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PRINCIPAL FRINCIPAL
AMOUNT AMDUNT
) 005
SN S
Iflu\'::;ﬂ:::;:d SECURITIES 119. Treasury Corp. of Victoria
T T T T L 2.000% due 0917/2035 AUD  BOD§ 400
S — . 7 75% due 0157033 4500 2473
Santos Finance Ltd. 2 250% due 117202034 300 k]
3 649% due 0472972081 % 100 $ % 4 250% due 12202032 1,100 714
6.875% due 08372033 500 6 12,217
Scentre Group Trust Total Asstralia 20,025
6.500% dug 050172031 AUD S0 39 (Cost $19,815) —
Vicinity Centres Trust
5 605% due 01/22/2032 500 341 BERMUDA 0.1%
Westpac Banking Carp. [ASSET-BACKED SECURITIES 0.1%
3.131% due 041152081 EUR 700 i TSTAT Ltd.
2175 5419% dus 07/20:20%7 5 164 184
|ORTGAGE-BACKED SEC 1 ICORPORATE EONDS OTES
AFG Trust Bacardi Ltd.
4.509% due 03107083 AD 149 % 4.700% due 05152078 Wo____ 00
4.929% due 07/10/20% 1,100 el Total Bermuda 284
4.95% due 111072055 473 3 (Cost $263) —
Bluestone Prime Trust
4935 due D7/1472065 a oM CaNADA 2% ]
Firstmac Mortgage Fanding Trast No.4 S — =
4527% due (21972053 204 133 Enbridge, Inc.
4.805% due 02187205 a1 § 5700% due 030672033 200 207
1D0L Trust Fairfax Financial Holdings Ltd.
4 B33% due (217205 1} 450 6. 350% due 03222054 100 m
Liberty Toronto-Dominion Bank
4393 due OR25205 750 4 3191% due DV1B2029 FUR 700 243
Liberty PRIME | L1
4.373% due 01202053 167 1 il
Lion Trast Province of British Columbia Canada
8 777% die 0519205 735 a5 4 150% dus 0B/1B2034 CAD 400 302
Pepper Residential Securities Trust No.30 Province of Ontarie
4 535 due 0171572063 104 (o] 3 B00% due 12022034 4,600 33m
Progress Trust Province of Quebec
4 E09% due OR1202055 BS5 40 JE00% due 020172033 00 m
4 : 20 3,001 314
— 4 450% dua 090172034 3,000 :,z:s
A ET3% due (2372055 B4g 96 ———
RESIMAC Premier (Tc: :'I':; — LBl
4 478% due (2N37053 188 13 ‘
Tritan Band Trest CaYMAN sLtDS 2.4%
£ 45% due (DOY05 81 184 IASSET.-BACKED SECURITIES 1.8%
5 150% due (RVO00H 35 238 AIMCO £LO
Waestpae Securitisation Trest ) ] 5 530% due 100172034 ] 500 il
SIS CERZIATh :ﬂi—". :72 Atlas Senior Loan Fund XV Ltd.
v — 5.489% due 1072372032 40z 402
e — Bain Capital Credit CLO Ltd.
Australia Government Eond 5 509% due 07/1972034 500 50
3250% due 042172029 4,200 27143
. Betony CLO 2 Ltd
New Soath Wales Treasury Corp. 5621% due 047302031 218 70
1.750% due 032072034 3,300 1,710 .
7000% due (R0R2053 500 440 Carlyle Glob; .:l!‘!lm.ll‘ cLo I.t:l.I . )
4750% due 0220/2085 1,500 o]  oLaOElEECL i &
4750% due 03202035 500 391 Carval CLO | Ltd.
Queensland Treasery Corp. 5.491% due 071672031 445 447
1.500% due CR0VA032 BO0 ks HERA Commercial Mortgage Ltd.
1.750% due 07722034 1,400 3 5.479% due 02162038 a kil
2.000% due GVZ22033 1,700 98 oM 3Lt
4 500% dug CYZ/A0E5 £l 15 5 549% due 07/20/2034 500 500
Sonth i Financing Anth

1.750% due 0672472032 100 3

PRINCIPAL
AMOUNT VALUE
00k} 00k)
LoanCore Issuer Ltd.
5853% due 0171772037 ] 409 5 410
Mountain View CLO LLC
3'52% due 011672031 i 1
Mountain View CLO XVI Ltd.
5716% due D4/152034 100 m
Northwoods Capital XIV-E Ltd.
5.555% due 1111372031 i 320
Ocean Trails CLO 8
2 046% due 0711972034 a0 an
OZLM XVII Ltd.
5413% due 0772072030 12 12
Rad CLO 4 Ltd.
5512% due 0472572032 257 257
Sound Point CLO XXVII Ltd.
555 due 0172572032 437 437
TCW CLO Ltd.
3624% due DBM6/2034 00 a1
5910
DRATE BONDS
Gaci First Investment Co.
5000% due 0172872029 1,000
5250% due 012872030 1,100
Total Cayman Islands
(Cost $7,987)
Chile Government International Bond
4 3501% due 010572 %3 64
Total Chile 264
(Cost $266)
2.040% due 117252034 CNY 12,800 1,639
2.190% due 09252054 10,000 1,479
2 270% due 0572572034 14,700 2,148
2 600% due DSD1/2032 8,400 (281
2 620% due 06252030 13,500 1,994
2 680% due 052172060 8,600 1,768
2750% due 0217/2032 4,000 58
2.300% due 11152032 16,600 2,506
3020% due 052772031 11,900 1,500
3190% due D4/152053 55600 1,026
270% due 1192060 4,700 713
3.330% due 03672050 200 161
3 530% due 101872051 4,700 663
3720% due D4/1272051 1,200 o
3.810% due 031472050 1,500 287
Total China 18,181
(Cost $16,944)
DENMARK2S% |
CORPORATE BONDS & |
Jyske Realkredit A/S
1.000% due 100172050 DKE 1 1}
1.500% due 100172050 i 1
1.500% due 100172053 14 2



PRNCIPAL

AMOUNT WALLE

000K) (000K)

2/000% due 100172050 DKK 1% 1
2 500% due 100172047 1 0
Nordea Kredit Realkreditaktieselskab
1.000% due 10012050 1 0
1.500% due 100172050 (%] 8
1.500% due 100172053 19 2
2.000% due 100172050 16 2
2 500% due 100172047 4 1
3.000% due 100172047 1 0
Nykredit Realkredit &S
1.000% due 100172050 8 2
1.000% due 10/01/2053 4 1
1.500% due 100172050 19 2
1.500% due 1001720582 Bl 8
2.000% due 100172050 206 ]
2 500% due 10012047 z 0
3.000% due 100172047 2 0
5000% due 100172053 8,146 1332
Realkredit Danmark A/S
1.000% due 100172050 3 0
1.000% due 100172053 L) 1
1.500% due 100172053 a7 1
2 500% due DAMIFZ03E A 3
2 500% due 040172047 7 1
3.000% due 07/01/2046 1 0
5000% due 100172053 41,668 6,817
6.000% due 100172053 244 40
Total Deamark 8264
(Cost $7,301)
CORFORATE EONDS & NOTES 0.7%
BNP Paribas 5.A.
5.198% due D1/102080 400 &7
5.437% due 05202030 100 mna
5786% due 011132083 200 08
BPCE 5.A.
5748% due 071972033 00 s
B.612% due 10132027 00 812
Total France 2,154
(Cost $2,1086)

CORPORATE BONDS 8
Dentsche Bank AG

3035 due 0528/2032 00 538
6.613% due 11/20:2029 600 640
7.146% due 0711372027 700 3
Total Germany 1,897

(Cost $1,881)

UNGARY 0.3%
JSOVEREIGN ISSUES 0.3%

Hungary Government International Bond

0125 due 032172028 EUR 100 o7
4:250% due 0B/1E72031 BOO 13
Total Hungary 835
{Cost $725)
[SOVEREIGN ISSUES 0.1%

i ional Bond
3700% due 103072043 3 00 2

FRINGIPAL
AMOUNT VALUE
0008 000k
Total Indonesia $ 224

(Cest $231)

IRELAND 1.7%
SSET-BACKED SECURITIES

Accunia Enropean CLO | DAC

3. 279% due 07/152030 EUR 18 n

Arbosr CLO XI DAC

3.473% due 05152038 1,200 1410

Aurium CLO IV DAC

2.952% due 01162031 87 7

Carlyle Euro CLO DAC

3/033% due 08/152032 481 %3

CIFC European Funding CLO |1l DAC

3 329% due 01152034 500 586

Citizen Irish Auto Receivables Trust DAC

2.742% due 12152032 290 32

Contego CLO IV DAC

2 B73% due 017232030 9 17

Dryden 35 Eero CLO DAC

3 243% due 01172033 185 7

Harvest CLD XXII DAC

3123% due 01152032 168 e

Invesco Euro CLO | DAC

2.973% due 07152031 148 174

OGP Euro CLO DAC

3 116% due 09222034 a0 435

Palmer Square European Loan Funding DAC

3113% due 08152033 766 a2
5345

AerCap Ireland Capital DAC

2 450% due 1072972026 $ 200 135

Total Ireland 5,540

{Cost $5,221}

ISRAEL 0.8%

i GN ISSUES 0.8%

Israel Government Intarnational Bond

1.500% due 01/18/2027 EUR 00 73

337 5% due 01152050 $ 700 455

5000% due 10302026 EUR 1,200 1,443

5 500% due 03122034 $ a0 304

Total Israel 2,781

(Cost $2,675)

ITALY 1.5%

CORPORATE BONDS & NOTES 0.

Intesa Sanpaoclo SpA

7.200% due 117282033 700 786

ISOVEREIGN ISSUES 1.3%

Cassa Depositi & Prestiti SpA

5750% due 05052026 260 pik]

Italy Buoni Poliennali del Tesoro

2 800% due 030172067 EUR 4% k|

4 350% due 110172033 Jpo0__ 3819
4141

Total Italy 4,927

(Cost $4,351)

PRINCIPAL
AMDUNT WALUE
00k} (00Ck]

ORPORATE BONDS & NOTES 1.0%

Meiji Yasuda Life Insurance Co.

5100% due DAZ62048 3 w0 ¥ 734

Mitzubishi UFJ Financial Group, Inc.

2.300% due 077202032 400 24

2.852% due 011192033 400 3%

3741% due 030772029 00 196

5242% due 04192029 500 512

Norinchukin Bank

5.430% due 03032028 413 443

Sumiteme Mitsui Trust Bank Ltd.

S350% due 030772034 600 513

3,302

[SOVEREIGN ISSUES 5.1%

Japan Government International Bond

0.300% due 03202039 ¥ 200,000 1,103

0.400% due 10012026 1,390,000 9,598

0.400% due 03202040 400,000 2,08

1.800% due DE202044 120,000 78

2,300% due 127202054 510,000 3174
16,862

Total Japan 20,164

(Cost $20,114)

ERSEY, CHANNEL ISLANDS 0.2%
SSET-BACKED SECURITIES 0.2%

Bain Capital Credit CLO Ltd

0.000% tue 07/152035 (3) $ 700 700
Total Jersey, Channel

Islands 700
(Cost $700)

SSET-BACKED SECURITIES 0.3%

Compartment Driver UK Eight

4817% due 09252031 GEP m 1,058
Total Luxembourg 1,058
(Cost $870)

i Bond
2632% due 04152031 MYR 1,900 43
35424 due 071152032 870 2
4.133% due 1007/2032 4,650 1,168
Total Malaysia 1,718

(Cost $1,601)

EXICO 0.4%
[SOVEREIGH ISSUES 0.4%

Mexico Gowernment International Bond

2653% due 052472031 $ 1,000 %7
4.430% due 05252032 ELR 300 357
6.350% due 02/092035 ) 00 205
Total Mexico 1.428
(Cost $1,385)
ORPORATE BONDS & NOTES 0.2%

Bacardi Ltd.

2.250% due 017152029 300 04

16
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PRINGIPAL
AMOUNT WALLE
D00s) (0006}
Delta Air Lines, Inc.
4.750% due 107202028 & 300 § n
NXP BY
5.000% due 0111572033 100 100
Total Multinational 705
Cost $710)
SSET-BACKED SECURITIES 0.3%

Mila BY
2778% due D9/16/2041 EUR 750 887

CORPORATE BONDS & NOTES 0.4%

Enel Finance International NV

3 500% due DAME02E 5 400 391

7.500% due 10/14/2032 200 28

ING Groep NV

4 550% due 100272028 200 201

487 5% due 0516:2029 (biic) 200 168

JT International Financial Services BY

3875% due 092872028 200 197

0OCI NV

6.700% due (371672033 300 332
1,537

ORTGAGE-BACKED SECURITIES 0.3%

Domi BY

2655% due 0615705 EUR 847 ]

Dutch Property Finance BY

2811% due 0772872058 50 5
1052

Total Netherlands 3471

(Cost $3,279)

[EW ZEALAND 0.5%
[SOVEREIGN ISSUES 0.5%

New Zealand Government Eond

4.500% due 05152030 NZD 2,900 1,810
Total New Zealand 1810
(Cost $1,779)

Variable Energi ASA

7 500% due 017152008 s M 212
Total Norway 212
(Cost $203)

E EIGN ISSUES 0.2%

Peru Government International Bond

5.500% due 03302036 m__
Total Peru 701
(Cost $697)

POLAND 0.2%

ISOVEREIGN ISSUES 0.2%

Poland Government International Bond

5 125% due 09182034 51) 553
5.500% due 03/ 1872054 200 166
Total Poland 738
(Cost $743)

FRINGIFAL
AMDUNT VALUE
(0008} 000k

Banco BPI S.A.

3250% due 03222030 ELIR 700 % 839
Total Fortugal B33
(Cost £751)

CORPOR

Qatar Energy
3 125% due 071122041 ] 300 prei
ISOVEREICN ISSUES 0.1

Qatar Goverament Intarnational Bond

4625 due 06/02/2045 200 17
5.103% due 04232048 300 283

Romania Geverament Intermational Bond

1.750% due 07132030 EUR 300 303
2000% due 04142033 500 451
3675 due 10232035 818 799
5375% due 03222031 400 472
6 625 due 0927/2029 200 pas]
Total Romania 2,278
(Cest $2,061)

SAUDI ARABIA 0.7%
CORPORATE BONDS & NOTES 0.1%

Saudi Arabian 0il Co.
2 250% due 112472030 b 400 3%

audi Government International Bond

3.750% due 01/21/2055 1,100 153

4 67 5 due 07/16/2033 500 502

5375% due 01/132031 m____ I8
1981

Total Saudi Arabia 2,337

(Cost $2,361)

SINGAFORE 0.5%

; EIGN ISSUES 0.5%

Singapore Government Bond

2.37%h due 07/01/2039 36D 2 a2

2 750% due 0301/2035 560 460

3.250% due 06012054 m__ 1

Total Singapore 1512

(Cost $1,311)

SOUTH KOREAR 1.2%

Korea Treasury Bond

1375 due 06/10/2030 KRW 3,510,760 2453

2625 due 061072028 2,190,480 1831

Total South Korea 4,084

(Cest $4,052)

PRINIPAL
AMOUNT VALUE
0Kk} [00k)
[SOVEREIGN ISSUES 2.7%
Spain Government Bond
1.430% due D4302023 ELR 380 3 1,115
1.450% due 1073172071 7 218
3.150% due 04302035 4,100 4506
3.250% due DAB02034 700 34
3.450% due 103172034 1,100 1326
3.450% due 07/30/2066 7% 81
Total Spain 9,108
(Cost $8,842)
ORPORATE BONDS & NOTES 0.8%

UBS Group AG
3.860% due 011272029 ¥ 400 4
4.134% due D4T172031 500 430
4292% due 01022028 500 498
B.442% due 0B/11/2028 300 32
3.016% due 117152033 300 an
UBS Switzerland AG
3:304% due 03052029 ELR £00 172
Total Switzerland 2,787
(Cost $2,686)

Thailand Government Bond

2.410% due 031772035 THB 4,460 147
2.500% due 1171772029 17,180 2,482
Total Thailand 2,629
(Cost $2,409)

IMITED ARAE EMIRATES 0.4%

Abu Dhabi Developmental Holding Co. PJSC

5375 due D5TR2023 $ 500 515

5.500% due D508/2034 400 416

DAE Sukuk Difc Ltd.

3750% due 021572026 200 133
1.130

[SOVEREIGN ISSUES 0.1
Abu Dhabi Government International Bond

3879% due 0416/2050 400 32
Total United Arab Emirates 1442
(Cost $1543)

ORFOR

Barclays PLC

5501% due DRD32028 00 04
5690% due 031272030 00 621
6.430% due 09/13/2023 400 423
7.305% due 11022028 400 425
HSBC Holdings PLC

2.804% due 052472032 20 178
2.845% due 06042031 20 183
4 533% due 061372029 500 i
5.290% due D316/2032 GEP £00 Fieid
Imperial Erands Finance PLC

3.500% due 077262026 ¥ 00 7



Lloyds Ean Group PLC
5679% due 01052035

567 1% due 03/05/20249
Nationwide Building Society
6 .557% due 10V1872027
NatWest Group PLC

4 445% due 050872030
5076% due 0172772030
S778% due 0025

Santander UK Group Holdings PLC

6.534% due 0111072028
Standard Chartered PLC
1.455% due D1A47R027

S067% due 09202061
Auburn 15 PLC

5067% due 072072045
Canada Square Funding PLC
5.167% due 08/
Eurosail PLC
2215% due 121572044
Finsbury Square PLC
5.033% due 12N672071
Holmes Master Issuer FLC
4 §78% due 10V152072

Hops Hill No.d4 PLC
5.103% due DA2172050

4.948% due 072072058
5017% due 031157061

Londoa Wall Mortgag
4 357% due 05152051
Pierpont BTL PLC
5059% due 1272272053
5057% due 032172061
5317% due 022172054
PMFPLC

5.197% due 0762060
Pelaris PLC

5014% due 1273705
Towd Point Mortgage
5 723% due 0772072053
Tower Eridge Funding PLC
S017% due 1172072063
Trinity Square PLC

5.229% due 077152053
Twin Bridges PLC

5060% due 031272055

5 169% due DB/1272055
5.403% due 001005

United Kingdom Gilt
1125% due 013172039
1.750% due 030772037
3750% due 012372038

5 50 513
500 517
500 513
300 28
200 20
500 623
200 08
00 33
5927
G 68 933
390 534
5 68
EUR 3 &2
P 5 116
500 A24
576 724
B5 20
291 383
£ 10
106 145
395 543
303 417
468 ET1
&) 4
g Granits 6 PLC
713 1,082
5 79
372 a3
114 157
332 539
21 281
8,237
200 175
190 190
4 47

00k}

4 250% due 120772040 3.002 5

4 375% due 07/3172054 300

Total United Kingdom

(Cost $20,467)

UNITED STATES 65.6%

Lendmark Funding Trust

2000% due 0472072032 3 100 667

Mariner Finance Isswance Trust

2.100% due 1172072036 100 669

MMavient Private Education Refi Loan Trust

2 170% due 111572068 .| n

Navient Student Loan Trust

55/0% due 03252065 3|

SME Privats Education Loan Trust

1.600% due 09152054 n Fit

‘Synchremy Card Funding LLC

5040% due 03152030 EO0 608
2,579

3 200% due 117212023 1,100 1,062

AES Corp.

1.37 5% due MN52026 300 294

2 450% due 011152031 300 w2

American Tower Corp.

2 100% due 06/152030 600 53

2.900% due 01152030 200 186

5.900% due 111152033 100 106

Amgen, Inc.

3 350% due 02222032 100 93

4 200% due 03012033 400 304

5 150% due 030272028 300 w7

Anheuser-Busch InBav Worldwide, Inc.

5 550% due 01/2372043 100 a9

Arizona Public Service Co.

5700% due 06/152034 300 30

Ashtead Capital, Inc.

5950% due 101572033 400 415

ATE&T, Inc.

2°300% due 06012027 B00 579

4 350% due 03012023 400 4m

5.400% due 0211572034 100 103

Bviation Capital Gronp LLC

4 125 due DB/D1/2025 100 100

Bank of America Corp.

2 590% due 04292031 B0 543

3413% due 122072028 415 406

4 57 1% due 04727/2033 500 432

4 340% due 0772272028 1,900 1,918

5.162% due 0172472031 400 410

5 288% due 042502034 400 408

5.511% due 0172472035 100 103

BAT Capital Corp.

6.343% due 080272030 100 108

Becton Dickinson & Co.

2 B3% due 09202030 400 i

Berks Hathaway, Inc.
0.907% due D4/2072006
Black Hills Corp.

2. 500% due 06152060
B.150% due 05152034

Boeing Co.
3600% due 050172034 ()
3625% due 02012031

Eritish Airways 2018.1 Class A Pass-Through Trust

4.125% due 03202031

Broadcom, Inc.

2.450% due 027152031
3. 413% due D4/152033
3.469% due 04152034
4.300% due 117152032

Centene Corp.
2. 500% due 020172031
3373 due 02N 52030

Charter Commu nications Ope

3.850% due 04172061

3950 due 063072062
Cheniere Energy Partners LP
4.000% due 030172031

CMNA Financial Corp.

9125% due 02152034
Comcast Corp.

2.937% due 110172056
Coastellation Brands, Ine.
2.750% due CEO12031

PRINCIPAL
AMDUNT
00k}

100,000 $

100
200

100
5

=

i)
100
200

48

20
200

bl
15

200

300

13

800

Coastellation Energy Generation LLC

B.123% due 011572034
Crowm Castle, Inc.
2750% due 011572031
3.650% due D3D1/72027
Duke Energy Florida LLC
D675 due 11152033
Elevance Health, Inc.

2. 250% due 05152030
537%% due DBN572034
Energy Transfer LP
5.300% due D4D1/2044
B.000% due D&M 52048
E.100% due 120172028
Entergy Arkansas LLC
5.450% due DED1/2034
Essential Utilities, Inc.
3.351% due 04152050
Evergy Kansas Central, lnc.
5900% due 111572033
Evergy Metro, Inc.

2 250% due DSD1/2030
Eversource Energy
5.900% due 020172023
Ford Motor Co.

4. 346% due 1HDE2026
Ford Motor Credit Co. LLC
4.000% due 111122030

Global Payments, Inc.
4.950% due 0BNL2027

200

400
200

200

400
300

3

Ao

100

200

400

500

200

VALLE
D00k}

31

40
210

L]

=

5
133
40

303

457

202
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Goldman Sachs Group, Inc.
1:250% due 0772029 EUR

2 363% due 0772172032 3

2E15% due 0472032
3 691% due 06052028
4 452% due DIZI2020
5 536% due 0172872036
B 551% due 102472034
HCA, Inc.

3 500% due 030172030
)‘-\'n due (31572032

5.800% due '.(i.'ﬂlﬁ(“'ﬂ

JPMorgan Chase & Co.
2 522% due 042272031
2733% due 107152030
2953% due 012572033 (g)
4 586% due D426/2033
4 851% due D7/252078
5 140% due 0172472031
5.502% due 0172472036

Mars, Inc.
5.700% due 030172035

Mileage Plus Holdings LLC
6. 500% due 062072027
Moaongahela Power Co.
5850% due 0271572034
Morgan Stanley

1.512% due 0772072027
JE22% due DAMI2031

o due (0172029

% due 011152031

5 '1-. % due 07,/2172034
2.96T% due 0111872036

B 296% due 10M1872028

MSCI, Inc.

362 due (90172030
3 kb due 10012031
NVR, lnc.
3 000% due 05152030

Dccidental Petrolesm Corp.
5 550% due 100172034
8675 due 07152030

ONEDK, Inc.
5800% due 1170172030

Oracle Corp.

3950% due 0G25051
Pacific Gas & Electric Co.
3.150% due 0LDI72026

3 260% due 06172031

4 550% due 070172030
5.450% due DBNS2027

PacifiCarp

S450% due (2157034

Public Service Co. of Colorado
52504 due D410

Rewvity, Inc.
1.900% due 0971572028

San Diego Gas & Electric Co.
1.700% due 10012030

FR‘\CIP’

100 5 m
200 175
100 i)
200 91
2,100 2,103
300 308
300 33
300 264
200 185
100 g
290 280
100 a1
1,250 1,143
100 43
300 0
300 497
1,500 1517
350 35
200 206
0 506
2] 0
400 416
200 134
300 268
00 a9
300 a7
200 205
200 208
1,500 1,563
200 168
200 184
700 (it
4 33
200 b
100 105
100 14
100 .
200 160
100 9
300 304
300 304
300 278
700 E43
300 261

Santander Holdings USA, Inc.

4 500% due 025 4 200 & 200

Southern California Edison Co.

3 B00% due 020172045 5 k]

3 630% due 06012051 100 BB

5 450% due DB/01/2052 300 Pt

Southern California Gas Co.

2 550% due 02012030 150 138

Sysco Corp.

5.750% due 01/17/2029 700 130

T-Mobile USA, Inc.

3.300% due 021152031 126 a4

3 B00% due 111152060 176 17

3675 due 04152030 400 3

UMass Memorial Health Care Obligated Group

5.363% due 077012052 200 182

United Airlines 2019-2 Class A Pass-Through Trust

2:300% due 057012028 15 1o

Vistra Operations Co. LLC

6 950% due 10152033 300 30

VMware LLC

2. 200% due 08152031 100 ar

4 700% due 051572030 100 100

Volkswagen Group of America Finance LLC

6 200% due 11/162026 500 50

Wells Fargo & Co.

2.353% due 06022028 200 193

2572% due 021172031 100 a2

3 576% due 032472028 300 236

3 554% due 05222028 100 38

4 478% due 040472031 EO0 597

4 B0a% due 01/2502028 1,600 1614

5 244% dus 01/2472031 BO0 B1E

5 359% dus 042472034 400 409
41,012

ACRA Trust

SB09% due 1072572064 466 466

Adjustable Rate Mortgage Trust

5 450% due 0972572035 1 B

Alternative Loan Trust

6.000% due 04252037 115 5

Angel Dak Mortgage Trust

4 500% due 05252067 433 434

Banc of America Funding Trust

9.078% due 0172072047 n 10

Bear Stearns Adj Rate Mortgage Trust

4 000% due 0525 I]'§l1 6 5

4 95T% due 07/2520: 4 4

5765 due 0272 IB# 1 i

B 153% due 102572033 4 3

6 339% due 11252034 3 3

6 542% due 05252033 ¥ n

B R3E% due 05752034 " 10

Bear Stearns Alternative-A Trust

4 545 due 022502035 12 13

5.174% due 0172572036 ] BB

Bear Stearns Structured Products, Inc. Trast

4 120% due 1272672045 10 8

PRINCIPAL
AMOUNT VALUE
00k} 0]

Benchmark Mortgage Trust
4. 470% due 071152055 ] 600 § 55
BSREP Commercial Mortgage Trust
5.376% due D8N 52068 428 405
Citigroup Mortgage Loan Trust, Inc.
B.080% due 0972572085 13 13
B.180% due 08252035 8 8
Countrywide Home Loan Mortgage Pass-Through Trust
5014% due 047252035 2 2
S.074% due 03252035 BTl 3
5136% due 1172573 7 16
B.245% due 02200203 A 2
B.662% due 022072036 7 B
Credit-Based Asset Servicing & Securitization LLC
4 554% due 072572037 163 107

Downey Savings & Loan Association Iurtllll Loan Trust
4 95M% due DENA2045 3

First Horizon Mortgage Pass-Through Trust
6.431% due D3252035 i} ]

Freddie Mac Multifamily Structured Pass-Through
Certificates

3 B00% due 012572009 200 197
GMACM Mortgage Loan Trust

JET8% due 1111972035 5 o
Greanpoi

7.162% due 10/252033

GSRA Mortgage Loan Trust
5 880% due 03252033 2 2

HarborView Mortgage Loan Trust

4.824% due 1192035 5 4
IndyMac INDX Mortgage Loan Trust

4. 535% dug 12252034 7 B
JPMCC Commercial Mortgage Securities Trust

3.723% due 03152050 100 38
JPMDE Commercial Mortgage Securities Trust

3 694% due 03152050 100 a7
JPMorgan Chase Commercial Mortgage Secarities Trust
2812% due 01 037 100 40
JPMorgan Mortgage Trust

S47T3% due 07252035 15 14
5875 due 02252035 4 4
5952% due 11252033 3 3
Lehman Asset-Backed Securities Mortgage Loan Trust
4.524% due 062572057 21 14
Long Beach Mortgage Loan Trust

4.994% due 10252034 3 3

Mellon Residential Fun
Threugh Trust

orporation Mortgage Pass-

4.866% due 121152030 i7 17
Merrill Lynch Mortgage Investors Trust

B.247% due 02252033 8 8
Mill City Mortgage Loan Trust

3.500% due 042572066 B34 613
Morgan Stanley Bank of America Merrill Lynch Trust
3102% due 11152049 100 a
Morgan Stanley Capital | Trast

3.530% due 06152050 100 4
Morgan Stanley Residential Mortgage Loan Trust

4.000% due 06252064 934 4



PRINGIPAL
AMOUNT WALLE
o) (o0
Nomura Asset C i ive Loan
Trust
4.413% due 10252035 3 13 10
PRPM LLC
4.000% due 112572054 93 03
Residential Asset Securitization Trust
6 500% due 062672033 i} il
Securitized Asset-Backed Receivables LLC Trust
4694% due 05252037 25 185
Sequoia Mortgage Trust
4 466% due 11252063 a9 385
7.373% due DAFAVE0GS 4 4
Rate Loan Trust
4.874% due 052572037 b 2
6.174% due 0472572034 1 1
6 525 due 022572034 (] B
Asset Mortgag 1l Trust
4654% due 052572036 k| n
9132% due 03132094 4 4
Asset ities Corporati tyage Loan
Trust
5939% due 047262085 1 1
Verus Securitization Trust
5041% due GA252067 357 B
5218% due 03252069 444 444
WaMu Mortgage Pass-Throngh Certificates Trust
5054% due 01262045 4 4
5776% due 037257033 45 44
5782% due 062572033 3 5
6 20%% due 03252034 % b}
7101
UNICIPAL BONDS & NOTES 0.1%
Illinois, Electric Agency Revenue Bonds, Series 2009
B.632% due 020172035 175 181
p Finance ity, Revenue
Bonds, Series 2022
5087% due 020172062 100 8
289
[STRUCTURED NOTES 0.1%
JFMorgan Chase Bank N.A.

6.375% due 041372032 DR 5,322,000 363

Fannie Mae

4.000% due 120172025 ¥ 1 1
4,000% due 020172026 1 1
4.000% due DEMI7048 ) ®
4,000% due 030172048 4 45
4.500% due 060172038 n n
5.500% due 02012054 489 4,885
6.000% due 120172037 il il
6.000% due 110172053 1,048 1,881
£.000% due 0LDIZ054 k] 361
6.000% due 020172054 3,688 3795
6.000% due 070172054 2,175 2623
6.500% due 030172053 265 147
6.500% due 120172053 2010 2078
£ 500% due (THD1/72054 4565 4,875
6.912% due 020172036 1 11
Fannie Mae, TBA (a)

2.500% due 070172055 4 3
2 500% due 00172055 2,008 1,554
3000% due 057572044 8,100 7.010

FRINGIPAL
AMOUNT VALUE
1000k (000)

3.500% due 080172055 $ 1400 % 1,260
4.000% due 0710172055 1,000 40
4,000% due 080172055 500 465
A 500% due 080172055 £,800 6,502
5000% due 08/01/2055 20,000 13,530
6.000% due 080172055 o m
6 500% due 06/01/2055 30,050 30,984
Freddie Mac
4.000% due 010172054 138 123
5000% due 020172053 1,408 1383
5.000% due 0901/2053 B81 670
5.000% due 12012053 1,345 1322
5.500% due 090172054 7 597
6.000% due 1270172033 i ki
6.000% due 04152035 a7 B1
6.000% due 100172053 7,668 7826
6.000% due 120172053 132 196
6.000% due 020172054 1331 1,354
6.000% due 050172054 620 631
6.000% due 060172054 287 m
6 000% due 0701/2054 2862 2,708
6 500% due 080172054 5270 S,447
Ginnie Mae
3.000% due 04202047 122 110
3 500% due 052072052 1,538 1,405
3.500% due 10202054 334 906
5000% due 021572038 B1 B1
Ginnie Mae, TBA (a)
3000% due DR/15/2042 1,700 1,504
3.500% due 07/01/2055 5,300 5,369

124,405
Treasury Inflation Protected Securities (d)
037 5% due 07152027 525 518
0 E25% due 07152032 b 06
0.750% due 02152045 (1) 18 6
1.125% due 0111572033 2,908 2,780
1625% due 10152027 5415 5,482
2.375% due 101152028 10,368 10,757
U.5. Treasury Bonds
1 625% due 11152050 232 122
1.67 5% due 021152041 6,200 4,266
167 %% due 11152051 400 m
2.000% due 11/152041 300 b3
2 250% due 02152052 a0 183
2.375% due 02152042 3,200 23
2 500% due 02152045 134 a5
267 5% due 05152043 1 1
2875 due 05152052 900 ]
3625 due 00/152043 kx| 7
387 5% due 02152043 0 197
4.000% due 111152042 4,200 383
437 3 due 09152041 ) sl
4 500% du= 111152054 2,900 2,768
4 B25% due 11152044 3,100 3,086
U.S. Treasury Notes
4 250% due 027262031 2,800 2855

41,080

Total United States 216,829
(Cost $216,432)

SHORT-TERM INSTRUMENTS 5.3%
COMMERCIAL PAPER 1.4%

Alimentation Couche-Tard, Inc.
4 543% due 07/07/2025 (2] 400 400

PRINCIPAL
AMOUNT VALUE
000k} 0]
Amrize Finance U.5. LLC
4686% due 07/16/2025 [e) $ 300 % 29
Crown Castle, Inc.
5065% due 07/222025 [e) bii 1 243
Dominion Resources, Inc.
4621% due 080172025 [e) 50 243
Intel Corp.
4614% due 07032025 (e) 300 300
Jones Lang LaSalle Finance BV (e}
A731% due 0711472025 200 o]
4.736% due D7/DS2025 400 400
4.733% due D707/2025 300 300
Mondelez International, Inc.
4 604% due DB/ 1/2025 (e) 400 ]
Northrop Gramman Corp.
4.737% due 072472025 (=) 500 438
NXP BV
4697 due 03102025 [e) 00 435
Virginia Electric & Power Co.
4624% due 07/26/2025 [e) 700 638
4,585
EFURCHASE AGREEMENTS (f) 3.3%
1030
ME DEPOSITS 0.6%
Australia and New Zealand Banking Group Ltd.
0.020% due 07/02/2025 HED 8 1
2.860% due 07/01/2025 AUD 319 M
3.830% due 070172025 ¥ 8 8
Bank of Nova Scotia
1.600% due 0770272025 CAD 155 113
3.830% due 070172025 $ 3 k]
ENP Paribas Bank
[0.310%) oue 07012025 CHF 7 9
0.020% due 07/02/2025 HED m 0
0.560% due 07/01/2025 G0 1 1
1.050% due 077012025 SEK 207 2
2.260% due 07/01/2025 NZD 78 4
2.860% due 07/01/2025 AUD B 4
Brown Brothers Harriman & Co.
0.120% due 070172025 ¥ 102 1
3.190% due 070172025 HOK 550 55
3.420% due D7/D1/2025 GEP 1 2
3.830% due 07/01/2025 $ 1 1
Citibank N.A.
1.110% due 07012025 ELR 4 5
3.420% due 07/0172025 GBP n? a2
3.530% due 07/01/2025 ¥ 51 51
DBS Bank Ltd.
3830% due 07/01/2025 5 &)
DnBBank ASA
1.050% due D7/D1/2025 SEK 17 12
1.110% due 0770172025 ELR 3 462
2.860% due 070172025 AUD 19 12
3.830% due 07/01/2025 $ 1 1
HSBC Bank
0.020% due 07/02/2025 HED % kil
0.560% due 07/01/2025 360 13 10
HSEC Bank PLC
1.110% due 07012025 ELR 62 3
3.420% due 070172025 GEP 2 k]

20
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MUFG Banlk Ltd.

0120% due 070172025 ¥ 1,891 3
Ru\ﬂl Bnl( of Canada

1 1

158 2

11,852 f2

i 25

16 n

1,978

Total Short.Term Instruments 17,463

(Cost §17,464)

Total Investments in Securities 119.7%  $ 396,308
(Cost $390,062)

Financial Derivative

Instruments fh){) 0.4% 1,421
(Cost or Premiums, net ${47))
Other Assets and Liabilities, net 20.1%) 166,519)
Net Assets 100.0% $ 331210

NOTES TO SCHEDULE OF INVESTMENTS:

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

{a) When-ssued security.

{b}) Contingent convertible security.

{c) Perpetual maturity; date shown, if i next call date.
{d) Principal amount of security is ad]ushed forinfl atlon

{e) Coupon represents a yield to maturity.

BORROWINGS AND OTHER FINANCING TRANSACTIONS

el
Agresment
Collateral Proceeds

Lending Settlement Maturity Recaived, Agreements, 1o be
Counterparty Rate Date at Valug at Value Received”
BFI 4 470% 025 Tes

?I"ﬁ‘,lpn 5 111,133 § 0 3
Total Repurchase Agreements 3 (11,132) % 10800 3% 10801
Payable for

Borrowing Settlement Maturity Amount Reverse Repurchase
Counterparty Date Date Agresments
BOG g i 63
BOS
Total Reverse Repurchase Agreements 3

Remaining Contractual Maturity of the Agresments
Greater Than
Up 1o 30 days 31.90 days 30 days Total

Reverse Reparchase Agreements
U3 Corporate D 3 1 k] 0 ] [ 4§ ] ¥ [336)
Total Reverse Repurchase Agreements § [] 3 ] § [338) $ ] 3 338}
Total Borrowings § ] 3 0 § [336) $ ] $ 336)
Payable for Reverse Repurchase Agreements 5 1336)



Payable for
party Proceeds Short Sales
3 4,395
Total Short Sales (4.7%) $ (15,514

The follovang & a sumimary by counten ad Other Firarcirg

{g)  Securities with an aggregate market value of $358 have been pledged as collateral under the terms of the following master agreements as of June 30,

2025.
Repurchase
Agreement Payable for Total
Proceeds Reverse Payable for Borrowings and
to be Repurchase Sale-Buyback Payable for Other Financing Collateral
C party i Il i Short Sales i Pledy i Net Exposure™

aster Repurchase

Expiration #of Premiums Market
Date Contracts Recaivad) Value

8 2 ¥ 1] ¥

Put

7
Total Written Dptions $ $ (1)
Unrealized
Expiration #of Appreciation/ Variation Margin

Descripti Type Month Contracts _ (Depreciation) Asset Liability

3-Month SOFR December Futures Long 03/2026 81 $ 19 $ 3 $ 0
3-Month SOFR December Futures Long 032027 61 94 5 0
3-Month SOFR June Futures Long 09/2025 56 (30 0 (1]
3-Month SOFR June Futures Long 0972026 B1 74 5 0
3-Month SOFR June Futures Long 09/2027 12 8 1 0
3-Month SOFR March Futures Long 06/2026 61 4 5 0
3-Month SOFR March Futures Long 08/2027 48 73 3 0
3-Month SOFR Septernber Futures Long 12/2025 61 (14) 1 0
3-Month SOFR September Futures Long 12/2026 61 89 5 0
3-Month Sonia December Futures Long 032026 48 72 2 0
Australia Gowernment 3-Year Bord September Futures Short 09/2025 66 (17 4 0
Australia Government 10-Year Bond Septemnber Futures Short 09/2025 202 1371 70 0
Canada Government 5-Year Bond September Futures Long 09/2025 40 2 4 0
Canada Government 10-Year Bond September Futures Long 09/2025 2 72 18 0
Euro-Bobl 5-Year Note September Futures Short 09/2025 29 18 B 0
Euro-BTP 10-Year Bond Septernber Futures Long 09/2025 153 66 0 ]
Euro-Bund 10-Year Bond September Futures Short 09/2025 89 107 36 0
Euro-Buxl 30-Year Bond Septernber Futures Long 09/2025 7 (18) 0 (3]
Euro-0AT 10-Year Bond Septernber Futures Long 09/2025 " (13) 0 3
Euro-Schatz 2-Year Note September Futures Long 09/2025 39 (9 0 (3
Japan Government 10-Year Bond Septemnber Futures Short 09/2025 82 (120 95 0
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Unrealized
Expiration
Type Month
Short
Long
Long
Short
Long
Long
United Kingdom Treasury 10-Year Gilt Seplember Futures Long !
Total Futures Contracts $ 1,509 4 413 4 (38
Implied Credit
Fixed Deal Matarity read at Notional Market Variation Margin
Entity Date June 30, 2025™ Amount*! P Asset Liability
ATAT, Inc 1 000% DE2072028 0 303% - 100 - i (1 § ] 3 0
ATAT, Inc. 1.000% 0E/20/2023 D.431% 100 2 0 1]
3 7 3 1 3 0 3 0
Fixed Deal Notional Variation Margin
Amount*! (Depreciation) Asset Liability
] 1,000 ] 5 (18] ] 0 3 (1
f 100 Al 0 ]
11.000%) 0607035 4,600 (301 0 14]
3 3 48] 3 0 3 (5
Unrealized
Fixed Deal Notional Appreciation/ Variation Margin
Receive Rate Amount®! (Depreciation) Asset Liability
1.000% H 200 H 4 H 1 ¥ ] H 0
1.000% 100 2 0 0 0
1.000% 5,600 132 [ 3 0
1.000% 53,500 1,211 247 ki 0
5 1,343 5 42 3 30 3 0
Pay/Receive Notional Market Appreciation/ tion Margin
Floating Rate Floating Rate Index Fixed Rate Amount Value jpreciati Asset Liahility
Fay I-Month EURIE 2000% EUR 14,500 5 3 9 ¥ o % [2]
Receive 3Month FRA New Zeatand Bank Bill 3 500% NZD 8,700 (19 2 0
Fay 3Month FRA New rd Bark Bill 4730% 1,300 3 ¥i:} 0 ]
Fay 3Month FRA New Zealand Bark Bill 4 (00% 400 7 ] 0 1]
Fay E-Month Austrakian Bark Bi 373% ALD 21,100 L] 123 0 [4)
Fay E-Month Austrakan Bark Bi 4750% 2,100 an 42 0 m
Pay E-Month Austrakan Bark Bi 2131% 400 128) (28} 0 1]
Pay E-Month Austrakian Bark Bi 2100% 20 13 3 0 0
Pay™ B-Month Austrakan Bank Bi 4250% 600 3 4 0 o
Pay™ E-Month Austraban Bark Bi 4 500% 11,500 1 206 0 4
Fay E-Month Austrabian Bark Bi 4 000% 8,300 k<] 316 0 [5)
Pay®! E-Month Austrakian Bark Bi 2,000 N n 0 2
Receive E-Month Australian Bark Bi 5500 130 5 0
Pay E-Month EURIBOR EUR 460 1o 0 0
Pay E-Month EUR 1,050 13 o m
Pay £00 175 i 1
; 1,900 1 1 i
Fay E-Month EURIBOR 2,300 162 0 13




Unrealized
Pay/Receive Notional Market Appreciation/
Floating Rate Floating Rate Index Fixed Rate Amount Value D iation)
Pay EUR $ ]
F B
3
(4
71
1
35
0 i
3 1]
1] [
0 ]
ey 7 7504 4 4 0 0
Pay 6-Month EURIBOR 2.770% 04/29/2034 5 5 0 m
Receive B-Month EURIBOR 2.680% 08/07/2034 13 (31 0 0
Receive B-Month EURIBOR 2.530% 08/19/2034 (4 (4 1 0
Receive 6-Month EURBOR 2.580% 08/29/2034 14 (4 1 0
Receive 6-Month EURIBOR 2.390% 10/01/2034 1 1 1 0
Pay 6-Month EURIBOR 2.380% 12/31/2034 4l i 0 0
Pay 8-Month EURIBOR 2.220% 01/06/2035 1 (4 (4 0 0
Receive 6-Month EURIBOR 2.400% 02/12/2035 100 2 2 0 0
Pay 6-Month EURIBOR 2.420% 03/07/2035 100 12i 121 0 0
Pay 8-Month EURIBOR 2.460% 03/13/2035 1 m m 0 0
Pay 6-Month ELURIBOR 2.810% 03/24/2035 100 0 0 0 0
Pay 6-Month EURIBOR 2.520% 03/27/2035 100 {1 (1 0 0
Pay B-Month EURIBOR 2.460% 04/0172035 100 {1 (1 0 0
Receive B-Month EURIBOR 2.510% 04/09/2035 1 1 1 0 0
Receive 6-Month EURIBOR 2.520% 04/09/2035 100 1 1 0 0
Receive 6-Month EURIBOR 2.550% 04/16/2035 100 0 0 0 0
Receive B-Month EURIBOR 2.530% 04/23/2035 100 1 1 0 0
Receive B-Month EURIBOR 2.450% 05/05/2035 100 1 1 0 0
Pay® 6-Month EURIBOR 2.250% 09/17/2035 18,970 (7221 100 0 (44)
Receive 6-Month EURIBOR 0.000% 03/17/2083 300 192 182 1 0
Recaive® 6-Month EURIBOR 2213% 03/12/2055 3,200 161 181 3 0
Receive® 8-Month EURIBOR 2.282% 03/12/2055 1,800 79 B4 2 0
Receive® 6-Month EURIBOR 2.250% 09/17/2055 3210 391 131 12 0
pay! 7-Day Chira Fixing Repo Rate 1.500% 06/18/2030 CNY 60,300 12 34 0 14
Receive Bark of Japan Uncollateralized
Owernight Call Rate 0.350% 03/21/2026 ¥ 110,000 1 4 0
Receive Bark of Japan Uncollateralized
Ouernight Call Rate 0.400% 09/18/2026 2,130,000 38 15 0 0
Receive Bark of Japan Uncollateralized
Overnight Call Rate 0.500% 06/18/2027 1,370,000 42 18 2 0
Receive Bark of Japan Uncollateralized
Ouernight Call Rate 0.800% 09/18/2029 1,720,000 12 68 7 0
Pay Bark of Japan Uncollateralized
Owvernight Call Rate 1.000% 06/18/2030 430,000 4 (14 0 12
Pay Bark of Japan Uncollateralized
Ouernight Call Rate 1.000% 03/19/2032 1,070,000 7 58 0 18)
Pyl Bank of Japan Uncollateralized
Overnight Call Rate 1.000% 09/17/2032 6,010,000 (1531 (331 0 (48]
Receive Bark of Japan Uncollateralized
Ouernight Call Rate 1.000% 03/19/2035 990,000 118 (221 " 0
Receive Bark of Japan Uncollateralized
Overnight Call Rate 1.250% 06/18/2035 710,000 (14 44 8 0
payt®! Bank of Japan Uncollateralized
Ouernight Call Rate 2.000% 09/17/2045 140,000 10 13 0 4
Pay Canadian Overnight Repo Rate
Average 5.000% 10/04/2025 CAD 10,100 140 124 0 0
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Unrealized
Pay/Receive Maturity Notional Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value (Depreciation) Asset Liahility
C4 3 i) 1 61 1 3
e "
1 ECB
Fece
23)
3 4 ]

Average 1.750% 06/17/2050 20 (4 1 0 0
pay®! Financial Benchmarks India

Owernight Mumbai Interbank

Outright Rate 6.000% 09/17/2030 INR 3,020 0 0 0 0
Pay IBMEXID 5.970% 1212212025 MXN 2,800 121 121 0 0
Pay IBMEXID 8.450% 1212912025 6,900 1 1 0 0
Pay®! IBMEXID1 8.450% 01/24/2028 6,900 5 5 1 0
pay™ IBMEXID1 5.970% 05/06/2030 2,800 (100 7 0 0
pay®! KRW-CD-KSDA-Bloomberg 2.500% 09/17/2030 KRW 3,951,770 2 10 0 (1
Pay KRW-CD-KSDA Bloomberg 2.750% 03/19/2035 340,680 3 4 0 0
Pay®™ KRW-CD-KSDA-Bloomberg 2.500% 09/17/2035 766,350 n (61 0 0
Receive Secured Overnight Finarcing Rate 4.000% 06/12/2026 H 2,700 2) 16 0 ]
Receive Secured Overnight Finarcing Rate 4.000% 06/20/2026 3,000 (3 (261 0 ]
Receive Secured Overnight Finarcing Rate 3.196% 02/28/2027 3,250 33 33 0 (40
Receive Secured Overnight Finarcing Rate 4.250% 03/19/2027 16,000 (177 (851 0 (6)
Receive Secured Overnight Finarcing Rate 1.750% 06/15/2027 1,300 44 (441 0 (1
Receive Secured Overnight Finarcing Rate 3.250% 06/18/2027 8,200 3 (231 0 (3
Receive Secured Overnight Finarcing Rate 3.825% 06/18/2027 30,100 (181 (241 0 (13)
Receive Secured Overnight Finarcing Rate 4.000% 06/20/2027 5,400 (511 (501 0 (3
Receive® Secured Overnight Financing Rate 3.750% 091772027 12,500 (961 (371 0 (7
Receive Secured Overnight Finarcing Rate 3.800% 03/10/2028 100 4] 1 0 0
Receive Secured Overnight Finarcing Rate 3.000% 03/19/2028 9,800 142 (142) 0 (6)
Receive Secured Overnight Finarcing Rate 3.940% 04/10/2029 8,600 (159) (318) 0 (&)
Receive Secured Overnight Finarcing Rate 3.000% 03/19/2030 19,300 424 (523) 0 (24)
Receive Secured Overnight Finarcing Rate 3.250% 06/18/2030 3,400 27 (46} 0 (5]
Receive Secured Overnight Finarcing Rate 3.250% 03/19/2032 10,600 202 (3441 0 (23]
Receive Secured Overnight Finarcing Rate 3.750% 06/20/2034 5,500 (481 (741 0 (17
Receive Secured Overnight Finarcing Rate 3.250% 03/19/2035 7,600 288 (132) 0 (26)
Receive Secured Overnight Finarcing Rate 3.250% 08/18/2035 1,600 5% (1o 0 1531
Receive Secured Overnight Finarcing Rate 1.842% 09/19/2053 600 227 19 0 4
Receive Secured Overnight Finarcing Rate 3.250% 12/20/2053 400 49 12 0 (3
Receive Secured Overnight Finarcing Rate 3.500% 06/20/2054 2,500 183 127 0 (19)
Receive Secured Overnight Finarcing Rate 3.250% 03/19/2055 2,900 34 (281 0 2n
Receive Secured Overnight Finarcing Rate 3.250% (06/18/2055 2,280 264 91 0 (17
Receive Secured Overnight Finarcing Rate 3.930% 06/25/2055 600 (3) (3) 0 (6)
Receive Singapore Overnight Index Average 3.000% 09/18/2026 SGD 9,800 (156) (149 0 (5]
Receive Singapore Overnight Index Average 2.750% 09/18/2029 150 (6 U] 0 ol
Receive Singapore Overnight Index Average 3.000% 09/18/2034 280 (201 (191 0 (1
Pay Sterling Overnight Interbank

Average Rate 4.160% 12/18/2028 GBP 3,800 81 3 1 0
Pay Sterling Overnight Interbank

Average Rate 3.500% 03/19/2030 18,100 (2241 257 5 0
Pay Sterling Overnight Interbank

Average Rate 3.930% 01/06/2035 100 i i 0 0
Receive Sterling Overnight Interbank

Average Rate 3.500% 03/19/2035 700 39 (101 0 0




Pay/Receive Maturity Notional Market
Floating Rate Floating Rate Index Fixed Rate Date Amount Value
Fay Sterling Ovemight Interbani
3750% 031372055 GBP 500 3 (130 El 23 Bl 0 & 4]
Pay qght Rate Average 1 750% 03202034 CHE 50 15 a0 i 1Z]
3 1,703 3 33 3 123 1445
Total Swap Agreements % 2935 % 544 5 102 § {450

The following & a summary of the market value and varstion margn of Exchange-Traded or Centrally Cleared Finarcid Dernvative Instruments as of June 30,

(i} Securities with an aggregate market value of §18 and cash of 57,887 have been pledged as coll. I for exch traded and centrally cleared financial
derivative instruments as of June 30, 2025. See Note 8, Master Netting Arrangements, in the Notes to Financial Stat for more i i garding
master netting arrangements,

Financial Derivative Assets Fi ial Derivative Liabilities
Variation Margin Variation Margin
Market Value Asset Market Valug
Purchased Swap Written
Dptions Futures ] Total Options Futures Total
Total Traded or ¥ Cleared % 0§ 413§ 102 § 515 & (1 $ (34 $ (450) § (485)
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(j) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

Settlement Currency to C: ¥y to Unrealized App )
Counterparty Month be Delivered be Received Asset
AZD 0772025 5 14,900 AUD 22,937 5 132 0
AZD 072025 978 CNH 7,043 7 0
AZD 072025 1,256 NZD 2,087 1" 0
AZD 0872025 AlD 22,337 $ 14,908 0 (134)
AZD 08/2025 NZD 2,087 1,258 0 (1
AD 0872025 4 1,074 CNH 7,738 " 0
BOA 072025 KR 20,832 $ 15 0 0
BOA 072025 $ 55,670 EUR 48,360 1,801 0
BOA 07/2025 604 IDR 8,852,357 3 0
BOA 0712025 134 SGD 171 1 0
BOA 08/2025 CNH 2,245 $ 314 0 (1
BOA 08/2025 SGD 171 134 0 (1
BOA 08/2025 $ 99 INR 8,511 0 0
BPS 07/2025 CHF 5 H Il 0 (2)
BPS 07/2025 THB 662 20 0 0
BPS 07/2025 TWD 10,131 312 0 (37)
BPS 07/2025 $ 43 AUD 76 1 0
BPS 07/2025 174 CNY 1,248 0 0
BPS 07/2025 1,238 EUR 1,087 37 0
BPS 07/2025 200 GBP 148 3 0
BPS 07/2025 209 IDR 3,420,171 1 0
BPS 07/2025 66 ILS 222 0 0
BPS 07/2025 726 JPY 103,51 0 (9)
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Counterparty

Settlement

Currency to
be Delivered

Currency to
be Received

BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BSS
BSS
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
DuB
Due
ouB
ouB
DuB
Due
DuB
ouB
DuB
DuB
DuB

Month

0772025
07,2025
072025
0772025
072025
072025
08/2025
08/2025
07/2025
09/2025
07/2025
072025
07/2025
07/2025
07/2025
07/2025
07/2025
072025
072025
072025
07,2025
0772025
072025
07/2025
07/2025
0772025
07/2025
08/2025
08/2025
08/2025
08/2025
08/2025
08/2025
08/2025
08/2025
08/2025
072025
072025
07/2025
07/2025
0772025
072025
07/2025
07/2025
0772025
08/2025
08/2025

GBP
5
DKK
3
CNY
ELR
KRW
TWD
3

EUR
SGD

DKK
THB

B8
B3
12

20,241
28,701

FLN
SEK
THE
o

3

CNY

EUR
IDR
KRW
THB
TWD
$
CNH
CNY

cop
INR

CNY
DKK
DR

ILS

4,124

4,123

1,575
3,83
457
8,190,569
804,537
18,350
16,264
50
16,232
259

2,051
2,708
2,844
215
1,687,063
14,148
5,491
14

83
20,290
1,472,715
1,604,493
338

1,029
302
3,186
834

=

=)

7
0
0
0
3
0
0
3
0
6
0
0
0
0
1
1
1
1
0
1
0
2
4
1
10
3
2
0
0
0
0
1
0
0
6
3
0
0
0
6
1
0
3
1
0
0
0

65
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Counterparty

Settlement

Month

Currency to
be Delivered

Currency to
be Received

DUB
Oug
OUB
oup

FAR

FAR

GLM
GLM
GLM
GLM
GLM
GLM
GLM
IND

IND

JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC

08/2025
09/2025
0772025
07/2025
07/2025
07/2025
0772025
08/2025
08/2025
07/2025
08/2025
07/2025
07/2025
07/2025
0772025
07/2025
07/2025
072025
072025
07/2025
07/2025
0772025
072025
07/2025
07/2025
08/2025
08/2025
08/2025
08/2025
08/2025
08/2025
07/2025
07/2025
0772025
07/2025
07/2025
072025
072025
07/2025
07/2025
0772025
072025
07/2025
07/2025
0772025
07/2025
07/2025

M
AUD
CHF
FY

360

MYR

SGD

SEK

CNY

DKKC

JPY
KRW
NZD
SGD
TAD

CNH
SGD

CAD
CNY
EUR

GBP
JPY
SEK
SGD
THB
TWD

0

2

2

90

i
223
18,472
1,953
2,251
948
3,228
20,891
2,931
139,871
2,087
1,182
11,721
941
314
957
883
5
2,303
112
7,491
1,757
122
204
1,786
1,565
571
1,031
815
395,597
5,329
2,839
400
5,185
1,300
45
219
3,266
12

76

SEK

CNH
CNY
PLN

SGD

CNH
CY
INR

SEK

EUR

CAD
CNH
CNY
EUR
HCD

IDR

1

£43
643

2,186
51,848
367
1,485,605
5

936
1,29
Is)
80,815
1,953
18,433
314
132
450
3,164
20

102
1,245
920
365
8,794
2,251
3,503
2,524
12
322
8
29
12,632
943
17,684
1,299
218
6,329
1,184
834
2,757
52
2,213
12

159
1,785
3,057
1,565
2,8%
2
1,230,649

o

o

co

]
]
]
4
2
9
0
0
0
1
5
0
4
4
0
0
0
0
0
0
0
0
0
0
8
0
7
5
0
0
0
0
3
0
2
0
0
0
0
0
3
9
0
0
0
9
3
0
3
0
0

coocoo

PAS
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Counterparty

Settlement

Currency to
be Delivered

Currency to
be Received

MBL

MYl

MYl

NGF

RYL

RYL

SCX
SCX
SCX
SCX
SCX
SCX
SCX
SCX
SCX
SCX
SCX
SCX
SCX
SCX
S0G
S0G
$0G
$0G
S0G
S0G
$0G
S0G
$3B

$3B

UAG
UAG
UAG
UAG
UAG
UAG
UAG
UAG
UAG
WST
WST

Total Forward Foreign Currency Contracts

Month

08/2025
08/2025
0772025
08/2025
082025
07/2025
0772025
07/2025
07/2025
07/2025
0772025
07/2025
07/2025
08/2025
08/2025
08/2025
08/2025
08/2025
08/2025
07/2025
07/2025
0772025
072025
08/2025
08/2025
08/2025
08/2025
07/2025
09/2025
0772025
07/2025
07/2025
07/2025
0772025
07/2025
07/2025
08/2025
08/2025
07/2025
08/2025

CNY
TWD
5

JY

315
142
45,321
"

1

24

279
876
23,890
267
200

14

225
107

44
3,103
161
3629
520,745

CNY
IDR
ILS
JPY
SGD
TWD

CNH
INR

CNY
JPY
RON

HUF
INR
NOK

WIXN

[dig
ILS
NOK
RON
THB

CNH
Py

174
2,292
17,541,506
2,484
5,705
38
B44
2,762
8,318,071
5

389
596
12,188
202

3

182

91
1,129
18,331
%
1,624
45,488
622
315
3,815
106
239
378
16,828
165

8
166,664
51
2,289
472
1,483
94
1,186
522,689
3,629

coocoBa

o oo o

x]

]
]
] 0
0 0
0 (1
4 0
4 0
1 0
0 0
0 (1)
1 0
1 0
0 0
0 0
6 0
4 0
0 {1
0 0
0 (6)
0 12)
0 0
0 0
0 0
0 0
0 0
2 0
0 0
1 0
0 0
0 0
0 {5
7 0
0 0
0 0
0 0
1 0
1 0
2 0
1 0
0 (14
3 0
0 (1
10 0
$ 3,548 $ 2,132




Pay/Receive Exercise  Expiration Notional Market
Counterparty ription Floating Rate lndex Floating Rate _ Rate Date Amount™ Cost Value
BRC e O i Recene 4 ] 00 E) 7 L) 4
[uh:] F L3 : FRecene 13 7
Total Purchased Options % 20 % "
PayReceive Exercise Expiration Notional Premiums Market
Description Floating Rate Index Floating Rate  Rate Date Amount™ [Received Value
] B E ¢ 5 200 ] ] 5 [
200 1] 2
200 i [
200 0
OTC 10+ 1e Swap 200 0
- OTC 10 e Swap 200 ] 0
BPS Call - OTC 10-Year Interest Rate Swap Rate Receive 1.070% 08/20/2025 250,000 (4] 4)
Bank of Japan Uncollateralized Overnight Call
BPS Put - OTC 10-Year Interest Rate Swap Rate Pay 1.380% 082072025 250,000 (4] (7]
BRC Put - OTC 5-Year Interest Rate Swap Secured Overnight Financing Rate Pay 4.350% 09/25/2025 800 (7] 0
CBK Call - OTC 10-Year Interest Rate Swap B-Month EURIBOR Receive 2.380% 07.03/2025 100 0 0
CBK Call - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Receive 2.480% 07/16/2025 200 (1] 0
CBK Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.605% 07/23/2025 200 0 (1]
CBK Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.564% 07/24/2025 200 0 (1]
CBK Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay 2640% 07/03/2025 100 0 0
CBK Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay 2.720% 07/16/2025 200 m 0
CBK Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.955% 07/23/2025 200 0 0
CBK Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3914% 072412025 200 (1] 0
DuB Put - OTC 5-Year Interest Rate Swap Secured Overnight Finarcing Rate Pay 4.330% 08/25/2025 1,200 (12 0
GLM Call - OTC 10-Year Interest Rate Swap Secured Overnight Finarcing Rate Receive 3.653% 07/14/2025 200 1 1
GLM Call - OTC 10-Year Interest Rate Swap Secured Overnight Finarcing Rate Receive 3695% 07/17/2025 200 (1] (1]
GLM Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.583% 07/23/2025 100 0 0
GLM Call - OTC 10-Year Interest Rate Swap Secured Overnight Finarcing Rate Receive 3.525% 07/28/2025 200 m m
GLM Call - OTC 10-Year Interest Rate Swap Secured Overnight Finarcing Rate Receive 3.008% 07/30/2025 200 (1] (1]
GLM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 4.053% 07/14/2025 200 (1] 0
GLM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 4.095% 07/17/2025 200 (1] 0
GLM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.933% 07/23/2025 100 0 0
GLM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.878% 07/28/2025 200 (1] (1]
GLM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.905% 07.30/2025 200 (1] 0
JPM Call - OTC 10-Year Interest Rate Swap % 07/10/2025 200 {1 {2}
JFM Put - OTC 10-Year Intarest Rate Swap T 025 200 ] 0
5 5 3

NGF Fut- 0
Total Written Dptions 4 $ [32)
alized
PayiReceive Maturity Notional Pramiums ation/ _ Swap Agresments, at Value
Counterparty Floating Rate  Floating Rate lndex Fixed Rate Date Amount PaidiRectived] (Depreciation]  Asset Liabili
BPS R SMonth MYRHLIBOR 0% 3 ] MR ¥ 13 ¥ [ % U i [4)

Total Swap Agreements

3

$

(1
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The followang & & summary by counterparty of the market value of OTC nancial dermative instruments and collateral pledgedfrecened) &5 of June 3

Financial Derivative Assets Derivative Liabilities

Forward Forward
Foreign Total Foreign Total Met Market  Collateral
Currency Purchased Swap Over the Currency Written Swap Overthe  Value of OTC  Pledged/ Net
c party Contracts Options \g. ts  Counter Options  Agresments  Counter  Derivati i Exp
5B 5 0 5 0 § |1 3 (145 3 ] 3 1] 5 (144 5 16 5 0 5
1,605 0 0 1,505 i2) (4 '} 2] 1,793 1,730)
i 0 0 n nzm n 4 [133) b1} 0
44 4 ] 4 L] 0 ] (] 44 (20)
B 0 0 6 [136) 0 0 [136) (130 0 1130)
87 0 0 [232) [} ] [234) [147) 0 1147}
o7 7 0 [632) 1] 0 b ]
245 o 0 [238) 1] 1] 5 ]
0 0 0 12) 15) 0 0
14 0 0 (14) ] 1] 0
75 o 0 1226) 4] i} g ] 153
2% 0 0 1175 ] i 81 ] E
0 o 0 ] o] '} (1] ]
n o 0 (22 ] 1] 0 0
4 [t} [t} 4 o [ 0 3 [}
5 o 0 5 ] ] 1] ]
12 0 0 12 (34 ] 1] 0
3 1 0 3 ] ] 0 o
336 7 o 0 7 [ ] 1] 0
LIAG 8 0 0 8 (14 ] i 0
WaET 10 ] ] 1] (1] 0 (1] 0
Total Ouer the Counter  $ 3,548 s 11 3 ] $ 3558 $(2.132) s__132) i3 14}
' Thi insmrumen has a pifectve dare. See Note 7, Securinies Traneacoong end knestment income, in the Notes w Finarcizl Smemens for Further informanon

et EXpOBLTe FRprEsents he
[ agreement with the same legal enoty

Expagure from OTC finencial derivative nsuments can only be nerted acrs ramactions govermed under the same
1t for more informanon regerding master MeTnng AMaNGEMENT:

See Note B, Mster Herong Amangements, in the Noses oo Financial Stamen

AIR VALUE OF FINANCIAL DERIVATIVE INSTRU

TS

The following is a summary of the fair valuation of the Fund's der

2 ingtruments categorzed by risk exposure. Ses Note 7, Principal and Other Reks, in the Notes to Financial Statements onnisks of the Fund

Fair Values of Financial Derivati on the of Assets and Liabilities as of Jume 30, 2025:

Derivatives not accounted for as he

Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 43 $ 413
Swap Agreements 0 30 0 0 72 102
$ 0 $ 30 $ 0 $ 0 $ 485 $ 515
Over the counter
Forward Foreign C urrency Contracts § 0 § 0 § 0 § 3,548 § 0 § 3,548
Purchased Options 0 0 0 0 11 11
3 0 3 0 3 0 3 3,548 3 11 3 3,599
$ 0 $ 30 $ 0 $ 3,548 $ 498 $ 4,074
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Written Optiors H 0 H 0 H 0 H 0 $ 1 $ {1
Futures 0 0 0 0 (34) (34)
Swap Agreements 0 (5) 0 0 (445) (450)
$ 0 $ 15 $ 0 3 0 $ 1480) 3 1485)




Derivatives not for as hedging instruments
Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Financial Derivative Instruments - Liabilities
Over the counter
Forward Foreign Currercy Contracts § 0 § 0 § 0 H (2,132 H 0 § (2,132)
Written Options 0 0 0 0 (32) (32)
Swap Agreements 0 0 0 0 14) 4
$ 0 $ 0 $ 0 $ 12,132) $ 136) $ (2,168)
3 0 3 15 3 0 3 12,132) 3 1516) 3 (2,653)
The Effect of Financial Derivative Instruments on the Statements of Operations for the period ended June 30, 2025:
Derivatives 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 centrally cleared
Futtres 4 0 4 0 4 0 4 0 $ {1,055 $ {1,055/
Swap Agreements 0 312 0 0 (774) (462)
$ 0 $ 312 $ 0 $ 0 $ 11,829 $ {1,517)
Over the counter
Forward Foreign Currercy Contracts H 0 H 0 H 0 H 483 H 0 H 483
Purchased Optiors 0 0 0 29 (87) (58)
\Written Optiors 0 0 0 0 228 228
Swap Agreements 0 0 0 0 (15) (185)
$ 0 $ 0 $ 0 $ 432 $ 128 $ 618
5 0 5 312 3 0 3 432 3 11,703) $ (899)
Net Change in Unrealized Appreciation (Depreciation) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 1,422 $ 1422
Swap Agreements 0 214 0 0 795 1,009
3 0 5 214 5 0 5 0 5 2,217 5 2,431
Over the counter
Forward Foreign Currercy Contracts $ 0 $ 0 $ 0 $ 161 $ 0 $ 181
Purchased Optiors 0 0 0 24) 149) (73)
Written Options 0 0 0 0 (15 (15)
Swap Agreements 0 0 0 0 1 1
3 0 3 0 3 0 3 137 3 (63) 3 74
$ 0 $ 214 $ 0 $ 137 $ 2,154 $ 2,505

AIR VALUE MEASUREMENTS

The followng & a summary of the far valuations according to the inputs used as of June 30, 2025

g the Fund's assets and kabilities

Fair Value at Fair Value at
Category and Sub-category Level 1 Level 2 Level 3 0B/30/2025 Category and Sub gory Lewel 1 Level 2 Level 3
Investments in Securities, at Value Investments in Securities, at Value
5 03 § (I § 0 % 64 % 0 3 264
0 ]
] ] 0 18,161 i 18,161
] 164 ] 0 8,264 0 864
] 100 ]
0 2,15 0
] 0
] ] 0 1,897 0 1,897
] 0 835 il 835
] ]

Ky
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Fair Value at

Fair Value at

Category and Sub-category Level 1 Level 2 Level 3 06/30/2025 Category and Sub-category Level 1 Level 2 Level 3 06/30/2025
Investments in Securities, at Value Investments in Securities, at Value
Indonesia United States
Sovereign Issues § 0 ¢ 224 0 4 224 Asset-Backed Securities § 0 5 259 ¢ 0 4 2,579
Ireland Corporate Bonds & Notes 0 41,012 0 41,012
Asset-Backed Securities 0 5345 0 5,345 Iortgage-Backed Securities 0 7,101 0 7,101
Corporate Bonds & Notes 0 195 0 135 Wunicipal Bonds & Notes 0 289 0 289
Israel Structured Notes 0 363 0 363
Sovereign Issues 0 2,781 0 2,781 U.3. Government A gencies 0 124,405 0 124,405
Italy U3, Treasury Obligations 0 41,080 0 41,080
Corporate Bonds & Notes 0 786 0 786 Short-Term Instruments 0 17,463 0 17,463
Sovereign lssues 0 4141 0 414 Total Investments $ 0 % 39308 $¢ 0 4§ 39,308
Japan Short Sales, at value $ 0 $ (15514 % 0 % (15518
Corporate Bonds & Notes 0 3,302 0 3,302 Financial Derivative Instruments - Assets
Sovereign Issues 0 16,862 0 16,862 Exchange-traced or certrally
Jersey, Chamnel lslands cleared 195 320 0 515
Asset-Backed Securities 0 700 0 700 Over the counter 0 3,559 0 3,559
Luxernbolrg 3 95§ 3813 ¢ 0§ 4074
Asset-Backed Securities 0 1,058 0 1058 Financial Derivative Instruments - Liabilities
Malaysia Exchange-traded or centrally
Sovereign Issues 0 1,719 0 1,719 clearad 126) 1459) 0 1485)
Mexico Over the courter 0 12,168 0 12,168
Sovereign Issues 0 1,429 0 1,429 s 126§ 12677 & 0 s 12,653]
Mudtinationz] Totals 5 169 $382,046 5 0§ 382,215
Corporate Bonds & Notes 0 705 0 705
Netherlands There were no significant trarsfers into or out of Level 3 during the period ended June 30, 2025
Asset-Backed Securities 0 882 0 882
Corporate Bonds & Notes 0 1,637 0 1,537
IWortgage-Backed Securities 0 1,062 0 1,082
New Zealand
Sovereign lssues 0 1,810 0 1,810
Norway
Corporate Bonds & Notes 0 212 0 212
Peru
Sovereign lssues 0 701 0 701
Poland
Sovereign Issues 0 739 0 739
Portugal
Corporate Bonds & Notes 0 839 0 839
Qatar
Corporate Bonds & Notes 0 222 0 222
Sovereign Issues 0 462 0 162
Romania
Sovereign Issues 0 2278 0 2,278
Saudi Arabia
Corporate Bonds & Notes 0 3% 0 356
Sovereign Issues 0 1,981 0 1,981
Singapore
Sovereign Issues 0 1,512 0 1,512
SouthKorea
Sovereign Issues 0 4084 0 4,084
Spain
Sovereign Issues 0 9,108 0 9,108
Switzerland
Corporate Bonds & Notes 0 2,787 0 2,787
Thailand
Sovereign Issues 0 2829 0 2,629
United Arab Emirates
Corporate Bonds & Notes 0 1,130 0 1,130
Sovereign Issues 0 312 0 312
United Kingdorn
Corporate Bonds & Notes 0 6,927 0 6,927
Iortgage-Backed Securities 0 8,237 0 8,237
Sovereign Issues 0 5705 0 5,705
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1

2025 10 3

2024 7 1

2025 6 30

2025 6 30

1,557

1561

1561
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520
116

595

1,050
160
224

1,123
1,718
3,279

15



2 2025 6 30
PRINCIPAL FRINGIFAL
AMOUNT VALUE AMDUNT VALUE
(000} (D00} (0008} 000k

CZECH REPUBLIC 2.1%
ISOVEREIGN ISSUES 2.1%

PRINCIPAL
AMOUNT WALUE
00k} (00Ck]

Czech Republic Government Bond In ional Bond
SOCAR Turkey Enerji AS via Steas Funding 1 DAC 0 250% due 02/10/72027 L 2,000 5 30 B.750% due 071152035 1D 333,000 & 4
7 230% due 01712006 s a0 sq7] ORI R B0 Total Indonssia 2%
Southern Gas Corridor CJSC el LA e o Castszn
2 S0% due 08253028 2200 ]
6675 due 062472006 W W g0, due 09302030 1,100 5 NEARDEe
Total ATMA N — 89 Total Caech Republic 518 ORPORATE BONDS & NOTES 1.4%
(Cost $601)
{Cost 3444) AlfaBank A Via Alfa Boad Issuance PLC
BRAZIL 0.9% . 9350% 6 0362049 (b)  RUB 64,000 75
DOMINICAN REPUBLIC 3.1%
PR SOUEREIGH 195VFS 3.1 i (R 26 318
%;ﬁ - T o Dominican Republic Central Bank Notes . —
LELELE, 13000% 020130206 DOF 5700 ) Leullmised —_—
TBO% due DBAN20T0 biird 3 i : (Cost $1,149)
Republic Bond
10 500% due 03152037 20,500 3
g SRAEL 8.0
10 750% cue OBD1/2035 16,700 m e n.“,m“ 0%
Banco do Brasil S.A. Total Dominican Republic 67
8 500% due 07/23/2026 MAN 2,000 15 (Cost £781) lsrael =07
T onED Lomes 0.5 — 0 500% due 022772028 LS 100 b
d 17500 due 087312025 5,500 1550
Vale S.A .
Israel Government International Bond
1.855% due 33172174 {a) BAL 2,100 134 e ————— 5 000% due 107302006 ELR 100 171
Total Brazil 243 il il wlatne S 5.375% due 021192030 s 04
T 0.000% doe 073172020 s 2 1| e —
5 500% due 07/31/2035 3 7 Total lsrmel 2004
AYMAN ISLANDS 0.1% 6.900% due 073172030 SENG|  CEIMAC]
CORPORATE BONDS & NOTES 0.1% Total Ecuador 7 e
Intaroceanica IV Financa Ltd. {Cost 359) ORPORATE BONDS & NOTES 0.0%
0000% due 11202005 $ 2 2 Sherbank of Russia Via SB Capital S.A.
Kaisa Group Holdings Ltd. CORPO 5 1250 due 10232043 [b) 200 12
1
11.700% dee 11/11/2025 [6) 400 DR — o Total Lozambaary 12
Total Cayman Islands 20 2750% due 112672026 FUR 100 116 (Cost $189)
(Cost $386) — 1
Total France — s ALAYSIA 7.0%
HILE 2.8% {Cost £99) SOVEREIGN ISSUES 7.0%
ISOVEREIGN ISSUES 2.8% .
Bonos de la Tesoreria de la Republica en pesos SORPORATE BONDS & NOTES 1.1% 3.599% due 117162027 MYR 7,80 1784
4700% due DID1/2030 P 5000 5 e 1768
5.000% due 100172028 20,00 2]  DealchoBakAd o ——
5 000% due (20172035 25,000 2§ BOIOS due 07/16/2034 WA 24000 2 (Cost#lran
5800% due 100172029 400,000 443 Total Germany 290 EXICO 5.8%
Chile Government International Bond (Cost $283) SOVEREIGH ISSUES 5.8%
A650% ufe 122223 ¥ w x5 Mexico Government International Bond
Total Chil 699 S.650% due 07022032 [c] $ 0 3
(Cost $686) e ——— £ 625% due 012072038 [c] 20 03
LLLAC ] UG 7.500% due 05262033 MXN 2,000 a7
OLOMEIA 2.4% 8.35% due IME2027 (d]  GHS &1 5 750 due 050297051 1,000 Al
ISOVEREIGN ISSUES 2.4% 10.000% cue DE/1572028 M0 B g, e 0300008 11,000 54
Colombian TES Total Ghana 103 B.500% due 030172029 4,000 mn
£250% dwe 0Y182030 () COP 736,900 s (Cost $62) 8.500% due 1171872038 Bl
7.000% due 067312062 71,600 13 Total Mexico
7.250% due 10/18/2034 394,000 70 HUNGARY 0.4% (Cost $1,367)
11.000% due 0822/72029 304,000 AN SOVEREIGH ISSUES 0.4%
12.750% due 1172672040 208,700 51 ary Goverament Bond AMIEIA 0.8%
13 250% due 020972033 809,600 23 3 000% due 0872172030 HUF 16,400 4 SOVEREIGH ISSUES 0.8%
Total Colombia 603 AT50% doe 112472032 8,400 z Namibia Gevernment Intarnational Bond
{Cost $591) PO NE0_____ 3 5omm e 102025 s m i3
Total Hungary 9 Total Namibia 1388
{Gost $93) {Cost $200)

36
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FRINCIPAL
AMOUNT VALLE
000k} OO0k}

FRINGIPAL
AMOUNT VALLE
1000} 0008
Total South Africa $ 1225
(Cost $1,165)

PRINCIPAL
AMDUNT WALUE
00k} (00Ck]

ORPORATE BONDS & NOTES 0.8%

Panama Infrastructure Recel Purchaser PLC

0.000% due 04052032 3 300 % 213
Total United Kingdom 213
(Cost $185)

IMITED STATES 6.1%
SSET-BACKED SECURITIES 0.6%

ECMC Group StudentLoan Trast

5.470% due 052572067 42 42

Nelnet Student Loan Trust

5266% due 022572066 kil K]l

OneMain Financial Issuance Trust

4.130% due 051472035 8 85
158

ORTGAGEBACKED SECURITIES0.5% |
Ellington Loan Acquisition Trust

Paraguay ional Bond
7.900% due 020972031 PYG 551,000 5 (3B 50U TH KOREA 3.9%
8 500% due 03042035 405,000 5 DRATE BONDS 8
Total Paraguay 117 Korea Southern Power Co. Ltd,
{Cost $127) 5.375% due 0921/2026 $ 200 02
[SOVEREIGN ISSUES 3.1%
» nsn Aol " 26259 ue 0102027 KRW 1,022,500 161
apital — 1
9700% due (3057045 PN 5N 17, TYotal Sowth Keren —
10 100% due 121573043 am g [Cost$359)
416
———— SUPRANATIONAL 3.6%
Bzl Nl CORPORATE BONDS & NOTES 1.4%
Pars Goverament Intarwational Bond Arab Bank for Economic Development in Africa
6.150% due G/1272052 S 8 3750 due 01252020 BRI 120
£ B50% due 08/1272035 3w i ;
£ 9508 due (/1272031 500 185 Asian Infrastructure Investment Bank
53 7.000% due 03012023 WR 15600 184
7 125 1
S - 0% 4 V152029 2500 3
et 4708 Inter-American Development Bank
£ ! 7.000% due 011252029 2,000 bl
JSOVEREIG ISSUES 2.8% [SOVEREIGN ISSUES 2.2%
Philippines Government International Bond Asian Development Bank
£.260% due 02262029 P 32770 S 6770% due (2082028 22,660 %1
£.300 13 o
708 2675 dee 11152028 PN 1000 750
£ 950% due 030172029 WR 2100 %
546
Total Supranational 305
(Cost $875)
Poland Government International Bond
e m_
£.000% due 107257033 m M SOVEREIGH ISSUES 2.0
Total Poland 316 Turkiye Government Bond
(Cost $306) 27 700% due 0427/2034 W 4 10
37.000% ue 02/18/20%6 10,100 248
18 500% due 05202076 0 9
18 500% cue DB/19/20%6 am 8
43 0% doe 01772078 9,700 76
4750% due 1071172034 RN 100 @ Total Turkey 511
Total Romania 19 (Cest®74
{Cost $17)
ERBIA 0.3%
|SOVEREIGN ISSUES 0.3% Republic of Uganda Government Bond
. 15.000% due 06182043 USK 21,200 5
Serbia Treasury Bonds L
5 250% due O7/27/2035 RSD 7,800 g V9800% due DRZ32039 S7B0_____ 82
Total Serbia a TomlUpmia —
(Cost $68) —} (Cost $86)

OUTH AFRICA 4.8%
[SOVEREIGN ISSUES 4.9%

South Africa Government International Bond

6.250% due 033172036 ZAR 1,000 a2
7.000% due 022872031 11,600 600
8000% due 0173172030 2,300 127
8 500% due 013172037 300 15
8675 due 02282035 2,600 137
10 500% due 122172026 5,200 n

Ukraine Government International Bond

0.000% due 020172034 (el ] 13 8
0.000% due 020172036 (e 14 ]
1.750% due 02/01/2036 43 2
Total Ukraine 35
(Cost $34)

5.454% due 05252037 B 32
GSAA Home Equity Trest
B.502% due 117252036 96 36
Home Loan Trust
5334% due 10252037 65 4
17
.S, GOVERNMENT 5.0

Fannie Mag
5.355% due 01252055 187 187
Freddie Mac
5000% due D5A1/2053 1,083 1,064

1.251
Total United States 1528
(Cost $1,574)

NEZUELA 0.1%
[SOVEREIGN ISSUES 0.1%
Bond (b)

7.750% due 107132029 100 15
9.250% due 09152027 100 0
Total Venezuela 35
(Cost 327)
ZAMBIA 0.3%
[SOVEREIGH ISSUES 0.3%
Zambia Government International Bond
11.000% due 072772025 MW 1,000 a2
23.000% due 012272031 500 pid
Total Zambia B8
(Cost $66)

3,100

ME DEPOSITS 1.5
Australia and New Zealand Banking Group Ltd.

0.020% due O702/2025 HED 2 0
2.860% due 070172025 AUD 3 2
3830% due 07/01/2025 $ 12 12
Bank of Nova Scotia

1.800% due 07/022025 CAD 1 1
3.830% due 070172025 $ 5 5



1.050% due O

5410% due 01 3%
Brown Brothers Harriman & Co.
£ il ¥ ES
ROK )
3
GEP 4
5 82
DES Bank Ltd.
3 E30% due 071 95
DnB Bank ASA
1 % due 07, SEK n
EUR 2
5 Z
HSEC Bank
0 due OF, HKD
360 20
0120% due O ¥ 1,195
Royal Bank of Canada
7,492
I
043,000
260,000

NGH

Total Short-Term Instraments
(Cost $7,461)
Total Investments in Secarities 99.7%
{Cost $25,858)
Financial Derivative
Instruments {i){j 0.7%
(Cost or Pramiums, net $(8))
Other Assets and Liabilities, net (0.4%)
Net Assets 100.0%

§
g
7
0
-
J

@

9

615
7,485

$ 24994

166

192)

$ 25,068
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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.
{c) When-ssued security.
{d) Payment inkind security.
(e} Security becomes interest bearing at a future date.
Coupon represents a yield to maturity.
(0) Goupon represents a weighted average yield to maturity.

BORROWINGS AND OTHER FINANCING TRANSACTIONS

Collateral
Lending Settlement Maturity Recaived, Agreements, o be
Counterparty Rate Date Date Collateralized at Value at Value Received”
BFS 4 470% oroxes 0 3100 U.5. Treasury Inflabon Protected Securties
2.175% due 04152023 5 Bl % 3,100 % 3,100
Total Repurchase Agreements 3 (3,166) % 3100 % 3.100
Maturity Principal Payable for
c party Descrip Date Amount Proceeds Short Sales
341 Fanniz Mag, TBA 070172035 $ 1,700 ¥ (LB % (1,176
Total Short Sales (4.7%) $ (L161) % (1,176)
- D OTH
The following & a summary by counterpanty of the market value of Borrowings and Other Finarcing Transactions and collateral pledged/ireceived) as of June 30, 2005
Repurchase
Agreement Payable for Total
Proceeds Reverse Payable for Borrowings and
tobe Repurchase Sale-Buyback Payable for Other Financing Collateral
Received Agreements Transactions Short Sales Transactions _Pledged/(Received) Net Exposure™
5 300 3 o4 $ 03 00 % 13,7860 % (66)
Master Securities Forwand Trangactions Agresment
SAl i 0 1] 11,1761 [1,176] 0 11,176
Total Borrowings and Other Financing T i 3 3100 % 0§ 0§ (1,176]  $ 1924

" include
"

AN0FTE Can Oy be retted aomes trangactiors goverred under the
sLet PELNNG arTangements

ble) et b would B cue fromyio the coungerparty in the esent of defadt Expocure from bormon
¢ 8, Master Netting Amangements, in the Notes to Finaroal S tatements for man

i) FINANCIAL DERIVATIVE INSTRUMENTS: EXCH ANGE-TRADED OR CENTRALLY CLEARED

SAMe Mister &

Unrealized
Expiration #of Appreciation/ Variation Margin
Descriptio Type Month Contracts _ (Depreciation) Asset Liability
U3 Tr v 10-Year Note Seplember Futues Long I 4 3 g 5 1 5 0
Total Futures Contracts § ] 3 1 % []

Pay/Receive Maturity Notional
Floating Rate Floating Rate Index Fixed Rate Date Amount
Receive IMonth SEK-STBOR 2021% 100772013 SEK 2E0D 5



Unrealized
Pay/Receive Maturity Notional Market Appreciation/ Variation Margin

Floating Rate Floating Rate Index Fixed Rate Date Amount Value (Depreciati Asset Liahility
Fay f 2 235% 100772023 2500 H 5 - 5 3 o3 1]
7.470 G 0 0
100 ] ] 1]
i 4 0 0
5 ] 1]
0 ] 1]
[ ] 1]
11 ] 1]
[1 1} o
] 1]
1 1]
0 1]
] 1]
4 ] 1]
[3) ] i
4 1 1 1]
1 1 1} o

[ in ] ]

. 4 4 1 0

Receive 3Month ZAR-SAJIB OR 7.775% (3) {3 0 i
Receive 3{Vlonth ZAR-SAJIBOR 7.810% 03/27/2030 (n (n 0 0
Receive 3Hvlonth ZAR-SAJIBOR 7.570% 08/27/2030 4 (3) 0 (1
Receive 3+onth ZAR-SAJIBOR 7.700% 06/18/2030 (8) (8) 0 (1
Pay 3-Month ZAR-SAJIBOR 7.860% 06/18/2030 4 4 1 0
Receive 3-Month ZAR-SAJIBOR 7.850% 06/20/2030 (2] (2] 0 0
Pay 3-Month ZAR-SAJIBOR 7.810% 06/20/2030 1 1 0 0
pay!! 3-Month ZAR-SAJIBOR 7.370% (08/26/2030 0 0 0 0
Payl 3-Month ZAR-SAJIBOR 7.560% 09/22/2030 1 1 0 0
Receive 3-Month ZAR-SAJIBOR 9.330% 02/09/2034 2,500 (m (4] 0 Al
Pay 3-Month ZAR-SAJIBOR 8.872% 07/24/2034 1,400 4 3 1 0
Receive B-Morth CZK-PRIBOR 4611% 06/06/2028 czK 11,000 (16) (n 1 0
Pay B-Month CZK-PRIBOR 4.388% 11/15/2028 7,800 19 4 0 (1
Pay 6-Month CZK-PRIBOR 3.765% 01/09/2023 1,700 0 0 0 0
Pay B6-Month CZK-PRIBOR 3.645% 02/01/2029 5,000 0 0 0 1
Receive B-Morth CZK-PRIBOR 3.534% 03/21/2029 2400 0 0 1 0
Receive B-Month CZK-PRIBOR 4.130% 06/03/2029 700 (n (n 0 0
Receive 6-Morth CZK-PRIBOR 3.605% 07/12/2029 5000 4 4 1 0
Pay 6-Month CZK-PRIBOR 3.530% 07/15/2029 2600 2 0 0 0
Pay B-Month CZK-PRIBOR 3.580% 10/25/2029 8,900 4 0 0 il
Receive B-Month CZK-PRIBOR 3.550% 01/24/2030 1,400 0 0 0 0
Receive 6-Morth CZK-PRIBOR 3.130% 04/09/2030 3700 4 3 1 0
Receive 6-Morth CZK-PRIBOR 3.290% 04/30/2030 600 0 0 0 0
Receive B-Morth CZK-PRIBOR 3.258% 05/05/2030 800 1 1 0 0
Receive B-Month CZK-PRIBOR 3.325% 05/06/2030 2,200 1 1 0 0
Receive 6-Morth CZK-PRIBOR 3.410% 05/14/2030 1,800 1 1 0 0
Receive 6-Morth CZK-PRIBOR 3.485% 05/16/2030 200 0 0 0 0
Pay B-Month CZK-PRIBOR 3.363% 05/29/2030 2,300 i i 0 0
Receive B-Month CZK-PRIBOR 3.554% 08/11/2030 4,500 1 0 1 0
Receive!" 6-Month EURIBOR 2.250% 09/17/2035 EUR 150 6 2 0 0
Pay 64vonth HUF-BUBOR 7.330% 11/06/2028 HUF 43,600 11 6 0 0
Receive 8-Month HUF-BUBOR 6.450% 06/06/2029 7,500 0 0 0 0
Receive 6-Month HUF-BUBOR 6.293% 06/10/2023 15,100 0 0 0 0
Receive 6-Month HUF-BUBOR 5.855% 07/17/2029 33,900 2) 2) 0 0
Receive 6-Month HUF-BUBOR 5.770% 07/25/2029 8,340 0 0 0 0
Pay 84vlonth HUF-BUBOR 6.090% 10/21/2029 110,000 9 14 1 0
Pay 64Month HUF-BUBOR 6.363% 01/31/2030 56,300 2 2 0 0
Pay 6+vonth HUF-BUBOR 6.392% 03/11/2030 26,600 1 1 0 0
Pay 8+Month HUF-BUBOR 6.650% 03/13/2030 11,500 1 1 0 0
Receive 8-Month HUF-BUBOR 6.250% 04/09/2030 14,100 0 0 0 0
Pay 6-Month HUF-BUBOR 5.830% 05/09/2030 23,800 (n (n 0 0
Pay 84vonth HUF-BUBOR 6.270% 06/16/2030 30,200 1 1 0 0
Receive 6-Month HUF-BUBOR 6.210% 06/26/2030 114,300 i i 0 (1
Receive 8-Month HUF-BUBOR 7.840% 02/07/2033 10,500 (3 1 0 0
Receive 6-Month HUF-BUBOR 6.550% 05/16/2035 3,700 0 0 0 0
Pay B4vlonth PLNAMIBOR 5.520% 03/20/2026 PLN 800 1 (n 0 0
Pay BMonth PLNAAIBOR 5.620% 03/21/2026 800 1 i 0 0



Unrealized
Pay/Receive Maturity Notional Market Appreciation/ Variation Margin

Floating Rate Floating Rate Index Amount Value (Depreciati Asset Liahility
R BM N-WBOR FLN 2,500 ] 4 - 125 E 1] 1]
0 0 0 0
(] 0 0 0
[ 0 1}
4 0 0
10 ] 0
[3 ] 0
[3 0 0
nr 1} o
1 0 0
0 0
] 1]
0 0
B ] 0
I i ] i
12 0 0
1 3 3 1} o
th PLN-WEOR [ im o 0
fecene 6-Month PLN-WIBOR 4 375% n ] 0 0
Receive B-Morth PLN-NBOR 4.820% 07/25/2029 (5) (5) 0 0
Receive B-Month PLN-ANIBOR 5.010% 07/25/2029 (n (n 0 0
Pay 64vonth PLNAAIBOR 4.750% 08/02/2029 2 2 0 0
Receive 6-Morth PLN-NBOR 4.415% 08/12/2029 2) 2) 0 0
Receive B-Morth PLN-NBOR 4.560% 09/02/2029 4 4 0 0
Receive B-Month PLN-ANIBOR 4.794% 10/25/2029 (6] (6] 0 0
Pay B4vonth PLNANIBOR 4.855% 02/10/2030 1 1 0 0
Receive 6-Morth PLN-NIBOR 4.0158% 04/17/2030 0 0 0 0
Receive B-Morth PLN-NIBOR 4.019% 04/18/2030 1 1 0 0
Receive B-Month PLN-ANIBOR 4 049% 04/18/2030 1 1 0 0
Receive 6-Morth PLN-NIBOR 5.310% 03/21/2033 (5) 2) 0 0
Pay B4vlonth PLNAAIBOR 5.087% 06/28/2034 3 0 0 0
Receive 7-Day China Fixing Repo Rate 2.405% 12/20/2028 ChY 1 (4] 0 0
Pay 7-Day China Fixing Repo Rate 1.500% 06/18/2030 0 2 0 0
Pay 7Day China Fixing Riepo Rate 1.500% 09/17/2030 1 1) 0 0
Pay BRL-CO-Compounded 10.083% 01/02/2028 BRL (n (n 0 0
Receive BRL-LDIL ompounded 10.529% 01/02/2026 6 7 0 0
Receive BRL-COIL ompounded 6.261% 01/04/2027 26 10 1 0
Receive BRL-CDIL ompounded 6.462% 01/04/2027 25 10 0 0
Pay BRL-CO-Compounded 9.815% 01/04/2027 8) 8) 0 0
Pay BRL-LDI-Compounded 9.832% 01/04/2027 (8) (8) 0 0
Pay BRL-COI-Compounded 3.840% 01/04/2027 (10) (10) 0 0
Receive BRL-CDIL ompounded 9.840% 01/04/2027 14 14 0 0
Pay BRL-COI-C ompounded 9.842% 01/04/2027 120y 120y 0 0
Receive BRL-LDIL ompounded 9.946% 01/04/2027 1" 10 0 0
Receive BRL-COIL ompounded 10.105% 01/04/2027 (3) 4 0 ]
Receive BRL-CDIL ompounded 10.192% 01/04/2027 4 4 0 0
Pay BRL-CDI-Compounded 10.225% 01/04/2027 (5 (5 0 0
Pay BRL-LDI-Compounded 10.235% 01/04/2027 (51 (51 0 0
Pay BRL-COI-Compounded 10.965% 01/04/2027 (32) (31 0 0
Receive BRL-CDIL ompounded 10.768% 01/04/2027 4 6 0 0
Pay BRL-LDI-Compounded 10.792% 01/04/2027 (58] (75) 1 0
Receive BRL-COIL ompounded 10.872% 01/04/2027 7 10 0 0
Receive BRL-CDIL ompounded 10.880% 01/04/2027 18 18 0 0
Receive BRL-CDIL ompounded 10.943% 01/04/2027 31 31 0 0
Pay BRL-LDI-Compounded 10.980% 01/04/2027 (10) (10) 0 0
Receive BRL-COI-Compounded 11.133% 01/04/2027 3 3 0 0
Receive BRL-CDI-Compounded 11.239% 01/04/2027 4 6 0 0
Receive BRL-CDI-Compounded 11.510% 01/04/2027 17 17 0 0
Receive BRL-LDI-Compounded 11.513% 01/04/2027 4 4 0 0
Receive BRL-CDI-Compounded 11.560% 01/04/2027 3 3 0 0
Receive BRL-CDI-Compounded 11.641% 01/04/2027 3 4 0 0
Receive BRL-CDI-Compounded 11.946% 01/04/2027 1 2 0 0
Pay BRL-LDI<ompounded 13.927% 01/04/2027 (2] (2] 1 0
Receive BRL-CDI-Compounded 14.020% 01/04/2027 0 0 0 (1]
Receive BRL-CDI-Compounded 11.57 5% 01/03/2028 2 2 0 0
Receive BRL-CDI-Compounded 11.530% 01/03/2028 2 2 0 0




Unrealized
Pay/Receive Maturity Notional Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate Amount Value (Depreciati Liahility
Fay b £ crnpounded 11695 014 BRL 1,100 H 6] 3 16 104
10.044% 00 12 ]
1 1,100 18 1
1121 2
3 ]
1 ]
[ 121 ] ()
1 1 1 1]
0 1} o
2 1 1]
1 1 0
1 1 0
[ in i} n
[ i ] [
3 i3 ] in
3 13 0 m
& 3 2 o
L ompounded f [2 o m
1 BR L ompounded 0902 13 0 m
Pay BRL-COI-C ompounded 01/02/2029 5 1 0
Pay BRL-LDI-Compounded 01/02/2029 3 3 1 0
Receive BRL-COI{ ompounded 01/02/2029 4 4 0 i
Pay BRL-COI-Compounded 01/02/2029 3 3 0 0
Pay BRL-COI-Compounded 01/02/2029 6 6 1 0
Pay Colombia IBR Overnight Interbank
Refererce Rate 6.800% 04/11/2026 cop 361,400 0 0 0
Pay Calombia IBR Overright Interbank
Refererce Rate 8.920% 04/12/2026 162,460 0 0 0
Pay Colombia IBR Overnight Interbank
Refererce Rate 8.470% 06/21/2026 329,190 0 0 0
Receive Calombia IBR Overnight Interbank
Refererce Rate 8.565% 12/30/2027 264,000 0 0 (1]
Receive Calombia IBR Overnight Interbank
Refererce Rate 7.970% 04/26/2028 118,800 0 0 0
Receive Calombia IBR Overnight Interbank
Refererce Rate 8.150% 04/26/2028 553,800 1 1 0
Receive Calombia IBR Overnight Interbank
Refererce Rate 7.410% 08/09/2028 474,400 4 4 0
Receive Calombia IBR Overnight Interbank
Refererce Rate 7.960% 09/01/2028 90,830 0 1 0
Receive Calombia IBR Overnight Interbank
Refererce Rate 8.215% 11/14/2028 214,700 1 1 0
Pay Calombia IBR Overright Interbank
Refererce Rate 7.770% 07/18/2029 1,854,600 (13 (13 0
Pay Calombia IBR Overnight Interbank
Refererce Rate 7.400% 09/09/2029 722,830 {7 {7 0
Pay Calombia IBR Overright Interbank
Refererce Rate 7.805% 10/22/2029 947,200 {7 (3 0
Receive Calombia IBR Overnight Interbank
Refererce Rate 8.430% 08/15/2030 84,000 0 0 0
Receive Colombia IBR Overnight Interbank
Refererce Rate 5.498% 05/16/2030 565,000 1 1 0
Pay Calombia IBR Overnight Interbank
Refererce Rate 8.726% 06/10/2030 116,000 0 0 0
Pay Colombia IBR Overnight Interbank
Refererce Rate 8.770% 06/10/2030 347,000 0 0 0
Pay Calombia IBR Overnight Interbank
Refererce Rate 8.790% 06/10/2030 231,000 0 0 0
Receive Colombia IBR Overnight Interbank
Refererce Rate 8.250% 06/18/2030 176,000 1 1 0
Receive Calombia IBR Overnight Interbank
Refererce Rate 8.350% 06/18/2030 424,500 1 1 0
Receive Colombia IBR Overnight Interbank
Refererce Rate 6.500% 06/18/2030 327,000 0 0 0
Payll! Colombia IBR Overnight Interbark
Reference Rate 8.710% 09/17/2030 43,400 0 0 0

42



Unrealized
Pay/Receive Maturity Notional Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value (Depreciati Asset Liahility
Payl 3 B8R Overnight Interbark
B755% 017 CoP H 0 $ 0 $ 0% 1]
D1R2030 2 3 0 1}
120472030 4 ] 1]
[ 1 ] 1]
8 i ] 1]
B 0 0
1 ] 1]
? 2 ] 1]
2y bk
90458 ] 0 ] ]
"y Col i rraght Interbank
Refererce Rate 9.050% 08/02/2033 67,920 0 2] 0 0
Receive Colombia IBR Overnight Interbank
Refererce Rate 7.930% 11/25/2034 518,700 9 7 0 0
Receive Calombia IBR Overnight Interbank
Refererce Rate 9.525% 06/18/2035 117,000 0 0 0 0
Receive Finarcial Benchmarks India
Overnight Mumbai Interbank
Outright Rate 6.621% 12/20/2028 INR 12,000 (5] 14 0 0
Receive Finarcial Benchmarks India
Overnight Mumbai Interbank
Outright Rate 6.008% 12/05/2029 11,370 2] 2] 0 0
Pay Financial Benchmarks India
Overnight Mumbai Interbank
Outright Rate 5.693% 06/18/2030 2,790 0 0 0 0
Recaive™ Finarcial Benchmarks India
Owernight Mumbai Interbank
Outright Rate 6.000% 09/17/2030 53,770 7 (8) 1 0
Pay IBMEXID 9.295% 12/29/2025 MAN 700 0 0 0 0
Pay IBMEXD1 8.075% 03/17/2027 4,400 2 2 0 0
Pay’! IBMEXID1 9.295% 10/30/2028 700 1 1 0 0
Pay IBMEXID1 7.760% 03/01/2029 5,300 2 2 1 0
Receive IBMEXID1 8.250% 03/01/2029 1,300 il 0 0 0
Receive IBMEXID1 8.280% 03/01/2029 100 0 0 0 0
Receive IBMEXID1 8.330% 03/01/2029 100 0 0 0 0
Receive IBMEXID1 8.665% 12/11/2029 1,600 (3 (3 0 0
Pay IBMEXID1 6.500% 12/12/2029 2,500 6 5 0 0
Recaive IBMEXID1 8.950% 1211712029 1,800 (5] (5] 0 0
Receive IBMEXID1 9.180% 01/08/2030 3,300 {13) {1 0 i
Pay IBMEXID1 8 650% 01/31/2030 3,000 6 6 0 0
Receive IBMEXID1 8.267% 02/26/2030 5,800 {7 {7 0 i
Recaive IBMEXID1 8.430% 03/13/2030 2,700 (5] (5] 0 i
Receive IBMEXID1 8.595% 03/13/2030 3,200 (6) (6) 0 (1]
Pay IBMEXID1 7.750% 04/01/2030 2,000 0 0 0 0
Pay IBMEXID1 7.982% 04/02/2030 1,600 0 0 0 0
Pay IBMEXD1 7.748% 04/02/2030 300 0 0 0 0
Pay IBMEXID1 7.753% 04/16/2030 2,500 0 0 0 0
Receive IBMEXID1 7.775% 06/12/2030 1,600 0 0 0 0
Receive IBMEXID1 7.790% 06/12/2030 3,400 il il 0 i
Receive IBMEXID1 7.936% 06/12/2030 3,500 2] 2] 0 i
Pay IBMEXID1 8.290% 02/27/2032 600 1 1 0 0
Pay IBMEXID1 8.545% 11/23/2034 500 1 1 0 0
Receive IBMEXID1 8.573% 11/23/2034 800 12 12 0 0
Receive IBMEXID1 9.131% 1211112034 800 {3 {3 0 0
Pay IBMEXID1 9.370% 12/21/2034 900 4 4 0 0
Receive IBMEXID1 8.550% 02/22/2035 1,200 2] 2] 0 i
Pay IBMEXD1 8.270% 03/07/2035 300 0 0 0 0
Receive IBMEXID1 8.640% 03/07/2035 1,500 {3 {3 0 0




Unrealized
Pay/Receive Maturity Notional Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate (Depreciati Asset Liahility
[0 BMEXID 7 B 4 k] $ 0% ]
7 in ] i1
? 2 1 0
[ 0 1}
1 ] 1]
[5 ] 1]
0 ] 0
0 ] 1]
4 1} o
13 1 1]
[ ] 1]
0 0
[ ] 1]
] 1]
i i
43 ] 2l
4 i} [3 1} o
3790 8 g} 1 ]
Recene o f n 3.750% 1% 34 50 0 0 0
Pay Secured Ovemight Financing Rate 3.250% 03/19/2035 170 (6] 1 0
Recaive!" Secured Overnight Financing Rate 3.750% 09/17/2035 200 1 0 4]
Pay Secured Ovemight Financing Rate 3.500% 12/20/2035 200 (8) 1 ]
Receive Secured Overnight Financing Rate 3.750% 12/18/2036 200 0 0 (1]
Receive Secured Overnight Financing Rate 3.250% 12/20/2053 150 19 0 (]
Receive Secured Ovemight Financing Rate 3.500% 06/20/2054 420 31 4 0 (4]
Pay Secured Ovemight Financing Rate 3.500% 12/18/2054 500 (38) (37) 5 ]
Receive Secured Overnight Financing Rate 4.086% 01/13/2055 100 (3) (3) 0 (1]
Pay Secured Ovemight Financing Rate 3.250% 03/19/2055 200 (24 3 1 ol
Receive Secured Overnight Financing Rate 3.250% 06/18/2055 645 74 9 0 15
Pay! Secured Overnight Financing Rate 3.500% 091712055 100 (8) 0 1 0
Receive Sinacofi Chile Interbank Rate
Average 4775% 02/23/2026 CcLp 467,700 0 (2) 0 0
Pay Sinacofi Chile Interbank Rate
Average 5.360% 06/26/2026 395,000 3 3 0 0
Pay Sinacofi Chile Interbank Rate
Average 6.380% 08/03/2027 118,000 5 (2) 0 0
Pay Sinacofi Chile Interbank Rate
Average 4.540% 10/01/2028 58,600 0 0 0 0
Receive Sinacofi Chile Interbank Rate
Average 4.840% 10/01/2028 335,000 (2) (n 0 0
Pay Sinacofi Chile Interbank Rate
Average 4.940% 10/01/2028 55,000 1 1 0 0
Pay Sinacofi Chile Interbank Rate
Average 4.980% 10/01/2028 55,000 1 1 0 0
Receive Sinacofi Chile Imerbank Rate
Average 5.920% 10/02/2028 48,000 (3 0 0 0
Receive Sinacofi Chile Interbank Rate
Average 6.000% 10/02/2028 90,000 (4] 1 0 0
Recaive Sinacofi Chile Imerbank Rate
Average 5.780% 10/03/2028 20,800 il 0 0 0
Pay Sinacofi Chile Interbank Rate
Average 5.500% 11/13/2028 77,700 2 1 0 0
Pay Sinaccfi Chile Interbank Rate
Average 5310% 11/16/2028 35,900 1 0 0 0
Pay Sinacofi Chile Interbank Rate
Average 5.320% 11/16/2028 18,000 1 0 0 0
Receive Siracofi Chile Imerbank Rate
Average 5.260% 1111712028 52,200 i 0 0 0
Receive Sirecofi Chile Interbank Rate
Average 4.835% 02/14/2029 44,900 0 0 0 0
Pay Sinacofi Chile Interbank Rate
Average 6.370% 06/29/2029 36,000 3 0 0 0
Pay Sinacofi Chile Interbank Rate
Average 5.000% 07/19/2029 222,500 4 4 0 0
Pay Sinacofi Chile Interbank Rate

Average 5.050% 07/18/2029 58,500 1 1 0 0



Unrealized
Pay/Receive Maturity Notional Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value (Depreciati Asset Liahility
5165 O 55,400 H [ $ in $ 0% 1]
51,000 0 o 0 1}
67,000 0 1] ] 1]
67,000 2 121 0 1]
2y
5265 031372 1 ] 1]
4790 0 0 0 0
Pay
0 1] ] 1]
47155 0 0 ] 1]
Awerage 0311 [2 [t} o 0
Sirecofi Chile Int
Average 5.350% 09/01/2030 42,200 2] 0 0 0
Receive Sirecofi Chile Interbank Rate
Average 5.470% 09/01/2030 85,640 14 1 0 0
Receive Sinacofi Chile Imerbank Rate
Average 5.690% 09/01/2030 2,500 0 0 0 0
Pay Sinacofi Chile Interbank Rate
Average 5.070% 06/24/2031 150,100 3 3 0 0
Pay Sinacofi Chile Interbank Rate
Average 4.970% 06/18/2032 13,600 0 0 0 0
Receive Sinacofi Chile Interbank Rate
Average 6.146% 10/30/2032 148,300 {13) 1 0 0
Receive Sinacofi Chile Interbank Rate
Average 5.400% 04/01/2033 33,800 (2) 0 0 0
Receive Sinacofi Chils Interbank Rate
Average 5.250% 05/13/2033 31,200 0 0 0 0
Receive Sinacofi Chile Interbank Rate
Average 5.855% 10/05/2033 50,000 (4 0 0 0
Receive Siracofi Chile Imerbank Rate
Average 5.790% 10/06/2033 22,000 12 0 0 0
Receive Sinacofi Chile Interbank Rate
Average 5.870% 10/11/2033 19,300 (n 0 0 0
Receive Siracofi Chile Imerbank Rate
Average 5.940% 10/20/2033 9,200 il 0 0 0
Receive Sinacofi Chile Interbank Rate
Average 5.930% 10/20/2033 80,460 (6] 1 0 0
Receive Sinacofi Chile Imerbank Rate
Average 6.235% 10/26/2033 42,300 14 0 0 0
Pay Sinacofi Chile Interbank Rate
Average 5.400% 11/16/2033 17,400 1 0 0 0
Pay Sinaccfi Chile Interbank Rate
Average 5.230% 11/17/2033 29,500 1 0 0 0
Pay Sinacofi Chile Interbank Rate
Average 5.030% 02/23/2034 110,600 0 1 0 0
Pay Sinaccfi Chile Interbank Rate
Average 5313% 04/25/2034 48,700 1 1 0 0
Pay Sinacofi Chile Interbank Rate
Average 5.360% 04/26/2034 27,400 1 1 0 0
Payl! Simacofi Chile Interbank Rate
Average 5.750% 05/13/2034 31,900 0 0 0 0
Receive Sirecofi Chile Interbank Rate
Average 5.450% 06/26/2034 97,000 3 3 0 0
Pay Sinacofi Chile Interbank Rate
Average 5.400% 07/03/2034 57,300 2 2 0 0
Pay Sinacofi Chile Interbank Rate
Average 5.440% 02/26/2035 38,000 1 1 0 0
Pay Sinacofi Chile Interbank Rate

Average 5.120% 06/18/2035 15,600 0 0 0 0




Unrealized
Pay/Receive Notional Market Appreciation/
Floating Rate Floating Rate Index Fixed Rate Amount Value preciati
Singapore Overnight Index Average 3.000% SGD %60 5 (15 5 113 5 o 3 [
33 o (13 [ ] ]
2790% 451 18 i7 1 1]
1.932% 0 0 0 0 0
$ 31) § [182) § 42 % (46)
| ADED |
The followeng & a sumnimary of the market value and varation margn of Bxchange-Traded or Centrally Cleared Firarcial Demvatve Instrumens a5 of Jure 30,
Cash of $300 has been pledged as collateral for ge-traded and y cleared {f ivative instruments as of June 30, 2025. See Note B,
Master Netting Arrangements, in the Notes to Fi ial Stat ts for more inf ki garding master netting arrangements.
Financial Derivative Assets ivath ities
Variation Margin argin
Market Value Asset Market Value
Purchased Swap Written Swap
Options Futures reements Total Options Futures reements Total
Total Exchange-Traded or Centrally Cleared $ 0% 1 % 42 % 431 4 0 % 0% 48 ¢ 148)

™ The anstrument has a fonacrd startng effecte date. See Note 2, Secunnies Transacnons and westment Income, in the Nates 1o Financssl Statements for further infarmanon

FINANCIAL DERIVATIVE INSTRUI TS: OVER THE COUNTER

Settlement Currency to Currency to
Counterparty Month be Delivered be Received
AT 0renza ELR 13 E}
A 020 ] 430 ChH 302
AT 14 ELIR
AT ran 3 1
BOA 320 ]
BOA 1z 0
BOA 5,140 ]
B4 ELR il ]
BOA MR 34 8 0 0
BOA PEN 50 138 ] 131
BOA RON s 88 0 0
BOA 0rnzs i ] BAL 30 0 0
BOA 072025 ] MYR H ] 0
BUA 0772025 23 PLN 83 U U
BOA 07/2025 ZAR 5,063 H 266 1 0
BOA 08/2025 CZK 2,552 119 0 (3)
BOA 08/2025 pop 533 9 0 0
BOA 0872025 HUF 14,657 EUR 36 0 0
BOA 08/2025 5 13 CNY 93 0 0
BOA 08/2025 58 INR 4,988 0 0
BOA 08/2025 cop 141,389 $ 34 0 0
BOA 0972025 MXN 630 36 0 0
BOA 09/2025 PEN 172 48 0 0
BOA 02/2028 TRY 13,842 280 0 (6]
BPS 07/2025 BRL 144 26 0 0
BPS 07/2025 JPY 18,400 135 0 0
BPS 07/2025 PEN 142 39 0 (1
BPS 07/2025 THB 486 15 0 0
BPS 07/2025 TRY 2,319 5 0 0
BPS 07/2025 5 25 BRL 144 1 0
BPS 07/2025 229 IDR 3,736,415 1 0
BPS 07/2025 35 RON 164 0 0
BPS 07/2025 1 TWD 38 0 0
BPS 08/2025 CzZK 797 5 36 0 (2)
BPS 08/2025 JPY 1,300 9 0 0
BPS 08/2025 TRY 1,587 38 0 0




Settlement Currency to Curvency to App N{Dep )

Counterparty Month be Delivered be Received Asset Liability
C TWD 3 - 1 4 5 ]
¥ ¥ CHH 0 0
] 1 0
2 0 o
cop 0 ]
3 i} (107]
] 0
B ] [
B o 0
3 0 0
104 ] [
? ] 0
H ] 0
3 ] 0
3 ] 0
5 5 ] 0
? 1,749 ] i
] M 3 ] 0
BRC 5 100 PLN 373 4 0
BRC 07/2025 128 TRY 5,141 2 0
BRC 072025 2 1,044 0 0
BRC 072025 93 3,709 0 0
BRC 07/2025 102 4,167 1 0
BRC 07/2025 61 2,534 1 0
BRC 0772025 187 7,640 4 0
BRC 07/2025 5 2,168 1 0
BRC 07/2025 5 209 0 0
BRC 07/2025 1,820 73,850 28 0
BRC 0772025 1,496 ZAR 27,043 24 0
BRC 08/2025 CzK 7,865 $ 354 0 (20)
BRC 08/2025 EUR 36 HUF 14,557 0 0
BRC 08/2025 $ 2 TRY 1,008 0 0
BRC 08/2025 109 4,567 1 0
BRC 08/2025 12 508 0 0
BRC 08/2025 115 4,791 1 0
BRC 08/2025 I 1,04 0 0
BRC 08/2025 MYR 4,132 5 977 0 (8
BRC 08/2025 4 2 cop 8,329 0 0
BRC 09/2025 60 PEN 220 2 0
BRC 12/2025 20 TRY 932 0 0
B3S 072025 140 PEN 500 1 0
BSS 07/2025 B0 215 1 0
BSS 07/2025 60 218 1 0
B35S 08/2025 175 620 0 (1
BSS 08/2025 PEN 501 $ 140 0 (1
BSS 08/2025 575 157 0 (5]
BSS 11/2025 216 60 0 m
B35S 12/2025 622 175 1 0
BSS 12/2025 217 60 0 (1
CBK 07/2025 EUR 89 104 0 0
CBK 07/2025 Py 1,600 11 0 0
CBK 0772025 PEN 73 20 0 (1
CBK 07/2025 216 5 0 (2)
CBK 07/2025 PHP 1,822 32 0 0
CBK 07/2025 THB 2,694 82 0 0
CBK 0772025 5 3 CNY 0 0 0
CBK 07/2025 155 EUR 135 4 0
CBK 07/2025 394 IDR 6,415,295 1 0
CBK 072025 5 KRW 6,232 0 0
CBK 072025 it PEN 240 0 0
CBK 0772025 2 TWD 5 0 0
CBK 08/2025 PEN 613 $ 166 0 (8]
CBK 08/2025 i 21 0 0
CBK 08/2025 $ 1,940 cor 8,090,266 29 0
CBK 08/2025 816 INR 70,347 2 0
CBK 08/2025 2 TWD 61 0 0



Settlement Currency to Curvency to App N{Dep )
Counterparty Month be Delivered be Received Asset Liability
2aK 030075 O 3 7] 0 5 ]
3 L (301
5 ]

0972025
09/2025
0372025
10/2026
12/2025
12/2025
122025
0772025
07/2025
07/2025
0772025
07/2025
07/2025
07/2025
08/2025
08/2025
08/2025
08/2025
08/2025
08/2025
09/2025
1172025
072025
07/2025
07/2025
0772025
07/2025
07/2025
07/2025
0772025
07/2025
07,2025
08/2025
08/2025
08/2025
08/2025
03/2025
08/2025
08/2025
09/2025
03/2025
09/2025
08/2025
1172025
12/2025
07/2025
07/2025
07/2025

EGP
INR
UGX

BRL
CHF
Y
PLN

MXN

PEN
BRL
Dop
THB

ZAR
Dop

HUF

Dop

MYR
PHP

DoP
TRY
BRL
IDR
PLN

2,720
2,520
1,409

200

535
8,813
2,874

851
2,55
477
30,033
738
7311
5,494
3,908
2,798
3,390
38,081
284
2,054
1,399
869
40,567
168

£Gr
KZT
WXN

KzZT

BRL
CHF
JPY
CHF
CNH
INR
Y
3
BRL
MXN

BRL
IDR
THB
TRY
ZAR

HUF
3

Dop

1,017

7,639
2,619

53
25
14,460

29,917

1,220
15,635
7,668
143
14,131
27,429
54

%

15

55
1,516,624
2,722
52
13
ks

3

8

87
266,645
114
92

81

4
802
552
18,325
34

kil
12

2

15

w o

s = R = T R N e R o = I = = R = R R R = R - B B = T = U i R =

.
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Settlement Currency to Curvency to App N{Dep )
Counterparty Month be Delivered be Received Liability
JPM 072025 ] 12 BRL 10 ] ]
JPM ( 2 oy 0 1
JFM J 0 ]
JPM PHP i} 7
JPM FLN &z
JPM THE 0 0
JPM ]
JPM ]
JPM BRL 3 ]
JPM ELR 0
JFM v.IT 0
JPM 5 0 ]
JFM 1 0
] ] [2]
] 121
1 0
5 1 ]

5
07/2025
072025
0772025
08/2025
08/2025
02/2026
07/2025
07/2025
07/2025
0772025
07/2025
08/2025
08/2025
08/2025
08/2025
09/2025
03/2025
0872025
08/2025
09/2025
072025
08/2025
092025
08/2025
03/2025
0772025
07/2025
07/2025
0772025
072025
07/2025
0772025
0712025
072025
07/2025
08/2025
08/2025
08/2025
08/2025
08/2025
09/2025
10/2025
12/2025
07/2025
07/2025
07/2025
07/2025

ILS
CLp
JPY
PLN

ZAR
JPY

cop
MXN

PHP

CNY
GHS

Py

PHP

UGX
GHS
Nad

8,840

195
202

239
433

JPY

CNH
HUF
Py

CLp
cop
MXN
IDR
TRY

HUF
cor

IDR
Kt
MYR
PEN

CNH
CNY
INR
TWD

NGN

EGP

15,955
332

108
1,244
8,815
2,407
3

73
182,862
228,643
980
18,176,298
1,057
153
9,132
113,137

7,083,513
2,895
34

305

20
3,010
20
10,953
4,076
788
27,473

r~

]
Y
0
il
0
1
0
0
0
0
0
0
0
0
1
1
0
0
0
3
0
0
4
0
2
1
0
0
0
0
0
0
0
2
0
0
1
0
2
0
0
3
0
2
0
0
0
0
1



Settlement Currancy to reciation/{Depreciation)
Counterparty Month be Delivered be Received Asset Liability
306 012005 4 1,430 RON 6,273 $ 18 5 [
S06 082025 120 EGP 6,283 4 0
306 0872025 n 1,070 1 0
S06 0872025 kL] HUF 12,586 H o
306 DE202S 1 A B3 ] 0
S06 0872035 ] »Y 425 0 0
UAG 072025 BRL 165 3 il 0 i
UAG 072025 [ 149,252 160 0 i
UAG 012005 470,740 ] 0 121
UAG oreoes [ 8 2 0 0
UAG 072025 H | BRL 165 1 i
UAG 072025 3 JPY 441 a 0
UAG 105 1,063 RON 479 15 i
UAG 0842025 CHH a2 $ 12 0 i
UAG 08/2025 3 9 TRY M 1 0
UAG 082025 5 5 ] 0
UAG 092025 cop 309375 4 % 0 0
UAG 092025 M 293 152 0 131
UAG 092005 H M cop 141,736 0 i
UAG 032025 36 403,703 ] 0
LIAG 12025 5 TRY 0 1} 0
UAG 012026 40 1,908 1 1]
UAG 012026 % 1,238 0 0
Total Ferward Foreign Currency Contracts 5 573 $ (409)

URCHASED OPTIONS:

Pay/Recaive Exercisa  Expiration Mational Market
Counterparty Description Floating Rate lndex Floating Rate __ Rate Date Amount" Cost Value
Ui} Call - OTC 5-ear Interest Rate Swap 3-Month ILS-TELBOR Fay 3IBE0% 0702075 m s 1% 1
Strike Expiration Notional Market
Counterparty Description Price Date Amount™ Cost Vilue
BOA Pt - OTC Euro versus Hungrian fonnt HUF 333000 DEZ12075 1 3 1 4% i
BoA Fut-OTC U3, dokar versus Celombian peso COP  3,825.000 DE232025 14 1 1
GLM Put-OTC US. dellar versus Japanese yen ¥ 135000 DENS2025 ) 3 &
GLM Pun-0TCUS dolar versus Mexcan peso MXN 18500 0020s 12 2 1
JEM Put-0TC U5 dallar versis Mexcan peso 19250 1132025 et} B 8
JPM Put-0TCUS ddlar versus Seuth Afncan rand IR 17 650 DEDR20IS B 4 3
MYl Put - OTC Euro versus Hunganan fornt HUF  339.000 DE2712025 125 1 1
M1 Pt - OTC U3, dollar versis Branian redl BRL 9660 0872772025 M g 0
MYl Pur-OTCUS. dobar versus Colombian peso COP 3825000 Dam42025 14 i
3 k) n
Total Purchased Dptions $ 3 1

RITTEN OPTIONS:

PayReceive
Floating Exercise  Expiration Notional Premiums Market
Counterparty  Description Floating Rate Index Rate Rate Date Amount™ [Ree Value
BOA Call - OTC 5-ear Interest Rate Swep 3Month ZAR-SAJIBOR Reene 1270% OB/26°2025 3,200 ¥ § I
i} Call - OTC S-vear Interest Rate Swap FMonth L3-TELBOR Recane 3550% 07042025 1,400 ]
oup Call - OTC G-¥ear Interest Rate Swap 3Month LS-TELBOR Recene 3550% 07102025 00 0
MY Call - OTC Sear Interest Rate Swap FMonth ZAR-SAJIBOR Recene T430% 09222025 3392 12)
3 $ 131
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Premiums Market
C party P i Value
GLM Call-0TCUS s Turkish bra TRY ¥ i 3 0
GLM Cal-0TC LS Turkish bra 17 171
GLM Put - OTC LS. dallar versis Turkish lira n 0
JFM Put-0TCUS r versis Mexican peso MEN i 2
JFM Fut-0TCU S T VersLs South African o ZAR 131 121
MY Call - OTC LS. dodtar versus Branhan rest BAL 14 [
MY Put - OTC U 5. dailar versis Brazikan rea 082772025 303 12 121
LIAG Call - OTC U3, dollar versus Turkish bra TRY g / 25 n ] 1]
UAG Call-OTCUS. dola £ Turkssh lira 2 "7& i 25 I 0
UAG Call-0TCUS. dola 16 Turkish lira I [
LIAG Call - OTC U3, dodar versug Turkich lira 13 14
UAG Call-OTCUS. doda 1 Turkish lira 15 1]
LIAG Put -OTCU 5. dollar versus Turkish lira ] 1]
LIAG Put-0TCUS rversie Turkish lira 12 1]
UG Put-0OTCUS r versis Turkish lira in 0
LIAG Put-0TCUS r versie Turkish lira 42633 15
LIAG Put-0TCUS r versis Turkish ira 42 300 171

¥ [46]
Total Written Dptions $ 49) %

Implied Credit Unrealized
Fixed Deal  Maturity Spread at Premioms  Appreciation/_ Swap Agreements, at Va
0, 2025% Paid/{Rec eived)
BOA B, tional Bond (1.000%] 5 7 ] 3 § 0
BOw Br ticral Bond [1.000%] B 3 3 0
BAC SOvErnMent International Bond (1.000%] [2) 0 ] 12
BRC h Government International Bord (1.000%] 0 0 0 0
BARC Inmerrateoral Bond (1.000%] [ 1 0 0
BRC Imerrational Bord (1.000%] 0 0 0 0
CBK ¢ International Bord (1.000%] ? 121 i il
5 12 3 35 i 5 (2]
Unrealized
Fixed Deal ~ Maturity Notional Premiums  Appreciation/ __ Swap Agresments, at Value
Reference En Receive Rate Amount™  Paid/[Received) [Depreciation) Asset Li
Memr rrement interretional Bond 1.000% ¥ 3 1] ¥ o 3 1] ¥ 0
Fiomane Gowerrment imerratoral Bond 1.000% ] 0 0 0
Sauth Government Irerranonal Bord 1.000% B i} B 0
st " 1.000% ] ] 0 0
lerael Gowvernment Internationsl Bond 1LIIJ..“% ] ] o 0
- 0 i} [t} 0
0 1 1 0
5 B 3 1 5 7 $ il
Notional Notional
Amount of Amount of Unrealized
Maturity  Curremcy Curremcy Premiums ppreciati Swap Ag at Value
Counterpai Pay Date™  Received™ Dl Recaivad) (Dapreciation) Liabil
oup
o the not
L of currency received
currency delivered 03172028 E 33 KRW  R2920 H i} 5 0o 3 0 5 0
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Netional Notional

ntof Unrealized
Maturity Premioms iati Swap A at Value
Recive Pay Date® Received) (Depreciation)  Asset Liabili
Floating rate equal 1o Froed rate equal 10 B 385% based
Secured Carmight on the natonal amaunt of
Financing Rate based on curency received
e % B3 MR 5 1 ¥ {11 1 ¥ ]
GLM Fixed rate equal to Jecured
Chvernght Firancing Rate
based on the notional amaurt
of cuency received
Ivered 09172028 40 KRW 1224860 0 1 1 ]
GLM Floating rate equal 10 Fixed rate equal to 4 860% based
Secured Chemight on the notional amourt of
financing Rate based on cumency received
the notional amount of
currency delnared 091772030 PHP 14337 § 43 [ 131 0 14
JPM Foced rate equal 1o 4 SE0% besed
on the notional amount of
ved
the notonat
curmency delivered 0317/2030 a0 16 0 0 0 0
3 1 5 (20 % 2 5 14
PayiReceive Unrealized
Maturity Notional Premiums  Appreciation/ _ Swap Agreements, at Value
C ty Floating Rate Index Fixed Rate Date Amount PaidiReceived) (Dep! i Asset Liability
FManth MYR-HLIBOR 3 500% D3NE2026 MYR 1390 % 0 5 1 4] 1 ] 0
FMonth MYRELIBOR 3 500% B 0o 121 1 D 3
Fonth MYR-KLIBOR 3 H00% 4ED 2 0 2 1
FMorth MYRHLIBOR 3750% 500 121 12 ] 4
IMonth MYR-KLIBOR 3 500% 359 [ 121 ] (13
Sinacofi Chile Interbark Rate Average 4 040% CLP 1,100 1} 0 i} 1]
FMortth MYR+LIBOR 3 E50% MYR 1,700 5 B 11 1
5 L 3 7 5 14 $ 1200
PayReceive Volatility Maturity  Notional Premiums Swap Agresments, at Value
[ party  Volatility Strike Rate Dats Amount __ Paid/(Received) (Depreciati Asset Liability
GLM Pay 6 &30% 012025 % 14 ] s 0 ¥ 0 ] ]
GLM Pay 1.000 121172025 1 ] 0 0 ]
JFM 3E0 1172472025 1 o o 0 o
JFM U5, dollar versus Indian ny 3 1262025 1] ] 0 0 ]
5CX Recane US. dollar versus Indian rupes 3451 17212025 1] 0 0 0 0
i 0 0 ¥ 0 ¥ 0
Total Swap Agreements 5 10 5 M 5 29 §  (26)
| | |
The fellowang & a summary by fty of the market value of OTC firarcial dernatve instruments and collateral pledgedfrecened) as of Jure 30, 207
Financial Derivative Assets al Derivative Liabilities
Forward Forward
Foreign Total Foreign Total Met Market  Collateral
Currency Purchased Swap DOver the Currency Written Swap Overthe  Value of OTC  Pledged/ Net
c party Contracts Options ts  Counter Options  Agresments  Counter  Derivati i Exp -
A ¥ 5 ] 0 ] 0 4] 5 ] 0 ¥ 0 3 ] 3 ] 5 5 5 ] 5 5
BOA 1 2 B 9 [36) in o 13 i28) ] 28}
BPS ) 0 3 0 [1m 0 i mn [an 0 (ar



Financial Derivative Assets Financial Derivative Liabilities

Forward Forward

Foreign Total Foreign Total NetMarket  Collateral

Currency  Purchased Swap Over the Currency Written Swap Overthe  Value of OTC  Pledged/ Net
Counterparty Contracts Options Agreements  Counter Contracts Options Agreements  Counter i i o
BRC $ 69 $ 0 $ 6 $ 79 s B0 $ 0 3 12 82 $ 43 $ 0 $ 43
B3s 4 0 0 4 9 0 0 (9) (5) 0 (5
CBK 39 0 0 39 (67) 0 {13) (80) (41) 0 (41
DUB 8 1 0 9 (22) 0 0 (22) (13) 0 (13)
FAR 181 0 0 181 (35) 0 0 (35) 146 0 148
GLM 68 7 2 77 (40) 7 (4] (51) % 0 26
GST 0 0 12 12 0 0 0 0 12 0 12
JPW 7 1 0 82 (22) 4) 0 (28) 5% (260) 204)
MBC 38 0 0 38 (8) 0 0 (6) 32 0 32
MYC 0 0 0 0 0 2) 0 2) 12) 0 2)
MYl 5 12 0 7 1o (3] 0 13 4 0 4
NGF 6 0 0 6 0 0 0 0 6 0 6
RYL 1 0 0 1 0 0 0 0 1 0 1
SCX 2 0 0 2% (1 0 0 (1 15 0 15
S0G 26 0 0 2 (51 0 0 (8] 2 0 21
UAG 18 0 0 18 (6) (14 0 120) 2) 0 (2)
Total Over the Counter __ $ 573 333 5 29 $ 635 § (408) $ (31) $ (26) § (466)

#l o the nogonal amours of the sevap
ioveny walue of the

curi of the sevap and
recovery vl of the

nufperformance nsk and repeesent the keliood o rek ci default for t
0 b mads o enter into the agreemen. Wider credd spreads reprissent 8 detencrabon of the reSerenced entil
e agresment

qerwied amount the Fund could be required 1 pay a5 @ seler of oredi proecson or receive &5 8 buyer of credit protecton if 8 crediT event ooours a5 defined under the 1ems of thar pariouar swep agreement

At the marunty dae, the nodonal smount of the curency recened will be exchanged back for the nomonal amount of the currency defered

" The notonal amounts 1o be received or delivered may be detemined and exchanged ata funure date, based on the eflecove dete of the oross o
The: instrument has 4 fonse Note, Secunnes Tramesel n 1o Finaresl Stal .-m for further infemabon

e from/m re: from OTC finencial derivanve roruments can only be nerted across ransacnons governed under the same

& Nate B, Master Newtng A, )n]r"'ﬂm in

significarn unchsendable inputs being sed in the i

AIR VALUE OF FINANCIAL DERIVATIVE INSTRU 5

d (ither R

anon

L Principy r the Notes 1o Finanoial Statements on ks of the Fund

re Sea Not

The followang 15 & summary of the fair valuaton of the Fund’s demvatne instruments categoreed by sk e

Fair Values of Financial Derivati on the of Assets and lities as of Jume 30, 2025:
Derivatives not for as hedging instruments
Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 1 $ 1
Swap Agreements 0 0 0 0 42 42
$ 0 $ 0 $ 0 3 0 3 k| 3 4
Over the counter
Forward Foreign Currercy Contracts H 0 H 0 H 0 H 573 H 0 H 573
Purchased Optiors 0 0 0 32 1 33
Swap Agreements 0 13 0 2 14 29
$ 0 $ 13 $ 0 $ 607 $ 15 $ 835
3 0 3 13 3 0 3 607 3 58 3 678




Derivatives not | for as hedging instruments
Foreign Interest
Commaodity Credit Equity Currency Rate
Con tracts Contracts Contracts Contracts Contracts Total
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Swap Agresments 5 0 5 0 5 0 5 0 3 (46) 3 (46)
Over the counter
Forward Foreign Currercy Contracts H 0 H 0 H 0 H (409) H 0 H (409)
\Written Options 0 0 0 (28) 3] (31)
Swap Agreements 0 12) 0 (4 (20) (26)
$ 0 $ 2 $ 0 $ (441) $ 123) $ 1466)
3 0 3 12) 3 0 $ 1441) $ 169) $ 1912)

The Effect of Financial Derivative Instruments on the Statements of Operations for the period ended June 30, 2025:

Derivatives not 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 centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 45 $ 45
Swap Agreements 0 9 0 0 162) (53)
3 0 3 9 3 0 3 0 3 (7 s 8]
Over the counter
Forward Foreign Currercy Contracts H 0 H 0 H 0 H 400 H 0 H 400
Purchased Optiors 0 0 0 (9 12) (m
\Written Optiors 0 0 0 113 4 17
Swap Agreements 0 2 0 19 7] 14
3 0 3 2 3 0 3 523 3 15 3 520
k] 0 k] 11 k] 0 k] 523 k] (22) 3 512
Net Change in Unrealized Appreciation (Depreciation) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 6 3 6
Swap Agreements 0 0 0 0 (166) (166)
3 0 3 0 3 0 3 0 3 1160) 3 {160)
Over the counter
Forward Foreign Currercy Contracts H H H 0 H 245 H 0 H 245
Purchased 0 2 0 2
] i1
0 2
5 § § i 3 3 1 ]
5 4 4 0 $ 3 [153) 5

AIR VALUE MEASUREMENTS

The folloveng & a surmimary of the far valwtions according to the nputs wsed as of Jun

the Fund's assets and

Fair Value at Fair Value at
ategory Lavel 1 Leval 2 Level 3 0B/30/2025 Category and Sub-category Lewvel 1 Lewvel 2 Level 3 DB/30/2025
Investments in Securities, at Value Investments in Securities, at Value
Azerbaian
) 03 00§ (] B0 3 /. B3 § (1]
] 3 3 ] 603 0
i} ] 106
] 0 134 ] oe 0 am
i} 20 0 ] 767 0 78
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Fair Value at

Fair Value at

Category and Sub-category Level 1 Level 2 Level 3 06/30/2025 Category and Sub-category Level 1 Level 2 Level 3 06/30/2025
Investments in Securities, at Value Financial Derivative Instruments - Assets
Ecuador Exchange-traded or certrally
Sovereign Issues H 0 % 7% 0 4 I cleared H 0 % 4308 0 3 43
France Over the counter 0 634 1 835
Corporate Bonds & Notes 0 116 0 116 5 0 5 677 % 18 678
Germary Financial Derivative Instruments - L i
Corporate Bonds & Notes 0 0 290 290 Exchange-traded or centrally
Ghana cleared 0 146) 0 146)
Sovereign Issues 0 103 0 103 Over the counter 0 (466) 0 (466)
Hungary $ 0§ (512 ¢ 03 {512)
Sovereign lssues 0 97 0 e Totals 3 0 $ 23506 % 478 ¢ 23984
Indonesia
Sovereign Issues 0 24 0 24
Ireland
Corporate Bonds & Notes 0 318 25 343
Isragl
Sovereign Issues 0 2,004 0 2,004
Luxembourg
Corporate Bonds & Notes 0 0 12 12
Malaysia
Sovereign Issues 0 1,764 0 1,764
Mexico
Sovereign Issues 0 1,447 0 1,447
Namibia
Sovereign Issues 0 199 0 199
Paraguay
Sovereign Issues 0 17 0 17
Peru
Corporate Bonds & Notes 0 269 147 418
Sovereign Issues 0 359 0 359
Philippines
Sovereign Issues 0 704 0 704
Poland
Sovereign Issues 0 316 0 318
Romania
Sovereign Issues 0 19 0 19
Serbia
Sovereign Issues 0 78 0 78
South Africa
Sovereign Issues 0 1225 0 1,225
SouthKorea
Corporate Bonds & Notes 0 202 0 202
Sovereign Issues 0 767 0 767
Supranational
Corporate Bonds & Notes 0 353 0 359
Sovereign Issues 0 546 0 546
Turkey
Sovereign lssues 0 511 0 511
Uganda
Sovereign Issues 0 87 0 87
Ukraire
Sovereign lssues 0 35 0 35
United Kingdorn
Corporate Bonds & Notes 0 213 0 213
United States
Asset-Backed Securities 0 158 0 158
Iortgage-Backed Securities 0 17 0 17
US. Government Agencies 0 1,251 0 1,251
Venezuela
Sovereign lssues 0 35 0 35
Zambia
Sovereign Issues 0 68 0 68
Short-Term Instruments 0 7,485 0 7,485
Total Investments 5 0 $ 24517 & 477 5 24,934
Short Sales, atvalue $ 0§ (1176) % 0 3 (1178




The following is a summary of purchases, issuances, and transfers of the fair valuations wing significant unobservable inputs {Level 3) for the Fund during the period

ended June 30, 2025, as applicable

Category and Sub-category

Net

Transfers into
Level 3

Transfers out of
Level 3

Investments in Securities, at Value
Brazil
Bark Loan Obligations
Germary
Corporate Bonds & Notes
Peru
Corporate Bonds & Motes

$ 81

263

138

Totals

3 502

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

Input Valueis) %
Unless Noted

Ending Balance at

Category and Sub-category 06/30/2025 Technig Inputs Otherwise)
Investments in Securities, at Value
Brazil

Bark Loan Obligations 5 3 Other Valuation Techiques! -
Germary

Corporate Bonds & Notes 290 Discounted Cash Flow Discount Rate 730
Ireland

Corporate Bonds & Notes 25 Third Party Vendor Expected Recovery 3.00
Luxembourg

Corporate Bonds & Notes 12 Third Party Vendor Expected Recavery 800
Peru

Corporate Bonds & Notes 147 Praxy pricing Base Price 104.18
Financial Derivative Instruments - Assets

Over the counter 1 Indicative Market Quotation  Broker Qucte 008093
Totals § 478

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