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(2) BEBEMILZAM (202446 53081R*#E)

PRINCIPAL
AMOUNT VALUE
(000) (000=)

INVESTMENTS IN SECURITIES 123

Santos Finance Ltd.

J643% due 04282031 3 100 % ]
667 5% due (3132033 a0 a8
Westpac Banking Corp.

3131% due D4/1152031 EUR 700

1363

AFG Trust

5041% due 03072053 ALID 230 153
5.541% due 1111072055 20 334
Bluestone Prime Trust

5 54E% due 071472085 500 334
Eluestone Sapphire XXV

5.350% due 092172053 15 0
Firstmac Mortgage Funding Trust No.4

5.099% due 02132053 2686 183
1DOL Trust

5.300% due D3Z1/2054 1,000 B3

La Trobe Financial Capital Markets Trust

5094% due 011472053 194 130
Liberty PRIME
4.839% due 012572053 249 1686
Lion Trust
2:317% due 051132055 1,000 BEE
Pepper |-Prime Trust
4 835% due 07152053 1056 10
Pepper Residential Securities Trust No.30

due D1/1572063 150 100
PUMA
5278% due DAT32055 1,200 801
Resimac Premier
4871% due (2132053 266 176
Westpac Securitisation Trust
5350% due 082172055 798 534

4373
Australia Government Bond
3.250% due 0472172029 4,200 2,705
New Soath Wales Treasury Corp.
4750% due (V2035 1,600 1,037
South Australian Government Financing Authority
1.750% due 052472032 100 5
Treasary Corp. of Victoria
2 250% due (8152033 1,100 585
4250% due 12702032 100 B4
— L

Total Asstralia 10,180
(Cost $10,632)

6 314% due D42572034 5 50D 603

Bacardi Ltd.
4.700% due 05152028 100 a

PRINGIPAL
AMOUNT VALUE
1000x) 1000k
Total Bermuda 3 700
[Cost $639)
DRPORATE E 3 DTES 0.3°
Enbridge, Inc.
5.700% due 03082033 3 200 an
B6.350% due 0322720 100 100
Toronto-Dominion Bank
3.191% due 021672029 EUR 100
Canada Government Bond
3.750% due 050172025 CAD 300 218
Total Canada 1,268
(Cost $1,272)
Anchorage Capital CLO 9 Ltd.
B.730% due 07/157032 ] 50 0
Anchorage Capital CLO Ltd.
TED% due 107152031 (c] 50 i)
Eetony CLO 2 Ltd.
.67 1% due (4307031 461 462
Carlyle Global Market Strategies CLO Ltd.
6.566% due 072072031 pre] m
CarVal CLO | Ltd.
EB.554% due 0711672031 500 =0
Dryden 58 CLD Ltd.
B.5/%% due 071772031 ar2 412
Dryden Senior Loan Fund
6.570% due 04157028 bt i} 25
Elmwood CLO VII Ltd,
B.947% due 0111777034 600 B02
i
1 405 A0B
HERA Commercial Mortgage Ltd.
6.495% due 0211872038 145 143
LoanCore Issuer Ltd.
6.663% due 0111772037 438 433
35 245
Mountain View CLO XVI Ltd.
6 769% due 04157034 100 101
Northwoods Capital XIV-B Ltd.
6.574% due 111372031 500 02
DZLm Ltd.
B.475% 100030 500 0
Rad CLO 4Ltd.
0.000% due 04257032 510 801
Regatta XV Funding Ltd.
6.523% due 10257031 600 601
a0 a0
Vibrant CLO IV Ltd.
6.706% due 0772072032 50 50

PRINGIFAL
AMOUNT VALUE
) 000
$ B713
ORI
Gaci First Investment Co.
5000% due 0172972009 ] 1,000 388
Total Cayman lkslands 8,707
(Cost $9,696)
ST
69 %
Total Chile 258
(Cost $266)
T ——
China Government International Bond
2 B00% due D2T1/2052 CNY 8,400
2 520% due D52572030 13,500
2 BE0% due 0572172030 B,600
2. 750% due (272052 4,000
2 BO0% due 1171572032 18,000
3 0% due 052772031 11,300
3.150% due D4 52053 6,600
3270% due 1171972030 4,700 I
3 390% due [ 050 300 14
3530% due 101872051 4,700 182
3720% due 041272051 1,200 205
J810% due 031472050 1,500 260
Total China 12,355
(Cost $11,931)

Jyshe Realkredit A/S

1.000% due 100172050 DEK 24 3
1.500% due 100172050 123 14
1.500% due 100172053 i 33
2.000% due 100172050 7 1
2 500% due 100172047 1 0
Nordea Kredit Realkreditaktieselshab
1.000% due 100172050 26 3
1.500% due 10:0172050 1,262 142
1.500% due 10:0172053 387 43
2 000% due 10012050 16 2
2 500% due 100172047 4 1
3000% due 100172047 1 0
Nykredit Realkredit A/S
1.000% due 100172050 162 17
1.000% due 10M0172053 92 1]
1.500% due 100172050 3 43
1.500% due 100172052 1250 142
2000% due 100172050 nz? 26
2.500% due 100172047 2 0
3000% due 100172047 2 1
5000% due 100172053 10,657 1,562
Realkredit Danmark A/S
1.000% due 04172025 39,800 5,624
1.000% due 10:0172050 ! 8
1.000% due 10M0172053 19 20
1.500% due 100172053 1,758 183
3 3
] 8 1
3 000% due 07,/0172046 1 0
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PRINCIPAL
AMOUNT VALUE
00 (00s)
5000% due 100120583 DKK 57,527 § 8,352
6.000% due 100172053 ®7 ie]
Total Denmark 16,317
(Cost $16,505)
CORPORATE EONDS & MOTES 0.
BNP Paribas 5.A.
5 138% due 0171072030 5 400 395
5.497% due 05202030 700 637
7.000% due BE16/2028 (2)ib) 200 197
BPCE 5.A.
BE12% due 101372027 500 1]
Societe Generale S.A.
B631% due 011072034 400 413
2210
[SOVEREIGN ISSUES 0.8
France Government Bond
0.750% due 052572052 EUR 1120 BO1
21000% due 052572048 1,304 1,035
1,636
Total France 3,848
(Cost $4,456)
CORPORATE BONDS & NOTES 1.0%
Dentsche Bank AG
1.000% due 117192025 80D 848
3035% due 05282032 (gl 5 600 04
3.961% due 117262025 200 193
6.613% due 11/20:2023 (i1)] 624
7.146% due 0711372027 700 1
Total Germany 2,892

(Cost $2,908)

EREIGN ISSUES 0.2%
Hungary Government International Bond
0125 due 032172028 EUR 100 a
4:250% due D6/1672031 600 B42
Total Hangary 733
(Cost $719)

0 ional Bontl
3700% due 1053072043 5 300 223
Total Indonesia 229

(Cost $229)

Accunia Enropean CLO | DAC

4 BEE% due 07152030 EUR 3 3B
Arbour CLO XI DAC

5114% due 05152098 1,200 1,265
Awrium CLO IV DAC

4 653% due 01/16/2031 209 .1}
Elackrock European CLO IV DAC

4.756% due 07152030 415 444

PRNGPAL
AMOUNT VALLE
(000) 1000C)
Carlyle Enro CLO DAC
4.7118% due 081572032 EUR 50§ 55
CIFC Funding CLO Il DAC
4.95% due 01/157034 50 6
Citizen Irish Auto Receivables Trust DAC
4.424% due 1211572032 666 il
Contego CLO IV DAC
4.537% due 01/23/2030 100 107
Cumules Static CLO DAC
5.42%% due 047257033 E00 643
Dryden 35 Euro CLO DAC
4.865% due 01/17/2033 250 268
GoldenTree Loan Management EUR CLO 1 DAC
4627% due 102072030 193 07
Harvest CLO XXII DAC
4.755% due 01/157032 00 4
Invesco Euro CLO | DAC
4.556% due 071572031 00 ik}
Jubiles CLO X1 DAC
4 516% due 04/157030 80 86
OCP Ewro CLO DAC
4.777% due 03227034 50 4
Palmer Square Evropean Loam Funding DAC
4 BES% due 04157031 3% 3n
5.123% due 081572033 1,000 1,071
7.595
CORPORS JONDS & NO
AerCap Ireland Capital DAC
2 450% due 1077372026 § o 187
Total Ireland 7,782

[Cost $7,975)

ISRAEL 0.9%
ISOVEREIGN ISSUES 0.9%

lsrael Government International Bond

1.500% due 0141872027 EUR 50 437
3375 due 01152050 § 700 448
5.000% due 10/30/2026 ELR 1200 1,306
5.500% due 03/127034 t 300 286
Total Israsl 2,537
(Cost $2,664)

Cassa Depositi e Prestiti SpA

5.750% due 05052026 a0 m
ltaly Buoni Poliennali del Tesoro

2.800% due 030172067 EUR 46 35
4.350% due 11/01/2033 3,000 331
Total italy 3,625
[Cost $3,558)

JAPAN 1.0%
CORPORATE EONDS & NOTES 0.7%

Mitsubishi UFJ Financial Group, Inc.

2.30%% due 077202032 400 33
2.852% due 01/1272033 400 e
3 741% due 0307/2029 200 183
5242% due 041372023 50 2

PRINCIPAL
AMOUNT VALUE
000 000
‘Sumitomo Mitsui Trust Bank Ltd.
5350% due 0307/2034 § 600 § E02
1,960
SOVEREIGN ISSUES 0.3%
Japan Government International Bond
1.600% due 03720/2054 ¥ 180,000 1,033
Total Japan 2,993
(Cost §3,179)
SSET BACKED SECURITIES 0.5%
Compartment Driver UK Eight
5801% due 032572031 GBP 100 1,394
Total Luxembourg 1,394
(Cost §1,385)

Mexico Government International Bond

7 653% due 0572472031 § 1000 823

4 450% due 0572572032 EUR 300 38

6 350% due 02032035 § 200 202

Total Mexico 1,343

(Cost $1,365)

ULTINATIONAL 0.2%
RPORATE BONDS 2

Bacardi Ltd.

52504 due 017152029 300 296

Delta Air Lines, Inc.

4.750% due 1020:2028 300 232

NXP BY

5000% due 0171572033 100 pi

Total Multinational 686

(Cost $714)

SSET-BACHED SECURITIES 0.3%

Mila BV

4.373% due 09162041 EUR 150 807

Enel Finance International NV

3 500% due D4TE2028 3 400 a4

7.500% due 10/14/2032 200 m

ING Groep NV

4 550% due 10022028 200 195

487 5% due 05162029 (alib) 200 174

JT International Financial Services BY

3875 due 072672028 200 191

0ocI NV

6.700% due 03/16/2033 300 296
1,452

Domi BY

4 413% due 061572056 EUR 1,000 1073

Dutch Property Finance BY

4.514% due 0772872058 62 B7
1,140



PRINCIPAL
AMOUNT VALUE
000 Oy
Total Netherlands 3 3398
(Cost $3,453)
IORWAY 0.1%

CORPORATE BONDS & NOTES 0.1%
Variable Energi ASA
7.500% due 01/152028 5 200 21
[SOVEREIGN ISSUES 0.0%
Norway Government Bond
1.750% due 031372025 NOK 600 55
Total Norway 266
(Cost $278)

POLAND 0.3%
[SOVEREIGN ISSUES 0.3%

Poland Government International Bond

5 125% due 03/18/2034 § 550 542
5 500% due (3182054 200 194
Total Paland 736
(Cost $743)

CORPORATE EONDS & NOTES 0.3%

Banco EPI 5.A.

3.250% due 0372272030 EUR 700 745
Total Partugal 145
Cost $751)

C ORPOR

Qatar Energy

3125 due 0711272041 5 300 224

[SOVEREIGN ISSUES 0.1%

Qatar Government International Bond

4625 due DBIZAME 200 183

5103% due D4Z32048 300 233
476

Total Qatar 700

(Cost $846)

ROMANIA 0.7%

SBI—PIMCO H#RE#H#F7O71+T772F (DC)
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FRINGIPAL
AMGUNT VALLE
1000 100k)
4 87 5% du 07/18/2033 (1) ] 50¢ 489
1,268
Total Saudi Arabia 1.605
(Cost $1,658)

Singapore Government Bond

2.250% due 020172036 360 300 00
2625 due 08/01/2032 300 212
3.250% due 0B/D1/2054 1,000 165
Total Singapore 11717
[Cost $1,186)

SOUTH KOREA 2.9%

ISOVEREIGN ISSUES 2.9%

Korea Treasury Bond

2.000% due 061072031 KRW 680,250 456
2.125% due 061072027 1,070,300 155
2,375 due 1211072027 270,000 131
2.375% due 12/10/72028 1,523,200 1,069
2.375% due 12102031 472,800 324
2625 due 06/107028 1,220,400 66
3.250% due 06/10/72033 64,240 a7
3.500% due 091072028 3,313,700 2,460
4.250% due 12/10/2032 301,120 2,348
Total South Korea 8,518
(Cost $3,036)

SPAIN 0.9%

ISOVEREIGN ISSUES 0.9%

Spain Government Bond

1.450% due 0473077029 EUR 480 917
1.450% due 10312071 7 m
3.250% due 04307034 700 142
3.450% due 07/30/2066 790 51
Total Spain 2,673
(Cost $3,064)

SWITZERLAND 1.2%
CORPORATE BONDS & NOTES 1.2%

1.750% due 07132030 EUR 300 Fio}
2.000% due 041472033 500 Lliv]
3875% due 10202035 818 740
5.375% due 03222031 400 4%
6.625% due 032772009 200 230
Total Romania 2,081
(Cost $2,029)

AUDI ARABIA 0.5%

CORPORATI

Sawdi Arabian 0il Co.

2.250% due 112472030 5 400 337
Sawdi Government International Bond

3.750% due 012172055 1,100 178

UBS Group AG

3750% due 03262025 5 400 838

3 B69% due 011122028 400 378

4.194% due 040172031 50 467

4 262% due 010372028 500 480

B 442% dua 08/11/2028 300 307

S.016% due 117152033 300 362

UBS Switzerland AG

3.304% due 03057023 EUR 600 645

Total Swi 3,527

[Cost $3.569)

UNITED ARAE EMIRATES 0.5%

CORPORATE EONDS & NOTES 0.4%

Abu Dhabi Developmental Holding Co. PJSC

5375 due 050872028 ] 50 08

5 500% due D5U8/7034 400 41

DAE Sukuk Dife Ltd.

3750% due 021152026 00 133
1,112

FRINCIPAL
ANQUNT VALUE
(00k) (00k)

SOVEREIGN ISSUES 0.1
Abu Dhabi Government International Bond

367F% due 04162050 § 008 39

Total United Arab Emirates 1431

(Cost $1,547)

DRPORATE EONDS & NOTES 2.1%

Barclays PLC

5501% due DRDA2028 200 200

5630% due 031272030 600 B02

6 430% due 091372023 400 414

7.385% due 1122000 400 422

HSEC Holdings PLC

2 804% due 052472032 200 187

7 B48% due DG0472031 200 173

4 563% due 061972029 500 43

Imperial Brands Finance PLC

3.500% due 07/26:2026 300 268

Lioyds Banking Group PLC

5673% due D1O52035 50 438

5871% due O3DE2029 500 07

Nationwide Evilding Society

6.557% due 10182027 500 510

NatWest Group PLC

4 445% due D5TE2030 300 07

5076% due 0172772060 200 1497

5778% due 030172035 600 EBO2

Santander UK Group Holdings PLC

6 534% due 0110:2029 200 206

Standard Chartered PLC

1.456% due 011472027 400 s

Weir Group PLC

2.200% due 051372026 300 piind
6213

Atias Funding PLC

0.000% due 02072061 Gep 600 1013

Auburn 15 PLC

0.000% due 077202045 500 B33

Canada Square Funding PLC

6.158% due 06/17/2058 5 0

Eurosail PLC

3.953% due 12152044 EUR 125 133

Finshury Square PLC

6.033% due 1211672071 GBp 108 132

Holmes Master Issuer PLC

5776% due 101152072 600 760

Hops Hill No.4 PLC

0.000% due 0421/2058 600 760

Lanebrook Mortgage Transaction PLC

0.000% due 031572061 300 380

5 BE3% due 077202058 0 ]

London Wall Mortgage Capital PLC

53844 due 05152051 18 143

Pierpont Bt PLC

6.302% due 03217204 ™ 430

Pierpont BTL PLC

6.034% due 122272053 140 177




Arizo blic Service Co.
5700% 5034

Ashtead Capital, Inc.
5.350% due 107157033

2.300% due DBD1Z027

Bank of America Corp.
3.415% due 1220/2028
4.571% due 04272033
4.948% due 07/2212028
5.288% due 04257034
EAT Capital Corp.
B.343% due 09022030
Becton Dickinson & Co,
2.623% due 0520:2030

PRINCIPAL
AMOUNT VALUE
[n7:%) [n3:%)
PMF PLC
6. 184% due 071672060 5 4497 % B3l
Polaris FLC
B 000% due 127232058 41 51
Towd Point Mortgage Funding Granite 6 PLC
0.000% due 072072053 1,000 1,266
Tower Eridge F
6.014% due 112072063 B0 101
Trinity Square PLC
B 098% due 077152053 400 507
Twin Eridges PLC
6.055% due (BN22055 13 1686
6.155% due (6N22055 435 552
B.296% due 0515205 408 519
8,539
United Kingdom Gilt
1.125% due D1/3172039 200 1683
1.750% due DS0772037 150 140
3750% due 017282038 400 473
4 250% due 12072040 3,002 3,678
T
Total United Kingdom 19,208
(Cost $19,876)
NITED STATES 53.4%
Lendmark Funding Trust
2000% due D4A0A032 100 B34
Mariner Finance Issuance Trust
2.100% due 1172072036 700 B4l
Mavient Private Education Refi Loan Trust
2.170% due 011572063 38 35
Mavient Student Loan Trust
6.600% due (3252066 31 393
Ready Capital Mortgage Financing LLC
B410% due 077257036 103 103
SME Private Education Loan Trust
1 B00% due DI1572054 355 324
Synchrony Card Funding LLC
5040% due 03152080 600 83
2,728
AbbVie, Inc.
3200% due 1172172029 1,100 1,010
RES Corp.
1.375% due DV1572026 300 2
2 450% due 011572031 300 247
American Tower Corp.
2.100% due (6152030 60D a3
2.500% due 017152030 200 176
5800% due 111572033 100 2
Amge L
3 350% due 0222032 100 ]
4 X00% due (0172033 400 an
5.150% due 030272028 300 300
Anhewser-Busch InBev Worldwide, Inc.
5 550% due 0172372043 100 m

0.907% due 04207026

Black Hills Corp.
2.500% due 061572030
6.150% due 05157034
Boeing Co.

3 ED0% due 050172034
3 625% due 020172031
5 150% o 172030

SBI—PIMCO H#REHFOF+7T772F (DC)
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British Airways 20181 Class A Pass-Through Trust

4.125% due 0972072031

3.415% due 04157033
3 469% due 0457034
4.300% due 11152032

Centene Corp.

2.250% due 011572029

Cheniere Energy Partners LP
4.000% due 030172031

Citigromp, Inc.
2.976% due 11057030
3.070% due 022472028
4.417% due 033172031
4 B58% due 052472028
CNA Financial Corp.
5.125% due 021157034

Comcast Corp.

2.9371% due 110172056
Constallation Brands, Inc.
2.250% due 08/0172031

cations Operating LLC

Constellation Energy Generation LLC

6.125% due 011152034

PRINCIPAL
AMOUNT VALUE
000s) 000s)
S a0 00
400 il
600 555
400 38
100 100
100 £l
100 100
M5 330
50 72
1,500 1,488
400 396
100 104
400 35
¥ 100,000 1]
3 100 A4
200 4
100 81
| a4
200 78
Bl 5
a 42
100 86
200 1
48 45
200 164
200 178
300 57
b1 14
2 15
50 ]
200 1682
100 89
600 6
20 191
700 689
300 m
131 7
0 &5
i} 09

2250% due 0
3 650% due DA1/2027
CVS Health Corp.

5125 due 022172030
5875% due 06172053

Duke Energy Florida LLC
5875 due 117152033

Elevance Health, Inc.
2 250% due 05152030
5.375% due 061572034
Energy Transfer LP

5.300% due DAD1/2044
5.000% due D5/152048
5 100% due 120172028

Entergy Arlansas LLC
5.450% due DB/D1/2034
Essential Utilities, Inc.
3.351% due D41572050

§

[Evergy Hamsas Central, Inc.
5.900% due 111152033

Evergy Metro, Inc.

2 250% due 050172030
Eversource Energy
5.950% due 020172029
Ford Motor Co.

4 346% due 12/DR20C6 (i)

[Ford Motor Credit Co. LLC
4 000% due 1171372030
Global Payments, Inc.
4 350% due 080152027
Goldman Sachs Group,
1.250% due O20772029 EUR
2 363% due 072172032 l
2 B15% due DAZ22032

JEI1% due DHO2028 {i)

4 457% due DRZ372008

HCA, Inc.

3 500% due DID1/2050
3 B25% due 03152032
4 125% due 081572029
4 500% due 02/1572027
5.800% due D6D1/2053

JPMorgan Chase & Co.

2 577% due 04222031
2739% due 10152030

2 963% due 017252033

4 556% due 042672033

4 B51% due 07/252028
Mileage Plus Holdings LLC
5 500% due 06202027

Momongahela Power Co.
5 B50% due (1572034
Morgan Stanley

1.512% due 0772002027
5.123% due 020172023

5. 474% due 0772172034

6. 256% due 10M15/2020

MSLI, Inc.
3625 due 030172050

PRINCIPAL
AROUNT
)

400
200

300
200

200

400
300

13
400
300

36
200
100
500
400
500
200

100
20
100
200

2,100

300
200
100
250
100

650
100
30
300

1,600

120
400
200
500
200

1,500

200

VALUE
)

33
130

297
182

343
302

.
133
42

301

198

a7
164
B4
191
2,058

408

185
435
199

160



FRINCIPAL
AMOUNT VALUE
[n7:%) )
b due 100172031 5 200 § 176
NVR, Inc.
3 000% due 05152030 700 B21
DOeccidental Petrolesm Corp.
B 675% due 077152030 200 2
OMEDK, Inc.
5800% due 110172030 100 0z
Dracle Corp.
3950% due (2572051 (gl 100 14
Pacific Gas & Electric Co.
3.150% due DV/D1/2026 100 i}
3290% due 0612031 200 172
4 550% due 070172030 100 95
5.450% due 067152027 300 300
PacifiCorp
5.450% due (157034 300 296
Rewvity, Inc.
1.900% due D971 572028 100 B13
San Diego Gas & Electric Co.
1.700% due 1012080 300 245
Santander Holdings USA, Inc.
4 500% due 0711772025 200 131
Southern California Edison Co.
J600% due (0172045 1] L1}
J650% due (6/D172051 100 n
5450% due DBD12052 300 262
Southern California Gas Co.
2 550% due (20172030 150 121
Sysco Corp.
5750% due 011772029 700 mn
T-Mahile USA, lnc.
3:300% due (2152051 126 B
3 600% due 11152060 176 18
3875 due 04152030 400 a4
UMass Memorial Health Care Obligated Group
5.:353% due 070172052 200 19
United Airlines 2019-2 Class A Pass-Through Trust
2.300% due 050172028 B0 12
Vistra Operations Co. LLC
6.950% due 10152033 300 an
VMware LLC
2.200% due (8152031 100 Bl
4 700% due 05152030 100 a
Volkswagen Group of America Finance LLC
B 200% due 11N62028 50 516
Walls Fargo & Co.
2.353% due (022028 200 164
2972% due (21172031 100 87
% due DE2472008 300 288
3 554% due 05722028 100 95
4 508% due 077257028 1,600 1578
5.359% due 042472034 400 3%
Westil Air Brake T ies Corp.
3200% due 06152025 300 293
36949
| ORTGAGE-BACKED SEC |
Adjustable Rate Mortgage Trust
5600% due (9257035 7 B

SBI—PIMCO HBRE#FO7+777>F (DC)
Y

PRNCIPAL
AMOUNT VALUE
1000x) 1000k
Alternative Loan Trust
6.000% due 04257037 H 115 & 1
Banc of America Funding Trust
5.020% due 012072047 12 10
Bear Stearns Adjustable Rate Mortgage Trust
N257034 B 5
25034 3 3
225034 1 1
5897% due 107257033 3 9
15033 [} B
M5257033 25 n
05757034 17 16
Stearns Alternative-A Trust
4 531% due 02257036 0 13
5.305% due 01/257036 T4 ]
Bear Stearns Structured Products, Inc. Trust
4 200% due 1272672046 1 B
Benchmark Mortgage Trust
4 470% due 07157055 600 il
BSREP Commercial Mortgage Trust
£.333% due 08/157038 474 444
Citigroup Mortgage Loan Trust, Inc.
E.466% due 097252035 10 10
7.560% due 037257035 18 17
Countrywide Home Loan Mortgage Pass-Through Trust
4 712% due 117257034 20 18
6.040% due 0420033 4 4
6.100% due 037257035 44 38
7.664% due 022072036 ] 1
7.940% due 022072036 25 22
Credit-Based Asset Servicing & Secaritization LLC
5 559% due 077257037 177 114
Dowaey Savings & Loan Association Mortgage Loan Trest
5.873% due 081372045 4 3

First Horizon Mortgage Pass-Through Trust
B.231% due 08/257035 B 5

Freddie Mac Multifamily Structured Pass-Through
Certificates

3 ED0% due 01257029 00 1390
GMACM Mortgage Loan Trust

3 E51% due 1111272035 5 5
Greenpoint Mortgage Pass. Through Certificates

B.724% due 107257033 1 1
GSR Mortgage Loan Trust

6.750% due 037257033 2 2
HarborView Mortgage Loan Trest

5111% due 0771372035 B 4
IndyMac INDX Mortgage Loan Trust

4 TET% due 12257034 B i,
JPMCC Commercial Mortgage Securities Trust

3.723% due 0315 100 35
JPMDEB Commercial Mortgage Securities Trust

3 B94% due 03157050 100 a4
JPMorgan Chase Commercial Mortgage Securities Trust
2.812% due D1N1B72037 100 a4

JPMorgan Mortgage Trest
5.266% oue 07/2572035
5.571% o 2533
5643% due 02257035

e w @

e e =

PRINGIFAL
AMOUNT VALUE
) [n5:%)
Lehman AssetBacked Securities Mortgage Loan Trust
5.550% due D8/2572037 5 25 4
Long Beach Mortgage Loan Trust
B 070% due 10252034 38 ki
Mellon Residential Funding Corporation Mortgage Pass-
Through Trust
G B63% due 1211572030 3 2
Merrill Lynch Mortgage lnvestors Trust
5 208% due (2252033 9 94
Morgan Stanley Bank of America Merrill Lynch Trust
3.102% due 111152043 100 4
Morgan Stanley Capital | Trust
3.530% due 061572050 100 a4
Momura Asset Acceptance Corporation Alternative Loan
Trust

4 769% due 10/252035 14 12
Residential Asset Securitization Trust
5.500% due 062572033 34 an
Securitized Asset-Backed Receivables LLC Trust
5.580% due 05252037 m3 oz
‘Sequoia Mortgage Trust
6.587% due 042072035 4 4

Rata M Loan Trust
5.900% due 05252037 24 20
6.614% due 04252034 3 3
7 282% due 022572034 a 8
Structured Asset Mortgage Investments |l Trust
5 BE0% due 052572056 40
6.153% due (31872034 i

Structured Asset Securities Corporation Mortgage Loan
Trust

5.944% due D4/252035 3 3

WaMu Mortgage Pass-Through Certificates Trust

5618% due 032572033 46 43

5 031% due 037252034 32 an

5.060% due D1/252045 B (-

6 237% due D5/252033 B B
2,650

I AL DS & NO X
Illimois, Electric Ageney Revenue Bonds, Series 2009
6 E32% due (I2TN72055 130 m
Didahoma Development Finance Authority, Revenue
Bonds, Series 2022
5087% due (20172052 100 98
293

JPMorgan Chase Bank N.A.

6.37 5% due 04192032 IDf 5,522,000 348
Fannie Mag

4 000% due 120172025 5 d &
4 000% due 020172026 4 4
4 000% due DS/0172048 30 28
4 D00% due 030172048 2 48
4 500% due D&/01/2038 35 3
5.000% due 120172037 B B
5.000% due 11/0172053 2,204 2212
5 000% due D1/D1/2054 432 433
6.267% due 020172036 19 19
6 500% due 030172053 3343 341
6 500% due 120172053 345 353




PRINCIPAL
AMOUNT VALUE
000 Oy
Fannie Mae, TBA ic)
2 500% due 00172054 § 23808 1,346
3.000% due 00172054 2,700 2099
3 500% due 07172054 1,400 1,239
4,000% due 070172054 3450 3,187
4.500% due 0012054 21,800 20,958
5000% due 070172054 5,300 6,663
5000% due B30172054 9,300 6,368
5000% due DAD172054 1,000 %7
5 500% due DRD172054 1,500 1,479
6.000% due 00172054 2,300 2,308
6.500% due 07172054 12,100 12316
£ 500% due DRD172054 11,450 11,643
Freddie Mac
5000% due (20172083 1,504 1,45
5000% due 03012053 632 672
5000% due 120172053 1,412 1,365
6 000% due 120172033 41 ]
6.000% due 0401572036 B8 10
6.000% due 100172053 9,033 9,063
6.000% due 120172053 2ar 3%
Ginnie Mae
3.000% due DArZV2047 135 119
3 500% due 0172072048 145 13
5000% due 0211572039 m 10
96,518
Treasury Inflation Protected Securities (d)
07375% due 071572027 513 487
0625% due 071572032 216 193
0.750% due 0152043 (k) 115 ]
1.125% due D1/152033 2842 283
1.625% due 10152027 5,282 52070
2371 due 10152028 10,134 10,270
U.S. Treasury Bonds
1.625% due 11/152050 m 127
1875 due 021152041 7,500 5,135
1.67%% due 111152051 400 m
2000% due 11152041 300 206
2.250% due 021572052 300 191
237 due 021572042 3,200 2330
2.500% due 02152045 134 %
2875 due 051572043 1 1
287 due 05152052 400 BED
3625 due 081572043 kil 273
875 due 02152043 220 199
4 000% due 1171572042 4,200 3872
437 5% due 051572041 3 32
U.5. Treasury Notes
4.250% due 02272031 2,800 2,784
35218
Total United States 174711
(Cost $178,028)
Toyata Moter Credit Corp.
5783% due DHZ22024 (] 500 00
coumerciaLPRPER 12%
Alimantation Couche-Tard, Inc.
5.543% due 07/022024 (e) 300 300

Constellation Erands, Inc.
5 E79% due 07/2072024 (e) 300 238

SBI—PIMCO H#RE#H#F7O71+T772F (DC)
_____________________________________________________________________________________________ |

FRINCIPAL
AMOUNT VALLE
(000k) 1000C)

Crown Castle, Inc.
5.860% due 07/1172024 (e} H 400 § 399
Intercontinental Exchange, Inc. (&)
5523% due 07/11/2024 Fii1 piii)
5.534% due 07227024 ! 243
L3Harris Technologies, Inc.
5.548% due 07/2472024 () 510 438
NextEra Energy Capital Holdings, Inc.
5620% due 08/122024 (e} 400 w7
Parker-Hannifin Corp.
5.505% due 09/28/2024 (e} 400 336
Penske Truck Leasing Co. LP
5.516% due 07/03/2024 fe) 250 yei i}
Southern California Edison Co.
SE10% due 071272024 () 510 439

REPURCHASE AGREEMENTS )5.8% |

17,200

E DEPOSITS 0.7'

Anstralia and New Zealand Banking Growp Ltd.

3.360% due 07/01/2024 AUD k2| %
3.930% due 070272024 HKD 1

4.400% due 07/01/7024 GoP 13 17
4 830% due 070172024 5 k] k]
Bank of Nova Scotia

3770% due 07022024 CAD 43 Ex]
4.630% due 070172024 H g B
ENP Paribas Bank

10 140%) due 070172024 ¥ 518 3
0.320% due 070172024 CH 14 16
2 600% due 07/01/2024 360 5 40
3.360% due 070172024 ALD 1 1
3.360% due 07/01/2024 KoK 21 i
3.930% due 070272024 HKD 68 9
4.090% due 070172024 NZD 85 2
Brown Brothers Harriman & Co.

10 140%) due 070172024 ¥ 100 1
2.500% due 07/01/2024 DKE 2 0
4 4D0% due 07/01/2024 GBP 1 2
4.630% due 070172024 5 2 2
Citibank N.A.

2.840% due 070171024 EUR 4 4
4,830% due 070172024 El 482 482
DES BankLtd.

3.330% due 070272024 HED! ] 1
4 830% dus 070172024 H 17 17
DaB Bank ASA

2.760% due 07/01/2024 SEK 3 0
2.540% due 07017024 EUR B 7
3.360% due 07.01/2024 ALD 10 7
HSBC Bank

2.600% due 070172024 G0 105 17
3.330% due 070272024 HKD! 174 n
HSBC Bank FLC

2040% dus 070172024 EUR 183 197
4 4D0% due 07/01/2024 GBP 2] 75
JPMorgan Chase Eank N.A.

4,630% oue 070177024 § i i
MUFG Bank Ltd.

10 140%) due 070172024 ¥ BB 4

FRINCIPAL

AMOUNT VALUE
1000) 10008
Royal Bank of Canada
3770% due 0770272024 CAD 128 § a3
4 400% due 07/01/2024 GBP 1 2
4 B30% due 07172024 E 13 13
Sumitomo Mitsui Banking Corp.
(0. 140%] due 070172024 ¥ 934 [
2 BA0% due 07/0172024 EUR B 7
4 400% due 07172024 Gep 2 2
4 BE0% due 070172024 & B3 B3
Sumitomo Mitsui Trust Bank Ltd.
(0. 140% due 070172024 ¥ 32866 204
7 B40% due 07/0172024 EUR 4 44
4 400% due 07/0172024 GBP 127 160
4 B30% due 070172024 § B8 i
2,069
(0 024%) due 07012024 i) ¥ 400,000 2,487
10.003%) due 07/08/2024 (e} 630,000 4,263
10.003%) due 07/22/2024 (e} 390,000 244
0.002% due 072872024 fe] 64,000 522
0.004% due 0871772024 (el 396,000 2,462
0.005% due 0771672024 (el 530,000 3295
0.003% due 0302024 (e) 1,650,000 10,267
0.011% due 033072024 () 400,000 2,486
0018% due DRO52024 (e] 160,000 935
0.028% due 03022024 (e) 420,000 261
0.036% due OR/2672024 (e 1,580,000 9,822
41,650
Total Short Term 64,955
(Cost $66,391)
Total Investments in Secarities 123.9% % 364,556
(Cost $372,609)
Financial Derivative
Instruments (i1} 0.5% 1410
(Costor Premiums, net $19)
Other Assets and Liabilities, net 24.4%) (71.847)
Met Assets 100.0% $ 294,119
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NOTES TO SCHEDULE OF INVESTMENTS:

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

(b} Perpetual maturity; date shown, if applicable, represents next contractual call date.
(¢} When-ssued security.

{d) Principal amount of ity is adjusted for inflati
(e} Coupon represents a yield to maturity.
N Coupon rep aweighted ge yield to it

Market Value as
Bequisition Market Percentage of
ate Net Assets

1] 5
Oracle
Total Restricted Securities $

BORROWINGS AMD OTHER FINANCING TRANSACTIONS

Repurchase
Collateral Repurchase
Lending Settlement Maturity ipal Received, Agreements,
Counterparty Rate Date Date Collateralized By atValue at Value
341 a ] 024 07mas 3 Trea ¥ [ 8§ ¥ i}

Total Repurchase Agreements § (17,568 § 17,200 § 17,208

Payable for
Borrowing Settlement Maturity
Counterparty Rate™ Date Date
200 0
5 o

Total Reverse Repurchase Agreaments

Remaining Contractual Maturity of the Agreements
Overnight and Greater Than
Conti Up to 30 days 3190 days 50 days Total
Reverse Repurchase Agreements
§ ] § (4741 § 0 § H
Db i} 0 0
rchase Agreements 3 0 $ 474 $ 0 § 299) 3 773
Total Barrowin $ 0 $ a74 $ 0 $ 299) $ 773
Payable for Reverse Repurchase Agreements § 773
Payable for
C party Proceeds Short Sales
GSC Fanr 0 4,340 § (zen § [11,778)
Total Short Sales (3.8%) § 11260 ¢ (11,228

The following is & sum

and Other Financing Transacbons and

(i} Securities with an aggregate market value of §873 have been pledged as collateral under the terms of the following master agreements as of June 30,
2024.

20
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Payable for Tatal
Proceeds Reverse Payable for Borrowings and
tobe Repurchase Sale Buyback Payable for  Other Financing Collateral
[ ty Received Ag ts T i Short Sales Tr i PledgedjiReceived) NetExposure™
$ § 5 03 5 $ 580 $
i}
]
4 g i (11,228 0
$ 1728 ¢ 3§ 04 $ 5207

ding dunng the period ended Jure 30, oo s reverse repurchase

Qovernied under the

e froend 1
el

rility

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

Unrealized
Expiration #of Appreciation/ Variation Margin
Description Type Month Contracts __ (Depreciation) Asset Liability
3-Month SOFR December Futures Short 03/2025 72 $ 47 3 0 3 (1
3-Month SOFR June Futures Long 09/2025 7 4 0 0
3-Month SOFR March Futures Short 06/2025 167 194 0 4
3-Month SOFR September Futures Long 12/2024 51 81 1 0
3-Month SOFR Septernber Futures Long 12/2025 78 (81 1 0
Australia Government 3-Year Bond September Futures Short 09/2024 66 18 0 (3)
Auwstralia Government 10-Year Bond Septernber Futures Short 092024 52 0 0 0
Canada Government 10-Year Bond September Futures Long 09/2024 73 44 0 (17
Euro-Bobl 5-Year Note September Futures Short 09/2024 2 (27 3 0
Euro-BTP 10-Year Bond Septernber Futures Long 09/2024 36 (37) 0 (25)
Euro-Bund 10-Year Bond September Futures Long 09/2024 20 7 0 (4
Euro-Buxl 30-Year Bond Septernber Futures Long 09/2024 7 23 0 (9)
Euro-0AT 10-Year Bond Septernber Futures Long 0972024 35 (23) 0 (25)
Euro-Schat 2-Year Note September Futures Long 09/2024 39 19 0 (n
Japan Government 10-Year Bond Septernber Futures Short 09/2024 42 B1 93 0
U.S. Treasury 2-Year Note September Futures Short 092024 67 (41) 1 0
LS. Treasury 5-Year Note September Futures Short 09/2024 66 (21 11 0
S, Treasury 10-Year Note September Futures Long 09/2024 28 (20) el 0
US. Treasury 20-Year Bond September Futures Short 09/2024 10 {7 15 0
US. Treasury Ultra 10-Year Note September Futures Short 09/2024 20 6 15 0
United Kingdom Treasury 10-Year Gilt S eptember Futures Short 09/2024 38 (151 19 0
Total Futures Contracts $ 87 3 174§ (89}
Implied Credit Unrealized
Fixed Deal Maturity Spread at Notional Market Appreciation/ Variation Margin
Receive Rate Date June 30, 20247 Amount*! Value (Depreciation) Asset Liability
10 1t 5 100 $ 1 % i $ i} 5 0
1.0 100 2 2 0 0
§ 3 4 1 $ 0 5 0
Unrealized
Fixed Deal Maturity Notional Market Appreciation/ Variation Margin
{Pay) Rats Date Amount*! Value™ (Depraciation) Asset Liability

5 1,000 5

5 [m ]
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Unrealized
Fixed Deal Maturity Notional Market Appreciation/ Variation Margin
Index/Tranches Receive Rate Date Amount*! Value™ {Depreciation) Asset Liability
K nd H Z H 4 % 1 ] 0 ¥ 0
4 3 ] 0
150 1201 0 (B
3 | b [16] b 0 5 1]
Unrealized
Pay/Receive Appreciation/
Floating Rate Floating Rate Index Fixed Rate ] iati
'-jr!!l T &

Pay B-Month Australian Bark Bif 4.260% 08152037 560 2 [ 4
paylt! 6-Month Australian Bank Bill 4 500% 09/15/2032 11,500 82 0 0
Pay B-Month Australian Bank Bill 4.000% 06/21/2033 8,300 1 101 1 0
Pay® 6-Month Australian Bank Bil 4.750% 1212012033 19,500 229 0 (151
Pay 6-Month EURIBOR 0.550% 08/10/2024 EUR 200 (3) 0 0
Riecaive® B-Month ELRBOR 3.000% 09/18/2026 1,900 13 0 0
Pay 8-Month EURIBOR 0.500% 12/15/2026 460 (45) 0 "
Pay B-1onth ELRIBOR 0.650% 04/12/2027 1,050 (68) 0 0
Pay 6-Month ELRIBOR 0.650% 05/11/2027 800 (52) 0 0
Pay 8-Month EURIBOR 3.415% 12/18/2028 2,300 66 0 m
Pay B-Month EURIBOR 2.770% 04/16/2029 300 (2] 0 0
Pay 6-Month ELR IBOR 2.860% 04/24/2029 200 (n 0 0
Pay B-Month ELRIBOR 2.780% 05/02/2029 300 2) 0 0
Pay B-Month EURIBOR 2.827% 05/06/2029 300 (1 0 0
Pay 6-Month ELRIBOR 2.950% 06/12/2029 200 1 1 0 0
Receive 6-Month ELRIBOR 2.818% 06/26/2029 300 1 1 0 0
Pay'! B-Month ELRIBOR 2.750% 09/18/2029 34,800 (100 (511 0 (321
Pay B-Month EURIBOR 2.547% 03/09/2033 550 (15) (15) 0 m
Pay B-1onth ELRIBOR 1.760% 03/15/2033 100 (3) 1 0 0
Receive! 6-Month ELR IBOR 3.000% 03/15/2033 2,800 (38) (16) 5 0
Pay B-Month ELRIBOR (0.175%) 03/17/2033 800 (208) (130 0 i
Pay B-Month EURIBOR 2.760% 03/04/2034 200 (2] (2) 0 0
Pay 6-Month ELR IBOR 2.750% 03/05/2034 200 2) 2) 0 (n
Pay 6-Month EURIBOR 2.770% 04/29/2034 200 (n (n 0 0
Pyl B-Month ELRBOR 2.750% 09/18/2034 19,600 (81 (438) 0 (46}
Receive B-Month EURIBOR 0.000% 03/17/2053 300 168 168 0 0
Receive® 6-1onth ELR IBOR 2.500% 09/18/2054 6,500 5 342 2 0
Receive Bark of Japan Uncollateralized

Overnight Call Rate 0.350% 03/21/2026 ¥ 110,000 0 2 1 0
Receive® Bank of Japan Uncollateralized

Overnight Call Rate 0.500% 06/18/2026 2,310,000 10 8 5 0
Recaive® Bark of Japan Uncollateralized

Overnight Call Rate 0.400% 09/18/2026 2,190,000 23 0 7 0
Receive® Bank of Japan Uncollateralized

Overnight Call Rate 0.600% 09/18/2029 1,420,000 3 10 14 0
Pay Bark of Japan Uncollateralized

Overnight Call Rate 0.700% 08/19/2031 4,610,000 (240 3 0 (Gl
Pay® Canadian Overnight Repo Rate

Average 5.000% 10/04/2025 CAD 10,100 60 43 1 0
paylt! Canadian Ovemight Repo Rate

Average 3.500% 12/18/2025 10,700 (35 27 1 0
Pay®! Canadian Ovemight Repo Rate

Average 3.500% 06/19/2026 18,600 (12) 36 1 0
pay®! Canadian Overnight Repo Rate

Average 3.898% 08/19/2026 10,100 20 2 1 0
Pay®! Canadian Ovemight Repo Rate

Average 3.925% 06/18/2026 10,300 23 23 1 0
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Unrealized
Pay/Receive Maturity Motional Market Appreciation/
Floating Rate Floating Rate Index Fixed Rate Date Amount Value [Depreci
Pay Camadian Overmeght R
3 290% CaD B0 ] [al 3 il % 0 3 0
Pay 1 verrght B
12/18/2023 {110] 14 0
dhan Chermaght R
0612032 113 3 1]
Pay Camadian Dvermeght R
4 1 1]
a1y 1 verraght B
141 0 0 1]
2 1]
1 1]
0 ]
0 [4)
1} o
] o
ecend Dverrmght Firereing Rate 3 0 o
Receive Secured Overnight Finarcing Rate 4.250% 281 0 ]
Receive Secured Overnight Finarcing Rate 4.000% 06/12/2026 0 0
Receive Secured Overnight Finarcing Rate 4.000% 06/20/2026 0 0
Receive Secured Overnight Finarcing Rate 3.196% 02/26/2027 1 0
Receive Secured Overnight Finarcing Rate 1.750% 06/152027 6 0 (8
Receive Secured Overnight Finarcing Rate 3.800% 03/10/2028 4 0 0
Pay Secured Overnight Finarcing Rate 1.665% 01/12/2029 (220) 0 3
Receive Secured Overnight Finarcing Rate 3.940% 04/10/2029 (39) 16 0
Pay Secured Overnight Finarcing Rate 1.000% 06/15/2029 (38) 0 ]
Pay Secured Overnight Finarcing Rate 3.500% 12/20/2030 (43) 0 27
Pay Secured Overnight Finarcing Rate 3.750% 06/20/2031 (89) 0 (121
Receive Secured Overnight Finarcing Rate 2.750% 09/21/2032 118 6 0
Pay Secured Overnight Finarcing Rate 3.650% 07/10/2033 (8) 0 4]
Pay Secured Overnight Finarcing Rate 3.750% 07/12/2033 {7 0 m
Pay Secured Overnight Finarcing Rate 4.438% 11/01/2033 2 0 0
Pay Secured Overnight Finarcing Rate 4.450% 11/01/2033 0 (14
Pay Secured Overnight Finarcing Rate 3.500% 12/20/2033 0 (101
Pay Secured Overnight Finarcing Rate 3 620% 01/31/2034 0 m
Pay Secured Overnight Finarcing Rate 3.763% 02/07/2034 0 ]
Pay Secured Overnight Finarcing Rate 3.860% 02/21/2034 0 ]
Receive Secured Overnight Finarcing Rate 3.750% 06/20/2034 46 0
Receive Secured Overnight Finarcing Rate 1.842% 09/19/2053 43 0
Receive Secured Overnight Finarcing Rate 12/20/2063 18 0
ht Finareing Rate 0R2M/2054 43 0
360 2 0
B 1]
0 1 o
4 160% 2028 GBP 18 1561 ] 14l
'.-:'.’J!I
091872029 12,600 B2 (135 0 (13
Pat
3.750% (B4] (174 ] (36)
Pay®! Dwemight Interbarni
[} 18] o (]
Pay reght Rate Average CHF 41 B 0 0
$ 803 $ (445] 3 763 %
Total Swap Agreements ¥ 1,577 § [465) $ 265 §  (322)
The followers] & & summary of the market value and varabon margn of Bxchange-Traded or Centrally Cleared Financeal Demvatee Instruments as of June 30, 2024
(k)  Securities with an aggregate market value of $18 and cash of 56,085 have been pledged as collateral for exch traded and lly cleared fi 1|
derivative instruments as of June 30, 2024, See Note 8, Master Netting Arrangements, in the Notes to Financial for more i i g g

master netting arrangements.
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Financial Derivative Assets Financial Derivative Liabilities
Variation Margin Variation Margin
Market Value Asset Market Yalue Liability
Purchased Swap Written Swap
Options Futures g Total Options Futures Il Total
Total Exchange-Traded or Centrally Cleared _$ 0 3% 174 § 265 % 439 ¢ [ 89) § (322) % (411)

e, the Fund wall either Gl pery 1o the buyer of protec
tement amout i the fom of cish o secunbies equal o th

IF the Fund 15 a seller of protection and a credit event cocwrs, 2= defined under the o
tak ¢ diveny of ferenced chbganon or undishy 5 Comprising the e
referenced obligenon or undertying secieities comprizing the referenced index

I the Fund i 8 buyer of protection 2nd 2 credi event oeurs, & defined under the 1emms of that parooular swep &

mentperfomance rek and nepresent the of an expected |
5w compared b the romonal amount of e swag, reresent a
i or oiher credit event oooumng i defined under the terms of the agn
R This instrument has a fonward starong effective date. See Nomw 2, Secunties Trarsacsiore: and Investment Incoeme, in the No

I} FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

1o Financial Statemens for Further information

Currency to

be Received Asset Liahility
5 102 5 1 ] 0
NZD 166 0 0
5 Ba2 4 ]
1372 10 0
93 0 0
SGD 126 0 0
H] 93 0 0
il 0 ]
ES0 0 (n
3an B2 0
40 1 1}
EUR 1,101 1,166 B 0
GRP 918 1,187 7 i}
Ff 630,000 324 1}
260 0
. 0 ]
KRW 1337 4 ]
FLN o 0 0
360D 42 o 1}
BPS 0472024 3 AUD 5,819 El 0
BPS 07/2024 CAD 1,680 0 (3)
BPS 07/2024 CHF 2 0 0
BPS 07/2024 CNH 28,352 0 (28)
BPS 07/2024 CNY 6,798 0 3
BPS 07/2024 25093 0 (18)
BPS 07/2024 27,824 0 (75)
BPS 07/2024 CZK 374 0 0
BPS 07/2024 GBP 90 0 m
BPS 07/2024 KRW 215315 1 0
BPS 07/2024 NOK 186 0 0
BPS 07/2024 PLN 6,201 10 0
BPS 07/2024 SGD 806 0 0
BPS 08/2024 AUD 5 3,881 0 (9
BPS 08/2024 CAD 179 0 0
BPS 08/2024 DK 108 0 0
BPS 08/2024 EUR 102 0 0
BPS 08/2024 GBP 13 0 0
BPS 08/2024 Py 102 0 0
BPS 08/2024 SEK 37 0 0
BPS 08/2024 SGD 535 0 0
BPS 08/2024 H AUD 227 0 0
BPS 08/2024 CHF 27 0 0
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Settlament Currency to Appreciation/(Dep
Counterparty Month be Delivered Asset Liability

E [ ) ] 0 H ]
1] ]
CHH 55 0
T ] 1}
CHH 15 ]
5 0 (B}
1} i
CHH 1 ]
ALID 0 12
CHH 38 o

CNY 1

DK 52

EUR 1
2y v
0
] 38 4}
38 ]
2% (
44 ]
ot 072024 125 [
BRC 07/2024 294 RON 1,357 2]
BRC 07/2024 0 THB 14 0
BRC 08/2024 AUD 283 H 175 (1
BRC 09/2024 Y 400,000 2,518 (6)
BRC 09/2024 396,000 2,561 0
BRC 09/2024 $ 5695 CNH 41,019 41
BRC 09/2024 2,348 MAXN 43,943 0
BRC 10/2024 11 CNH 7 0
BRC 02/2025 74 527 0
CBK 07/2024 AUD 781 $ 515 7
CBK 07/2024 CHF 35 105 (1
CBK 07/2024 CHY 6,773 951 0
CBK 07/2024 30,511 4,286 0
CBK 07/2024 GBP 51 739 0
CBK 07/2024 DR 17,871,911 1,087 (5)
CBK 07/2024 KRN 147,387 107 0
CBK 07/2024 $ 310 CAD 426 0
CBK 07/2024 4,286 CNH 31,074 (28)
CBK 07/2024 383 CMY 2,513 (1
CBK 07/2024 952 6,773 (20)
CBK 07/2024 16 112 0
CBK 07/2024 334 GBP 261 (4]
CBK 07/2024 432 SEK 4,591 0
CBK 07/2024 982 THB 35925 {
CBK 08/2024 CAD 228 $ 167 0
CBK 09/2024 TWD 8,730 304 0
CBK 09/2024 H 1,538 INR 128,647 0
CBK 01/2025 141 CNH 1,007 {1
DuB 07/2024 KRN 757,579 $ 551 0
DuUB 07/2024 5 133 i3 141,953 (3)
DuB 07/2024 260 MYR 1,228 0
FAR 07/2024 AUD 2,869 $ 1,91 (5]
FAR 07/2024 NZD 320 195 0
FAR 07/2024 H 45,633 EUR 41,952 (730
FAR 07/2024 1,323 JPY 210,812 (13
FAR 07/2024 449 NZD 729 (5]
FAR 08/2024 Y 203,823 $ 1,323 0
FAR 08/2024 $ 195 NZD 320 0
FAR 09/2024 176 PEN 653 (4)
GLM 07/2024 CNY 108 $ 15 0
GLM 07/2024 SEK 1,341 692 (2]
GLM 07/2024 36D 813 604 0
GLM 07/2024 H 15 CNY 109 0
GLM 07/2024 15 108 0
GLM 07/2024 8 % 0
GLM 07/2024 834 MYR 4,164 (1
GLM 08/2024 DKK 84 H 12 0
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Settlament Currency to yto Appreciation/(Dep
Counterparty Month be Delivern be Received Asset Liability

GLM 5 1, L 9,875 ] 0 3 14

GLM DK ] 42

CNY it

5 CHY o

0

[HH 0

5 15

i]

i

R 0

AUD 1
CHF 0 (2]

CHY 0

DKK g
108 0 113
360 0 ]
] 0 i
1 ]
0 (10
0G2024 5,537 LU 54 G {1
08/2024 1412 CNY 10,076 0 0
08/2024 337 DKK 2,345 0 0
09/2024 TWD 16,658 H 517 3 0
09/2024 $ 209 INR 17,628 1 0
10/2024 CNH 20,078 H 2,808 3 0
1242024 962 134 1 0
07/2024 CAD 7,961 5814 0 (3)
07/2024 CNH 28,280 3,907 33 0
07/2024 DKK " 10 0 0
07/2024 EUR 1,349 1,468 22 0
07/2024 DR 474,468 23 0 0
07/2024 Py 210,676 1,347 3 0
07/2024 NOK 1,194 112 0 0
07/2024 $ B1 AUD 91 0 0
07/2024 4296 CAD 5,850 0 (21
07/2024 3% 2K 9,168 0 (5)
07/2024 696 EUR B44 0 (6
07/2024 1614 GBP 1,276 0 (1
07/2024 234 HUF 87,234 3 0
07/2024 702 PLN 281 0 (3)
08/2024 GBP 1,278 $ 1,615 1 0
08/2024 H 5814 CAD 7,988 4 0
08/2024 112 NOK 1,193 0 0
09/2024 Py 1,650,000 H 10,738 369 0
09/2024 $ 10,858 CNH 78,184 0 (82)
04/2025 DKK 22,600 H 3,362 61 0
07/2024 CHF 1,295 EUR 1,343 4 0
07/2024 NOK 341 H 32 0 0
07/2024 $ 2,005 CNY 14274 0 (10
07/2024 4,114 DKK 28,718 13 0
07/2024 297 EUR 27 0 0
07/2024 28 PLN 113 0 0
07/2024 281 SEK 2,759 0 m
08/2024 DKK 26,667 5 4114 0 (13)
08/2024 EUR 1349 CHF 1,293 0 (4)
08/2024 Y 1,580,000 $ 10,198 290 0
08/2024 160,000 1,033 33 0
08/2024 SEK 2,758 261 1 0
08/2024 H 32 NOK 34 0 0
09/2024 TWD 6,626 $ 207 2 0
09/2024 H 19 CLP 17,963 0 0
09/2024 140 INR 11,704 0 0
07/2024 Py 390,000 H 2,585 153 0
07/2024 CNY 28,599 4013 77 0
07/2024 EUR 39,433 42,243 0 (14)
07/2024 KR 1,186,478 870 8 0
07/2024 MXN & 3 0 0
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ORWARD FOREIGN CURRENCY CONTRACTS (Cont):

Settlement Currency to & Unrealized Appreciation/(Depreciation)
Counter, Month be Delivered d Assst Liabili
30X 072024 5 4018 CHY 28,539 H o 3 182
50X D07r2024 1,138 8,042 0 15
i DE2024 4231 ELR 3943 15 ]
3L iz i) CHH 14,045 3 1,958 n 0
30X 032024 TWD 9631 299 1 o
50X na2024 § 943 INR 1941 1 ]
Sex 02024 1 ChH 2,50 o [§1]
338 D304 JPY 430,000 3 i B0 o
TOR 072024 NZD 42 148 1 ]
TOR DE2024 H x7 coe 1,473,333 0 14)
TOR DR 148 NZD 247 o [41]
UAG D7i2024 CHE 1,003 ] 1,110 o (B
LUAG 072024 OKK 42,708 6,202 65 o
LAG 072024 5 36 ILs 1429 0 (3]
UAG Da2024 EUR 15 CHF 14 0 0
Total Forward Forsign Carrency Contracts $ 2,585 $ (1.430)
URCHASED OPTIONS:
Pay/Receive Exercise  Expiration Notional Market
Counterparty _Description Floating Rate Index Floating Rate _ Rate Date Amaunt"! Cost Value
BA Put - OTC 30-Year Interest Rate Swap Secured Overnight Finarcing Rate  Receie 3930%  DBZI2025 BN § b Bn
Bark of Japan Urcalateraleed
BRC Put - OTC 5Year Interest Rate Swap Overnight Call Rate FReceive 0450%  07N22024 880,000 4B 62
BRC Put - OTC 30-Year Interest Rata 3wap Secured Overnight Finarcing Rate Recewve 4003 08252005 200 1 b
oue Put - OTC 30-Year Interest Rate Swap Secured Overnght Finarcing Rate Recene 4065 062472005 80D 4 il
oup Pt - OTC 30-Year Interest Rate Swap Secured Overnight Finarcing Rate  Receae J960% DRSNS 1,100 ki 4
Ui} Put - OTC 30-Year Inarest Rate Swap Secured Overnight Finarcing Rate  Receive 4005% 0925205 30 12 14
Bark of Japan Uncallateralzed
JPM Put - OTC 10-Year Interest Rate Swap Overnight Call Rate Feceive 08E% 07182004 330,000 40 40
5 196 % 736
Strike Expiration MNotional Market
Counterparty Description Price Date Amount™ Cost Value
BPS Call - OTC U5, dollar versus Chinese renminti (Offshore) [HH 77275 12062024 33 k] 4% ]
BPS Call - OTC LIS deltar versus Chinese renminbi (Offshore) 735 120672024 8 4 5
BPS Call - OTC U5 dottar versus Chinese renminbi (Offshore) 735 12/06/2024 k13 3 [
BPS Call - OTC 15 doilar versus Chinese renminti (Offshore) 7400 12062024 3 4 B
BPS Call - OTC LIS dolar versugs Chinese renminbi (Offshore) 135 0142025 3 3 B
BPS Call - OTC U5, doftar versus Chinese renminbi {Offshore) 7.400 01472025 3 3 3
BPS Call - OTC L13. doitar versus Chinese renmingi (Offshore) 7400 017237025 k:} 4 El
BRC Call - OTC LI5S dollar versus Chinese rerminbs (Offshore) 7300 021472026 18 2 kl
CBK Call - OTC L5 dollar versus Chinese rerminti (Dffshore) 7300 0142025 3 4 7
CBK Call - OTC LIS deltar versus Chinese renminti (Offshore) 745 021472025 Kt} 4 8
MBC Call - OTC LIS, deltar versus Chinese rermirs (Offshore) 7300 0211472025 1 0 0
MBL Call - OTC LI5. dollar versus Chinese renminti [Offshore) 7315 02147025 44 4 B
30X Call - OTC LIS dollar versus Chinese rerminks [Dffshore) 7300 021472026 13 1 2
] a0 % B4
Total Purchased Options 3 238§ 300

Pay/Receive Exercise Expiration Netional Premiums Market
Counterparty  Deseription Floating Rate Indux Floating Rate _Rate Dats Amount"! {Recaived) Valug
Al Call - OTC 10-Vear Interest Aate Swep E-Morth Australian Bark Bil Fecens 4 350% 07012024 B0 K 4§ il
AD Put - OTC 10-Year Interest Rate Swap EMonth Australian Bark Bill Pay 4.950% 070172024 2,800 141 1]

BOA Put - OTC & Year Interest Rate Swap Secured Ovemight Foroing Rate Pay 4.250% 06232005 300 29 134
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Pay/Receive Exercise Expiration Netional Premiams Market
c ty ip Floating Rate Index Floating Rate  Rate Date Amount"! Value
BRC Call - OTC 5Year Interest Rata Swap E-Month EURIBOR Raceive 2700% 070472024 300 5 0 $ 0
Sterling Overnight Interbark Average
BAC Call - OTC 10-¥ear Interest A ate Swap Rate Recene 3700% 07052024 200 m 1}
BRC Put - OTC 5Year Inferest Rate Swap BMorth EURIBOR Pay 3000% 07042024 300 0 0
Bark of Japan Urcallateraized
BRC Put - OTC SYear Interest Rate Overright Call Rate Pay 6% 07N22024 1,760,000 [44] 126)
BRC Put - OTC 5ear Interest Rate Swap Secured Owvernight Firarcing Rate Pay 4350% 08752005 BOO 18] (1]
Sterling Overnight Interbark Average
BRC Put - OTC 10-Year Interest Rate Swap Rate Pay 4070% 07052024 200 I 0
oue Put - OTC &-Year Interest Rate Swap Secured Overmight Franoing Rate Pay 4400% DE2472005 3,100 241 128)
Juli:] Put - OTC SYear Interest Rate Swap Secured Overnight Financing Rate Pay 4780% 06252025 BIO 1] (1]
oup Put - OTC 5Year Interest Rate Swap Secured Ovemight Frareing Rate Pay 4300% 06252005 3,500 [an 137
ous Put - OTC &Year Interest Rate Swap Secured Cvermight Francing Rate Pay 4.330% 097252025 1,200 13 14
GLM Call - OTC 10-¥ear Interest Rate Swap E4oneh EURIBOR Recene 2 550% 071572024 100 0 0
GLM Call - OTC 10-Year Interest Rate Swap B-Moreh EURIBOR Recene 2 5500 O7A82004 200 I 0
GLM Put - OTC 10-Vear Interest Rate Iwap E-Moreh ELRIBOR Pay 2530% 07152024 100 o 0
GLM Put - OTC 10-Year Interest Rate Swap E-Margh EURIBOR Pay 2830% 07182024 200 I i
JPM Call - OTC 5-Year Interest Rate Swap B-Marth ELRIBOR Receas 2B10% 0ine204 200 1] 1]
Stering Overright Interbark Average
Jr Call - OTC 10¥ear Interest Rate Swap Rate Recens 3800% 07022074 100 i} o
JEM Put - OTC &Year Interest Rate Swap E-Month EURIBOR Pay 2840% 07N92024 200 ] 1]
Stering (vernight Interbark Average
JPM Pu - OTC 10-Year Inserest Rate Swap Rate Pay 4 150% 07Oae0H 100 ] 0
Bark of Japan Urcallateralzed
JFM Put - OTC 10-Year Interest Rate Swap Overnight Cal Rate Pay 1150 07N8ra04 60,000 (33 8
MY( Call - OTC 5-Year Interes Rata Swap B-Morth EURIBOR Receas 2E20% 002 200 1} imn
MYC Put - OTC SYear Interest Rate Swap E-Month EURIBOR Pay J120% 0704 200 0 ]
RYL Call - OTC S¥ear Interest Rate Swap B-Month EURIBOR Recene 2740% 075204 200 ] ]
AL Call - OTC S-ear Interest Riate Swap B-Morsh EURIE0R Recene 2630 O7n20ee 300 m o
RYL Call - OTC S-Vear Interest Kiate Swap B-4orth EURIBOR Recens 2 6308 07282024 300 m ]
RYL Put - OTC 5ear Interest Rate Swap E-Month ELRIBOR Pay 3.040% 074152004 200 o 0
Rl Put - OTC SYear Interest Rate Swap EMorth EURIBOR Pay 2970% 0772024 300 I i
RYL Put - OTC 5Year Interest Rate Swap EMonth EURIBOR Pay 2.940% 0772212024 300 m in
UAG Call - OTC 10-Year Interest Rate Swap E-Month EURIBOR Recene 2510% 0772572024 200 n 0
LIAG Put - OTC 10-Year Interest Rate Swap E4oneh EURIBOR Pay 2500% 072572024 200 11 i1
Total Written Options $ $ (167)

[SWAP AGREEMENTS:

Counterparty Floating Rate™ Floating Rate Index
SMonth MYRELBOR
IMonth MYR+ELBOR

BPFE
JFM

Recene
Receive

Total Swap Agreements

Unrealized
Maturity Notional Premiums ts, at Value
Fixed Rate Date Amount Paid/[Received) (D Liabili
350% 09182023 MYR 6,880 3 12 3 1}
3750% 03162023 14,55 (16 {16
4 4 $__118)

FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTERSUMMARY

Counterpa

AT
BOA
BFS
BRC
CBK

The following is a summary by counterparty of the market valug of OTC finarcid denvative il as of June 30, 2024
Financial Assets Financial Liabilities
Forward Forward
Foreign Total Foreign Total
Carrency Purchased Swap Over the Currency Written Swap Owver the Net
Contracts Dptions reements Counter Contracts Options Agreements _ Counter Derivatives  (Received E!slllu'
¥ 1 ¥ 1] ¥ 0 ¥ 1 E 0 ] 0 ¥ 1] ¥ 1] % i % 0 ¥ 1
it 35 0 3 0 341 1] (3] 15 0 15
T80 4t 0 B3t (145 1] 1] (145 EBE6 (610 16
a5 14 0 480 (&} (35 1] (123 355 (23 125
a7 12 0 4] [E8] 1] 1] [68] 1]] (60 (63
/] 30 1] a0 131 [E8] 1] [an ] 1 ]

oue
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Financial Derivative Assets Financial Derivative Liabilities

Forward Forward

Foreign Total Foreign Total NetMarket  Collateral

Currency Purchased Swap Over the Currency Wiritten Swap Overthe Valueof OTC  Pledged/ Net
Counterparty Contracts Options Agreements  Counter Contracts Options Agreements  Counter Derivatives  (Received)  Exposure®
FAR $ 12 5 0 $ 0 $ 12 s (757) $ 0 $ 0 $ 0 1757) s (745) $ 0 s (745
GLM 46 0 0 46 (17) n 0 (18) 28 0 il
IND 14 0 0 14 (201 0 0 (201 6) 0 8)
JPM 62 40 0 102 (42) (5) (16) (63) 39 0 33
MBC 531 6 0 537 (z2n 0 0 (2n 418 (3901 26
MYC 0 0 0 0 0 {1 0 i ] 0 i
MY 349 0 0 349 (28) 0 0 (28) 321 (310) 1
NGF 153 0 0 153 0 0 0 0 153 0 153
RYL 0 0 0 0 0 2) 0 2 2) 0 2
SCX 124 2 0 126 (112 0 0 (112 14 0 14
SSB 80 0 0 80 0 0 0 0 80 0 80
TOR 1 0 0 1 {15) 0 0 {15) (14) 0 (14)
UAG 65 0 0 65 112) i 0 {13 52 0 52
Total Over the Counter___$ 2,685 3300 510 $ 2,995 $(1430) § (167 $ (16) 3 (1.613)

" Wotional amaunt represents the number of coniracts

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

net receiahls/ipayablel tharwouwd he due fromito the counterparny in the event of default. Bxpoeure fram QTC financial derative instuments can anly he nerted across wrareactiore gouemed under the same
ne legal e mens, in the Nomws o regardng an 1]

B Nep evpreure represents the

AIR VALUE OF FINANCIAL DERIVA

5 dervatne Instr

k5, 1n the Notes 1o Foen

The folloveng 15 & summs e fair vahuation of the

Fair Values of Financial Derivati on the of Assets and Liabilities as of June 30, 2024:
Derivatives not d for as hedging i
Foreign Interest
Commodity Credit Equity Currency Rate
C C Total
truments - Assets
v Cleared
- 0 H] ] 5 0 5 0 5 5
0 2 0 [1]
¥ 0 3 2 3 0 5 0 3 5
] 0 ¥ ] H 0 ¥ H ]
0 ] 0
1} 0
3 0 5 0 3 0 5 3 5
$ 0 $ 2 $ 0 $ $ $
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Futures 5 0 5 0 5 0 5 0 $ (89) $ (89)
Swap Agreements 0 6 0 0 (316) (322)
3 0 3 6] 3 0 5 0 3 (405) $ 1411)
Over the counter
Forward Foreign Currercy Contracts § 0 § 0 § 0 H (1,430 H 0 § (1,430
Written Options 0 0 0 0 (167) (167)
Swap Agreements 0 0 0 0 (18) (18)
$ 0 $ a $ 0 $ 11,430 $ (183) $ 11,813)
3 0 3 (6) 3 0 $ 11,430) $ (588) $ (2,024)
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The Effect of Financial Derivative Instruments on the Statements of Operations for the period ended June 30, 2024:

not accounted for as hedging instruments

Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Net Realized Gain (Loss) on Financial Derivative Instruments
Exchange-traded or certrally cleared
Written Options H 0 H 0 H 0 H 0 H 4 H 4
Futures 0 0 0 0 72 72
Swap Agreements 0 310 0 0 335 705
3 0 $ 310 $ 0 3 0 $ 471 $ 781
Over the counter
Forward Foreign Currency Contracts § 0 § 0 § 0 § 4,598 § 0 § 4,598
Purchased Options 0 0 0 0 (18) (18)
Written Options 0 0 0 13 105 118
Swap Agreements 0 1] 0 0 169) (70)
$ 0 $ 1l $ 0 3 4,803 3 18 3 4,628
3 0 3 309 3 0 3 4,609 3 489 3 5,407
Net Change in Unrealized Appreciation {Depreciation) on Financial Derivative Instruments
Exchange-traded or certrally cleared
Wntten 5 0 5 ] 5 1] 5 1 H ]
0 0 0
0 i 0
¥ 0 £l ¥ 0 £l 0 3 5
$ 0 3 ] $ 0 3 3 5
] ] 0 24
0 ] 0 0
a 1)
$ 0 E 0 E 0 § 5 §
5 0 3 39 % i 3 5 5 1,457

The folloven] & a summary of the far valuanons 2024 n valung the Fund's
Fair Value at Fair Value at
Category and Sub-category Level 2 Level 3 06/30/2024 Catagory and Sub-category Level 1 Level 2 Level 3 06/30/2024
Investments in Securities, at Value Investments in Securities, at Value
$ 0 & ¥ o3 ¥ o3 229
]
5 g ] ched Securities ] 7,535 ]
Bermuda Corporate Bonds & Notes 0 187 0
Asset-Backed Securities 603 0 603 Isrel
Corporate Bonds & Notes 97 0 97 Sovereign Issues 0 2,537 0 2,537
Canada Italy
Corporate Bonds & Notes 1,051 0 1,081 Sovereign lssues 0 3,625 0 3,625
Sovereign Issues 218 0 218 Japan
Cayman klands Corporate Bonds & Notes 0 1,960 0 1,960
AssetBacked Securities 8713 0 8,719 Sovereign lssues 0 1,033 0 1,033
Corporate Bonds & Notes 988 0 988 Luxemnbourg
Chile Asset-Backed Securities 0 1,394 0 1,394
Sovereign Issues 258 0 258 Mexico
China Sovereign Issues 0 1,343 0 1,343
Sovereign Issues 12,359 0 12,355 Multinational
Denmark. Corporate Bonds & Notes 0 686 0 686
Corporate Bonds & Notes 16,317 0 16,317 Netherlands
France Asset-Backed Securities 0 807 0 807
Corporate Bonds & Notes 2,210 0 2,210 Corporate Bords & Notes 0 1,482 0 1,452
Sovereign lssues 1,636 0 1,636 Mortgage-Backed Securities 0 1,140 0 1,140
Germarty Nonway
Corporate Bonds & Notes 2,892 0 2,892 Corporate Bords & Notes 0 211 0 211
Hungary Sovereign IssLes 0 55 0 55
Sovereign lssues 733 0 733 Poland
Sovereign Issues 0 736 0 736
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Fair Value at

Category and Sub-category Level 1 Level 2 Level 3 06/30/2024
Investments in Securities, at Value

Portugal

Corporate Bonds & Notes B 0 % 58 0 s 745
Qatar

Corporate Bonds & Notes 0 224 0 224

Sovereign Issues 0 476 0 478
Romania

Sovereign Issues 0 2,081 0 2,081
Saudi Arabia

Corporate Bonds & Notes 0 337 0 337

Sovereign lssues 0 1,268 0 1,268
Singapore

Sovereign Issues 0 1,177 0 1,177
SouthKorea

Sovereign lssues 0 8,518 0 8,518
Spain

Sovereign Issues 0 2,673 0 2,673
Switzerland

Corporate Bonds & Notes 0 3,527 0 3,827
United Arab Emirates

Corporate Bonds & Notes 0 1,112 0 1,112

Sovereign Issues 0 313 0 318
United Kingdorn

Corporate Bonds & Notes 0 6213 0 6,213

Iortgage-Backed Securities 0 8,533 0 8,939

Sovereign Issues 0 4,454 0 4,454

United States

Asset-Backed Securities 0 2,723 0 2,729
Corporate Bonds & Notes 0 36,949 0 36,349
MWortgage-Backed Securities 0 2,521 129 2,650
Municipal Bonds & Notes 0 293 0 299
Structured Notes 0 348 0 348
US. Government Agencies 0 96,518 0 96,518
US. Treasury Obligations 0 35218 0 35,218
Short-Term Irstruments 0 64,955 0 64,955
Total Investments $ 0§ 3®\LAT $ 123§ 364,556
Short Sales, at value $ 0 % (11.228) $% 0§ (11228

Financial Derivative Instruments - Assets
Exchange-traded or centrally

cleared 121 318 0 439
Over the counter 0 2,935 0 2,935
$ 121 $ 3313 % 0 % 3,434

Financial Derivative Instruments - Liabilities
Exchange-traded or certrally

cleared (84) (327) 0 a1

Qver the counter 0 11,613 0 (1,613]

$ 84§ 11,940) § 0 & (2,029

Totals $ 37§ 312§ 120§ 354738

There were no significant trarsfers into or out of Level 3 during the period ended June 30, 2024,
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(2) BEBEMILZAM (202446 53081R*#E)

PRINCIPAL
AMaunT WVALUE
(000) (000=)

INVESTMENTS IN SECURITIES 100.1%

AZERBAIJAN 1.2%
COR

FRINCIFAL
AMOUNT WALUE
[00Ck) (0]
Total Colombia 3 243

[Cost $241)

PORATE EONDS & NOTES 1.2%
SOCAR Turkey Enerji AS via Steas Funding 1DAC
7.230% due 03/17/2026 5 3003 298
Total Azerbaijan 298
(Cost $259)
BRAZIL 1.8%
CORPORATE BONDS & NOTES 1.2%
Banco ETG Pactual S.A.
8.300% due 081572024 BRL 1,000 160
Eanco do Brasil 5.A.
8 500% due 0772372026 MXN 2,000 104
DiSA.
1.913% due 02262035 BAL 1 2
286

[STRUCTURED NOTES 0.6%
Vale S.A.
1.971% due 0373172173 (3] 2,100 132
Total Brazil 418
(Cost $658)

AYMAN ISLANDS 0.9%

]

Interoceanica IV Finance Ltd.
0.000% due 117302025 s B 5
IKaisa Group Holdings Ltd.
11.700% due 1171172025 [b) 400 14
QME Financa Ltd.
487 due 0173072029 200 138
Total Cayman kslands 217
(Cost $550)

HILE 4.1%
ISOVEREIGN ISSUES 4.1%
Eonos de la Tesoreria de la Republica
3.400% due 10:0172033 ic) P 37.576 41
Bonos de la Tesoreria de la Republica en pesos
5000% due 100172028 240,000 243
5.300% due 110172037 20,000 0
5800% due 10MD1/2034 B0,000 84
6.000% due 04172033 115,000 122
Chile Government International Bond
4.850% due 012272023 § 200 198
Titules de Tesoreria (d
6.250% due 110372027 COP 516,000 1
6:250% due 03182030 184,400 k]
6. 250% due (377672031 385,600 8
6.250% due 0673072032 167,000 B
Total Chile 976
(Cost $1,016)
[SOVEREIGN ISSUES 1.0%
Colombian TES
6.000% due DArZ872028 977,000 07
13 250% due 020972033 113,300 A
Financiera de Desarrollo Territorial S.A. Findeter
7.875% due 08122024 23,000 5

FRINCIPAL
ANMQUNT VALUE
{00k (k)

RELAND 1.2%
ORPORATE BONDS & NOTES 1.2%

Alfa Bank AO Via Alfa Bond Issuance PLC

CZECH REPUBLIC 2.7% 9350% due ORUGZ043 (b RUB 4,000 § n
= Iridium Capital PLC
Czsch Republic Government Bond 9250% due OR/18/2029 R 250 70
0.250% due 02/10/2027 [ 8200 318 Total Ireland 292
1.000% due O6/Z6/7026 5600 2% Cost$1.152 ———
2.000% due 101/127033 300 11 d
2 500% due 08/257028 20 8
Total Czech Republic 644 SOVEREIGN ISSUES 0.5%
[Cost $624) Israel Government International Bond
DOMINICAN REPUBLIC 2.1% i w19
SOVEREIGN ISSUES 2.1% Total Israel 109
Dominican Republic Central Bank Notes Lostiien)
12 000% due 1003/2025 DOP 2,500 il TALY 0.8%
13.000% due 01/30/2025 8,100 NV EREIGN ISSUES 0.9%
Dominican Republic International Bond —r -
Cassa Depositi & Prestiti SpA
AT L] 1B 5 e 04302 s m m
10 750% dus 0/01/2035 (d) 10,700 185 —
Total Dominican Republic 511 L —
T ———  (Cost$138)
borcon s
[SOVEREIGN ISSUES 0.1% . :
Ecuador Government International Eond I;;g;::tmmg;?“ Ilml:uill‘“‘l BTD; %
3.500% due 07/31/2035 3 62 3 —_—
Total Ecuador . n ::: :::r Comt —L]
[Cost $25)
SOVEREIGN ISSUES 1.8% .
yory Qevarsment Boad Sherbank of Russia Via SE Capital S.A.
125% due 1 1
2 000% due 05737023 HE 530 @ [ U e w1
2.250% due 047207033 B,400 12 Total Luxembourg 1
3.000% due 08/21/2030 9,800 2 (Cost $193)
3.000% due 10/27/7038 1,500 3
4.750% due 1172472032 4,500 2 ALAYSIA 13%
£.750% due 102272028 63,800 190 SOVEREIGN ISSUES 1.3%
9.500% due 102172026 21,400 62 Malaysia Government International Bond
Magyar Exportimport Bank Zrt 2 B32% due 041152031 MYR am 192
£.000% due 05/16/2029 FUR 100 113 38855 due 02152029 30 B4
T e 4291% due OB14/2043 E| 4
Total Hungary 437
e — iM% nqmzma 180 39
Total Malaysia 319
(Cost $318)
EXICD 2.5%
HDFC Bank Ltd, e ‘
.100% due 0372272025 WR 10000 120 B SRS 2%
Mexice Govarnmant International Bond
ol iy — W Soome IAE M 1106 o
(Cost $121) : el
Total Mexico 592
INDONESIA 0.8% (Cost $642)
CORPORATE BONDS & :
Indonesia Asaban Aluminiam PT ’ _ A:i:.g l;?.s 0.2
4.750% due 05157025 5 138 —
z Paraguay ional Bond
fotel donssia — BB 0 due 2082031 PYG 260,000 51
[Cost $138) —
Total Para 51

(Cost 350)
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FRINCIPAL
AMOUNT VALUE
(000 (OO0

Banco de Credito del Peru S.A.
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FRINCIFAL
AMOUNT WVALUE
[00Ck] [0k)

SOUTH KOREA 0.B%
CORPORATE BONDS & NOTES 0.8%

Korea Southern Power Co. Ltd.

4650% due 01772024 PEN 960 § 243 5375 due 032172026 5 200 5 200
Capital Sociedad Ti S.A Total South Korea 200
10.100% due 12157043 300 241 [Cost $199)
430
ISOVEREIGN ISSUES 1.4% SUPRAN I;IEU;.I'L;::.M -
Pers Government International Bond 5 . 2o -
5 350% due DR12/2040 100 21 Arab Bank for Economic Development in Africa
B 150% due 081202032 500 fird 3.750% due 017257027 EUR 100 107
6.900% due 0B/122037 400 100 Asian Infrastructure lnvestment Bank
k4] 7.000% due 03012029 INR 15600 186
Total Peru 813 7.200% due 017267028 2,600 N
(Cost $843) Inter-American Development Eank
7.000% due 01/257029 2,000 23
347
ISOVEREIGN ISSUES 2.4%
Philippines Government International Bond Asian Development Bank
6.260% due 02282044 PHP 5980 98 . 720% due (Z0R/2028 27,700 7
Total Philippines 96 . Bask
(Cost $30) 2 675 due 11/157029 PN 1,000 217
6.950% due 030172029 INR 2,100 25
ROMANIA 0.9% T
- ) S Total Supranational 821
B o — L/
LIS e 10102038 RGN 10D o
5250% due 05302032 EUR 100 104
5625 due 05302037 100 104
Total Remania 226

(Cost $233)

[SOVEREIGN ISSUES 2.7

Singapore Government Bond

1675 die 100172051 60100 5
2 125% due (50172008 BO___ Mi
Total Singapors 648
{Cost $856)

OUTH AFRICA 8.9%

CORPORATE EONDS & NOTES 2.1%
Development Bank of Southern Africa Ltd.

5 600% due 10V2172024 (R ZAR 5700 3

Prosus NV

5 500% due 0772172025 5 200 200

510

[SOVEREIGN ISSUES 6.8%

South Africa Government CPl-Linked Bond

2000% due D1/3172025 (c) AR 4408 m

South Africa Government International Bond

§ 000% due D1/31/2030 3,700 185

8 500% due 0173172037 00 9

10.500% due 122172026 20,800 1,182
1614

Total South Africa 2,124

(Cost $2,208)

ailand Government Bond

4.000% due 06/17/2055 THe 150 4
Total Thailand L
(Cost $4)
TURKEY 1

OVEREIGN ISSUES 12%
Turkiye Government Bond
6 200% due 10052033 TRY 15600 48
50.000% due 05172028 7,700 234
Total Turkey 282
[Cost $284)

UNITED KINGDOM 1.2%
CORPORATE BONDS & NOTES 1.2%

Panama Infrastructure Receivable Purchaser PLC

D0.0D0% due 04057032 ] 300 136
Petra Diamonds U.S. Treasury PLC
9.750% due 0302026 e} 123 a7
Total United Kingdom 283
[Cost $303)

SSET-BACKED SECURITIES 0.8%
ECMC Group Student Loan Trust
6.500% due 05257067 45 45
Nelnet Student Loan Trust
6.300% due 02257066 36 36
OneMain Financial lssuance Trust
4.130% due 0514/2035 100 38

FRINCIPAL
ANQUNT VALUE
(00k) (00k)

Ellington Loan Acquisition Trast

6.510% due 05252037 5 s ¥

GSAA Home Equity Trust

6 502% due 112572036 8 bl

RAAC Trust

6.160% due 022572046 3 &l

Soundview Home Loan Trust

6.360% due 10252037 it] )
13

5. GOVERNMENT AGENCIES 4.7

Fraddie Mac

5.000% due DSD172053 1,168 1,128

Total United States 1433

{Cost $1,503)

RUGUAY 1.0%

SOVEREIGN ISSUES 1.0%

Uruguay Government International Eond

3.400% due 05162045 (c) uvu 5238 132

9750% due 07202033 3,800 a7

Total Uruguay 223

(Cost $238)

[SOVEREIGN ISSUES 0.3%

National Bank of Uzbekistan

19875% due 07052027 () UZS 850,000 68

Total Uzbekistan (1]

(Cost $68)

[ZAMEIA 0.3%

Zambia Government International Bond

11.000% due 07/27/2025 IMW 1,000 k|
13 000% due 0172572031 B 2
23 000% due 0172272031 80 W
Total Zambia 61
{Cost §85)

HORT-TERM INSTRUMENTS 45.0%

EPURCHASE AGREEMENTS (i) 29.8%
1,100

[STRUCTURED NOTES 1.1%

Egypt Treasury Bills (lssuer JPMorgan Structured Product

25 590% due 0312025 () EGP 1,800 Ell

30 854% due 031132025 (g) 4,400 i ]

31 680% due 1211272024 [f) 6,300 155
264

ME DEPOSITS 1.1%

Australia and New Zealand Banking Group Ltd.

3.360% due 07/01/2024 AUD 24 18

3.930% due 0770272024 HKD 2 0

4 400% due 0710172024 GeP 0 1

4630% due 070172024 3 [ 8

Bank of Nova Scotia

4 530% due 070172024 2 2

BNP Paribas Bank

(0.140%) due 07/01/2024 ¥ 35 '}



560

NOX 8

HED 12 ?
AR 107 8

7 0
s -
1
Citibank N.A.
4 e 070 02 02
HKD 1 0
5 16 18
ALD & 4
SGD 14 11
HED 30 4
EUR 8 B
GBP 2 2
JPMorgan Chase Bank N.A.
4 B30% due 01 024 ] 19 19
MUFG Bank Ltd.
(0140 e 07012024 ¥ M7 3
Reyal Bank of Canada
CAD 1
§ 4 4
Sumitomo Mitsui Banking Corp.
(0.140%| due 07/ 4 ¥ i+ 0
5 15 15
2210 14
7 7
] g
14 14
267
260,000
433,000
50,100
30,300

Total Short-Term [nstra ments 10,732

(Cost §10,776)

Total Investments in Secarities 100.1% % 23,895
(Cost $25,835)

Financial Derivative

Instruments {)K) (0.5%) mn
(Cost or Premiums, net $(70))
Other Assets and Liabilities, net 0.4% 84
Net Assets 100.0% $ 23,862

SBI—PIMCO H#REHFOF+7T772F (DC)
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NOTES TO SCHEDULE OF INVESTMENTS:

A zero balance may reflect actual amounts rounding to less than one thousand.
(a) Perpetual maturity; date shown, if applicable, represents next contractual call date.
(b} Security is in default.

(¢} Principal amount of ity is adj for i

{d) When-ssued security.

(e} Payment inkind security.

{l  Coupon represents a yield to maturity.

@ p P a weigl ge yield to

Market Value as

Maturity Acquisition Market Percentage of

Coupon Date Cost Value Net Assets

5 600% 112024 3 38 3 30 130%

25 590% 031372025 2 H 013%

0an 73 ] 03%

wer PMorgan Structured Product BY) ¥ 12127202 03172024 150 155 0.65%

Total Restricted Securities 4 640 § 574 2.41%

BORROWINGS AND OTHER FINANCING TRANSACTIONS

Repurchase
Bl
Collateral
Lending Settlement Maturity Received, Agreements,
Counterparty Rate Date Date Collateralized By at Value at Value
BFE 5340% DEZ872024 oroaRRe 5 7,100 US Treasury Notes 0 825% due 07/317028 3 72331 & 700§
Total Repurchase Agresments § 7.239) $ 7,100 $
Maturity Payable for

Counterparty Description Coupon Date Amount Proceeds  Short Sales
WS Fannie Mas, TB 5000% 0700 31,200 5 (1168 5 11,1801
Total Short Sales (4.9%) § 1,881 % 1,160}
The following is a summary by counterparty of the market valua of Borrowings and Other Financing Transactons and collateral pledgedreceived | a5 of June 30, 2024

Repurchase

Agreement Payable for Tatal

Proceeds Reverse Payahle for Borrowings and
tobe Repurchase SaleBuyback Payable for  Other Financing Collateral

c party Received Ag ts T i Short Sales Tr i Pledged/{Received) NetExposure™
Global/Master Repurchase Agreement

5 7.0 5 o 5 ] 5 (] § 7103 ) (7,233 5 (1361

0 0 0 (1,160 11,1801 ] (1,180
4 108 8 04 0% 10601 & 5843

POGLTE rigre thet et recenable/panyablel that woud be due fromio e counterparty in the swent of defe
gseer agreement with the same legel enmity ote 8, Master Nering Amangements, in the Notes o Financid

pasure from borrowengs and otwr Sranang
ents for more informanion regarding m

s Can oriy be netted across trarsachons govemned under the
1 ATENGEMeNts

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

u lized
Expiration #of Appreciation/ Variation Margin
ipti Type preci ati Asset Liahili
sury 2-Year Note S eptember Futures Long 10 ] Al 5 0 ] ]

easury 5¥ear Note 3 eptember Futures Long 7 2 1} in
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Unrealized
Expiration #of Appreciation/ Variation Margin
Type Month Contracts Depreciati Asset Liahility
15T y 10-Ye : Long D204 2 5 1 3 0 5 1
Total Futures Contracts § 2 § 0§ 12}
Unrealized
Pay/Receive Maturity Notional Market Appreciation/ Variation Marg

kT

Floating Rate Floating Rate Index Fixed Rate Date Amount Value (Depreciation) Asset

Receive 3Month ZAR-SAJIBOR 8.100% 06/052026

0 0 0 0
Receive 3Month ZAR SAJIBOR 8.195% 12/21/2028 6,100 3) 0 0 1
Receive 3Month ZAR SAJBOR 8.210% 12/21/2028 1,100 1) 0 0 0
Pay 3Month ZAR-SAJBOR 8.670% 12121/2026 3,300 3 (1 0 0
Pay 3Month ZAR-SAJIBOR 8.500% 1017/2027 15,860 15 3) 2 0
Pay 3Month ZAR-SAJIBOR 8.440% 11/02/2028 3,600 3 4 1 0
Receive IMonth ZAR-SAJBOR 8.410% 11/10/2028 1,100 1) 0 0 0
Receive 3Month ZAR-SAJBOR 8.599% 06/05/2029 1,400 (1) (1) 0 0
Receive 3Month ZAR-SAJIBOR 8.735% 01/31/2030 500 0 0 0 0
Receive B-Month CZK-PRIBOR 4611% 06/06/2028 0z 11,000 12 3 0 1
Pay B-Month CZK-PRIBOR 4.388% 117152028 2,900 5 1) 0 0
Pay B-Month CZK-PRIBOR 3.765% 01/09/2029 1,700 ] 2) 0 0
Pay B-Month CZK-PRIBOR 3.645% 02/01/2029 5,000 14) 14) 1 0
Receive B-Morth CZK-PRIBOR 3.534% 03/21/2029 2,400 2 2 0 0
Pay 6-Month CZK-PRIBOR 3.850% 0510/2029 1,400 0 0 0 0
Receive B-Month CZK-PRIBOR 4.130% 06/03/2029 700 0 0 0 0
Pay B-Month ELRIBOR 2.860% 04/24/2029 EUR 200 1 1) 0 0
Pay B-Month ELRIBOR 2.780% 0502/2029 100 1) 1) 0 0
Pay 6-Month ELRIBOR 2.827% 05/06/2029 100 0 0 0 0
Receive" B-Month ELIRIBOR 2.750% 09/18/2029 200 0 0 0 0
Pay B-Month ELRIBOR 3.100% 09/20/2030 300 El 0 0 0
Receive B-Month ELRIBOR 3.300% 10/03/2033 100 15) 0 0 0
Receive!! B-Wonth EURIBOR 2.750% 09/18/2034 550 2 2 1 0
Pay B-Month ELRIBOR 2.250% 03/20/2044 10 1 0 0 0
Pay B-Month ELRIBOR 2.750% 03/20/2054 25 1 0 0 0
Receive!” B-Month ELRIBOR 2.500% 09/18/2054 100 0 0 0 0
Receive B-Month HUF-BUBOR 13.550% 12012/2024 HUF 69,900 19 110} 0 0
Receive B-Month HUF-BUBOR 13.600% 12/12/2024 80,400 122) 1) 0 0
Receive B-Month HUF-BUBOR 8.220% 02/15/2026 78,000 3 1 0 0
Pay B-Month HUF-BUBOR 7.330% 11/06/2028 49,600 10 5 0 0
Pay 6-Month HUF-BUBOR 5.735% 03/14/2029 18,000 ] (1) 0 0
Pay B-Month HUF-BUBOR 8.400% 03/28/2029 8,400 0 0 0 0
Pay B-Morth HUF-BUBOR 8.500% 04/02/2029 14,200 0 0 0 0
Receive B-Month HUF-BUBOR 6.450% 06/06/2029 7,500 0 0 0 0
Receive B-Month HUF-BUBOR 6.299% 06/10/2029 15,100 0 0 0 0
Recive B-Month HUF-BUBOR 7.640% 02/07/2033 10,500 3) 1 0 0
Pay B-Month HUF-BUBOR 8.140% 02/15/2034 15,800 12) 0 0 0
Receive B-Month PLN-WIBOR 6.830% 08/19/2024 PLN 2,100 [21) 119) 0 0
Receive B-Month PLN-WIBOR 0.655% 05212025 1,500 19 (4 0 0
Pay B-Month PLN-WIBOR 5.500% 03/20/2026 500 0 2) 0 0
Pay B-Month PLN-WIBOR 5.820% 03/21/2026 800 0 2) 0 0
Receive B-Month PLN-WIBOR 5.335% 06/28/2026 700 0 0 0 0
Receive B-Month PLN-WIBOR 2.950% 12/13/2026 2,500 24 i 1 0
Receive B-Month PLN-WIBOR 4.300% 03/09/2027 150 0 0 0 0
Receive B-Month PLN-WIBOR 4.885% 03/22/2027 400 1 1 0 0
Receive B-Month PLN-WIBOR 5.340% 03/28/2027 200 0 1 0 0
Pay B-Month PLN-WIBOR 8.643% 06/28/2027 300 4 1) 0 0

38
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Unrealized
Pay/Receive Maturity Notional Market Appreciation/ Variation Marg
Floating Rate Floating Rate Index Fixed Rate Amount Value [Depreciation} Asset
P PLN ¥ 3 § (3 $ 0 0
] i) 0 1]
[1] o
] [E) 1]
[ Al 0 ]
[ n 0 ]
i ] 0 ]
[ o 1] 0
[ 2 0 ]
i ] 0 ]
N [E] [ 0
4] (2) 0 0
02 ¥ 0 ] 0 ]
[ i} 1] o
12 BAL 1 ] 0 ]
1 m 0 0 o
Pay BRLLCOIC ompunded 12 070172024 1 ] 0 0
Pay BRLLOI-Compounded 13.080% 07/01/2024 7 0 0 0
Pay BRLLOI-Compounded 10.670% 01/02/2025 0 0 0 {1
Receive BRL-COI-C ompounded 10.710% 01/02/2025 ] 1) 0 0
Pay BRLLDI-Compounded 10.811% 01/02/2025 (3) 12] 0 0
Pay BRLLOI-Compounded 10.083% 01/02/2026 0 0 0 0
Receive BRL-COI-Compounded 10.529% 01/02/2026 3 4 1 0
Receive BRL-COI-Compounded 6.261% 01/04/2027 20 4 0 0
Receive BRL-COI-Compounded 6.462% 01/04/2027 19 4 0 0
Pay BRLLOI-Compounded 9.815% 01/04/2027 600 L] 14) 0 0
Pay BRLLOI-Compounded 9.032% 01/04/20%7 600 14 14) 0 0
Pay BRLLOI-Compounded 9.840% 01/04/2027 600 16) 16) 0 4]
Receive BRL-LDI-Compounded 9.840% 01/04/2027 1,100 8 8 1 0
Pay BRLLOI-Compounded 9.842% 01/04/2027 1,600 (m [} 0 {1
Receive BRL-COI-Compounded 9.946% 01/04/2027 800 7 6 1 0
Receive BRL-LDI-Compounded 10.105% 01/04/2027 400 (4] 3 0 0
Receive BRL-LDI-Compounded 10.192% 01/04/2027 300 2 2 0 0
Pay BRLLOI-Compounded 10.225% 01/04/2027 450 (2) 12) 0 0
Pay BRLLOI-Compounded 10.235% 01/042027 450 Vil 12) 0 0
Pay BRLLDI-Compounded 10.565% 01/04/2027 3,500 (14 (12) 0 21
Receive BRL-COI-Compounded 10.768% 01/04/2027 500 1 3 0 0
Pay BRLLOI-Compounded 10.792% 01/04/2027 6,000 (24) 142) 0 14
Recaive BRL-COI-Compounded 10.872% 01/04/2027 600 3 6 1 0
Receive BRL-LDI-Compounded 10.880% 01/04/2027 1,800 5 5 1 0
Receive BRL-COI-Compounded 10.943% 01/04/2027 3,800 11 11 3 0
Pay BRLLOI-Compounded 10.980% 01/04/2027 1,200 13) 13) 0 {1
Receive BRL-COI-Compounded 11.133% 01/04/2027 400 1 1 0 0
Receive BRL-COI-Compounded 11.239% 01/04/2027 500 1 3 1 0
Receive BRL-COI-Compounded 11.510% 01/04/2027 2,800 3 3 2 0
Receive BRL-COI-Compounded 11.641% 01/04/2027 300 1 2 0 0
Receive BRL-COI-Compounded 11.948% 01/04/2027 200 0 1 0 0
Pay BRLLDI-Compounded 10.044% 01/02/2029 1,800 (19 iB) 0 "
Receive BRL-COI-Compounded 10.985% 01/02/2029 1,800 10 6 2 0
Receive Colombia IBR Overnight Interbank
Reference Rate 8.340% 02/26/2026 cor 2,019,000 3 2 0 0
Receive Colombia IBR Overnight Interbank
Reference Rate 8.500% 04/04/2026 459,000 1 1 0 0
Receive Colornbia IBR Overright Interbark
Reference Rate 8.540% 04/05/2026 215,000 0 0 0 0
Receive Colombia IBR Overnight Interbank
Reference Rate 8.500% 04/09/2026 78,000 0 0 0 0
Receive Colornbia IBR Overright Interbark
Reference Rate 8.515% 04/09/2026 157,200 0 0 0 0
Pay Colombia IBR Overnight Interbank
Reference Rate 8.600% 04/11/2026 361,400 0 0 0 0
Pay Colomnbia IBR Overnight Interbark

Reference Rate 8.653% 04/11/2026 218,300 0 0 0 0
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Unrealized
Pay/Receive Maturity Notional Market Appreciation/ Variation Marg
Floating Rate Floating Rate Index Fixed Rate Date Amount Value [Depreciation} Asset Li
Pay ght Interbark
Lo 305,500 5 i $ ] $ 0% ]
a1y nght interbank
i ] 0 ]
t Irterkark
0 ] 0 ]
vernight Interterk
o i} il
FPay ught Irtertark
i ] 0 ]
a1y nght interbank
] ] 0 0
Recene right Iriterbark
o 1 0 0
mght irererk
o 1 il
FPay ught Irtertark
8890% 3 [ 0 0
Loigmiag 1B might Intertark
Reference Rate 8.155% 06/24/2029 1,001,200 0 0 0 0
Receive Colombia IBR Overnight Interbank
Reference Rate 9.370% 03/17/2030 115,400 2] 1 0 0
Receive Colombia IBR Ovemnight Interbark
Reference Rate 9.423% 03/17/2030 341,400 &} 4 0 0
Receive Colombia IBR Overnight Interbank
Reference Rate 9.393% 03/21/2030 266,900 3 3 0 0
Receive Colombia IBR Overnight Interbank
Reference Rate 8.940% 03/24/2030 413,990 13) 5 0 0
Receive Colombia IBR Overnight Interbank
Reference Rate 7.718% 009/18/2030 167,300 1 2 0 0
Receive Colombia IBR Overnight Interbank
Reference Rate 8.020% 12/04/2030 459,800 1 6 0 0
Receive Colombia IBR Overnight Interbank
Reference Rate 9.410% 03/26/2031 176,690 13] 2 0 0
Pay Colombia IBR Overnight Interbank
Reference Rate 9.050% 05/02/2033 67,920 1 ] 0 0
Pay Colombia IBR Overnight Interbank
Reference Rate 7.620% 02/26/2034 548,900 (6) 14] 0 0
Receive Colombia IBR Overnight Interbank
Reference Rate 8.380% 06/26/2034 285,000 0 0 0 0
Pay Financial Benchmarks India
Overnight Mumbai Interbank
Outright Rate 6.384% 06/20/2026 INR 66,900 12) 0 0 0
Receive Financial Benchmarks India
Overnight Mumnbai Interbank
Outtright Rate 6.384% 08/20/2026 127,800 5 5 0 0
Receive Financial Benchmarks India
Overnight Mumbai Interbank
Outright Rate 6.621% 1212012028 12,000 i 0 0 0
Receive!" Firancial Berchmarks India
Overnight Mumbai Interbank
Outright Rate 6.250% 09/18/2029 48,050 4 3 0 0
Receive!” Financial Berchmarks India
Overnight Mumbai Interbank
Outright Rate 6.500% 09/18/2029 6,170 0 0 0 0
Pay Firancial Berchmarks India
Overnight Mumbai Interbank
Outright Rate 6.397% 06/20/2034 32,700 (1 i} 0 0
Receive Finarcial Berchmarks India
Overright Murnbai Interbank
Outtright Rate 6.397% 08/20/2034 17,600 0 0 0 0
Receive IBMEXID 10.900% 06/04/2025 MXN 2,890 0 0 0 0
Pay IBMEXID 9.763% 03/20/2026 4,700 ] 2) 1 0
Pay IBMEXID 9.896% 03/23/2026 7,100 5] 14) 1 0
Pay IBMEXID 9.705% 03/23/2026 3,500 (2) 12] 0 0
Pay IBMEXID 9.760% 03/23/2026 1,900 (1 11 0 0
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Unrealized
Pay/Receive Notional Market Appreciation/ Variation Marg
Floating Rate Floating Rate Index Fixed Rate Amount Value [Depreciation} Asset Li
Receive IBMEXID M¥N 0 ¥ 0 § ] $ ] {1
i 0 ]
4] 1] [2)
i} 0 ]
] 0
3 0 [
1 0 ]
o 0
g ]
I U u
2 0 i}
1 0 0
o 0 0
KRW ] 0 ]
4 0 0
] 1] 0
§ 1 0 ]
i 0 [
Receive Secured Owvernight Finercing Rate 5 0 0
Pay Secured Overnight Finarcing Rate 3.750% 06/20/2029 (48) 0 4
Receive Secured Overnight Finarcing Rate 3.750% 06/20/2029 24 2 0
pay! Secured Overnight fFinarcing Rate 3.750% 12/18/2029 (6) 0 2)
Recaive!! Secured Overnight Finarcing Rate 3.750% 12/18/2029 15 3 0
Pay Secured Overnight fFinarcing Rate 3.750% 06/20/2031 4 0 ]
Pay Secured Overnight Finarcing Rate 3.735% 08/07/2033 (4] 0 0
Pay Secured Overnight fFinarcing Rate 4.170% 10/03/2033 1 0 0
Receive Secured Overnight Finarcing Rate 4.250% 11/22/2033 12] 0 0
Receive Secured Overnight Finarcing Rate 4.030% 12/15/2033 0 2 1 0
Receive Secured Overnight Finarcing Rate 3.500% 12/20/2033 6 3 0 0
Receive Secured Overnight Finarcing Rate 3.842% 12/26/2033 100 2 2 0 0
Pay Secured Overnight Finarcing Rate 4.130% 05/03/2034 200 2 2 0 m
Pay Secured Overnight Finarcing Rate 4.200% 05/06/2034 100 2 2 0 0
Receive Secured Overnight Finarcing Rate 3.750% 06/20/2034 900 16 (17) 3 0
Receive! Secured Overnight Finarcing Rate 4.060% 07/02/2034 100 4] i 0 m
Pay! Secured Overnight Finarcing Rate 3.750% 12/18/2034 200 2 12) 0 m
Pay Secured Overnight Finarcing Rate 3.500% 12/20/2035 200 (10) 14) 0 ]
Pay Secured Overnight Finarcing Rate 3.830% 10/12/2053 100 0 12) 0 ]
Receive Secured Overnight Finarcing Rate 3.250% 12/20/2053 150 15 3 2 0
Receive Secured Overnight Finarcing Rate 3.500% 06/20/2054 620 21 (10) 6 0
Pay Secured Overnight Finarcing Rate 3.500% 12/18/2054 100 3] 2) 0 (1
Receive Sinacofi Chile Imerbank Rate
Average 4.775% 02/23/2026 CLP 467,700 8 6 0 0
Pay Sinacofi Chile Interbark Rate
Average 5.360% 06/28/2026 395,000 1 1 0 0
Pay Sinacofi Chile Interbark Rate
Average 6.380% 08/03/2027 118,000 4 13] 0 0
Receive Sinacofi Chile Imerbank Rate
Average 4.840% 10/01/2028 335,000 10 11 0 0
Pay Sinacofi Chile Interbark Rate
Average 4.940% 10/01/2028 55,000 {1 i 0 0
Pay Sinacofi Chile Interbark Rate
Average 4.980% 10/01/2028 55,000 (1 11 0 0
Receive Sinacofi Chile Interbank Rate
Average 5.920% 10/02/2028 48,000 2) 1 0 0
Receive Sinacofi Chile Imerbank Rate
Average 6.000% 10/02/2028 90,000 12) 3 0 0
Receive Sinacofi Chile Interbank Rate
Average 5.780% 10/03/2028 20,800 0 1 0 0
Pay Sinacofi Chile Interbark Rate
Average 5.500% 11/13/2028 77,700 0 ] 0 0
Pay Sinacofi Chile Interbark Rate
Average 5.310% 11/16/2028 35,900 0 ] 0 0
Pay Sinacofi Chile Interbark Rate
Average 5.320% 11/16/2028 18,000 0 i 0 0
Receive Sinacofi Chile Interbank Rate

Average 5.260% 1117/2028 52,200 1 2 0 0
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Unrealized
Pay/Receive Maturity Notional Market Appreciation/ Variation Marg
Floating Rate Floating Rate Index Fixed Rate Date Amount Value [Depreciation} Asset Li
Receive Sinacofi Chile nk Fiat
4 B95% CLP 5 1 H 1 3 0 s ]
2y
2 {1 0 ]
09/01/2030 51,840 1 3 0 0
04 o 2 il
RECENE
090172030 BE,E4D 0 4 0 ]
0 ] 0 0
ay
180,100 121 [Z] 0 0
) 5 il
RECEne
39,600 ] 2 0 0
9.200% 0513/2033 31,200 0 0 0 0
Receive Sinacofi Chile Imerbank Rate
Average 5.855% 10/052033 50,000 12) 2 0 0
Receive Sinacofi Chile Interbank Rate
Average 5.780% 10/06/2033 22,000 11 1 0 0
Receive Sinacofi Chile Imerbank Rate
Average 5.870% 10/11/2033 19,300 0 1 0 0
Receive Sinacofi Chile Interbank Rate
Average 5.940% 10/20/2033 9,200 11 0 0 0
Receive Sinacofi Chile Imerbank Rate
Average 5.990% 10/20/2033 80,460 14) 3 0 0
Receive Sinacofi Chile Interbank Rate
Average 6.235% 10/26/2033 42,300 13) 1 0 0
Pay Sinacofi Chile Interbark Rate
Average 5.400% 11/16/2033 17,400 0 [l 0 0
Pay Sinacofi Chile Interbark Rate
Average 5.230% 11/17/2033 23,500 0 11 0 0
Pay Sinacofi Chile Interbark Rate
Average 5.030% 02/23/2034 110,600 (4 13] 0 0
Pay Sinacofi Chile Interbark Rate
Average 5.313% 04/25/2034 48,700 0 0 0 0
Pay Sinacofi Chile Interbark Rate
Average 5.360% 04/26/2034 27,400 0 0 0 0
pay Sinac ofi Chile Interbank Rate
31, ] ] 0 0
a7 [1 (1 0 ]
G0 2 3 0 Al
[4] o 0 [
[ z 1 0 [1]
Total Swap Agreements 4 B2 3 116) 4 41 4 [33)
The folloveng & & Sum the miarkel value and varmabon margn o f or Centralty Cleared Financral Dervatne Irstrun
Cash of 5440 has been pledged as collateral for h traded and Ily cleared fi ial ivative il as of June 30, 2024. See Note 8,

Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

Financial Derivative Assets Fimancial
Variation Margin Variati
Market Value Asset Market Value
Purchased Swap Written
Options Futures Ag Total Options Futures g Total
Total Exch Traded or Cleared_$ 03 0 % 4 % 4§ 0 3% 21 § (39) % 41

Financial Sraten for further domanon

" Thes anstrument hees a fonsard starbng effectn date. See Note 2, Secunies
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S: OVER THE COUNTER

Settlement Currency to yto ized Appreciation/[Dep
Counterparty Month be Delivared be Received Rsset Liability
1 poe 1 ] 3 1] ¥

L PLN 0

5GD 0

5 0

0

0

0

Iy B4

THY o

5 1

1}

0

0

0

3
0 ]
BPS [ 2 7 ]
S 07/2024 0 (1
BPS 07/2024 0 0
BPS 07/2024 0 2]
BPS 07/2024 AUD 0 0
BPS 07/2024 BRL 0 (6]
BPS 07/2024 CLp 18,396 0 0
BPS 07/2024 KRW 4,088 0 0
BPS 07/2024 SGD 896 0 0
BPS 07/2024 THB 375 0 0
BPS 08/2024 AUD 21 H 14 0 0
BPS 08/2024 SGD 835 681 0 (1]
BPS 06/2024 $ 19 TRY 643 0 0
BPS 09/2024 5 ARS 5,185 0 (1
BPS 09/2024 B0 e 55,298 0 {n
BPS 09/2024 15 CNH 108 0 0
BPS 09/2024 969 MXN 10,536 4 0
BPS 09/2024 7 WD 222 0 0
BPS 12/2024 13 EGP 845 0 {n
BRC 07/2024 CZK 3,260 $ 142 2 0
BRC 07/2024 RON 78 17 0 0
BRC 07/2024 TRY 1,249 35 0 (2)
BRC 07/2024 H 283 PLN 1,139 1 0
BRC 07/2024 1825 TRY 62,078 27 0
BRC 07/2024 108 3,643 0 0
BRC 07/2024 14 492 0 0
BRC 07/2024 50 1,766 3 0
BRC 07/2024 20 684 0 0
BRC 06/2024 132 4,652 1 0
BRC 08/2024 33 1,145 0 0
BRC 09/2024 WXN 2,269 $ 121 0 (1]
BRC 09/2024 TRY 137 4 0 0
BRC 09/2024 902 24 0 (1
BRC 09/2024 H 112 MXN 2,109 2 0
BRC 10/2024 TRY E $ 20 0 (1]
BRC 11/2024 $ 11 TRY 444 1 0
BRC 01/2025 TRY 875 5 2 0 (1
BRC 01/2025 874 21 0 {n
BRC 01/2025 905 2 0 (1]
BRC 01/2025 $ 2 TRY 380 1 0
BRC 04/2025 TRY 917 $ 20 0 (1
BRC 05/2025 H 13 TRY 608 1 0
CBK 07/2024 BRL 1,734 $ 320 8 0
CBK 07/2024 CLP 8,200 10 0 0
CBK 07/2024 EUR 10 " 0 0
CBK 07/2024 GBP 172 219 1 0
CBK 07/2024 PEN 198 52 0 0
CBK 07/2024 2% 73 2 0
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Settlament Currency to Appreciation/(Dep

Counterparty Month be Delivered Asset Liability
CBK [ TRY 1 ] 0 H ]
¥ 1] (B
B 0 0
18 o )]
183 1 4
8 0 0
78 i i
0 3
1 ]
1] ]
0 ]
L 5 1 0
0 ]
0 ]
BRAL 1,400 i 5)
3 164 2 ]
(] 0 (2]
E 3 213 B ]
5 2 EGP EO1 0 ]
082024 1,260 i1 105301 5} a
09/2024 3 TWD 86 0 0
09/2024 uvu 138 $ 5 0 0
10/2024 $ 3 cop 161,394 1 0
12/2024 17 EGP 807 0 {
01/2025 37 cop 163,098 1 0
04/2025 37 165,945 1 0
04/2025 20 TRY 916 1 0
10/2025 18 cop 87,696 2 0
07/2024 BRL 241 $ 48 3 0
07/2024 CZK 69 3 0 0
07/2024 MYR 944 200 0 0
07/2024 NGN 11,284 9 2 0
07/2024 TRY 3217 95 0 (1
07/2024 H 43 BRL 241 0 0
07/2024 1,794 CLp 1,658,933 0 (36)
07/2024 3 EGP 181 0 0
07/2024 2 KRW 2,240 0 0
08/2024 BRL 1,081 H 200 9 0
08/2024 H 8 KES 1,086 0 0
10/2024 10 TRY 412 1 0
11/2024 IV 597 $ 21 0 (2]
02/2025 $ 10 PKR 3,000 0 0
07/2024 AUD 21 H 14 0 0
07/2024 $ 12 JPY 1,888 0 0
08/2024 Py 1,889 $ 12 0 0
09/2024 H 1,893 PEN 7,087 0 (43)
07/2024 BRL 2212 H 407 9 0
07/2024 CLP 9,196 10 0 0
07/2024 126615 138 4 0
07/2024 Dop 26,325 450 5 0
07/2024 H 3% BRL 2212 0 0
07/2024 108 e 98,043 0 (1
07/2024 181 pop 10,676 0 (1
07/2024 317 19,008 4 0
07/2024 2 EGP 100 0 0
07/2024 7 317 0 0
07/2024 187 MXN 3,39 0 (1
07/2024 164 TRY 5815 4 0
07/2024 13 uvu 497 0 0
07/2024 234 ZAR 4,278 0 0
07/2024 uvu 497 $ 13 0 0
08/2024 DopP 355 6 0 0
08/2024 1,736 29 0 0
08/2024 6,129 103 0 0
08/2024 2978 50 0 0
08/2024 H 2,148 BRL 11,048 0 (166)
08/2024 30 cop 128,660 1 0
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Settlament Currency to yto ized Appreciation/(Dep

Counterparty Month be Delivered be Received Asset Liability
GLM DE2024 5 £ EGP 243 ] 0 H ]
GLM Dop ¥ 114 0 i
GLM 0 0
iLM 5 TRY o 1}
GLM ] o
GLM L] 0 0
iLM o 1}
GLM BAL 0 3
GLM TRY ]
GLM o
]
0
]
]
0
]
]
]
CNY ]
0772624 CZK 1 a
07/2024 IDR 1 0
07/2024 KES 0 0
07/2024 PLN 0 0
07/2024 SGD 4 0
07/2024 TRY 4 0 0
07/2024 8 0 0
07/2024 H 2K 682 0 0
07/2024 EGP 2,504 2 0
07/2024 JPY 1,766 0 0
07/2024 3 PLN 10 0 0
07/2024 12 uvu 472 0 0
07/2024 430 ZAR 9,005 3 0
06/2024 KES 1,086 $ g 0 0
08/2024 TRY 1,007 239 0 0
08/2024 1344 3 0 0
08/2024 $ 5 CNY 37 0 0
06/2024 64 cop 276,784 2 0
08/2024 3 NGN 4,862 0 0
08/2024 10 PKR 2,157 0 0
08/2024 144 TRY 5,165 7 0
08/2024 32 1,185 2 0
08/2024 4 127 0 0
09/2024 cop 994,675 H 237 0 0
09/2024 $ 60 CLp 54,088 0 (2]
09/2024 11 EGP 543 0 0
09/2024 173 INR 14,512 0 0
09/2024 745 MXN 13,488 0 (17
09/2024 5 TWD 163 0 0
10/2024 CNH 18 5 3 0 0
12/2024 EGP 2210 16 2 0
01/2025 H 6 TRY 242 0 0
02/2025 EGP 32,108 $ 630 22 0
07/2024 H 1,985 CZK 45,782 0 (25)
07/2024 915 EUR 856 2 0
07/2024 789 HUF 293,966 9 0
07/2024 3 PLN 14 0 0
07/2024 3 uvu 1,443 0 (1
07/2024 uyu 357 H 9 0 0
07/2024 791 20 0 0
07/2024 472 12 0 0
07/2024 1448 37 0 0
08/2024 EGP 738 15 0 0
08/2024 EUR 856 917 0 (2]
09/2024 $ 13 uvu 512 0 0
09/2024 uyu 1,449 H 37 0 0
09/2024 40 1 0 0
02/2025 $ 541 EGP 32,108 67 0




SBI—PIMCO HMREE#Fo71TI7F (DC)
_____________________________________________________________________________________________ |

ORWARD FOREIGN CURRENCY CONTRACTS (Cont):

Settlement Currency to Currency to Unrealized Appreciation/(Depreciation)

Counterparty Month be Delivered be Received Assat Liability

MYl 072024 BRL 2010 ¥ 364 § 2 ¥ 0
M Drraoz4 § a3 BAL 2o a 141
MYl 072024 138 ELR 127 1] 0
Ml 0772024 75 GBP 2] 0 0
MYl D&2024 6 BRL 417 i m
MYl DE2024 9 I0R 133,330 0 (n
Ml 032024 114 IN& 9513 0 0
MY D304 178 MEN 3347 i o
NGF DE2024 3 DR 245520 0 (1
RBC D024 BRL 8 ] Bl 0 0
RBC 0772024 5 Eel BRL m a [k}
RYL D7i2024 EUR 40 ] 2w 0 0
RYL 0772024 Gee 4 5 i i
SCX 0772024 BRL 3 1 i i
30X 0712024 EUR 132 142 0 0
SCX 0772024 MYR 604 129 i i
SCx 0772024 ] ] BRL 3 i i
30X 072024 i CHY 3 o 0
SCX 0772024 9 KES 1.240 1 i
3CX 072024 2 ERW 2,078 0 0
30X 0772024 1} MEN 2 1] 0
S0 072024 8 NGN 11,688 o o
30X 0712024 8 11264 0 0
i 072024 AR 3 3 174 1] (n
SCx DB/2024 NGN 1231 9 1 i
30X DE2024 3 28 Cop 121,164 1 ]
50X DE2024 5 NGN 7,448 1] 0
3CX 032024 PHP 5005 ] B 0 ]
30X 032024 3 " EGF =/ 1] 0
30X na2024 45 paL ] 0 0
3CX D204 Mz NG 45,367 1 0
SCx 022074 3 ™o 95 0 0
Sex 122024 17 EGP 18 0 m
306 072024 4 200 0 0
506 022024 3 166 0 0
538 092024 PEN 100 s 2 1 0
TOR 0772024 3 Ei ZAR 1016 0 (n
TOR Da2024 2ma cor 8077008 1] 179
UAG Drra0z4 12 [H % ] 0
Total Forward Foreign Currency Contracts. $ 370 § 1451)

PURCHASED OPTIONS:

Strike Expiration Motional Market
Counterparty Description Price Date Amount™ Cost Valug
B4 Put - OTC U5, doifar versus South African Rand 4R 18100 07112024 128 5 L1 1
BOA Put-OTCU S, doilar versus South African Rand 18 300 0712024 128 1 1
Total Purchased Dptions 5 2 %

PayReceive

Floating  Exercise Expiration Notional Premiums Market
Counterparty _ Description Floating Rate Index Rate Rate Date Amaunt"! (Received) Value
BRC Call - OTC 5-Year Interest Rate Swap E-Month EURIBOR Reeive 2700% 070472024 300 ¥ 3 0
BRC Put - OTC 5ear Imerest Rate Swap B-Morth EURIBOR Pay 3000% 07042024 300 0 il
RYL Call - OTC 5-Year Interest Rate Swap B-Morth EURIBOR Recene 2740 07NS2024 100 ] 0
RYL Put - OTC 5Year Interest Rate Swap E-Month EURIBOR Fay 304 07NS2024 100 0 0

3 n_4 i
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Strike Expiration Motional Premiums Market
C ty P Price Date Amount™ i Value
BOA Call - OTC US. dolar versus Turkish Lira TRY 43800 a4 0 E [ ] i
B4 Call - OTC U3, dobar versus Tukish Lira 43800 01282025 168 [E] 2]
BO4 Call - OTC LS. dollar versus Turkich Lira 55000 05012025 1 (3 [51]
B4 Put - OTC LS. dallar versus South African Rand 4R 17,840 01172024 2% {1 4]
BOA Fut - OTC U 3. dailar versus South African Fang 18000 oz 5% A1) i
CBK Cail - OTC US. dallar versus Meacan peso MN 17451 o204 100 3 [b1]
CBE Put - OTC U5 doilar versus Meican peso 1745 Dr/N2024 100 4 1}
CBK Put-OTC LS. doilar versis Turkish Lira TRY 33000 0032025 107 (2) 13
oue Call - OTC U3, dollar versus Turkish Lira 40385 10728/2024 X (3 4]
[uil:] Put - OTC U5, dailar versus Turkish Lira 40335 0252024 0 (3 [E]]
GLM Call - OTC U3, dollar versus Turkish Lira 40750 132024 kL (3) 4]
GLM Call - OTC U3 dollar versus Turkish Lira 9800 032024 15 2 0
GLM Call - OTC U5 dollar versus Turkish Lira 40330 110772024 15 (n 1]
GLM Call - OTC US. dollar versus Turkish Lira 41150 11072024 15 (1 1]
GLM Call - OTC LS. dollar versus Turkish Lira 41.160 1rizord 15 (1 1]
GLM Put -OTCU 5. dailar versie Turkish Lira 33000 070472024 B3 (n 1]
GLM Put -0OTCU 5. dedlar versus Turkish Lira 35500 0032024 ] () 3
GLM Put-0TCUS. dellar versus Turkish Lira 40250 302024 a (3 [5:1]
GLM Fut-0TC LS. doilar versis Turkish Lira 39800 13172024 15 (2 12
GLM Put -0TC U 5. deilar versus Turkish Lira 40 530 TWORA024 15 41} 21
GLM Put -OTC LS. dallar versis Turkish Lira 41150 07204 13 A1) ]
GLM Put -OTCU S, dallar versie Turkish Lira 41,160 112024 15 3] i
GLM Put -0TC L 5. dallar versus Turkish Lira 36 500 Dm0 5 i} 2 in
GLM Put - OTC LS. dallar versis Turkish Lira 36.500 Dioia0E s A 2 in
GLM Put -0OTCU 5. dedlar versus Turkish Lira 3757 DIma2nrs 72 2 2
MYl Cail -0TC U3, dollar versus Indonesian rupah 10R 185,370,000 DEnaa0e4 44 2 (1]
MY Put - OTC LS. dollar versus Indonessan rupah 15,370 000 DEN32024 43 2 0
NGF Cail - OTC U3, doltar versus Indonessian rupiah 15,370 000 DENZ2004 g2 (3 (&)
NGF Put -OTC LS. dollar versus Indonesmn ruiah 15,370 000 D63 82 31 i
k3 [T 143)
Exercise Expiration Notional Premiums Market
Counterparty  Description Lovel® Date Amount"! (Recaived)  Value
MYl Call & - OTC 3 Morth ve, 3 Morth Forward Velatilbry Agreemert 14 500% 10252024 i1i] 5 [ 1]
Total Written Options N —
AGREEMEN
Implied Credit Unrealized
Fixed Deal ~ Maturity Notional Appreciation/__Swap Ag nts, at Value
[ ty Reference Entity (Pay) Rate Date June 30,2024%  Amount® preciati Asset Liability
B4 Brazi Goverrement Internationsl Bond (1000%) 06207200 1.630% § 200 5 1 $ B 3 ]
BRC Brazl Govermment Intemational Bond (1.000%)  De2072009 1.690% L] 1 ] 1 ]
BRC Chile Government Imternational Bond (1.000%| 122072008 0.511% 100 12} 0 0 2
BRC Forea International Bord (1000%)  O6r202008 01364% 40 [3) 0 0 (1}
BRC Mewico Government Internatonal Bond (1000%)  D&/202029 1.106% 100 1 ] 1 ]
CBK Mexico Government International Bond (1000%)  D6202073 1 106% 100 1 ] 1 ]
G3T Brazi Genemment Internationsl Bond (1000%)  Oer202009 1.690% Bl 1 ] 1 ]
MYC Brazil Govermment Intemational Bond (1000%)  D6/202029 1.630% 100 il 0 3 0
i 7 3 14 13 ] ]
Implied Credit ized
Fixed Deal  Maturity Spread at Notional Premiums  Appreciation/ _ Swap Agreements, at Value
C ty Ref Entity Receive Rate  Date June 30, 2024% Amount" dfiReceived] (Depreciation) Asset Liahility
BRC South Africa Govemment Intemational Bond 1000% 062072029 2 DE3H 30 L} 5 0 ¥ ] ] 2]
CBK Colombia Government International Bond 1000%  D&7202004 1.946% 100 4 0 ] 4
G3T Colombia Government International Bond 1000%  D&7202024 1.346% 100 4 0 ] 4
GST tsrael Government International Bond 1.000% 1272072025 1.005% 100 0 0 (] ]
GET lerael Government Internationsl Bond 1000% 062072026 1.0%% 1] 1] 0 ] ]
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Implied Credit Unrealized
Fixed Deal  Maturity Spread at Premiums Appreciation/_ Swap Agresments, at Value
C , Receive Rate  Date June 30, 2024% Paid/{Received) (Depreciation) Asset Liability
JFM i 4 4 (2 § 2 4% ] H ]
JPM 1} 0 n &)
MYC i) 0 0 (1)
3 124) 3 2 E) 0 3 122)
Notional Notional
Amount of Amount of Unrealized
Maturity Carrency Currency Premiums A jation/  Swap A at Value
party Date™ Ri d® i " Paid/Received) (Depreciati Asset Liability
GLM
H m 0 H &) 13 H 0
GLM loating r 0 ved rate equal to 5 e
Secured Overnight on the notional amount of
Finanzing Rate based on currency received
the notional amount of
currency delivered 09/18/2029  PHP 14,337 244 m 3 0 (4
JPW Floating rate equal to Fixed rate equal to 5.310% based
Secured Overnight on the notional amount of
Finanzing Rate based on currency received
the netional amount of
currency delivered 09/18/2029 930 16 0 0 0 0
WMBC Floating rate equal to Fixed rate equal to 6.830% based
Secured Overnight on the notional amount of
Financing Rate based on currency received
the notional amount of
currency delivered 09/18/2029 B 93 MR 8,317 0 1 1 0
NGF Floating rate equal to Fixed rate equal to 6.813% based
Secured Overnight on the notional amount of
Financing Rate based on currency received
the notional amount of
currency delivered 09/18/2029 28 2,315 0 0 0 0
SCX. Floating rate equal to Fixed rate equal t0B.772% based
Secured Ovemight on the notional amount of
Financing Rate based on currency received
the notional amount of
currency delivered 09/18/2029 188 15,792 1 0
5 0 5 5 B i3)
Pay/Recsive Unrealized
Floating Premiums  Appreciation/ _ Swap Agreements, at Value
C party Rate Floating Rate Index Paid/(Received) iati Asset Liability
Recene onth MYR+LIBOR 5 ] H 0% 0 4 ]
R IBOR ? ] 2 0
IBOR 0 ] 1] 0
Rate Average o o 1] 0
IBOR 2 1 3 0
th MYRHLIBOR 1] ] 1 0
0 0 1] 0
0 ] 1] 0
3 )
3 7 H 03 7 $ 1]
Total Swap Agreements 3 (10) 3 21 & 42 § @3N
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the market valuz of OTC finarcial der

The fellovwang & & summ OunTesp

Cash of $170 has been pledged as collateral for fi ial derivative i asg d by Int tional Swaps and Derivatives Association, Inc. master
agreements as of June 30, 2024,

Financial Derivative Assets Financial

Forward
For Total Total NetMarket  Collateral
Carrency Swap Over the Currency Written Swap Owerthe  Value of OTC  Pledged/ Net
Counterpa Contracts reements  Counter Contracts Options  Agresments  Countsr  Derivatives  (Received)  Exposure™
B ¥ ] ¥ 2 % B % 73 ] 131 5 {101 5 i} ] 13) ] & ] ] ]
14 o 2 (3 0 0 0 3
35 ] 2 0 1
n 0 1 0
15 0 0 15 0 0
0 0 0 0 0 1
16 0 13 85 3 0
0 0 4 4 0 0 0
5 0 0 45 na 0 13 0
18 0 3 28] 0 0
0 4} 3 3 o o I 1 0
5 0 0 5 113 (3 0 (18) 170
NGF 0 0 0 0 i (9 0 6 0
RBC 0 0 0 0 (2 0 0 (2) 0
RYL 0 0 0 0 0 0 0 0 0
SCX 4 0 4 8 2 0 0 (2] 0 B
S0G 0 [l 0 0 [l 0 0 [l 0 0
$3B 1 0 0 1 0 0 0 0 0 1
TOR 0 0 0 0 (80) 0 0 (80) 0 (80)
UAG 0 0 0 0 0 0 0 0 0 0
Total Over the Counter 3 370 3 2 $ 42 5 414 $ (451 $ (49 $ (31 $ (531

"

Motional amount represents the number of contracts.

Exercise level and final cost determined on a future date, based upon implied volatility parameters.

If the Fund is a buyer of pratection and a credit event occurs, as defined under the terms of that particular swap agreement, te Fund will either (il receive from the seller of protection an amount equal to the national amount of the swap
and deliver the referenced obligation or underlying securities comprising the refererced index or (ii) receive a net settlement amount in the fam of cash or securities 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 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 national amount of the swap and
take delivery of the referenced obligation or underlying securities comprising the re ferenced index or (i) pay a net settiement amount in the form of cash or securities equal m the national amount of the swap less the recovery value of the
referenced obligation or underhying securities comprising the referenced index.

Implied credit spreads, represented in absolute terms, utilized in determining the mark et value of credit default swap agreements on corporate issues, U.S. Municipal issues or sovereign issues as of period end serve as indicators of the
current status of the payment/performance risk and represent the likelihood or risk of default for the credit derivative. The implied credit spread of a particular referenced entity reflects the cost of buying/selling protection and may include
upfront payments required to be made to enter ino the agreement. Wider credit spreads represent a deterioration of the referenced entity's credit soundness and a greater likelinood or risk of default or other credit event coourring as
defined under the terms of the agreement.

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

At the maturity date, the notional amount of the currency received will be exchanged back for the notional amount of the currency delivered

vesime
Ty in The: e
e Noes o

L I the Notes 1o

dermvatre instr

The followang s 2 summ e f

Fair Values of Financial Derivati on the ities as of June 30, 2024:
not for as hedging i
Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total

Financial Derivative Instruments - Assets
E 0 eared




SBI—PIMCO H#REHFOF+7T772F (DC)
_____________________________________________________________________________________________ |

Derivatives not accounted for as hedging instruments

Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Financial Derivative Instruments - Assets
Over the counter
Forward Foreign Currercy Contracts H 0 H 0 H 0 H 370 H 0 H 370
Purchased Optiors 0 a 0 2 0 2
Swap Agreements 0 13 0 22 7 2
3 0 3 13 3 0 3 3% 3 7 3 44
3 0 3 13 3 o $ 394 $ 43 $ 455
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Futures H 0 H 0 H 0 H 0 $ (2) $ 2)
Swap Agreements 0 0 0 0 (39) (39)
$ 0 $ a $ 0 $ 0 $ 141 $ 41
Over the counter
Forward Foreign Currercy Contracts $ 0 $ 0 $ 0 $ (451) $ 0 $ (451)
Written Options 0 0 0 149) 0 149)
Swap Agreements 0 127) 0 14 0 (31)
$ 0 $ (27) $ 0 $ 1504 $ 0 $ 1531)
3 0 3 (27) 3 0 3 (504) $ 141) $ (572
The Effect of Financial Derivative Instrumen ts on the Statements of Operations for the period ended June 30, 2024:
not accounted for as hedging instruments
Forsign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Net Realized Gain (Loss) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Written Options $ 0 $ 0 $ 0 $ 0 $ 6 $ 6
Futures 0 0 0 0 (23) (23)
Swap Agreements 0 (1] 0 0 401 400
3 0 3 i) 3 0 3 0 3 384 3 383
Over the counter
Forward Foreign C urrency Contracts H 0 H 0 H 0 H 369 H 0 H 369
Purchased Options 0 0 0 17 0 1
\Written Options 0 0 0 63 32 95
Swap Agreements 0 (10) o 43 il 44
$ 0 $ (10) $ 0 $ 464 $ 37 $ 491
3 0 3 (11 3 1] 3 464 3 421 3 874
Net Change in Unrealized Appreciation (Depreciation) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 2 $ 2
Swap Agreements 0 0 0 0 1187) (187)
$ 0 $ a $ 0 $ 0 $ (185) $ 1185
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 602 $ 0 $ 602
Purchased Options 0 0 0 [{)} 0 [{)}
Written Options 0 0 0 17 1 18
Swap Agreements 0 8 0 (49) (1 (42)
3 0 3 i 3 0 3 560 3 0 3 968
$ 0 $ 8 $ 0 $ 560 $ 1185 $ 383
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The followng & a summary of the far valuations according to the inpasts used a5 of June 20, 2024 invaluing the Fund's assets and liakiites

Fair Value at Fair Value at
Category and Sub-category Level 1 Level 2 Level 3 Category and Sub-category Level 1 Level 2 Level 3  0B/30/2024
Investments in Securities, at Value Investments in Securities, at Value
Linited States

ate Bonds & Notes $ [ Pt {1 il b o3 L o3 174
B 0 173 3 13
L &Notes 0 104 182 0 112 0 1129
Stnuctured Ne 0 132 ]
Cayman klands 0 m 0 m
onds & Notes o 17 o 29
0 ] 1] ]
BN lsues 1} 78 i} a8
Colomtea o 0
Sovereign lssuss 1} 243 ] 243 1-Term Irstruments a 34
Total knesiments 3 i ] 3 483 5
Sovereign lssues 0 544 0 G4 Short Sales, at value § 0 % $ 0%
Dominican Republic Financial Derivative Instraments - Assets
g 15 o an ] 51 change-traded o centrally
Ecuador cleared 0 H ] H
Sovereign Issues 0 3 0 31 Over the counter 0 44 0 414
Hungary 5 0% 455 % 0§ 455
Soversign Isstes 0 437 0 437 Financial Derivative Instruments - Liabilities
Inclia Bxchange-traded or centrally
Corporate Bonds & Notes 0 120 0 120 cleared 0 (41 0 (41
Indonesia Over the counter 0 (531) 0 (531)
Corporate Bonds & Notes 0 198 0 198 5 0 % 572) § 0§ (572)
Ireland Totals $ D § 2135 ¢ 483 & 22818
Corporate Bonds & Notes 0 270 22 292
Isragl
Sovereign Issues 0 109 0 108
Italy
Sovereign lssues 0 203 0 203
Ivory Coast
Sovereign Issues 0 98 0 98
Luxembourg
Corporate Bonds & Notes 0 0 12 12
Malaysia
Sovereign Issues 0 319 0 318
Mexico
Sovereign lssues 0 532 0 532
Paraguay
Sovereign Issues 0 51 0 51
Peru
Corporate Bonds & Notes 0 490 0 430
Sovereign Issues 0 323 0 323
Philippines
Sovereign Issues 0 %6 0 96
Romania
Sovereign Issues 0 226 0 226
Singapore
Sovereign lssues 0 648 0 648
South Africa
Corporate Bonds & Notes 0 510 0 510
Sovereign Issues 0 1614 0 1,614
SouthKorea
Corporate Bonds & Notes 0 200 0 200
Supranational
Corporate Bonds & Notes 0 347 0 347
Sovereign lssues 0 574 0 574
Thailand
Sovereign Issues 0 4 0 4
Turkey
Sovereign lssues 0 282 0 282

United Kingdorn
Corporate Bonds & Notes 0 283 0 283
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The following is a summary of purchases, issuances, and transfers of the fair valuations using significant uncbservable inputs {Level 3) for the Fund during the period

ended June 30, 2024, as applicable

Net Transfers into Transfers out of

Category and Sub-category P Level 3 Level 3
Investments in Securities, at Value
South Africa

Corporate Bonds & Notes H 0 H 0 H 0 H (310)
United States

Mortgage-Backed Securities 0 0 3 0

Short-Term Irstruments 237 0 0 0

$ 237 $ 0 $ 3 $ (310)

The following is a summary of significant unobservable inputs used in the fair valuations of assets and liabilities categorized within Level 3 of the fair value hierarchy:

Ending Balance at

Input Value(s) (%
Unless Noted

Category and Sub-category 06/30/2024 Valuation Techni Unobservable Inputs Otherwise)
Investments in Securities, at Value
Brazil
Corporate Bonds & Notes $ 2 Indicative Market Quotation Broker Quote $ 093
180 Discourted Cash Flow Discount Rate 11.05
Ireland
Corporate Bonds & Notes 2 Third Party \endor Expected Recovery 3.00
Luxembourg
Corporate Bonds & Notes 12 Third Party Vendor Expected Recovery 6.00
United States
Mortgage-Backed Securities 3 Fair Valuation of odd lot positions ~ Adjustment factor 250
Short-Term Instruments 31 Praoxy pricing Base Price 83.90
233 Other Valuation Technigues!"! - -
Totals § 483

" Includes valuation techniques not defined in the Notes to Finarcial Statements as securities valued using such techniques are not corsidered significant to the Fund

52



