CORPORATE BONDS & NOTES 2.201% due 10/07/2031 1,100 891 027
ReNew Wind Energy AP2 3.752% due 19/07/2023 AUD 1,700 1,099 033
4.500% due 14/07/2028 $1000 837 025 5414%due 131092028 $ 5 502 015
Wipro IT Services LLC Nissan Motor Co. Ltd.
1.500% o 23106/2026 80 718 022 A4810% due 171092030 1400 1,190 035
Total Indi 1,555 047 Nomura Holdings, Inc.
clatinda —1222 390 172% due 1410772028 100 85 003
5.709% due 09/01/2026 600 600 0.18
5.842% due 18/01/2028 500 506 0.15
ASSET-BACKED SECURITIES 6.181% due 18/01/2033 300 311 009
Aqueduct European CLO DAC ORIX Corp.
3.840% due 20/07/2030 €1229 1,29 039 1.919% due 2010412026 € 900 909 027
Ares European CLO DAC Sumitomo Mitsui Financial Group, Inc.
3.957% due 15/10/2031 1,000 1,044 031 5520% due 13/01/2028 § 400 407 0.2
BlueMountain Fuji EUR CLO DAC 8,559 2.56
3.827% due 15/07/2030 889 0.27 —
Bosphotus CLO DAC
3.777% due 15/12/2030 1457 1526 046  japan Finance Organization for Municipalities
Bridgepoint CLO DAC 3.375% due 27/09/2023 1,400 1,390 041
4.387% due 15/01/2034 1000 1,049 031 Total Japan 9,949 297
Cairn CLO DAC
4.212% due 20/10/2028 8 LRI LUXEMBOURG
CVC Cordatus Loan Fund DAC CORPORATE BONDS & NOTES
3.827% due 15/10/2031 1100 1,150 034 "oy p et Group s
GoldenTree Loan Management EUR CLO DAC o 6
4.100% due 20/01/2032 1000 1045 031 2To0%due 12052026 GaD 275 O
Harvest CLO DAC 5%%52; ;T:?;;gwg/%‘)\sﬁl 900 617 0.18
000%
4.027% due 15001/2032 1100 1,141 034 57509 due 15101/2030 £1200 1114 033
Invesco Euro CLO DAC
3827% due 15/07/2031 1100 1144 034 1OLwembourg — D 1)
Madison Park Euro Funding DAC NETHERLANDS
3.977% due 15/07/2032 CURE Pl L ONDS & NOTES
Marlay Park CLO DAC N
3.917% due 15/10/2030 1301 1362 041 gggr;g/rﬂ;mvg;&l;gg;gk UA UG OB B
OCP Euro CLO DAC SR . -
4.091% due 22/00/2034 1200 1245 037 ‘L‘_f:f:c il TR ECUN N
Palmer Square European Loan Funding DAC
S Y g o SUgenmn < 48 0n
3.957% due 15/04/2031 813 81025 F_" e -
Palmerston Park CLO DAC el Ul
0.375% due 28/05/2029 700 613 018
i-gzi%;_’“e 18’%“[/(2)051 596 627 019 {750, due 12/07/2028 $1200 1,016 030
urple Finance
Al IR 0 965 028 gnoeh oo 1400 1402 042
Segovia European CLO DAC oCINV ! '
3.945% due 18/01/2031 233 2437 013 &
4080% due 20/07/2032 1000 1041 031 $7t°|° NA’:;“: 16[:03/ Zes =2 %
Toro European CLO DAC Otal Hetheriands —_—
3.917% due 15/10/2030 506 527 0.16 peem
3.995% due 12/01/2032 1,000 1,045 031
PP YT R SOVEREIGN ISSUES
Peru Government International Bond
6.350% due 12/08/2028 PEN3,100 839 025
9
AerCap Ireland Capital DAC 8.200% due 12/08/2026 1,000 289 0.09
2.875% due 14/08/2024 $ 300 288 008 TotalPe 1128 034
AIB Group PLC
2.875% due 30/05/2031 €100 1,164 035 |bvimaskd
SMBC Aviation Capital Finance DAC SOVEREIGN ISSUES
5.450% due 03/05/2028 $ 500 499 015 poland Bond
1951 058  5500% due 04/04/2053 $ 300 302 009
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PORTUGAL

CORPORATE BONDS & NOTES

Banco Espirito Santo S.A.

4.750% due 15/01/2018 A € 800$ 200 0.06

SOVEREIGN ISSUES

South Africa Government International Bond

10.500% due 21/12/2026 ZAR 32,400 _ 1,664 0.50
SOUTH KOREA

CORPORATE BONDS & NOTES

Kookmin Bank
4.500% due 01/02/2029 (e) $ 1,200 1,144 034

SPAIN
CORPORATE BONDS & NOTES

Banco Bilbao Vizcaya Argentaria S.A.
1.125% due 18/09/2025 700 633 0.19

SUPRANATIONAL
CORPORATE BONDS & NOTES

European Investment Bank

0.750% due 15/11/2024 £ 1,500 1,750 0.52

International Development Association

0.750% due 21/09/2028 800 811 0.4

1.750% due 05/05/2037 € 800 721 0.2
3282 0.98

SOVEREIGN ISSUES

European Union
0.000% due 04/10/2028 (c) 1,000 915 0.27
7 1

9 5

Total Supranational

SWEDEN

CORPORATE BONDS & NOTES

Castellum AB

2.125% due 20/11/2023 1,200 1,25 038
EQT AB

2.375% due 06/04/2028 80 758 0.23
2.875% due 06/04/2032 800 677 0.20
Sagax AB

1.125% due 30/01/2027 1,000 884 0.26
Samhallsbyggnadsbolaget i Norden AB

1.000% due 12/08/2027 1,300 943 0.28
Total Sweden 4518 135
SWITZERLAND

CORPORATE BONDS & NOTES

Credit Suisse Group AG

2.193% due 05/06/2026 $ 1,700 1,544 046
4.207% due 12/06/2024 1,500 1,482 0.44
UBS Group AG

5.711% due 12/01/2027 800 794 0.24
Total Switzerland 3,820 1.14
UNITED KINGDOM

CORPORATE BONDS & NOTES

Babcock International Group PLC

1.375% due 13/09/2027 € 900 863 026
Barclays PLC

3.125% due 17/01/2024 £ 500 609 0.18
7.325% due 02/11/2026 $ 500 519 0.15
7.385% due 02/11/2028 400 422 013
Berkeley Group PLC

2.500% due 11/08/2031 £ 800 663 020
Chanel Ceres PLC

0.500% due 31/07/2026 € 700 672 020
HSBC Holdings PLC

7.390% due 03/11/2028 $ 1,000 1,069 032
Imperial Brands Finance PLC

3.500% due 26/07/2026 1,100 1,032 031

ELa - b= -YE—2 - -R+5T

EEEHE Bl AHEE
4R (B8fi: F) (B4 - F)LLE (%)
Informa PLC
2.125% due 06/10/2025 €1,200 8 1,228 037
Lloyds Banking Group PLC
3.900% due 12/03/2024 $1300 1,280 038
5.032% due 07/03/2025 AUD 1,000 642 0.19
Standard Chartered PLC
6.301% due 09/01/2029 $ 700 711021
7.776% due 16/11/2025 500 514 0.15
Yorkshire Building Society
3.511% due 11/10/2030 £ 800 838 025

11,062 330
Alba PLC
4.540% due 17/03/2039 241 287 0.09
Eurosail PLC
5.293% due 13/06/2045 469 575 0.17
Great Hall Mortgages PLC
5.093% due 18/06/2039 $ 416 412 0.12
Ludgate Funding PLC
5.030% due 01/01/2061 £ 657 780 023
Newgate Funding PLC
4.697% due 01/12/2050 502 595 0.18
Resloc UK PLC
3.117% due 15/12/2043 € 948 %2 029
4.514% due 15/12/2043 £ 650 776 023
Ripon Mortgages PLC
5.152% due 28/08/2056 1,071 1,321 039
5.602% due 28/08/2056 1,400 1,688 0.50
Towd Point Mortgage Funding PLC
5.518% due 20/10/2051 69 863 026
5.724% due 20/07/2045 588 727 022
5.802% due 20/05/2045 1494 1,842 055
Uropa Securities PLC
4.667% due 10/10/2040 1314 1,591 048
12419 371
Total United Kingdom 23481 7.01

UNITED STATES
ASSET-BACKED SECURITIES

Bear Stearns Asset-Backed Securities Trust

5.388% due 25/04/2037 A $ 232 326 0.10
CIT Mortgage Loan Trust
6.488% due 25/10/2037 84 84 0.02
Citigroup Mortgage Loan Trust Asset-Backed
Pass-Through Certificates
6.083% due 25/10/2034 594 561 0.17
Citigroup Mortgage Loan Trust, Inc.
5.918% due 25/01/2036 816 808 0.24
Countrywide Asset-Backed Certificates
6.038% due 25/03/2047 A 1461 1,202 036
Countrywide Asset-Backed Certificates Trust, Inc.
5.678% due 25/12/2034 883 842 025
GSAA Home Equity Trust
5.498% due 25/07/2037 217 206 0.06
Home Equity Asset Trust
5.918% due 25/10/2034 401 394 0.2
JPMorgan Mortgage Acquisition Corp.
5.723% due 25/05/2035 753 736 022
MF1 LLC
7.223% due 19/06/2037 700 695 0.21
Nomura Home Equity Loan, Inc. Home Equity Loan Trust
5.573% due 25/03/2036 317 311 009
Option One Mortgage Loan Trust Asset-
Backed Certificates
5.828% due 25/11/2035 728 682 0.20
Residential Asset Mortgage Products Trust
5.708% due 25/01/2036 822 798 0.24
Residential Asset Securities Corp. Trust
5.738% due 25/01/2034 288 286 0.08
5.768% due 25/12/2035 572 567 0.17
Structured Asset Investment Loan Trust
5.858% due 25/10/2035 281 272 0.08
5.903% due 25/08/2035 744 704 0.21

B

‘s

EEEE Bl NHAE

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

Texas Natural Gas Securitization Finance Corp.

5.169% due 01/04/2041 $ 5008 526 0.16
10,000 2.98

AES Corp.

5.450% due 01/06/2028 500 494 0.15

American Airlines Pass-Through Trust

2.875% due 11/01/2036 487 404 0.12

American Honda Finance Corp.

5.000% due 23/05/2025 800 799 0.24

American Tower Corp.

3.375% due 15/10/2026 800 754 023

5.250% due 15/07/2028 600 599 0.18

Amgen, Inc.

5.750% due 02/03/2063 500 497 0.15

Avangrid, Inc.

3.800% due 01/06/2029 1600 1,487 044

Aviation Capital Group LLC

6.250% due 15/04/2028 700 702 0.21

British Airways Pass-Through Trust

4.250% due 15/05/2034 778 725 022

Broadcom, Inc.

3.137% due 15/11/2035 1355 1,034 031

3.419% due 15/04/2033 1,200 997 030

4.300% due 15/11/2032 1400 1,274 038

Centene Corp.

3.000% due 15/10/2030 400 335 0.10

CenterPoint Energy Resources Corp.

5.250% due 01/03/2028 600 611 0.18

Constellation Energy Generation LLC

5.600% due 01/03/2028 400 409 0.12

CVS Health Corp.

5.000% due 30/01/2029 (b) 500 501 0.15

CVS Pass-Through Trust

6.943% due 10/01/2030 47 49 001

Digital Euro Finco LLC

2.625% due 15/04/2024 €2300 2397 072

Duke Energy Florida LLC

2.500% due 01/12/2029 $ 700 613 0.18

Edison International

3.550% due 15/11/2024 900 873 0.26

Emory University

2.143% due 01/09/2030 1400 1,182 035

Empower Finance LP

1.357% due 17/09/2027 1,400 1,206 036

Energy Transfer LP

4.400% due 15/03/2027 600 579 0.17

EPR Properties

4.950% due 15/04/2028 1,600 1,388 041

Equinix, Inc.

2.625% due 18/11/2024 1300 1,245 037

Equitable Financial Life Global Funding

5.450% due 03/03/2028 300 305 0.09

Eversource Energy

4.750% due 15/05/2026 600 595 0.18

Exelon Corp.

5.150% due 15/03/2028 500 504 0.15

Extra Space Storage LP

5.700% due 01/04/2028 500 507 0.15

Florida Power & Light Co.

5.050% due 01/04/2028 500 511 0.15

Ford Motor Credit Co. LLC

3.370% due 17/11/2023 1,200 1,186 035

GLP Capital LP

5.300% due 15/01/2029 1,100 1,053 031

Goodman U.S. Finance Four LLC

4.500% due 15/10/2037 1400 1,187 035

HCA, Inc.

5.200% due 01/06/2028 200 199 0.06

5.500% due 01/06/2033 300 300 0.09

Hyundai Capital America

1.000% due 17/09/2024 550 518 0.16

1.650% due 17/09/2026 1,100 974 029

S—

727

\¢
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Intel Corp.
5.125% due 10/02/2030

$ 500§

Jackson National Life Global Fundmg

6.132% due 28/06/2024

Marriott International, Inc.

3.500% due 15/10/2032 1,400
MassMutual Global Funding

5.050% due 07/12/2027 600
Mercedes-Benz Finance North America LLC
4.800% due 30/03/2028 700
Metropolitan Edison Co.

5.200% due 01/04/2028 300
Morgan Stanley

5.050% due 28/01/2027 600
National Securities Clearing Corp.
5.000% due 30/05/2028 550
5.100% due 21/11/2027 500
NextEra Energy Capital Holdings, Inc.
3.550% due 01/05/2027 1,
6.051% due 01/03/2025 400
Niagara Mohawk Power Corp.

4.278% due 15/12/2028 1,600
Nissan Motor Acceptance Co. LLC
2.450% due 15/09/2028 1,360
NNN REIT, Inc.

4.300% due 15/10/2028 1,200
Ohio Power Co.

5.000% due 01/06/2033 500
Omega Healthcare Investors, Inc.

4.500% due 15/01/2025 1,200
Oncor Electric Delivery Co. LLC

4.300% due 15/05/2028 500
Oracle Corp.

4.650% due 06/05/2030 300
6.150% due 09/11/2029 (f) 300
Pacific Gas & Electric Co.

3.150% due 01/01/2026 800
3.750% due 15/02/2024 A 1,600
4.550% due 01/07/2030 700
Pacific Life Global Funding

4.900% due 04/04/2028 400
Penske Truck Leasing Co. LP

3.450% due 01/07/2024 1,200
Pioneer Natural Resources Co.

5.100% due 29/03/2026 300
Public Service Co. of Colorado

1.900% due 15/01/2031 1,100
Santander Holdings USA, Inc.

6.499% due 09/03/2029 575
SBA Tower Trust

2.328% due 15/07/2052 1,100
Southern Power Co.

0.900% due 15/01/2026 1,000
Southwest Airlines Co.

5.250% due 04/05/2025 300
Southwest Gas Corp.

5.450% due 23/03/2028 500
T-Mobile USA, Inc.

4.800% due 15/07/2028 500
4.950% due 15/03/2028 600
Toyota Motor Credit Corp.

5.810% due 11/12/2023 400
Truist Financial Corp.

4.873% due 26/01/2029 300
U.S. Bancorp

4.653% due 01/02/2029 500
United Airlines Pass-Through Trust
2.875% due 07/04/2030 993
Venture Global LNG, Inc.

8.125% due 01/06/2028 250
8.375% due 01/06/2031 250
Volkswagen Group of America Finance LLC
4.750% due 13/11/2028 1,100
Weyerhaeuser Co.

4.750% due 15/05/2026 800

506
450
1,208
610
699
303
598

553
501

1422

1,516
1,069
1,126
494
1,153
494

29
317

748
1,573

300
905
584
951
904
299
502

494
59

401
291
483
879

252
252

1,080

795

(B4 F) (Bf - F) bk (%)

0.17
0.15

043
0.12

0.09
0.10

0.22
0.19
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WRKCo, Inc.

4.650% due 15/03/2026 $ 1600 $ 1569 047

Wynn Las Vegas LLC

5.500% due 01/03/2025 1,600 1,570 047
60,341 18.02

MUNICIPAL BONDS & NOTES

JobsOhio Beverage System Revenue Notes, Series 2023
4.433% due 01/01/2033 600 597 0.18

Louisiana Local Government Environmental Facil &
Community Development Auth Revenue Bonds,
Series 2023

5.048% due 01/12/2034 500 509 0.15

New York State Urban Development Corp. Revenue
Notes, Series 2020

1.496% due 15/03/2027 1,400 _ 1,258 038

2364 071

NON-AGENCY MORTGAGE-BACKED SECURITIES

Citigroup Mortgage Loan Trust

3.904% due 25/09/2037 A 119 104 0.03
Citigroup Mortgage Loan Trust, Inc.

4.189% due 25/08/2035 3 000
Countrywide Home Loan Reperformmg REMIC Trust
5.478% due 25/01/2036 223 007
Credit Suisse First Boston Mortgage Secuntles Corp.
6.138% due 25/02/2033 35 34 001
GSR Mortgage Loan Trust

4.056% due 25/09/2035 31 30 001
4.235% due 25/06/2034 18 17 001
HomeBanc Mortgage Trust

5.498% due 25/12/2036 4 42 001
JPMorgan Mortgage Trust

4.018% due 25/08/2034 1 1000
4.067% due 25/08/2035 101 97 003
4.113% due 25/04/2035 51 47 001
4.152% due 25/07/2035 0 0 0.0
MortgagelT Trust

5.658% due 25/12/2035 18 113003

NAAC Reperforming Loan REMIC Trust Certificates
6.500% due 25/02/2035 A 338 307

PHH Alternative Mortgage Trust

5.458% due 25/02/2037 467 35 0.1

Structured Adjustable Rate Mortgage Loan Trust

5.355% due 25/04/2035 53 002

WaMu Mortgage Pass-Through Cemflcates Trust

3.855% due 25/12/2035 409 0.12

3.866% due 25/09/2035 51 47 001

5.718% due 25/10/2045 355 335 0.10

Wells Fargo Commercial Mortgage Trust

2.652% due 15/08/2049 1 1,006 030
3222 09

Fannie Mae

4.095% due 01/05/2038 184 187 0.06

4.550% due 01/05/2028 500 504 0.15

5.518% due 25/11/2042 132 130 0.04

5.738% due 25/10/2041 341 334 010

Fannie Mae, TBA

3.000% due 01/06/2040 25200 22372 6.68

Freddie Mac

4.000% due 01/02/2030 -

10412042 42 41 001
5.427% due 15/07/2034 698 686 0.20
Ginnie Mae
3.000% due 15/10/2049 270 245 007
4.000% due 15/02/2050 91 87 0.03
5.318% due 20/02/2067 39 394 012
5.358% due 20/04/2064 195 194 0.06
5.431% due 20/01/2072 275 267 0.08
5.458% due 20/10/2065 361 360 0.11
5.681% due 20/10/2072 597 593 0.18
5.731% due 20/01/2073 506 499 0.15
5.801% due 20/01/2073 916 906 0.27
5.811% due 20/02/2073 1,200 1,191 036

EEEE Bl NHAE

4R (B F) (B0 F) HCE (%)
5.831% due 20/01/2073 $ 905% 899 027
5.951% due 20/12/2072 404 404 0.12
6.464% due 20/04/2067 1,360 1,354 040
Uniform Mortgage-Backed Security
3. 500% due 01/05/2035

2,375 2218 066
4.000% due 01/09/2030 -

01/10/2052 1,389 1322 039
4.500% due 01/05/2053 1,598 1,551 046
5.000% due 01/05/2053 18398 18135 542
5.500% due 01/01/2033 -

01/04/2034 27 28 001
Uniform Mortgage-Backed Security, TBA
3.000% due 01/07/2053 19000 16886 504
3.500% due 01/06/2053 30800 28325 846
4.000% due 01/07/2053 15900 15033 449
4.500% due 01/07/2053 8,000 7,753 231
5.000% due 01/06/2053 1,600 1,576 047
5.500% due 01/07/2053 17,700 _ 17,688 528

142,162 42.45
U.S. Treasury Bonds
1.375% due 15/11/2040 5,500 3692 1.10
1.375% due 15/08/2050 1,100 638 0.19
1.625% due 15/11/2050 1,600 992 030
1.875% due 15/02/2041 1,100 802 024
2.000% due 15/11/2041 1,500 1,103 033
2.000% due 15/02/2050 4,100 2808 084
2.250% due 15/08/2049 400 291 0.09
2.250% due 15/02/2052 1,300 938 028
2.750% due 15/08/2042 2,000 1,660 0.50
2.750% due 15/11/2042 2,800 2317 069
2.875% due 15/05/2043 1,200 1,011 030
2.875% due 15/08/2045 1,900 1,576 047
2.875% due 15/05/2049 400 331 010
2.875% due 15/05/2052 600 497 015
3.000% due 15/02/2049 400 339 0.10
3.125% due 15/08/2044 5,600 4874 145
3.375% due 15/05/2044 11,800 10,708 3.20
3.625% due 15/02/2053 6,600 6341 1.89
4.000% due 15/11/2042 700 701 021
4.000% due 15/11/2052 800 823 025
4.250% due 15/05/2039 700 739 022
4.375% due 15/11/2039 2,000 2137 064
4.625% due 15/02/2040 500 550 0.16
U.S. Treasury Inflation Protected Securities (d)
0.125% due 15/10/2024 1,412 1,365 041
0.125% due 15/07/2031 1,689 1,518 045
0.125% due 15/01/2032 653 583 0.17
0.125% due 15/02/2051 116 77 002
0.250% due 15/02/2050 470 328 0.10
0.500% due 15/04/2024 479 467 014
0.625% due 15/01/2024 3,880 3812 114
0.625% due 15/07/2032 1,558 1451 043
0.625% due 15/02/2043 525 431 013
0.750% due 15/02/2045 384 318 0.10
0.875% due 15/02/2047 125 105 0.03
1.000% due 15/02/2049 240 206 0.06
1.375% due 15/02/2044 388 366 0.1
U.S. Treasury Notes
2.125% due 30/09/2024 10,900 _ 10518 3.14
67,413 2013

Total United States 285,502 85.25

SHORT-TERM INSTRUMENTS
COMMERCIAL PAPER

Amcor Flexibles North America

5.430% due 27/06/2023 400 3% 0.12
AMEREN Corp.

5.380% due 16/06/2023 700 698 021
American Electric Power Co., Inc.

5.450% due 26/06/2023 550 548 0.16
AT+T, Inc.

5.700% due 19/03/2024 500 476 014
Becton Dickinson+Co.

5.210% due 07/06/2023 300 300 0.09
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iR (B F) (Bt FIHE (%) #84A (BT - F) (Bifi - F) L% (%)
Constellation Brands, Inc. Walgreens Boots Alliance
5.580% due 08/06/2023 $ 300 $ 300 0.09  6.000% due 05/07/2023 $ 500 $ 497 0.15
5.600% due 20/06/2023 300 299 0.09  6.000% due 06/07/2023 600 597 0.18
Crown Castle
5.940% due 2210612023 300 299 009 TotalShot-Temn 5211 156
Enbridge (U.S.), Inc. o
5.320% due 02/06/2023 400 400 012 Total Transferable Securities $ 401,377 119.85
VW Credit, Inc.

5.340% due 12/06/2023 400 399 0.12

REPURCHASE AGREEMENTS

ZEUER LARZHO LRZNO SRE
fHiflE.

HMEIEF HHEF RFEA  BHA HEEE HR fiifiE. SZEO R (%)

BPS 5.090% 31/05/2023 01/06/2023  $ 28,300  U.S. Treasury Inflation Protected Securities
0.750% due 15/07/2028 $(28924) $ 28300 § 28304 8.45
5.120  31/05/2023 01/06/2023 4,200 U.S. Treasury Notes 0.500% due 28/02/2026 (4,288) 4,200 4,201 1.25
JPS 5.170  01/06/2023 02/06/2023 27,500 U.S. Treasury Bonds 2.375% due 15/05/2051 (27,539) 27,500 27,504 8.21
Total Repurchase Agreements $ (60,751) $ 60,000 $ 60,009 17.91

(M Includes accrued interest.

FINANCIAL DERIVATIVE INSTRUMENTS DEALT IN ON A REGULATED MARKET (amounts in thousands*, except number of contracts)
* A zero balance may reflect actual amounts rounding to less than one thousand.

FUTURES

i SRR E

47 L fRA 2498 RERTH (GB) 48 LE R (%)
Euro-Bobl June Futures Short 06/2023 80 S (251) (0.08)
Euro-BTP Italy Government Bond June Futures Short 06/2023 34 (156) (0.05)
Euro-Bund 10-Year Bond June Futures Short 06/2023 97 (441) (0.13)
Euro-Buxl 30-Year Bond June Futures Short 06/2023 6 (41) (0.01)
Euro-OAT France Government 10-Year Bond June Futures Short 06/2023 3 (14) 0.00
Japan Government 10-Year Bond June Futures Short 06/2023 9 (209) (0.06)
U.S. Treasury 2-Year Note September Futures Long 09/2023 61 5 0.00
U.S. Treasury 5-Year Note September Futures Long 09/2023 252 (12) 0.00
U.S. Treasury 10-Year Note September Futures Short 09/2023 20 (3) 0.00
U.S. Treasury 10-Year Ultra September Futures Long 09/2023 12 10 0.00
U.S. Treasury 30-Year Bond September Futures Long 09/2023 2 2 0.00

$ (1,110 (0.33)

WRITTEN OPTIONS
OPTIONS ON EXCHANGE-TRADED FUTURES CONTRACTS

ki) ALSAY T4 A 2% TUSTL Bl HE (%)
Put - CBOT U.S. Treasury 10-Year Note July Futures $ 113.000 23/06/2023 6 $ @ 3 (2) 0.00
Call - CBOT U.S. Treasury 10-Year Note July Futures 118.000 23/06/2023 6 (3) (1) 0.00
Put - CBOT U.S. Treasury 10-Year Note July Futures 126.000 23/06/2023 4 (4) (3) 0.00
Call - CBOT U.S. Treasury 30-Year Bond July Futures 134.000 23/06/2023 4 (4) (1) 0.00
$03 § (O 0.00
Total Financial Derivative Instruments Dealt in on a Regulated Market $ (1.117) (0.33)

CENTRALLY CLEARED FINANCIAL DERIVATIVE INSTRUMENTS (amounts in thousands*)
* A zero balance may reflect actual amounts rounding to less than one thousand.

CREDIT DEFAULT SWAPS ON CORPORATE, SOVEREIGN AND U.S. ICIPAL ISSUES - SELL PROTECTION(™

SREE [El 7 2 HR & Fi] bkl BETAY REBFMH R & HEE (%)
AT&T, Inc. 1.000% 20/06/2023 $ 800 $ 2 0.00
AT&T, Inc. 1.000 20/06/2024 1,500 9 0.00
AT&T, Inc. 1.000 20/12/12027 600 0 0.00
Barclays Bank PLC 1.000 20/12/12023 € 300 1 0.00
General Electric Co. 1.000 20/12/2023 $ 600 19 0.01
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SRAE [E & 2 B 1] HAE BETAY %iiﬁnﬂﬂﬁ(iﬁ # tt$(%)

General Electric Co. 1.000% 20/06/2024 $ 300 $ 0.00
General Electric Co. 1.000 2011212024 1,300 33 0.01
Verizon Communications, Inc. 1.000 20/12/2027 100 0 0.00
Verizon Communications, Inc. 1.000 20/06/2028 1,200 0 0.00

$ 67 0.02

CREDIT DEFAULT SWAPS ON CREDIT INDICES - BUY PROTECTION®

R E
AVTIIR/bSvT B G ©F ##A  Menk® AEBEEORE IE 0o
CDX.HY-38 5-Year Index (5.000)% 20/06/2027 $ 7,938 $ (510) (0.15)

CREDIT DEFAULT SWAPS ON CREDIT INDICES - SELL PROTECTION(™

i N E
LT IIR RS EESheH  AME  MERA” REEEE0EE LR (%)

CDX.IG-40 5-Year Index 1.000% 20/06/2028 $ 2,000 S 11 0.00
ZHEFD _ A E
X/ RN EBEHNATIIR EIEEF] LIzl BETE KREHH (G8) & L3 (%)
Receive 1-Day GBP-SONIO Compounded-OIS 0.900%  15/03/2052 £ 700 $ 375 0.1
Receivel4) 1-Day GBP-SONIO Compounded-OIS 3.250 20/09/2053 600 58 0.02
Pay 1-Day JPY-MUTKCALM Compounded-0IS 0.123 22/08/2039 ¥ 109,610 (103) (0.03)
Receivel4) 1-Day JPY-MUTKCALM Compounded-0IS 0.250 17/03/2031 10,840,000 862 0.25
Receive 1-Day JPY-MUTKCALM Compounded-0IS 0.500 15/03/2042 203,000 58 0.02
Receive 1-Day JPY-MUTKCALM Compounded-0IS 0.662 19/04/2042 18,000 7 0.00
Receive 1-Day JPY-MUTKCALM Compounded-0IS 0.800 15/06/2052 52,000 22 0.01
Receive 1-Day USD-Secured Overnight Financing Rate Compounded-OIS 1.750 15/06/2032  § 500 2) 0.00
Receive 1-Day USD-Secured Overnight Financing Rate Compounded-0IS 1.750 2111212052 5,700 432 0.13
Pay 1-Day USD-Secured Overnight Financing Rate Compounded-OIS 1.788 03/05/2027 3,000 (201) (0.06)
Pay 1-Day USD-Secured Overnight Financing Rate Compounded-0IS 2.850 29/08/2027 7,400 (256) (0.08)
Receive 1-Day USD-Secured Overnight Financing Rate Compounded-OIS 3.050 14/12/2052 690 23 0.01
Pay 1-Day USD-Secured Overnight Financing Rate Compounded-0IS 3340 23/02/2030 500 (3) 0.00
Pay 1-Day USD-Secured Overnight Financing Rate Compounded-OIS 3.470 22/02/2030 600 1 0.00
Pay 1-Day USD-Secured Overnight Financing Rate Compounded-OIS 3.525 02/03/2030 200 1 0.00
Pay 1-Day USD-Secured Overnight Financing Rate Compounded-0IS 3.800 10/03/2028 600 6 0.00
Pay 6-Month EUR-EURIBOR 1.000 18/05/2027 € 4,400 (274) (0.08)
Pay 6-Month EUR-EURIBOR 2.547 09/03/2033 500 8) 0.00
Pay4) 6-Month EUR-EURIBOR 3.000 20/09/2033 8,800 124 0.04
$ 1,122 034
Total Centrally Cleared Financial Derivative Instruments $ 690 0.21

(

If the Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) pay to the buyer of
protection an amount equal to the notional amount of the swap and take delivery of the referenced obligation or underlying securities comprising the referenced index or
(ii) pay a net settlement amount in the form of cash, securities or other deliverable obligations equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

If the Fund is a buyer of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) receive from the seller of
protection an amount equal to the notional amount of the swap and deliver the referenced obligation or underlying securities comprising the referenced index or (ii) receive a
net settlement amount in the form of cash, securities or other deliverable obligations equal to the notional amount of the swap less the recovery value of the referenced
obligation or underlying securities comprising the referenced index.

The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined
under the terms of that particular swap agreement.

t

This instrument has a forward starting effective date. See Note 2, Securities Transactions and Investment Income, in the Notes to Financial Statements for further information.

OTC FINANCIAL DERIVATIVE INSTRUMENTS (amounts in thousands*, except number of contracts)
* A zero balance may reflect actual amounts rounding to less than one thousand.

PURCHASED OPTIONS
INTEREST RATE SWAPTIONS

EEHEF EHEHD LEE
HBIHEF R AVTYOR IR TEER TEHR  BETAO JR b OBl R (%)
BOA Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR  Receive 3.750% 12/09/2023 8,700 $ 70§ 84 0.03
FAR Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR  Receive 3.750 11/09/2023 8,300 62 80 0.02
MYC Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR  Receive 3.750 11/09/2023 8,100 62 78 0.02

$194 §$ 242 007
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WRITTEN OPTIONS

INTEREST RATE SWAPTIONS
EHEFI EHEFD TLEE
WEIHEF $RHR ATIIR X ZER TEEF TEMR  BETAO TUITL B HE (%)
BOA Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4.250% 12/09/2023 8,700 $ (43§ (51) (0.02)
Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4.750 12/09/2023 8,700 (26) (25)  (0.01)
BPS Call - OTC 30-Year Interest Rate Swap ~ 3-Month USD-LIBOR Receive 3,000 03/07/2023 100 [Q)] (1) 0.00
Put - OTC 30-Year Interest Rate Swap 3-Month USD-LIBOR Pay 3.400 03/07/2023 100 (1) 0 0.00
FAR Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4.233  11/09/2023 8,300 (39) (50)  (0.01)
Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4.715  11/09/2023 8,300 (23) (26)  (0.01)
Call - OTC 30-Year Interest Rate Swap 3-Month USD-LIBOR Receive 3.000 03/07/2023 100 (1) (1) 0.00
Put - OTC 30-Year Interest Rate Swap 3-Month USD-LIBOR Pay 3.400 03/07/2023 100 (1) 0 0.00
GLM Call - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Receive 3.050 16/06/2023 600 (3) (1) 0.00
Put - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Pay 3.500 16/06/2023 600 (3) (3) 0.00
Call - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Receive 3.100 20/06/2023 700 (3) 2) 0.00
Put - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Pay 3.600 20/06/2023 700 (3) ) 0.00
Call - OTC 10-Year Interest Rate Swap 6-Month EUR-EURIBOR  Receive 2.067 09/06/2023 600 (7) 0 0.00
Put - OTC 10-Year Interest Rate Swap 6-Month EUR-EURIBOR  Pay 3.140  09/06/2023 600 (8) (1) 0.00
Call - OTC 7-Year Interest Rate Swap 3-Month USD-LIBOR Receive 3.000 20/06/2023 1,000 (3) (2) 0.00
Put - OTC 7-Year Interest Rate Swap 3-Month USD-LIBOR Pay 3.500 20/06/2023 1,000 (3) (5) 0.00
MYC Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4.233 11/09/2023 8,100 (39) (48)  (0.01)
Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR Pay 4715 11/09/2023 8,100 (23) (25 (0.01)

$ (230) § (243)  (0.07)

(M Notional Amount represents the number of contracts.

CREDIT DEFAULT SWAPS ON CORPORATE, SOVEREIGN AND U.S. MUNICIPAL ISSUES - SELL PROTECTION(

PAZYEN *%Eﬁ#ﬂﬁ A A

WBIHEF SRBEAE ExERes HHE BErA? Fil(Em (8) & Bl EEEE (%)
BOA Africa Government International Bond 1.000%  20/12/2026  $ 1,000 $ (47 S (4) $ (51)  (0.02)
GST Colombia Government International Bond 1.000 20/06/2027 900 (36) 3) (39)  (0.01)
Colombia Government International Bond 1.000 20/12/2027 500 (44) 15 (29)  (0.01)
MYC Colombia Government International Bond 1.000 20/06/2027 100 (6) 2 (4) 000
Colombia Government International Bond 1.000  20/12/2027 100 (9) 3 (6)  0.00
South Africa Government International Bond 1.000 20/12/2026 2,000 (90) (11 (101)  (0.03)
$ (232) § 2 $ (230)  (0.07)

(M If the Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) pay to the buyer of
protection an amount equal to the notional amount of the swap and take delivery of the referenced obligation or underlying securities comprising the referenced index or
(ii) pay a net settlement amount in the form of cash, securities or other deliverable obligations equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined
under the terms of that particular swap agreement.

FORWARD FOREIGN CURRENCY CONTRACTS

REBHETHE RHOEE

HBIHEF RFEA SZIEAEE ZEER RRBFHS KRR (8) # 3 (%)
AZD 06/2023 AUD 101 $ 66 1 $ 0 $ 1 0.00
07/2023 $ 66 AUD 101 0 (1) (1) 0.00
BOA 06/2023 881 1,331 0 (20) (20) (0.01)
06/2023 127 TWD 3,908 0 0 0 0.00
09/2023 TWD 3,870 $ 127 0 0 0 0.00
BPS 06/2023 € 50,278 55,630 2,029 0 2,029 0.61
06/2023 IDR 194,286 13 0 0 0 0.00
06/2023 PEN 2,034 537 0 (14) (14) 0.00
06/2023 TWD 25,029 821 6 0 6 0.00
06/2023 $ 1,567 CLP 1,290,758 14 0 14 0.00
06/2023 389 € 359 0 ™ ) 0.00
06/2023 210 IDR 3,149,882 0 0 0 0.00
06/2023 7 ILS 26 0 0 0 0.00
08/2023 ZAR 1,808 $ 97 7 0 7 0.00
BRC 08/2023 $ 56 ¥ 7471 0 (2 (2) 0.00
08/2023 ZAR 2, 1 87 $ 118 9 0 9 0.00
CBK 06/2023 € 160 5 0 5 0.00
06/2023 IDR 19,557, 732 1318 14 0 14 0.00
06/2023 MXN 191 1 0 0 0 0.00
06/2023 PEN 5,698 1,513 0 (32) (32) (0.01)
06/2023 SGD 1,654 1,251 30 0 30 0.01
06/2023 TWD 15 0 0 0 0 0.00
06/2023 $ 109 IDR 1,629,235 0 0 0 0.00
06/2023 400 INR 32,737 0 (5) (5) 0.00
06/2023 1,318 TWD 40,283 0 (8) (8) 0.00
08/2023 CLP 1,299,422 $ 1,588 10 0 10 0.00
08/2023 CNH 34 5 0 0 0 0.00
08/2023 $ 54 PEN 212 3 0 3 0.00
CLy 08/2023 CNH 38 $ 6 0 0 0 0.00
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GLM 06/2023 WD 44,643 $ 1457 $ 5 $ 0 $ 5 0.00
07/2023 BRL 1,297 241 0 (11 (11) 0.00
09/2023 $ 850 TWD 25,871 0 0 0 0.00
JPM 06/2023 851 INR 69,658 0 9) 9 0.00
MBC 06/2023 438 € 402 0 9 9) 0.00
06/2023 19,674 £ 15,905 38 0 38 0.01
06/2023 1,158 IDR 17,651,590 18 0 18 0.01
07/2023 € 206 220 0 0 0 0.00
07/2023 £ 15,905 19,688 0 (40) (40) (0.01)
MYl 06/2023 IDR 2,145,474 145 2 0 2 0.00
06/2023 WD 67 2 0 0 0 0.00
06/2023 $ 281 WD 8,590 0 (2) (2) 0.00
08/2023 WD 4,134 $ 136 1 0 1 0.00
08/2023 $ 806 ¥ 107,064 0 (30) (30) (0.01)
08/2023 2 TWD 67 0 0 0 0.00
SCX 06/2023 WD 1,227 $ 40 0 0 0 0.00
06/2023 $ 1,021 € 937 0 (22) (22) (0.01)
06/2023 25 IDR 380,363 0 0 0 0.00
S0G 06/2023 AUD 668 $ 437 4 0 4 0.00
06/2023 $ 52,532 € 48,929 0 (370) (370) (0.11)
07/2023 € 48,929 $ 52,635 371 0 371 0.11
07/2023 $ 437 AUD 668 0 @ @) 0.00
SSB 06/2023 974 PEN 3,694 28 0 28 0.01
TOR 06/2023 AUD 354 $ 231 2 0 2 0.00
07/2023 $ 231 AUD 354 0 2) 2) 0.00
08/2023 3N ¥ 49,310 0 (15) (15) 0.00
UAG 06/2023 AUD 81 $ 53 1 0 1 0.00
06/2023 £ 15,905 19,863 150 0 150 0.04
07/2023 $ 53 AUD 81 0 (1) (1) 0.00
09/2023 ZAR 29,333 $ 1,673 208 0 208 0.06
$ 2,956 $ (604) $ 2,352 0.70
Total OTC Financial Derivative Instruments $ 2,121 0.63
SECURITIES SOLD SHORT
EmeE Sl AR
fidil (B F) (B F) HE(%)

U.S. GOVERNMENT AGENCIES

Uniform Mortgage-Backed Security, TBA

2.000% due 01/07/2053 $ 150 § (1,239 0.37)
2.500% due 01/06/2053 3,700 (3,164) (0.94)
Total Securities Sold Short $ (4399 (1.31)
Total Investments $ 458672  136.96
Other Current Assets & Liabilities $ (123,774)  (36.96)
Net Assets $ 334,898  100.00
NOTES TO SCHEDULE OF INVESTMENTS (amounts in thousands*):
*  Azero balance may reflect actual amounts rounding to less than one thousand.
A Security is in default.
(a) Security is an Interest Only (“I0”) or 10 Strip.
(b) When-issued security.
(c) Zero coupon security.
(d) Principal amount of security is adjusted for inflation.
(e) Contingent convertible security.
(f) Restricted Securities:

ROEE
RiTHR H—Ry bzt 1= Bi5H aZ b B L (%)
Oracle Corp. 6.150% 09/11/2029 07/11/2022 $ 300 $ 317 0.10

Cash of $5,714 has been pledged as collateral for exchange-traded and centrally cleared financial derivative instruments as at 31 May 2023.

727
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Collateral i iged for OTC Financial
The following is a summary by counterparty of the fair value of OTC financial derivative ir and collateral (received)/pledged as at 31 May 2023:
IEBEIRERRD ER O (ZH) vk X
WEIEF i fi& EAN  THRBE—T ="
BOA $  (63) $ 0 $ (63)
BPS 2,034 (1,800 234
BRC 7 0 7
CBK 17 0 17
FAR 3 0 3
GLM (22) 0 (22)
GST (68) 0 (68)
JPM 9) 0 (9)
MBC 7 0 7
MYC (106) 0 (106)
MYl (29) 0 (29)
SCX (22) 0 (22)
S0G 1 0 1
SSB 28 0 28
TOR (15) 0 (15)
UAG 358 (290) 68

) Net exposure represents the net receivable/(payable) that would be due from/to the counterparty in the event of default. See Note 6, Market and Credit Risk, in the Notes to
Financial Statements for more information regarding credit and counterparty risk.
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