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TEA 3,490, 831, 600 3,467, 333, 591 3,449, 415, 292 3,396, 072, 499 3,032, 228, 751 2,897, 489, 118
RS 4 AL 34T, 731,930 | A1,434,029,666 | Al 344,163,344 | A1,295,163,397 | A1,117,917,690 | Al,042,622,090
(D) REIEROH 3,490,831,60000 | 3,467,333,591 0 | 3,449,415,2920 | 3,396,072,49900 | 3,032,228, 7510 | 2,897,489,1180

1 A0Sk YEEME(C/D)

6,139

5,864

6,103

6,186

6,313

6, 402

<HGFCHEIH CGEAME SRR CIIEART) >

(BfER AR BAGR)
TR & TCAER

#5108~ 1138 B ANER & JeARH
H5108~ 1138t — iR e A AR
() S{ERHIROME FEREAN EARR A Tl TV . £ DOZEFHILL, 042, 622, 090F1 T,

3,522, 025,981
17, 544, 288H
642, 081, 1511
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OERmDIKR

51083 #1094 1108 1113 1128 #1133

I H 20254F 2 A 18 H ~ [20254F 3 H 18 A ~|20254F 4 A 18 H ~ |20254F 5 H 20 A ~ [20254F 6 H 18 A ~|20254F 7 A 18 A ~
202543 A17H 20254F 4 A17H 202545 A 19H 202546 A17H 202547 A17H 202548 H18H

(A) Be & UNEE 6, 585, 376F9 6, 535, 2859 6, 556, 747F9 6, 464, 8669 5,732, 624 5,451,583
BRI 6,575,217 6,525,977 6, 547,235 6,455, 119 5,719, 949 5,438, 726
Z ORI 10, 159 9,308 9,512 9, 747 12,675 12,857
(B) AififE %5t B84k A 43,335,514 | A 94,639,910 83,180, 297 28,662, 339 39,261,743 26,541,632
FEELE 273,062 248,278 83, 442, 995 28,806, 081 40,918, 834 27,163, 762
FEER A 43,608,576 | A 94,888,188 | A 22,698 | A 143,742 | A 1,657,001 | A 622,130
(C) EEHmENE A 3,511,809 A 3,793,984 | A 3,846,168 | A 3519198 | A 3,478,003 | A 3,490 538
(D) HHAEEE (A+B+C) | A 40,261,947 A 91,898,609 85,890, 876 31,608, 007 41,516, 364 28,502, 677
(E) piifigiasnss A 730,692,029 | A 768,487,420 | A 858,564,181 | A 763,569,026 | A 656,084 465 | A 589,600,955
(F)EBmETEEES A 573,281,123 | A 570,176,304 | A 568,040,624 | A 559,806,306 | A 500,317,361 | A 478,626,323
(B 20 2 %8) (1,871,796,948) [( 1,859,708,422) |( 1,850,601,280) |( 1,822,357,333) |( 1,627,470,057) |[( 1,555,572, 674)
GEEBIEA YA |(A2,445,084,071) |(A2,429,884,726) [(A2,418,641,904) [(A2,382,163,639) |(A2,127,787,418) |(A2,034,198,997)
(G)st(D+E+F) A1,344 241,009 | AT1,430,562,333 | AT1,340,713,929 | A1,291,767,325 | A1,114,885,462 | A1,039,724,601
(H) IREBEHEE A 3490831 | A 3,467,333 | A 3449415 | A 3396012 | A 303228 | A 2897489
REAEIRIBIE S (GHH) | AT1,347,731,930 | A1,434,029,666 | A1, 344,163,344 | A1,295 163,397 | A1,117,917,690 | AT,042,622,090
BIMEFEARSE | A 573,287,123 | A 570,176,304 | A 568,040,624 | A 559,806,306 | A 500,317,361 | A 478,626,323
(B4 25 FH 24 %7) ( 1,871,796,948) [( 1,859,708,422) |( 1,850,601,280) |( 1,822,357,333) |( 1,627,470,057) [ 1,555,572, 674)
(GBS L% |(A2,445,084,071) |(A2,429,884,726) |(A\2,418,641,904) [(A\2,382,163,639) [(A2,127,787,418) [(A2, 034,198, 997)
SrBL (R A N4 531, 699, 456 526, 883, 350 526,483, 540 520,388, 993 466, 547, 555 447, 355, 579
b TV S ANy A1,306,144,263 | A1,390,736,712 | A1,302,606,260 | Al,255 746,084 | A1,084,147,884 | A1,011,351,346

(1) #HEEOWRRO T B) FMEEHFTEBRMIITHROFTHRZIC LD bDEEHL LT,
(FE2) BRI T ) EFEIREF (I LEFEHIN R T D HBEBISHYEE ED TERLTVET,
(£ 3) HIEORIO P T F)BMESEERRE L H D OIT, FFEOBINERE DR, BINEEZ LIl D InA%E 2 LW EZF s 00N ET,
(E4) F108HIFHRIARIRIC I 1 2 2 FERR L OB Y SRS (3,073, 567H) , EHIFERRE OAHREFSHELEE (0 M) BEakIcHE 4 2 I
#edx (1,871, 796, 94819) I3 X OV Ed HEfifE T4 (532, 116, 720M9) & v /il G 4f 132, 406, 987, 235 (10, 00014 7- 0 6, 895[) T v |
5 53,490, 8311 (10,0001 %79 10H) #/pE&HE LTk £9,
(£ 5) F100MFHRIARIRIC I 1 2 2 FERR L OB Y SIS (2, 741, 301H) | #HIFERRE OF RS (0 M) | BEaICHE T 2 I
#edx (1, 859, 708, 42219) I3 L OVl i fE T4 (527, 609, 382M9) & ¥ Ayl G 4f 132, 390, 059, 105M (10, 00014 7- 0 6,893[9) TH v |
953,467,333 (10,0004 79 10/) Z/5ELEREE LTRY £7,
(£6) FH1I0MFRIARIRIC I U 2 2 FERR % OB Y SIS (6, 275, 592M) . HIPERRE OAFEAFSHELEE (0 M) | BERakIcHE T 2 IR
b (1, 850, 601, 28019) I3 L OVyEd HEfiffE T4 (523, 657, 363M) & 0 il G4k 132, 380, 534, 235M (10, 00011470 6,90119) TH v |
953,449,415 (10,0001 %479 10/) Z/yELEREE LTHY £7,
(1 7) HUERIRRIC U 2 8 FERE ORY SINEE (5, 817, 334H) | HIFERRE OAFEAFSHELEE (0 M) | BERakIcHE T 2 I
b (1,822, 357, 3331) I3 L OVl i fE L4 (517,967, 7311) & 0 At G 4f 132, 346, 142, 398 (10, 000147- 0 6,908[9) TH v |
553,396,072 (10,0007 0 10/) Z#4EEHEE LTHY £7,
(1 8) HI2MFRIARIRIC I U 2 FER% OB Y SN (5, 289, 5261) . HIFERRE OAFEALHELEE (0 M) | BERakICHE T 2 I
b (1,627,470, 0571) 33 X OB HERFEL 4 (464, 290, 257H) & W ZyElct G Ag 132, 097, 049, 840H (10, 0001470 6,915[) TH v |
953,032,228 (10,0001%7= 9 10/) Z/yELEREE LTRY £7,
(19) HLIMIRHREIIRRIC I 5 8RR O S SIS (4, 856, 795M) |, e AVERRE O A MEAS 440 (0 M) [EFERRICHE Y 5 IS
b (1, 555, 572, 67419) 33 X OBl HEfifE T4 (445, 396, 273M) & ¥ A3l G 4E 132, 005, 825, 7421 (10, 00014 7- 9 6, 922[9) TH v |
552,897,489 (10,0007 0 10/) #4ELEHEE LTHY £7,
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OBt

BB R OB E AT A EREIAEOWEIC W, BEETEORICHTTEO LR 2T\ E L,
(ZFEw@AR 202544 A1 H)

<UL EICOEELT>

20234E11 AT THEEFER OREENCET 5758 O —EWIEN T, ZHERREEIC OV TITEmA
HEEFEAE LTOWERENEF SN, BEANERLIIT VNGO TNNEERTEDL LR E L, K
Rk v, TR OHMEL B U TREEORIEER 2D & & bio, _2—3— L 2 KIT X % HERBRBE D14
. YATTEI T A ~OHEBRICENR D O LI TR £1°,

L QBB ANLO EBHE 2T LoD, BT ETOFREENTELLIEHELTEVD T,
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<ZTBE>

TERENRDOREETAFOHE

Ao NIza—4% FybEX 0L X275 4—X 772 RC—27 FA] (C-USD) (NN =2—

A e
NALE N a—FENEREETE HET
SEEA N HEIT T HCoColE (RFHRHMAALES) HDONA 7V v RiERZFEEEHE L, b—
B YR —VERRIETHEEAE LET,
HE OV Y —F L At OEBER RIS | B AT L, EICH A ORITORR S E 04
RIREBE N FITT 2514 7V » RIEFIZKE LT,
EHER - | ATV v REEFROMIZ, SRRSO RITT DK, EE R OHEZEICHLEETH Z &R
= et HYET,
c SEEOFATIRN BT HEIC X DHIRIZER T £/ A,
KRV ) oa—nA T a v EFBEIL (BLF Th/3— Ra— VEIK] LuvnET)
AT vakt (FLITA) OEEEDILET,
« IN— Ra— ) URREE OARE SEAIL, BHERFHCRB W CMEERE L FRE L LET,
CBERFIZBW L, MEPEREADB0% UL & kB ORIT T DRI HRE LET,
o AR A~ DORE L, MEFEREEDI0% % EIRE LE T (CoColE%E DErffall X 5 Hufs % Ik
E7eBEE IR =FET),
VTV ME (BUF R OBUHEB N RIT T 2 E5%) UADR—OFRITIR~OERE X, MEME
WEDT. 5% % EIRE LET,
AT BHSEOHWHIZ L RAIE LTRA. OBET o i#Td,
E - EHEEE | H 0 A,
EREMEEICRE T 2 B A A MRS OB E LT 7 7 v RSS2 EH A
2 OO & OFE.FRBEfR O S
- B, TN OEHITEMRNEICLVEET 5720, FRICEE - LRESLZFIHTLZ &
I CTEEEA,
WEH 6 4300
ﬁéiﬁig ) R T AT e [ RANAV N e (XTI A e R — s T —
ZREEAE AATNK e RTRAT 4 « Y= —X (NIz2—X) UIT v R
RESE s |77 T TP =X N e TR BR=—
EHEEATEH Ty TR e N MR TANT) A — e g
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BELD NI2—4 FvEF) £FX2)T4—X 772 RC—9 S RJ (C-USD) DIKR
20254 8 H1SHBIEAT LTV DS (202446 A30H) ORI T,

(1) #RstEE (202456 A30H)
(AT T F)

Pha NIz2—4% X)L Bha RNIa—F B4
X2V T4 =X T7RFMN  EF2VT4—X 77 RC

BN -

SR (UHERLERRE ™) 2, 099 63
AR 2,099 63

#H

FHAFILE 1 0
EHAR 1 0

BEEHIFI2E (FRR) 2,098 63

FEMAE (R -

BB AR D FEHMAIE GRS GMEBIFEBRE ™) (1, 067) 0

B 7 7 o RICkT AR I FR 2 BRI GHE) 0 573

7%**7J/\T47H>@lmiw%ﬁ”**4éfﬁrxaarJ/\mﬁi@( (308) 0
\ZFR D EBIMAIE (R

FxrT U T ¢ TEE IR D EHMAZE RK) (121) (2, 063)

SRS 12 4R B EHLMRIZE (FR2R) 16 3
PB4 (R (1, 480) (1, 487)

ARFEBZM (B) 2 DM EhEE

PEEIT4R D R EHREN GB) 28 OAZE AR 3, 808 (1)

B 7 7 v RICRH 2 BB IR D AR EBEHE () RO AT 0 2,611

BT UNT 4 THS E G RRER R T U AT 4 TS| a1 0
{2 D AEIRHI () S OMAE

*ﬁﬁ?‘u AT 4 TRBI R D R FHEHN ) OME T 664 214

SMEREE PE R OVEE DI R D R EBRHE (8) O M (3) 0
RFEBFHN (B O ME A 4, 500 2,824

FFIE GRR) 3, 020 1, 337

A K D RIE PE O MY AR 5,118 1, 400

*  SMERRBL 7 0

i}«nmx 0 LRLENTWDHLDOIE, EBOSHEE LR A Ltf*% TRERLREE R b DEEHRET,
[eha X3 ~& FXYEHL EX2 YT 4= Ty F M E TEL3 RIa—F Fx XL £X2 )T 4—X 77 FCJ) OF

FRERNG T 7 R TT,
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(2) &BEAI
ElL /N3

S BAAER (202446 A308)
1—4% ¥ ELIL X2V TF4—X T7Y

E (M)

PRINCIPAL PRINEIPIL
Mot TALUE
L] L)
193 Groep NV [ajibj
ETS% due 0S11B2027 - =5 nz
AIB Group PLE [alfb} AT50% due 0S/1672031 = 155
Erste Groug Bank AG B.250% doe DB7312025 R 400 5 429 B.000% due DS/1E2030 L] 450
8.500% dee 10152025 (2380 EUR s B\ 1.125% doe 1073072029 0 s Vollswagen International Finance NV
Total Austria FLi Bank of eland Group PLC T.E75% due DSD672032 b EUR m 43
ICost 52188 T B0 due DRTIOTS e a0 45
Permanent T5B Group Holcings PLC
13.250% due 1OZE2007 {2k m =0 k :
Total heland 1330 Stebting AK Rabobanh Certificaten
[Cast $1.305) E.500% Ibi = 3
Total Netherlands 1359
[Cast #3.338)

Banca Moate dei Paschi di Siena Sph
10.500% dee 07732029 10 =7
z Imtesa Sampanko SpA
Bank of Nova Seotia fal 7.778% dee DE20/2054 H 00 m
2625 due 102772081 1) 3 mo 17 S125% doe CAOTIIT2 Iel]  EUR 400 4
£000% dee 112772084 100 1] DNB Bank ASA
: UniCredit SpA 1T de 0502029 (Rl 5 2 o
Seatiabank Capital Trust 7.500% dee DE032025 |=4) 00 o] 2 =
! T iy
5650% the (2312058 cAD 105 il Totalbaly T Norw:
[Cost $1.220)

Bamco Bilbao Vizeaya Argentaria A {#]

- Mitsubishi UF J Finascial Gioup. Inc. BT5% due DE21/2028 s 4
Noidea Barik Abp 8.200% dee DINGZ029 i) § 400 a3 8.375% due 031192029 % ;m 3
AT e AOINIS SR 5 300 b3l
B = Tatal Japan m Banco Santander 5.A. falfb]
[Cast $400] 4Z75% due DU1472026 1] 6
[Cast $222) 000% due 0820172 m n5
JERSEY CINNNEL SIANIS 1% S.E25% due 112172028 $  m s
i BE25% due 05212033 m m
HEBL Capital Funding Dollar 1 LP Daskiintes S.A.
BNP Paritias S.A. fajfb) TL175% doe 602030 b E00 m T75% due 05152028 kbl EUR m
7.375% doe 061172030 EBR B0 70 L T 3
5000 de 18222031 PR 4z e, Sha ;F;:: !““ ‘ﬂ o "
Credt Agricsle S0 B.750% due 03132029 m pei}
T250% doe 823708 (k) EUR 600 556 S T
otal A
Ebectricite & Framce 5.4 m:;tl —
S125% doe (1572033 bl 5 =0 45
Groupe des Assurances du Credit Mutuel SADIR Banca Mercantil del Norte 54
5000% doe 10302084 IR om0 m ‘.625% doe 0172472032 (3] i | 76
Societe Gererale 5A_[ajf] Total Mexica 178 Swenska Handelshanken AB
B dee: YL 5 aw aw [Cost F200] A4.750% due 03172031 f2Kb] E n 72
9375% doe (12272027 b1 m Total Sweden 172
Total Frane: a7 [Cast $168)
[Cost $3.225)
AEN AMRD Bank NV
GETS% dee 02227031 161 EUR 200 6
ASH Nederland NV Caadit Suisse Group AG AT1 Claim [¢]
B.625% due 122772031 ) 200 m 1500 152
£.500% doe 10MIZ0Z9 =i EUR o m Athora Netheslands NV UES Gioap AG
Deutsehe Bank A [a}fh] 7.000% doe DB/197705 2] 40 41 .50% due V132033 |zl ] nz
8.125% due 10302029 00 216 Caoperatiewe Rabobanis UA faifbh Total Switzeshand 04
10.000% doe 120172027 400 L] 1100% due 06297023 a0 m [Cast $1.747)
Total Germany 88 AG75% dee 0672972029 400 ]
[cast 084 de VnBshank NV
7.000% doe 121157077 [efb] i | m

[TPAz NIa—F XL EX2VTF4—X 770 K (M)
ERERRT 7 R T,

E. L2 NIa—F FrbE¥ L £FXF2 V7 4—X 77 RC| OF
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Barclays PLE [aja]

E375% dee 12150025 =]
7.125% te D505

9.200% dee DOALAI28

QE25H e 12152029 H

HEUE

Linyds Banking Group PLC falib)
4 54T% due DBZTNZ5 EUR
T.875% due DGT72029 &8P
NatWest Group FLC falfb}

5.000% due 12297025 L
.125% dee 117107033

Virgin Money UKPLE [ajfs]
8.250% dee DRTTO0ZF BBP
11.000% due 120572023

o
=1

B
L)
m
IH
iz

aamn

B8 BB BB HEESE

Deutsche Posthask Fanding Trust

2.912% due DB/07.2025 fb] EUR 100 -}
Textron Fimancia' Coap.

T319% due 0271572047 H 400 353
Total United States a7
[Cost $471)

[SHORT-TERM INSTRUMENTS

Australia and New Zealand Banking Group Ltd.

3.350% due 07012024 AUD 1 1
4 AD0% due 070170024 &8P 1 2
4:330% due DTN 04 H 7 i
Bank of Bova Scitia

ATTO% doe D/020024 CAD 2 1
4:330% dee 0010024 H 1 1
BNP Pasibas Banc

0.320% due 077012024 CHF B |
Citibank NA

4.330% due 0TN2024 H | §
DES Banl Ltd.

4 530% due 07012024 12 &}
DnB Bank ASA

2840% due 070172028 EUR 1 1
HSBC Bank PLC

Z.540% due 07017024 n n
A4 A00% due 077010024 6BP 5 T
JPMurgan ChaseBankt LA

4:330% due 07012024 H 15 15
Royal Bank of Canada

2 TT0% due 077020024 CAD 5 4
4330% due 07012028 H 3 3

PRINCIFAL

AMOUNT ALUE
L] |ogas)
2540% due DTI012024 R 15 1
AB30% de 0112028 H 12 17
Samitome Mitswi Trest Bank Lod
2540% due 070172024 EUR 5
A800% due 070172024 GBP n
A530% due 012024 H n
us. TREASURY BiLLS 8% |
5253% due D976/2024 |d] o B3l
5315% due 10012024 el 1400 1382
5371% due 09032024 |d] ] ]
172
Total Short-Tesm Instruments 2382
[Cost $2.381)
Total lnvestments in Secuiities 34.5% #  IlAmm
[Cost $23.634)
Fancial Derivati
Instrements (gifh} 1.0% 210
[Cost or Premiums. net $0}
Drher Aszets and Lishilities. met 8.5% 1.062
Nt Assets 100.0% % 23782
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NOTES TO STHEDULE OF INVESTMENTS:

] & zerobalkance may refect actual amounts rounding to lesa than one thousand.
Contingsnt mn'r:"m sacurty.

Perpstual maturity: dats shown. If applicable. represents next contractual cal dats.
(e} Securty ls In default

(d) Coupon represents a ylabd to maturity.

{8) Coupon represents 3 welghted average yield to maturity.

Miareet Value as

Matmity Acquisition Market Prcentage of

Iszuer Deseription Caupar Date Date Cast Value Het Assets
Barl: of Nova Ratia IEEN 102772081 03291 § Mo § 1 0%

FANANCIAL DERATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

Expitation #of Fpp1eciation) Variation Margin
ipti Type Manth Contrats  [lepreciation) Asset Liability
Cenada Government 10-¥esr Bond September Futores Lang 097024 1 § 5l H [ 1]
Eure-Bod 5-Yesr Note September Futures Short DS7024 3 nm 1 0
Eure-Burd 10-Vzar Band Senterber fusores Leng D024 il k) 1] =
Eurz-Bud 30-Year Band September Futures Lang 097024 2 i '] @
Eurc-0AT 10-Year Boed September Futures Shart 02024 o i ;] ]
Eure-Sohatz 2-ear Hete September Futures Leng 0az024 * k] o m
U.E. Treacury 2 ¥ear Nate September Fotunes Thort 0a7024 L 1 o o
U.3. Treasury 5'Vear Note September Fuues Leng 097024 = ” [ ]
U35 Treasury I3+¥eer Bond September Futores Short 097024 L] B 8 (1]
U5 Treasury Uhra 10-Yesr Note September Futures Leng 097024 5 2 o 1]
U5, Treasury Ura 30-Year Bend September Fubures Leng 037024 1 i ] 1}
United Kingdem Treasury 10-Year Eitt September Futues Leng a7 ] E] 0 ]
Total Futmes Contracts 3 0 : ERE) 133}
Uniealiced

PayReceine Maturity Notiomal Market Appretiationl Variation i
Flaating Rate™ Floating Rate Index Fixed Rate Date Amowmnt Walue dati Asset Liability
Heceive Eonth EURIETR 1.000% D31320% R 2,500 ] 4 $ 12 H o s iz
eceive EMonth FURIEIR 2750% 03187028 500 2z 10 1 i
Receve E-lonth: EURIEDR 21750% 09132034 L 1 1 ] ]
Receve E-Mienth EURIETR 21.500% 09132054 A5 I} 18 1 0
Reseive: Srerfing Ovemighe Interbank

#Aermge Rate 4.000% 0915/2029 GE? 00 14 0 1 ]
Feceive: Sherfing Overmight Interherk:

Aerpge Fate 31750% 0913203 670 L] 18 4 ]
Feceive Sterfing Overmight Interberk

Awmage Rale 1TE0% 03152054 360 4 15 4 o
Total Swap Agieements £ ] ¥ 2 ¥ n % [ER

The folwwing &2 summany of the maricet vzlue and varigtion mangin of Exchange- Treded er Centrally Deemd finarcisl Derative Instruments & of June 30, 2024:

Cashof $424 has been pladged as collaleral for exchange-iraded and centrally cleared financlal derlvative Inefuments as of Juns 30, 2024. See Nofs 6,
Masztsr Hetiing Arrangsments, In the Noles fo Financlal Statements for mors Information regarding master netiing arrangements.

Financiil Devivative Liabilities

Variation Margin
Market Value Market Value Liahifity
Purchased Writhem Swap
Dptians Futures Agreements Total __ Dptioms Futures Agreements Total
Total ExchanyeTraded o1 Centrally Cleared 3 0 3 FElE] [ [T [ B3 3 Kl 5
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™ Thi ntrument has 3 ferwand staring eSecive date. Jee Mate I Jerurties Transactions and vessment sceme. in e Nates te Francal Stebements far fursier information.

FANANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

Setthement Cureney to Cumeney to Uniealized Apgreciation/{leps eciation]
= Month lbe Delivered be Received Asset Liahility
BOA [ e EUR 23 i 1574 H 47 H []
BOA 07202 H = EUR E] ] ]
ars 072024 EBP AL ¥ A0 42 1]
L3 072024 H Fo CAD G54 1] 1
B 07z 435 R . 1} ]
BFS 072024 zn Gap a1 o o
CBK o720z CHF 1 H 1 o 1]
CBE il [ 4 L 51 o o
CBE 0720z 5 41 EUR 33 o 1]
CBE o7izn 1.308 Gap .07 o L]
LB oanna TAD n L} 8 1] o
FAR 0720 EUR 93 10,175 162 o
L] 00202 $ 16 EUR 15 ] ]
JH 07202 AN 1) H ki o ]
JPM D720z H El CHF 7 1] 1]
JPM 07202 55 EUR 51 o 1]
JPM 0G0 ICHF T 1 a o o
MEC 0720z TAD m 54 3 1]
MEC 07iz02 EUR Ell 3 /] 1]
MEC [Tl i) [ 13 | 1] o
MEC 0720 5 1 A il o o
MEC 07202 5% EUR 510 ] ]
MEC a0 CAN 124 H k1l o ]
MEC 082024 EUR 2510 2688 1] 1]
MEC 0aznz: 8P ] %5 o 1]
MEC 08702 5 | GEP 13 o 1]
ABC omzozs EUR a3 ] a 1 o
RBC 07iznzd 3 2785 6P 1% [} (k]
AEC 0G0 &8P 21% H 1085 3 o
1118 o720 & 15 EUR 4 o 1]
e g oaizozd 10.642 13% o 4
30 0ann2d EUR 1380 1 .85 o 13
3B 07202 i) ] 1 (1]
UaE 07202 CHF ] 7 ] ]
UAE el H 12 EUR n o o
Total Farward Foreign Carency Contracts ] N ] 18]
The following & 2 summeny by counterparty of the meriet value of U7 fnancil desivative i and collatersl ived] 23 of Jue 30, 2024;
Financial Desivative Assets Fimancial Devivative Liabilities

Forward Forward

Foreign Total Foreign Total Net Market  Collateral

Canescy  Puchased  Swap Dver the Cumency  Written Sreap Over the  Value of OTC  Pledged/ Het
Coumtes Comtragts ins Coumter Contiaets Options  Agreements  Counter  Desivatives  [(Reesived] Exposure
BO& 5 L1l 7 ] 3 1] H & & o 3 i} 3 1] 5 ] § £ 0 3 &g
ars a1 0 ] an 14 o Q 14 ki) ] 33
oEK [ o ] [ 1o} ] (] o 190} o iG]
AR 162 ] ] 182 o o 1] o 162 ] 182
B ] ] 1 0 ] '] 0 ] ] 0 ]
M ] ] 0 '] 0 0 0 ] ] i 0
MEC ] ] 0 3 1] ] 1] ] 3 0 3
RBC 1} ] 0 n 18 ] 0 1% 1 1] 1
ML [} 0 0 0 o o Q 0 ] ] 1]
50X ] ] ] ] il 1] 0 m m 0 7
3B 1 ] ] 1 (] 0 0 ] 1 0 1
UAE 0 ] i 0 ] 1] Q 0 ] 0 ]
Total Dver the Counter & 271 ¥ ] k3 o § m + 39 ¥ 0 i3 [ |38
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™ Mt expenue represens the et receiae |paraiel Bt e be dus Famtn the ooertergarty in the svert of defiut Expasure fam OTL Francal derate nutrments gan oy be netied seras ransscban: gevemed under the ame
asher aqreemet it fie came legal endity. See Mate 3 Waster Netng Arangemensy, ' thie Neoes b Finaneial Seatements far meare infarmation neganding master netting smangements

AR VALUE OF FINARCIAL DERIVATIVE NSTRUMENTS

The faliowing & & sommery of the fair valuation of the Fund's derfiatise instruments cateqorized By risk expasune. See Wote 7, Principal and Other Rislz, in the Nots to finaneial Statements on ridhs of the Fund.

Fain Valwes of Finameial Derivative In: on the of Assets and Liabilities as of June 30. 2024:
nat for as hedging i
Foreign Imterest
Commadity Credit Equity Canency Rate
Comtracts Contracts Contiacts Contracts Contracts Total
Fimaneial Derivative Instrmments - Assets
Exchange-traded or centrally cleared
Futures ;7 (1] 3 (1] § 0 5 i} £ | 5 2
Zuap Agresments 0 (] '] a 1 n
L] (] 3 ] § o H Q 3 0 H 41
Ower the counter
Forwzrd Foreign Cumrency Contracts 3 0 i ] i o 3 m E a i 1
3 '] 3 o ¢ '] H m o 2 i 1)
Fimancial Desivative Instrmments - Liabilities
Exchange-raded or centrally clearsd
Futures ] 1] 3 o ¥ 0 H o E] i3 ] (33
Suwap Agreemants 1] I 0 1] 1] ]
] 0 5 ] ¥ '] § a 3 135 i £
Over the counter
Forwand Foreign Curency Cantracts L] 0 5 L] ¥ [ § 5] 5 1] 5 (36}
5 1] 5 (] ¥ /] 5 (36} 3 1351 4 il
The Effect of Fimancial Derivati on the of inms for the period ended Jume 30, 2024
Desivatives not aeeounted for as ing imstyuments
Foreign Interest
Commadity Credit Equity Cameney Rate
Comtracts Contracts Contracts Comhiacts Contiacts Total
Net Realized Gain [Loss) on Fimaneial Derivative Instrements
Exchange-traded or centrally clesred
Futures H 1] H 0 £ 0 H 0 3 1413 i 413
Suap Agresments 0 ] /] Q 105 105
H 0 i ] : o 3 Q 4 1308 H 1308}
Over the counter
Forwen Foreign Curency Confracss H '] 3 o : 1] 3 1zn i ] H 2
3 (1] 3 o § o 3 {12n 3 13081 ] 425
Net Change in Uniealized Appeciation iath Finaneial Derin
Eechange-raded or centrally ciearsd
Futures 3 1] 3 o 3 '] H Q 3 5 1 =
Samp Agraementz 0 0 [ 0 12281 Jrci |
] [1] 3 o ¥ 1] 3 Q 3 Ell $ 3
Over the counter
Forwand Foreign Curvency Contracts ] 0 5 ] ¥ '] 3 2] 3 ] § BB
L] 1] 5 o § '] 5 554 3 Ell £ 655

FAIR VALUE MEASUREMENTS

The foliowing is 3 summary of the fair valuztionz according 1o the inputs used 2 of June 30, 2024 in vaking the Furd's assets and liabilities:

Fain Valee at Fair Valme at
ory and L) Level | Lewel 2 Level 3 OB30V2024 Cateqoay and Sub-cateqory Level 1 Level 2 Level 3 OR/30/2024
Imvestments in Securities. at Value Investments in Securities. at Value
Atz Carads
Comparane Bonds & Notes H b3 b1 I L bl Cerperatz Bonds & Nates § [ 3B 3 0 3 3
Ealgium Finland
Cerparate Bords & Notes ] .} ] il Cerperzie Bonds & Motes o 251 o 251
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Fain Valee at

oy and Level 1 Level 2 Level 3 D630/2024
Iwvestments in Securities, at Value
Frarce
Carporate Bords & Notes H 0 4 3w o0 & 3am
Gemany
Carparate Bends & Motes 1] 3% o ili]
Irelznd
Carparate Bards & Notes o 1330 o 1,330
ety
Cerporate Bards & Notes ] 137 o 1374
Jzpan
Cerporate Sords & Notes 0 481 0 431
Jersey, Chanrel Ilands
Carporate Bords & Notes 0 ™= 0 m
Mezica
Carparate Binds & Notas o 17% i} %
Netheriands
Carparate Bonds & Note: ] 3056 0 3,066
Preferred Seriies ] a: ¢} 0 28
Noruzy
Carporate: Burds & Notes ] o) 0 2
Spain
Carporate Bards & Notes ] 21% 1] 2,158
Siweden
Carporate Bards & Notes ] 1m o 172
Switoerland
Cerporate Bords & Notes ] ] 304
Urited Kingdom
Cerporate Bards & Notes ] 1] 1m
Preferned Secriies ] 0 %57
Urited States
Carparate Bonds & Note: ] L 0 2
Short-Term Istumenss ] 3 0 2382
Total investrents H 1§ ns 0 & 2
Finameial Derivative Instruments - Assets
Exchange-teded or centraly
clezred il o} 0 X
[ver the coumter i} m 1] m
H n 3§ 9 [ 11
Finameial Derivative Instrumests - Liabilities
Ekange-tded or cantraly
clezred 118 i ] 1381
Over the esumter o 38 1] 138
H e 3 (] o 3 [El]
Totals ¥ 1 4 nne 0§ um

There wese ng sigrificant transiers inte or out of Level 3 Suing the period ended June 30, 2024
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ELad NIa—4% F¥ERIL X2 F4—X T72KC

PRINEIPAL

Australia and New Zealand Banking Group Ltd.
B 0§

4,330% due DT/OTZ2I24 1 il

Bank of ova Scofia

4530% due D0/012124 2 2

Citibanit NA

4:330% due 7012024 L1} 5

DB Bank Ltd.

4:330% due DTN2024 15 15

JPMmagan Chase Bank N.A

4330% due 07/012124 18 18

Royal Bank of Camada

4:330% due 000172124 4 4

Sumitome Mitsei Banking Corp.

4:530% due DTN2024 1] 14

Sumitome Mitsei Trust Bank Lid.

£530% dee 07012024 1 if]
172

5.315% due D8TG2I24 (2 100 e

Total Short-Tesm Instruments m

ICost 3271}

Total Investmentsin Seemities m

(Cast 3271}

INVESTMENTS I AFFRIATES 37 8%

OTHER INVESTMENT COMPANIES 37.6%
FIMCD Bermeda Capital Seeumities Fund M)
|Cost 35,687} 8 B3T3
Total Investmentsin Affiliates
[Cost $5.687)
Total Investments 101 8% ¥ BB
|En<t $5.95R)
Finaneial Derivatire

Instruments ] [1.8%] 7
{|Cost or Premiums. met 0}
Dther Assets and Liahilities. met 000% 3
Net Assets 100.0% _ % 53

(NOTES T0 SCHEDULE OF INVESTMENTS:

* & zero baknce may refiect achual amounts i ta less than one
{a) Coupen rapresents a yleld te maturity.

FNANCIAL DERWATIVE INSTRUMENTS: OVER THE COUNTER

Currency tn Currency to Umeifized eciation/ {Depreciation|
e Defivered be Reeeived Aszet Liabilrty
3 2588 JFF 404,558 H [] E w3
IFY BT 5 53 5
3 2485 JrY 365,055 1] Mz
583 68,307 o £
o 203 H 51 1 ]
.73 | 1 o
3 211 JrY 343,847 o [E1
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MEC 0872024 H ET1 JPY 81,207 b [} B L]
REC 072024 JPi 83341 3 v o o
REC 0872024 H 557 I BBAz2 1} 1]
RiL 002024 xn 4483 ] 4
58 072024 Jr 889015 H EEN 2 0
UAG 0772024 810 4 1] o
Total Forward Foreign Cerreney Contraets § -] ] L6
The folowing s 2 sammary by counterparty of the mariet vaiue of 0TC fnarcial dedvative i and coilaters| pladged/received] 25 of June 30, 1024:
Finaneial Deiivative Assets Fimaneial Deti

Forward Forvard

Foreign Total Foreign Total Net Market  Collateral

Corremey  Purchased Swap Dver the Cunency Wiitten Swap Over the  Value of OTC  Pledged’ Het
o Coatracts ions eements  Coumter Contracts i eements  Counter  Desivatives i Exposure™
L1 L ] o H o 5 0 3 0 8 m ] 0 L 1] § ER 3 o i m
T:] 5 ] 0 5 I 0 0 m 1721 ] i
R0 1 ] 0 1 ] ] 7] i} 1 ] 1
MEC 1 ] 0 1 182} ] 0 &2 130 ] Ll
BC ] ] 0 ] ] ! 0 ] 0 ] ]
AL o ] o a 14l 0 Q 4 14 o 14]
Sat -4 u u o u U o 1) W u o
UAS 0 ] 0 a ] 1] Q 0 ] ] 1]
Total Over fe Comnter 3 33 ¥ o ¥ o i Exd ¥ [218 ¥ o ¥ [ i |216)
™ earesene the et ece bt payab e framite e counamnparsy in the svent oF SeSaut. Exparure frame OTC Fivaseisl defvafive instrament can iy b meted aeracs transaetions gevemed inder the same

master ajrmment with fie same legal endity. See Note 3. Mastr Retfing Amargemenss, in the Notes to financial Satements Sor mare imfarmeatien regarding master neting amangements

JFAIR VALUE OF FINANCIAL DERIVATIVE INSTRUMENTS

The folwwingic @ summeny of the fair valuation of the Fund s derfvative instruments cateqorized by rish expesure. See Nate 7, Principal and Other Aizla. in the Notes to financizl Siatements on ideaf the Fund.

[Fain Walwes nf Fi i iative I an the nf Bsets and lizhilities a5 of June 30 7074
i not d for as hedging inst uments
Foueign Iterest
Commadity Credit Equity Carency Rate
Comtracts Contratts Contiacts Comfracts Contracts Total
[Fimaneial Derivati ts - Assets
{ver the courter
Fonwand Fareign Cumency Contracts $ o 4 0 H 1 $ p:] b 0 3 29
Fimancial Deivative Instrements - Liabilities
Duar tha courser
Forwestd Fareign Cumeney Canracts 5 1] 3 0 5 ] 3 2161 3 ] + (216
The Effect of Fimancial Derivati on the ts of ioms for ind ended Jume 30, 2024:
i nat d for as hedging instyuments
Foacign Imterest
Commadity Credt Enuity Canency Rate
Comtracts Contriets Contraets Comh aets Camtracts Total
et Realized Gain {Los=) on Financial Derivative Intrements
{ver the courter
Fonuwendl Fansign Cunresmry Conliacta ¥ a k) o 3 ] ¥ 1A 3 o ¥ 14301
et Changein Uniealized Appreciation [Depreciation) on Finaneial Derivative Instruments
(Dver the eourter
Forwend Fareign Currency Canracts ¥ i} 3 0 § '] 5 p 3 0 ¥ it
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AIR VALUE MEASUREMENTS

The folowing iz 2 sammary of the fir valuztions aczanding 1o the inputs used as of June 30, 2024 in vaking the Furd'z azsets and Kabilities:

Fair Value at
Category and Sub-category Level | Level 2 Level 3 0BI302020
Imvestments in Securities. at Value
Thart-Term Inctruments 3 2 m ¥ | B m
Imvestmests in Affiliates. at Value:
[rther Investment Companias B375 '] ] B.375
Total Investments i BIE ¢ m ¢ 1 ¢ GBS
Fimaneial Derivative Instrmments - Assets
(ver the counter H 0 % - ] [ )
Fimancial Derivative Instraments - Liabilities
(ver the counter ¥ [ ] 28§ b3 1218
Totals # 635 & 154§ 0§ 651

There wese no sHgrificant trangfers inbo or out of Level 3 during the period ended June 30, 2024
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] 3
I H > % T HOH o % 3
M %
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(% & = th) (2 (0.022) |GEHMEOEHE FESHD 5 OO IATOXMM
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ZASHEAER) X110, 000
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%%
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& it 14 0. 146
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VRIS T D b D EERET,
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OIRESAMEDIER

1 H _ E] i
o e P
FH %
M 4 E e ~ ¥ — 7 7 v K 3, 349 99.9
= — - v — v % = O fh 5 0.1
B & 5 7 W N 3, 354 100. 0

O%#, 8. TARVEEMBEDIKR e p5aHE)

OEHEDIKR (H20235E 9 8268 F20244 9 H258)

IH Sl EEE. S IH El e b
U = P 1, 989
=T - m - v E 4, 161 % £ 1 1,200
SEHISRERE < —7 7 R GHEAD 3,349, 815 (B)E B Eo [ % A 7,028
) HHEHEL (A +B) A 3,839
Ao A& “ (D)BT #1 # # 8 % £| A 31,43
(B)& & 2,552 (E):&8 fn 1§ 5% = & &% £ 29, 326
I N =T 2, 408 (B Y % M 4 %) ( 162, 271)
(72 B # & M Y% %) (AN 191,597)
T o f R R 144 (F) = (C+D+E) A 64,600
(C)# & E # %EA-B) 3,351, 468 Gwr # &5 ‘B £ 0
. RPBHEREES(F+G) A 64, 600
- & 3,416, 068 B OE RE = % & A 29,326
b/ I T C = W A 64,600 (Bl % % M % %) ( 162, 271)
, ’ (7 8 # &% H 4 %) (A 191, 597)

D) & “ 416, = :
(D)% & 1& a # 3,416, 0680 s EOWE R Y e 0, 743
1AOH-YEEMEE(C ./ D) 9,811 i ik H % N A 38, 017

(FE1) W HMEEFFTREEBIIHROFMRZIC LD bDEELET,

(E2)
TERLTWET,
(F£3)

(B) {EFEHREM (< 135 FEMM o5 2 BB EAH LA B 0
B)BMETEERES L H2DIE, FIEOBIREDE, B
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O1/0%=Y DERBM

T8 H T T E H OB o W %
M %
@ o M #H H 0 0.000 |Q)FoMmEHA= WhoFomEAa) ~ Wiho¥ry
ZIRHEIER) X 10, 000
(& % M) (=) (=) | & E RTINS T S TSI D BiFES:
LORE R OEED%E - BREOBESIZET 5 H
(B % M) (—) (=) | EEET BEEENCKELD 77 v FOBERITR D EH
(% D L ) (0) (0.000) | ZOMix, FBREFHEONHEEIZE T 5 Z OMEEH
& it 0 0. 000

(E1D) WhoBM (HEBLON) 2 S OFIHER Z ET) 1TBI, BRI X > TREEHE D BICEB D b 5 70, flfEEIC LY Bl LR T,

¥, EHEEFEE AMGERIGIBE 2 OMBE L, 47 7 2 FRMEHBAN TSV =T 7 FRZH-T@HO 5 b, K7 7

U RIZEET A b D EEHRET,

(E2) FHA ZLICHREINELAL THY 9,

(#£3)

TR A,

O A& E DB

1T AY72 Y DENENOE S PO ILUEMEE (10, 1091) TERLTI00%FE Lizb D TY,
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(AVEIPY (HSEERE) ZAeLf NIRRT
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(FE1) SLALLERIE, MU PERAIC R 5 R D T,
(2) () Mk B TRES T,
(£3) FHlC >V TR IE | 5, M HatS L0 F— 2 2 AR LTV ET,
(B) EWN (R&EE) AthiE 8RB~
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% TFH TFH
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A # 1 (RF i %) 5, 296, 676, 900 X Hh Fil Bl A 1,023 945

EN Iz ) B 26, 461 (B)F ffi 88 % 58 B # # 1,731, 800

(B & & 3,270, 044 7 5 # 1,731,800
EE S CR 3,270,044 ©z o #® =B A A 366
(D)8 # #8 & £(A+B+C) 3, 254, 901

(O8 " BB RMA-E)| 971608 E)f1 M @ @ B & | 106254087
* A 961,226,525 (F)é m 5 5 % 8 % 2 31, 556, 696

I/ I B R 109, 966, 519 (@B % = B % | A 31009165
D)% # # # 0O % 9,661, 226, 52500 (H) 5% (D+E4F+G) 109, 966, 519
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