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Grand Duchy of Luxembourg

Franklin Templeton Securities Investment Consulting (SinoAm) Inc.
8F, No. 87

Sec. 4, Zhong Xiao E. Rd., Taipei

Taiwan

Franklin Templeton Investments (Asia) Limited
17/F, Chater House
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Reporting status, by checking the HM Revenue and Customs’ Reporting Fund list at the website https:/Awvww.gov.uk/government/publications/offshore-funds-list-of-reporting-

funds. This list is updated on a monthly basis by the HM Revenue and Customs.

For more information see the supplemental prospectus for investors from the United Kingdom, or contact Franklin Templeton International Services S.a r.l.
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Swiss Paying Agent
NPB New Private Bank Ltd
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Arthur Cox LLP
Ten Earlsfort Terrace, Dublin 2
Ireland

Depositary

The Bank of New York Mellon SA/NV, Dublin Branch
Riverside Two

Sir John Rogerson’s Quay
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Ireland
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General Information — (continued)

Fund Name Fund Launch Date Investment Manager / Sub-Investment Manager(s)

FTGF Western Asset US Government Liquidity Fund* 27 February 2004 Investment Manager:
Western Asset Management Company Limited
10 Exchange Square
Primrose Street
London EC2A 2EN
United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

FTGF Western Asset US Core Bond Fund* 30 August 2002 Investment Manager:
Western Asset Management Company Limited
10 Exchange Square
Primrose Street
London EC2A 2EN
United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

FTGF Western Asset US Core Plus Bond Fund* 20 April 2007 Investment Manager:
Western Asset Management Company Limited
10 Exchange Square
Primrose Street
London EC2A 2EN
United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

FTGF Western Asset Euro Core Plus Bond Fund* 1 October 2003 Investment Manager:
Western Asset Management Company Limited
10 Exchange Square
Primrose Street
London EC2A 2EN
United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

FTGF Western Asset Global Multi Strategy Fund* 29 August 2002 Investment Manager:
Western Asset Management Company Limited
10 Exchange
Square Primrose Street
London EC2A 2EN
United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

FTGF Western Asset US High Yield Fund* 27 February 2004 Investment Manager:
Western Asset Management Company Limited
10 Exchange Square
Primrose Street
London EC2A 2EN
United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.
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Fund Name Fund Launch Date

31 August 2023

Investment Manager / Sub-Investment Manager(s)

FTGF Western Asset Global High Yield Fund* 20 April 2007

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

FTGF Western Asset Asian Opportunities Fund* 12 June 2008

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Western Asset Management Company Pte. Ltd.

1 George Street, #23-01
Singapore 049145

FTGF Western Asset Short Duration Blue Chip Bond 3 June 2009
Fund*

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

Western Asset Management Company Pte. Ltd

1 George Street, #23-01
Singapore 049145

FTGF Western Asset Global Core Plus Bond Fund** 3 December 2010

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan
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General Information — (continued)

Fund Name Fund Launch Date Investment Manager / Sub-Investment Manager(s)

FTGF Western Asset Global Credit Fund** 19 November 2010 Investment Manager:
Western Asset Management Company Limited
10 Exchange Square
Primrose Street
London EC2A 2EN
United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

Western Asset Management Company Pty Limited
Level 48

120 Collins Street

Melbourne Vic 3000, Australia

FTGF Western Asset Macro Opportunities Bond 5 September 2013 Investment Manager:
Fund~* Western Asset Management Company Limited
10 Exchange Square
Primrose Street
London EC2A 2EN
United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

FTGF Western Asset Multi-Asset Credit Fund”* 16 December 2015 Investment Manager:
Western Asset Management Company Limited
10 Exchange Square
Primrose Street
London EC2A 2EN
United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Western Asset Management Company

Distribuidora de Titulos e Valores Mobiliarios Limitada
Av. Pres. Juscelino Kubitschek

No. 1455 — 15th Floor — 04543011

Sao Paulo - Brazil

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

FTGF Western Asset Structured Opportunities Fund”* 13 January 2016 Investment Manager:
Western Asset Management Company Limited
10 Exchange Square
Primrose Street
London EC2A 2EN
United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A




Franklin Templeton Global Funds Plc Semi-Annual Report

General Information — (continued)

Fund Name Fund Launch Date

31 August 2023

Investment Manager / Sub-Investment Manager(s)

FTGF Western Asset US Mortgage-Backed Securities 13 January 2016
Fund™*

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A

FTGF Western Asset US Corporate Bond Fund* 17 November 2016

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

FTGF Western Asset Sustainable Global Corporate 10 January 2022
Bond Fund”*

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

Western Asset Management Company Pty Limited
Level 48

120 Collins Street

Melbourne Vic 3000, Australia

FTGF Brandywine Global Fixed Income Fund* 1 October 2003

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

FTGF Brandywine Global Fixed Income Absolute 3 April 2012
Return Fund”*

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

FTGF Brandywine Global High Yield Fund”* 30 November 2012

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

FTGF Brandywine Global Opportunistic Fixed Income 25 June 2010
Fund*

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

FTGF Brandywine Global Income Optimiser Fund* 3 June 2013

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

FTGF Brandywine Global Credit Opportunities Fund”* 30 June 2014

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

U.S.A.
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General Information — (continued)

Fund Name

Fund Launch Date

Investment Manager / Sub-Investment Manager(s)

FTGF Brandywine Global Multi-Sector Impact Fund*#

1 December 2022

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

U.S.A.

FTGF ClearBridge Value Fund**

23 March 1998

Investment Manager:
ClearBridge Investments, LLC
620 Eighth Avenue, 48th Floor
New York, New York 10018
US.A.

FTGF ClearBridge US Appreciation Fund**

20 April 2007

Investment Manager:
ClearBridge Investments, LLC
620 Eighth Avenue, 48th Floor
New York, New York 10018
U.S.A.

FTGF ClearBridge US Large Cap Growth Fund**

20 April 2007

Investment Manager:
ClearBridge Investments, LLC
620 Eighth Avenue, 48th Floor
New York, New York 10018
U.S.A.

FTGF ClearBridge US Aggressive Growth Fund**

20 April 2007

Investment Manager:
ClearBridge Investments, LLC
620 Eighth Avenue, 48th Floor
New York, New York 10018
US.A.

FTGF ClearBridge Tactical Dividend Income Fund**

3 June 2013

Investment Manager:
ClearBridge Investments, LLC
620 Eighth Avenue, 48th Floor
New York, New York 10018
U.S.A.

FTGF ClearBridge US Equity Sustainability Leaders
Fund**

30 September 2015

Investment Manager:
ClearBridge Investments, LLC
620 Eighth Avenue, 48th Floor
New York, New York 10018
US.A.

FTGF ClearBridge Infrastructure Value Fund**»

9 December 2016

Investment Manager:

ClearBridge Investments (North America) Pty Limited
Level 13, 35 Clarence Street

Sydney NSW 2000

Australia

FTGF ClearBridge Global Infrastructure Income
Fund**

30 April 2021

Investment Manager:

ClearBridge Investments (North America) Pty Limited
Level 13, 35 Clarence Street

Sydney NSW 2000

Australia

FTGF Royce US Small Cap Opportunity Fund**

8 November 2002

Investment Manager:
Royce & Associates, LP

745 5th Avenue

New York, New York 10151
U.S.A.

FTGF Royce US Smaller Companies Fund**

1 March 2004

Investment Manager:
Royce & Associates, LP

745 5th Avenue

New York, New York 10151
US.A.

FTGF Martin Currie Global Long-Term Unconstrained
Fund**~

28 June 2016

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

FTGF Martin Currie Asia Pacific Urban Trends Income
Fund**

28 June 2016

Investment Manager:

Franklin Templeton Australia Limited
Level 47

120 Collins Street,

Melbourne VIC 3000

Australia

FTGF Martin Currie Global Emerging Markets
Fund**A

24 November 2017

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

31 August 2023
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General Information — (continued)

Fund Name Fund Launch Date Investment Manager / Sub-Investment Manager(s)

FTGF Martin Currie European Unconstrained Fund**# 9 November 2018 Investment Manager:
Martin Currie Investment Management Ltd
Saltire Court
20 Castle Terrace
Edinburgh EH1 2ES

Scotland
1 Asat the financial period end, these Funds have not commenced trading.
A Not authorised for sale to the public in Hong Kong.
u Money Market Fund.
* Fixed Income Funds (Funds which invest mainly in fixed income and interest bearing securities).
**  Equity Funds (Funds which invest mainly in equities).
***  Multi-Asset Fund (any Fund defined as a "Multi-Asset Fund" in the relevant Supplement of the Prospectus).
4 Pending revocation of authorisation from the Central Bank.
For further information on the range of Funds within Franklin Templeton Global Funds Plc, contact:
For professional investors in Europe (excluding UK & Switzerland) For authorised dealers in the Americas
Franklin Templeton International Services S.a" .l Franklin Templeton Investments
8A, rue Albert Borschette 1395 Brickell Avenue
L-1246 Luxembourg Suite 1550
Grand Duchy of Luxembourg Miami, Florida 33131, U.S.A.

Tel: + 305 529 4400
www.franklinresources.com

www.franklintempletonoffshore.com

Go to the relevant website for information on:
e Daily prices
e Literature, including fact sheets providing the latest information on each Fund
® More information about Franklin Templeton’s asset management affiliates managing the Funds
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Franklin Templeton Global Funds Plc Semi-Annual Report

Letter to Shareholders

Dear Shareholder,

We are pleased to provide you with the semi-annual report for Franklin Templeton
Global Funds Plc (the “Company”) for the six-months ended 31 August 2023. In
this report, we highlight the key drivers behind the performance of bond and equity
markets over the period.

Global Economic Review

The global economy faced numerous challenges but was resilient during the reporting
period. That said, growth could moderate due to several headwinds. According to
its July 2023 World Economic Outlook Update, the International Monetary Fund (the
“IMF") projected global gross domestic product (“GDP") growth to decline from
3.5% in 2022 to 3.0% in 2023. According to the IMF, “The global recovery from
the COVID-19 pandemic and Russia’s invasion of Ukraine is slowing amid widening
divergences among economic sectors and regions... While the forecast for 2023 is
modestly higher than predicted in the April 2023 World Economic Outlook, it remains
weak by historical standards. The rise in central bank policy rates to fight inflation
continues to weigh on economic activity... Inflation is easing in most countries but
remains high, with divergences across economies and inflation measures.” The IMF
forecasts 2023 GDP to expand 1.8% in the US (versus 2.1% growth in 2022), 0.9%
in the Eurozone (from 3.5% growth in 2022), 0.4%in the UK (from 4.1% growth in
2022), and 1.4% in Japan (from 1.1% growth in 2022).

Market Review - Fixed Income'

The overall global fixed income market edged higher during the reporting period.
In the US, Treasury yields rose as inflation remained elevated. Against this backdrop,
the US Federal Reserve Board (“Fed"”) raised the federal funds rate at ten consecutive
meetings from March 2022 through May 2023. While the Fed paused from raising
rates in June 2023, the central bank again hiked rates in July 2023 — pushing it to a 22
year high. US 10-year Treasury yields began the reporting period at 3.92% and ended
the period at 4.09%. Rising yields also occurred in most developed market countries
outside the US. All told, US Treasuries and investment-grade’ corporate bonds'"
posted positive returns. Lower-rated US corporate bonds and US dollar-denominated
emerging market sovereign debt also moved higher.

Market Review - Global Equities"

Global equities experienced periods of volatility but posted positive returns during the
reporting period. Investor sentiment was supported by the resilient global economy,
corporate earnings that often-exceeded expectations, and moderating inflation. For
the six-months ended 31 August 2023, the S&P 500 Index returned 14.50%. Outside
the US, international developed equities, as measured by the MSCI EAFE Index
(net), gained 4.75%, whereas emerging markets equities, as measured by the MSCI
Emerging Markets Index (net), returned 3.62%.

i Fixed income — bonds.

i Investment grade — a credit rating that means a government or corporate bond has a relatively
low risk of default.

10

31 August 2023

We thank you for your continued support.

Yours sincerely,

Franklin Templeton International Services S.a r.l
September 2023

Past performance is no guarantee of future results. The information is not intended
to be a forecast of future events, a guarantee of future results or investment advice.

All data as at 31 August 2023 unless otherwise stated.

Franklin Templeton Global Funds plc is an umbrella fund with segregated liability
between sub-funds, established as an open-ended investment company with variable
capital, authorised in Ireland by the Central Bank of Ireland as an undertaking for
collective investment in transferable securities.

All investments involve risk, including the possible loss of principal. Past performance
is no guide to future returns and may not be repeated.

This information has been prepared from sources believed reliable but is not guaranteed
by Franklin Resources, Inc. company or affiliate (together “Franklin Templeton”) and is
not a complete summary or statement of all available data.

Opinions expressed are subject to change without notice and do not take into account
the particular investment objectives, financial situation or needs of individual investors.

Before investing you should read the key investor information document and the
prospectus, which describe the sub-funds’ full objectives and risk factors. These and
other relevant documents may be obtained in a number of languages at BNY Mellon
Fund Services (Ireland) Designated Activity Company, One Dockland Central, Guild
Street, IFSC, Dublin 1, Ireland, www.franklinresources.com and the registered office.

Issued and approved by Franklin Templeton International Services S.a r.l, 8A, rue
Albert Borschette, L-1246 Luxembourg, Grand Duchy of Luxembourg, incorporated in
Luxembourg and regulated by the Commission de Surveillance du Secteur Financier.

This material is not intended for any person or use that would be contrary to local
law or regulation. Franklin Templeton is not responsible and takes no liability for the
onward transmission of this material.

i Corporate bond — a bond issued by a corporation to raise money effectively to expand its
business.

iv. Equity — ownership interest in a corporation in the form of common stock or preferred stock.
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FTGF Western Asset US Government Liquidity Fund

Portfolio of Investments as at 31 August 2023

% of % of
Face Value Net  Face Value Net
Value (000s) Asset  Value (000's) Asset
(000°s) $ Value (000's) $ Value
Government Bonds and Notes — 75.66% (28 February 2023: 71.90%) 15,000 United States Treasury Bill, zero coupon, due 19/12/2023 14,759 1.59
United States — 75.66% (28 February 2023: 71.90%) 10,000 United States Treasury Bill, zero coupon, due 02/01/2024 9,824 1.06
15,000 Federal Farm Credit Banks Funding Corp, 5.340%, due 10,000 United States Treasury Bill, zero coupon, due 18/01/2024 9,797 1.05
20/09/2023 * 15,000 1.61 15,000 United States Treasury Floating Rate Note, 5.448%, due
10,000 Federal Farm Credit Banks Funding Corp, 5.320%, due 31/10/2023 * 14,999 1.61
14/11/2023 * 10,000 1.08 702,821 75.66
3,000 Federal Farm Credit Banks Funding Corp, 5.325%, due Total Government Bonds and Notes (Cost $702,821) 702,821 75.66
30/11/2023 * 2,999 0.32
2,000 Federal Farm Credit Banks Funding Corp, Series 0000, Reverse Repurchase Agreements — 26.65% (28 February 2023: 29.37%)
5.360%, due 13/12/2023 * 2,000 0.21 United States — 26.65% (28 February 2023: 29.37%)
10,000 Federal Farm Credit Banks Funding Corp, 5.360%, due 50,000 Canadian Imperial Bank of Commerce, Reverse Repurchase
27/12/2023 * 10,001 1.08 Agreement to be repurchased at US$50,007,319 (collateralised
15,000 Federal Farm Credit Banks Funding Corp, Series 0000, by US Treasury Bonds & Notes to the total value of
5.330%, due 08/01/2024 * 15,000 1.61 US$51,007,467), 5.270%, due 01/09/2023 50,000 5.39
10,000 Federal Farm Credit Banks Funding Corp, Series 0000, 55,000 HSBC Bank (USA), Reverse Repurchase Agreement to be
5.380%, due 29/01/2024 * 10,000 1.08 repurchased at US$55,008,021 (collateralised by US Treasury
15,000 Federal Farm Credit Banks Funding Corp, 5.345%, due Bonds & Notes to the total value of US$56,108,220), 5.250%,
20/02/2024 * 14,999 161 due 01/09/2023 55,000 5.92
25,000 Federal Farm Credit Banks Funding Corp, 5.450%, due 80,000 JP Morgan Securities LLC, Reverse Repurchase Agreement
20/03/2024 * 25,001 2.69 to be repurchased at US$80,011,733 (collateralised by US
10,000 Federal Farm Credit Banks Funding Corp, Series 0001, Treasury Bonds & Notes to the total value of US$81,611,971),
5.380%, due 06/05/2024 * 10,000 1.08 5.280%, due 01/09/2023 80,000 8.61
X . . 50,000 Royal Bank of Canada, Reverse Repurchase Agreement to be
10,000 ;?g;gifa(;umeczf/%l;/‘;%gf *Fundlng Corp. Series 0001, 9997 108 repyurchased at US$50,007,278 (cc?llaterahsedgby US Treasury
¥ ’ Bonds & Notes to the total value of US$51,000,021), 5.240%,
10,000 Federal Home Loan Bank Discount Notes, zero coupon, due due 01/09/2023 50,000 538
01/09/2023 10,000 1.08 . !
10,000 Federal Home Loan Bank Discount Notes, zero coupon, due 12,520 TD Securities (USA) LLC, Reverse Repurchase Agreement to be
’ 06/09/2023 4 g 9993 107 repurchased at US$12,521,843 (collateralised by US Treasury
' Bonds & Notes to the total value of US$12,770,400), 5.300%,
15,862 I:escjg;lzgggwe Loan Bank Discount Notes, zero coupon, due 15830 70 due 01/09/2023 12,520 135
15,000 Federal Home Loan Bank Discount Notes, zero coupon, due 247,520 26.65
29/09/2023 14,942 1.61 Total Reverse Repurchase Agreements (Cost $247,520) 247,520 26.65
10,000 Federal Home Loan Bank Discount Notes, zero coupon, due Total Financial Assets at fair value through profit or loss 950,341 102.31
27/10/2023 9,923 1.07
5,000 Federal Home Loan Bank Discount Notes, zero coupon, due Total Financial Assets and Financial Liabilities at fair value through
17/01/2024 4,901 053 profitor loss 950,341 102.31
10,000 Federal Home Loan Banks, Series 0000, 5.360%, due Liabilities in Excess of Other Assets (21,422) (2.31)
05/09/2023 * 10,000 1.08
10,000 Federal Home Loan Banks, 5.420%, due 06/09/2023 * 10,000 108 1otal NetAssets $928,519 100.00
4,500 Federal Home Loan Banks, 5.360%, due 19/09/2023 * 4,500 048  _ Amounts designated as "~" are either $0, less than $1,000, less than 1,000 shares or less than
10,000 Federal Home Loan Banks, 5.420%, due 20/09/2023 * 10,000 1.08 0.01%.
26,200 ;ijg;lzggénf Loan Banks, Series 0002, 5.330%, due 26,200 282 * Variable rate security. The interest rate shown reflects the rate in effect at 31 August 2023.
10,000 Federal Home Loan Banks, Series 0000, 5.340%, due % of
23/10/2023 * 10,000 1.08 Total
10,000 Federal Home Loan Banks, 5.335%, due 16/11/2023 * 10,000 1.08 Analysis of Total Assets Assets
10,000 Federal Home Loan Banks, Series 0000, 5.355%, due
24/11/2023 * 10,000 1.08 Transferable securities admitted to an official exchange listing or traded on a regulated
5,000 Federal Home Loan Banks, 5.370%, due 27/11/2023 * 5,000 0.54 market 73.79
10,000 Federal Home Loan Banks, Series 0000, 5.390%, due Money market instruments 25.99
01/12/2023 * 10,000 1.08  Other assets 022
5,000 Federal Home Loan Banks, 5.380%, due 24/01/2024 * 4,999 0.54
10,000 Federal Home Loan Banks, Series 0001, 5.340%, due Total Assets 100.00
01/02/2024 * 10,000 1.08
10,000 Federal Home Loan Banks, Series 0000, 5.340%, due
16/02/2024 * 10,000 1.08
20,000 Federal Home Loan Banks, 5.420%, due 14/03/2024 * 20,007 2.15
4,000 Federal Home Loan Banks, 5.360%, due 03/05/2024 * 4,000 0.43
15,000 Federal Home Loan Banks, Series 0000, 5.365%, due
10/05/2024 * 15,000 1.61
10,000 Federal Home Loan Banks, 5.365%, due 24/05/2024 * 10,000 1.08
10,000 Federal Home Loan Banks, Series 0001, 5.420%, due
28/05/2024 * 10,000 1.08
10,000 United States Treasury Bill, zero coupon, due 05/09/2023 9,994 1.07
15,000 United States Treasury Bill, zero coupon, due 07/09/2023 14,987 1.61
15,000 United States Treasury Bill, zero coupon, due 12/09/2023 14,976 1.61
15,000 United States Treasury Bill, zero coupon, due 19/09/2023 14,960 1.61
15,000 United States Treasury Bill, zero coupon, due 21/09/2023 14,956 1.61
15,000 United States Treasury Bill, zero coupon, due 26/09/2023 14,945 1.61
10,000 United States Treasury Bill, zero coupon, due 28/09/2023 9,961 1.07
20,000 United States Treasury Bill, zero coupon, due 03/10/2023 19,906 2.14
10,000 United States Treasury Bill, zero coupon, due 05/10/2023 9,950 1.07
20,000 United States Treasury Bill, zero coupon, due 12/10/2023 19,883 2.14
10,000 United States Treasury Bill, zero coupon, due 19/10/2023 9,930 1.07
10,000 United States Treasury Bill, zero coupon, due 24/10/2023 9,923 1.07
15,000 United States Treasury Bill, zero coupon, due 26/10/2023 14,879 1.60
10,000 United States Treasury Bill, zero coupon, due 31/10/2023 9,913 1.07
10,000 United States Treasury Bill, zero coupon, due 07/11/2023 9,902 1.07
10,000 United States Treasury Bill, zero coupon, due 09/11/2023 9,899 1.06
15,000 United States Treasury Bill, zero coupon, due 16/11/2023 14,832 1.60
10,000 United States Treasury Bill, zero coupon, due 21/11/2023 9,881 1.06
20,000 United States Treasury Bill, zero coupon, due 24/11/2023 19,756 2.13
10,000 United States Treasury Bill, zero coupon, due 30/11/2023 9,867 1.06
10,000 United States Treasury Bill, zero coupon, due 12/12/2023 9,850 1.06

The accompanying notes are an integral part of the Financial Statements
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31 August 2023

% of % of
Face Value Net  Face Value Net
Value (000s) Asset  Value (000's) Asset
(000°s) $ Value (000's) $ Value
Asset-Backed Securities — 7.01% (28 February 2023: 9.59%) 490 Trinitas CLO XVI Ltd, Series 2021 16A, Class A1, 144A,
o *

100 AB BSL CLO 4 Ltd, Series 2023 4A, Class A, 144A, 6.957%, 6.768%, due 20/07/2034 483 024
due 20/04/2036 * 101 0.05 660 \6/0731225)_050116;1Iét/(;,ogﬁnfs 2016 3A, Class AR, 144A, o0 03

500 Apidos CLO XXXVII, Series 2021 37A, Class A, 144A, 6.737%, - o, due -
due 22/10/2034 * 497 0.25 Total Asset-Backed Securities (Cost $14,468) 14,266 7.01

260 é\‘ppleiie’? z:z\di;% ZLALS// ISOPOF;B‘;E% StéC Series 2023 1A, . 013 Mortgage-Backed Securities — 41.38% (28 February 2023: 36.20%)

o8 12, 1487, 1 5287, Cue . : 510 AREIT 2022-CRE7 LLC, Series 2022 CRE7, Class A, 144A,

415 Argent Securities Inc Asset-Backed Pass-Through Certificates 7.556% due 17/06/2039 * 510 0.25
series 2003-W7, Series 2003 W3, Class M1, 3.972%, due 24 B;’anc of :America Mortgage 2003-C Trust, Series 2003 C, Class .
25/09/2033 * 373 0.18 a . '

B1, 4.746%, due 25/04/2033 * 5 -

320 Barings Private Credit Corp CLO 2023-1 Ltd, Series 2023 1A, ’ ! .

Class A1, 1444, 7.807%, due 15/07/2031 * 320 0.16 110 BANK 2078 BNK10, Serles 2018 BNTO Class A5, 3.688%, 107 005

471 Benefit Street Partners CLO VIII Ltd, Series 2015 8A, Class . :

o . 130 Benchmark 2018-B1 Mortgage Trust, Series 2018 B1, Class A5,
A1AR, 144A, 6.688%, due 20/01/2031 470 0.23 3.666%. due 15/01/2051 * 119 0.06

140 Birch Grove CLO 6 Ltd, Series 2023 6A, Class A1, 144A, ) o . :

. 10,116 Benchmark 2018-B5 Mortgage Trust, Series 2018 B5, Class
7.:489%, due 20/07/2035 e 0.07 XA, 0.614%, due 15/07/2051 * 177 0.09
. , 0. b, .

734 Brazos Higher Education Authoriy Inc. Series 2011 2, Class 196 036 879 BHMS 2018-ATLS, Series 2018 ATLS, Class A, 144, 6.857%,

i ! : due 15/07/2035 * 864 0.42

630 Canyon CLO 2020-1 Ltd, Series 2020 1A, Class AR, 144A, ue .

6.750%, due 15/07/2034 * 622 0.31 100 §D63210°}7-§D31l\§/%rzt§;;gseoTrust, Series 2017 CD3, Class A4, o1 004

270 Cayuga Park CLO Ltd, Series 2020 1A, Class AR, 144A, 6317, due 1070/ ) :

y * 130 Citigroup Commercial Mortgage Trust 2014-GC23, Series
6.630%, due 17/07/2034 268 013 2014 GC23, Class B, 4.175%, due 10/07/2047 * 122 0.06
435 CBAM 2017-1 Ltd, Series 2017 1A, Class A1, 144A, 6.838%, . ! S o :
due 20/07/2030 * 435 0.21 3,786 E;Ig(nl)up ;memfgﬁlf‘ NCI{ortg1asglj 358230*1 6-C3, Series 2016 o 005
71 Credit Suisse First Boston Mortgage Securities Corp, Series : ass A8 - ./u' ue :
2001 HE22, Class A1, 5.892%, due 25/02/2032 * 69 0.03 220 E‘j'gc"l’”p Xg“;mzeo';'f/‘ ngon%azgjw;(s)ggow-u, Series 2017 o 010
31 CWABS Asset-Backed Certificates Trust 2007-13, Series 2007 ¢ 1asS A3, 3. o, due . )
13, Class 2A2, 6.229%, due 25/10/2047 * 28 0.01 10 E‘OM’X,\;OE‘&)CJ}ELZ M%}?g/g;ozg“ Series 2013 CR12, o
140 CWARBS Inc Asset-Backed Certificates Trust 2004-5, Series ass AV & o aue ) B
2004 5, Class 2A, 5.929%, due 25/10/2034 * 134 007 I o2 Moriaage Tust, Series 2014 UBS2, Class
26 CWHEQ Revolving Home Equity Loan Trust Series 2006-F, . o due ) - -
o . 38 COMM 2015-LC19 Mortgage Trust, Series 2015 LC19, Class
Series 2006 F, Class 2A1A, 5.565%, due 15/07/2036 24 0.01 ASB. 3.040% due 10/02/2048 38 0.02
144 CWHEQ Revolving Home Equity Loan Trust Series 2006-I, Series e o ‘ :
o & 200 COMM 2015-PC1 Mortgage Trust, Series 2015 PC1, Class A5,
2006 1, Class 2A, 5.565%, due 15/01/2037 130 0.06
3.902%, due 10/07/2050 192 0.09
473 DB Master Finance LLC, Series 2017 1A, Class A2ll, 144A, . .
4.030%, due 20/11/2047 436 0.21 340 Connecticut Avenue Securities Trust 2022-R04, Series 2022

155 EFS Volunteer No 2 LLC, Series 2012 1, Class A2, 144 ' RO, Class M2, 1444, 8.388%, due 25/03/2042 * 345 017

6.752%, due 25/03/20é6 * ! ! ' 155 0.08 430 Connecticut Avenue Securities Trust 2023-R06, Series 2023
) o . : R06, Class TM2, 144A, 7.988%, due 25/07/2043 * 433 0.21

420 Golub Capital Partners Clo 57M Ltd, Series 2021 57A, Class X

A1, 144A. 7.103%. due 25/10/2034 * 413 0.20 100 E‘SAIL ZS()135—C91 ;ogmerc% l\;lzo(;tgoage Trust, Series 2015 C1, o 00
. . : AS, 3.791%, due 15/04/2050 * 04

150 Golub Capital Partners CLO 668 Ltd, Series 2023 66A, Class A, ass o cue 5

144A, 6.926%, due 25/04/2036 * 150 0.07 340 gSgl\éI;/ZO;ll-UEQOOggééCf Series 2014 USA, Class A2, 144A, . o
. ue .

400 Goodleap Sustainable Home Solutions Trust 2023-3, Series > .

2023 3C, Class A, 144A, 6.500%, due 20/07/2055 400 0.20 420/ CMC 2014 USP O P Serles 2014 USA, Class B, 1444, o 017

250 Greenwood Park CLO Ltd, Series 2018 1A, Class A2, 144A, y o :
6.580%, due 15/04/2031 * 249 0.12 353 gssl\élgo/ﬁu;t Zgg%JZWIZT(;LfSt,*SeneS 2018 )1, Class A2, 144A, . o015

320 Greywolf CLO V Ltd, Series 2015 1A, Class A1R, 144A, 076, due :
6.773%. due 27/01/2031 * 320 0.16 979 CSMC Trust 2018-J1 Trust, Series 2018 J1, Class B2, 144A,

) - . ' 3.586%, due 25/02/2048 * 858 0.42

708 Home Equity Asset Trust 2006-4, Series 2006 4, Class 2A4, o, due o
5.989%. due 25/08/2036 * 686 0.34 200 Fannie Mae 5Yr Pool, 4.830%, due 01/09/2028 o 198 0.10

485 Jack in the Box Funding LLC, Series 2022 1A, Class A2I, 144A, 200 Fannie Mae 5Yr Pool, 4.880%, due 01/09/2028 e 201 0.10
3.445%, due 26/02/2052 438 0.21 100 Fannie Mae 5Yr Pool, 5.340%, due 01/09/2028 e 102 0.05

323 Loanpal Solar Loan 2021-1 Ltd, Series 2021 1GS, Class A, 300 Fannie Mae 5Yr Pool, 5.000%, due 01/10/2028 o 301 0.15
144A, 2.290%, due 20/01/2048 239 0.12 134 Fannie Mae Connecticut Avenue Securities, Series 2014 C03,

589 Long Beach Mortgage Loan Trust 2004-1, Series 2004 1, Class Class 1M2, 8.402%, due 25/07/2024 * 137 0.07
M1, 6.179%, due 25/02/2034 * 566 0.28 1 Fannie Mae Connecticut Avenue Securities, Series 2014 C04,

245 Long Beach Mortgage Loan Trust 2004-4, Series 2004 4, Class Class 2M2, 10.402%, due 25/11/2024 * 1 -
M1, 6.329%, due 25/10/2034 * 235 0.1 1 Fannie Mae Interest Strip 390, Class C3, 6.000%, due

430 Merrill Lynch Mortgage Investors Trust Series 2004-WMC5, 25/07/2038 . - -
Series 2004 WMC5, Class M1, 6.359%, due 25/07/2035 * 415 0.20 4 Fannie Mae Interest Strip 407, Class 41, 6.000%, due

443 MKS CLO 2017-2 Ltd, Series 2017 2A, Class A, 144A, 25/01/2038 1 -
6.778%, due 20/01/2031 * 442 0.22 8 Fannie Mae Interest Strip 409, Class C13, 3.500%, due

405 Morgan Stanley ABS Capital | Inc Trust 2004-NC8, Series 2004 25/11/2041 1 -
NC8, Class M1, 6.344%, due 25/09/2034 * 390 0.19 8 Fannie Mae Interest Strip 409, Class C18, 4.000%, due

59 Morgan Stanley ABS Capital | Inc Trust 2005-NC2, Series 2005 25/04/2042 1 -
NC2, Class M4, 6.344%, due 25/03/2035 * 59 0.03 5 Fannie Mae Interest Strip 409, Class C2, 3.000%, due

369 Mosaic Solar Loan Trust 2021-3, Series 2021 3A, Class B, 25/04/2027 - -
144A, 1.920%, due 20/06/2052 264 0.13 1,600 Fannie Mae or Freddie Mac, 30 year, TBA, 2.000% + 1,274 0.63

337 Navient Student Loan Trust 2017-3, Series 2017 3A, Class A3, 2,400 Fannie Mae or Freddie Mac, 30 year, TBA, 2.500% =+ 1,989 0.98
144A, 6.452%, due 26/07/2066 * 332 0.16 2,600 Fannie Mae or Freddie Mac, 30 year, TBA, 3.000% + 2,241 1.10

350 Neuberger Berman Loan Advisers CLO 29 Ltd, Series 2018 2,500 Fannie Mae or Freddie Mac, 30 year, TBA, 3.500% + 2,235 1.10
29A, Class A1, 144A, 6.712%, due 19/10/2031 * 349 0.17 900 Fannie Mae or Freddie Mac, 30 year, TBA, 4.000% =+ 831 0.41

93 NovaStar Mortgage Funding Trust Series 2003-3, Series 2003 600 Fannie Mae or Freddie Mac, 30 year, TBA, 4.500% + 569 0.28
9 *
3, Class A1, 6.139%, due 25/12/2033 . 20 0.04 600 Fannie Mae or Freddie Mac, 30 year, TBA, 5.000% + 582 0.29

730 Qcean Trall Clo X serles 2020 104, Class AR, 1444, 6.790%, 0 035 2,400 Fannie Mae or Freddie Mac, 30 year, TBA, 5.500% 2,370 116

240 Olizan Trails Clo XI, Series 2021 11A, Class A, 144A, 6.808% ' 100 Fannie Mae or Freddie Mac, 30 year, TBA, 6.000% = 100 0.05

. b
! i ' i ! 1 Fannie Mae Pool '888795', 5.500%, due 01/11/2036 1 -
due 20/07/2034 * 237 0.12 ’ !
59 SBA Small Business Investment Cos, Series 2018 108, Class 1, 33 Fannie Mae Pool ‘890604, 4.500%, due 01/10/2044 32 0.02
3.548%  due 10/09/2028 55 0.03 20 Fannie Mae Pool 'AB9594', 4.000%, due 01/06/2043 19 0.01
75 SLM Private Credit Student Loan Trust 2007-A, Series 2007 A, 197 Fannie Mae Pool 'AH4536", 4.000%, due 01/02/2041 187 0.09
Class A4A, 5.792%, due 16/12/2041 * 73 0.04 8 Fannie Mae Pool ‘AL4324’, 6.500%, due 01/05/2040 8 -

324 SLM Private Education Loan Trust 2010-C, Series 2010 C, Class 66 Fannie Mae Pool 'AL9397’, 3.000%, due 01/10/2046 58 0.03
A5, 144A, 10.175%, due 15/10/2041 * 343 0.17 50 Fannie Mae Pool ‘AL9546’, 3.500%, due 01/11/2046 46 0.02

146 SMB Private Education Loan Trust 2020-A, Series 2020 A, Class 37 Fannie Mae Pool ‘AL9631’, 3.000%, due 01/12/2046 33 0.02
A2A, 144A, 2.230%, due 15/09/2037 135 0.07 20 Fannie Mae Pool ‘AM8674', 2.810%, due 01/04/2025 19 0.01

371 Stonepeak 2021-1 ABS, Series 2021 1A, Class AA, 144A, 94 Fannie Mae Pool 'AM8700’, 2.930%, due 01/06/2030 84 0.04
2.301%, due 28/02/2033 336 0.17 247 Fannie Mae Pool ‘AN1187", 2.930%, due 01/07/2028 228 0.11

The accompanying notes are an integral part of the Financial Statements
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31 August 2023

% of % of

Face Value Net Face Value Net
Value (000s) Asset  Value (000's) Asset
(000°s) $ Value (000's) $ Value
Mortgage-Backed Securities — (continued) 373 Fannie Mae Pool 'CB3899’, 3.500%, due 01/06/2052 334 0.16
57 Fannie Mae Pool ‘AN4927’, 3.450%, due 01/03/2029 53 0.03 186 Fannie Mae Pool '‘CB5497', 6.500%, due 01/01/2053 191 0.09
58 Fannie Mae Pool ‘AN5386', 3.250%, due 01/05/2029 54 0.03 96 Fannie Mae Pool 'CB5892", 4.500%, due 01/03/2053 91 004
44 Fannie Mae Pool "AO7501", 4.000%, due 01/06/2042 41 0.02 99 Fannie Mae Pool ‘CB6030', 4.500%, due 01/04/2053 o4 0.05
23 Fannie Mae Pool ‘AP4781, 3.000%, due 01/09/2042 21 0.01 97 Fannie Mae Pool 'CB6322’, 5.500%, due 01/05/2053 96 0.05
18 Fannie Mae Pool "AR7399", 3.000%. due 01/06/2043 16 0.01 396 Fannie Mae Pool ‘CB6753', 6.000%, due 01/07/2053 398 0.20
40 Fannie Mae Pool ‘AS0038', 3.000%, due 01/07/2043 35 0.02 49 Fannie Mae Pool ‘FMO0G8', 3.500%, due 01/02/2040 45 002
211 Fannie Mae Pool ‘AS7313', 3.500%, due 01/06/2046 192 0.09 39 Fannie Mae Pool 'FMO071", 3.500%, due 01/02/2040 36 002
90 Fannie Mae Pool “AS7738, 3.000%, due 01/08/2046 79 0.04 41 Fannie Mae Pool 'FM1263', 4.500%, due 01/07/2049 40 002
57 Fannie Mae Pool 'AS7844', 3.000%, due 01/09/2046 50 0.02 194 Fannie Mae Pool ‘FM1727", 5.000%, due 01/09/2049 191 0.09
21 Fannie Mae Pool "AS8740, 3.500%, due 01/02/2037 20 0.01 97 Fannie Mae Pool 'TM2761', 5.000%, due 01/03/2050 % 005
38 Fannie Mae Pool AS8745', 3.000%, due 01/02/2047 34 0.02 83 Fannie Mae Pool 'FM3049', 4.000%, due 01/04/2044 79 0.04
43 Fannie Mae Pool ‘ASO588. 4.000%, due 01/05/2047 20 0.02 200 Fannie Mae Pool ‘FM3773', 3.500%, due 01/11/2048 182 0.09
17 Fannie Mae Pool "AT4281". 4.000%, due 01/06/2043 16 0.01 264 Fannie Mae Pool ‘FMA4650", 2.500%, due 01/10/2040 229 0.11
25 Fannie Mae Pool ‘AU6735', 3.000%, due 01/10/2043 22 0.01 50 Fannie Mae Pool 'FM5783', 3.000%, due 01/06/2038 46 0.02
41 Fannie Mae Pool ‘BC0884’, 3.000%, due 01/05/2046 36 0.02 58 Fannie Mae Pool 'FM5904', 2.500%, due 01/02/2051 49 0.02
65 Fannie Mae Pool ‘BC1509', 3.000%, due 01/08/2046 57 0.03 76 Fannie Mae Pool 'FM6460", 2.500%, due 01/03/2051 64 003
90 Fannie Mae Pool ‘BC2817". 3.000%. due 01/09/2046 79 004 243 Fannie Mae Pool ‘FM7673', 2.500%, due 01/06/2051 203 0.10
36 Fannie Mae Pool 'BD2455', 3.000%, due 01/01/2047 31 0.02 69 Fannie Mae Pool 'FM7675', 2.500%, due 01/06/2051 58 003
39 Fannie Mae Pool ‘BD8104', 3.000%, due 01/10/2046 34 0.02 53 Fannie Mae Pool 'FM7786, 4.000%, due 01/01/2049 50 002
190 Fannie Mae Pool ‘BFO104', 4.000%, due 01/02/2056 181 0.09 61 Fannie Mae Pool ‘FM7796', 4.000%, due 01/06/2048 57 003
210 Fannie Mae Pool ‘BF0133', 4.000%, due 01/08/2056 194 0.10 84 Fannie Mae Pool 'FM7910", 2.500%, due 01/07/2051 71 003
45 Fannie Mae Pool ‘BF0163', 5.000%. due 01/11/2046 w 0.02 157 Fannie Mae Pool 'FM8577, 3.000%, due 01/08/2051 138 0.07
84 Fannie Mae Pool ‘BF0183', 4.000%, due 01/01/2057 78 0.04 67 Fannie Mae Pool 'FM8813', 3.500%, due 01/09/2051 60 003
179 Fannie Mae Pool ‘BFO191", 4.000%, due 01/06/2057 168 0.08 86 Fannie Mae Pool 'FM9195", 2.500%, due 01/10/2051 72 004
37 Fannie Mae Pool ‘BFO301", 4.500%, due 01/08/2058 35 0.02 83 Fannie Mae Pool 'FM9365', 3.000%, due 01/11/2051 73 0.04
193 Fannie Mae Pool ‘BFO646, 2.500%, due 01/06/2062 155 0.08 86 Fannie Mae Pool 'FM9441", 2.000%, due 01/04/2051 69 003
38 Fannie Mae Pool ‘BL2454', 3.160%, due 01/05/2029 35 0.02 83 Fannie Mae Pool 'FM9464", 3.000%, due 01/11/2051 72 004
145 Fannie Mae Pool ‘BM3473", 3.500%, due 01/11/2047 132 0.06 98 Fannie Mae Pool 'FP0028", 2.000%, due 01/08/2040 82 0.04
14 Fannie Mae Pool ‘BM3904', 5.000%, due 01/05/2048 14 0.01 78 Fannie Mae Pool 'FS0024', 2.500%, due 01/09/2051 66 003
409 Fannie Mae Pool ‘BM4579', 3.000%, due 01/04/2047 357 0.18 75 Fannie Mae Pool 'FS0037', 3.000%, due 01/08/2051 66 003
36 Fannie Mae Pool 'BMA4751", 3.500%, due 01/03/2043 33 0.02 72 Fannie Mae Pool 'FS0067", 4.500%, due 01/09/2051 68 003
580 Fannie Mae Pool ‘BN3898', 4.500%, due 01/12/2048 560 027 86 Fannie Mae Pool 'FS0240", 3.000%, due 01/01/2052 s 0.04
74 Fannie Mae Pool ‘BQ1163", 2.000%. due 01/08/2050 9 0.03 88 Fannie Mae Pool ‘FS0366', 2.500%, due 01/01/2052 75 0.04
76 Fannie Mae Pool ‘BQ3331", 2.000%, due 01/08/2050 62 0.03 176 Fannie Mae Pool 'FS0424', 2.500%, due 01/01/2052 148 007
74 Fannie Mae Pool ‘BQ4926'. 2.000%. due 01/10/2050 9 0.03 89 Fannie Mae Pool 'FS0582, 2.500%, due 01/02/2052 75 0.04
80 Fannie Mae Pool BQS876". 2.500%. due 01/11/2050 s 0.03 88 Fannie Mae Pool ‘FS0584', 2.000%, due 01/02/2052 7 0.03
75 Fannie Mae Pool ‘BR2641", 2.000%. due 01/02/2051 61 0.03 260 Fannie Mae Pool ‘FS0697", 2.500%, due 01/02/2042 223 0.11
73 Fannie Mae Pool ‘BR2643" 2.000%. due 01/02/2051 9 0.03 331 Fannie Mae Pool ‘FS0735', 3.000%, due 01/01/2052 287 0.14
71 Fannie Mae Pool ‘BR2644". 2.000% due 01/02/2051 st 0.03 89 Fannie Mae Pool ‘FS0751", 3.000%, due 01/03/2052 77 0.04
71 Fannie Mae Pool ‘BR3256', 2.000%, due 01/02/2051 59 0.03 91 Fannie Mae Pool 'FS0957', 3.000%, due 01/03/2052 78 0.04
76 Fannie Mae Pool ‘BR3257", 2.000%. due 01/02/2051 6 0.03 88 Fannie Mae Pool 'FS1014', 2.000%, due 01/02/2052 7 0.03
76 Fannie Mae Pool ‘BR3286". 2.000% due 01/03/2051 61 0.03 534 Fannie Mae Pool ‘FS1074', 3.000%, due 01/03/2052 466 0.23
76 Fannie Mae Pool BRA052". 2.000%. due 01/02/2051 61 0.03 364 Fannie Mae Pool ‘FS1112/, 2.000%, due 01/03/2052 295 0.14
73 Fannie Mae Pool ‘BR4722", 2.000%. due 01/03/2051 9 0.03 87 Fannie Mae Pool ‘FS1118", 3.500%, due 01/03/2052 78 0.04
80 Fannie Mae Pool ‘BR4753", 2.000%, due 01/03/2051 65 0.03 261 Fannie Mae Pool 'FS11717, 3.000%, due 01/01/2052 226 0.1
71 Fannie Mae Pool ‘BR4756" 2.000%. due 01/03/2051 e 0.03 88 Fannie Mae Pool 'FS1289', 3.000%, due 01/03/2052 78 0.04
80 Fannie Mae Pool ‘BRS566". 2.000%. due 01/03/2051 4 0.03 93 Fannie Mae Pool ‘F52707", 3.500%, due 01/04/2052 83 0.04
80 Fannie Mae Pool ‘BRS587". 2.000%. due 01/03/2051 65 0.03 161 Fannie Mae Pool 'FS2740', 3.500%, due 01/06/2049 147 0.07
81 Fannie Mae Pool ‘BR5633" 2.000%. due 01/03/2051 66 0.03 286 Fannie Mae Pool ‘FS3162', 2.500%, due 01/04/2052 238 0.12
100 Fannie Mae Pool ‘BS7531", 4.360%, due 01/02/2033 %6 0.05 190 Fannie Mae Pool ‘F$3339', 3.500%, due 01/06/2052 170 0.08
100 Fannie Mae Pool ‘BS7599', 4.420%, due 01/03/2033 97 0.05 97 Fannie Mae Pool 'F$3672', 5.500%, due 01/02/2053 97 0.05
100 Fannie Mae Pool ‘BS7753', 4.310%, due 01/02/2030 97 0.05 95 Fannie Mae Pool 'F53836', 4.500%, due 01/01/2053 90 004
100 Fannie Mae Pool ‘BS8408", 4.490%, due 01/06/2028 98 0.05 98 Fannie Mae Pool 'FS3941", 5.000%, due 01/02/2053 95 0.05
100 Fannie Mae Pool ‘BS8410’, 4.740%, due 01/06/2030 98 0.05 93 Fannie Mae Pool 'FS4000", 6.000%, due 01/07/2041 9% 005
100 Fannie Mae Pool ‘BS8755', 3.800%, due 01/06/2030 94 0.05 99 Fannie Mae Pool 'F54136', 5.000%, due 01/04/2053 9 005
83 Fannie Mae Pool ‘BTO846". 2.500%, due 01/07/2051 60 0.03 291 Fannie Mae Pool ‘FS4269', 2.000%, due 01/10/2051 235 0.12
86 Fannie Mae Pool ‘BT3270". 2.500%, due 01/08/2051 7 0.03 389 Fannie Mae Pool ‘FS4524', 5.000%, due 01/05/2053 378 0.19
82 Fannie Mae Pool ‘BT3303', 2.500%, due 01/08/2051 69 0.03 98 Fannie Mae Pool 'F54533', 2.500%, due 01/03/2052 81 0.04
82 Fannie Mae Pool ‘BTS574". 2.500%, due 01/08/2051 68 0.03 1,078 Fannie Mae Pool 'FS4654', 2.000%, due 01/07/2051 861 0.42
1,921 Fannie Mae Pool ‘BU1118", 2.500%, due 01/10/2051 1,601 0.79 99 Fannie Mae Pool 'F54805', 5.500%, due 01/05/2053 99 005
89 Fannie Mae Pool ‘BU1421", 3.000%, due 01/01/2052 77 0.04 99 Fannie Mae Pool 'F54933', 6.000%, due 01/06/2053 9 0.05
88 Fannie Mae Pool ‘BU2599", 2.500%, due 01/01/2052 74 0.04 196 Fannie Mae Pool 'FS5059', 3.500%, due 01/11/2048 178 0.09
87 Fannie Mae Pool ‘BV3089, 2.500%, due 01/02/2052 73 0.04 28 Fannie Mae Pool ‘MA1217', 4.000%, due 01/10/2042 27 001
262 Fannie Mae Pool ‘BVA195', 3.000%, due 01/03/2052 228 0.1 15 Fannie Mae Pool ‘MA1253, 4.000%, due 01/11/2042 14 0.01
195 Fannie Mae Pool ‘BX9419', 5.000%, due 01/03/2053 189 0.09 21 Fannie Mae Pool 'MAT591", 4.500%, due 01/09/2043 2 0.01
308 Fannie Mae Pool ‘CA1692", 4.000%, due 01/05/2048 290 0.14 40 Fannie Mae Pool 'MA2110', 3.500%, due 01/12/2034 38 002
29 Fannie Mae Pool 'CA2472', 4.000%, due 01/10/2048 27 001 28 Fannie Mae Pool ‘MA2138", 3.500%, due 01/01/2035 26 0.01
74 Fannie Mae Pool ‘CA7023', 2.000%, due 01/09/2050 60 0.03 54 Fannie Mae Pool ‘MA2320', 3.000%, due 01/07/2035 >0 002
74 Fannie Mae Pool ‘CA7224', 2.000%, due 01/10/2050 59 0.03 87 Fannie Mae Pool 'MA2523', 3.000%, due 01/02/2036 80 0.04
74 Fannie Mae Pool 'CA7531", 3.000%, due 01/10/2050 65 0.03 64 Fannie Mae Pool ‘MA2579", 3.000%, due 01/04/2036 59 0.03
162 Fannie Mae Pool ‘CA8779', 2.000%, due 01/02/2051 130 0.06 156 Fannie Mae Pool 'MA2672", 3.000%, due 01/07/2036 144 007
165 Fannie Mae Pool ‘CA9220", 2.000%, due 01/02/2051 132 0.06 103 Fannie Mae Pool 'MA2707", 3.000%, due 01/08/2036 % 0.05
164 Fannie Mae Pool ‘CB0470', 2.500%, due 01/05/2041 142 0.07 23 Fannie Mae Pool 'MA4031", 4.500%, due 01/05/2050 22 001
1,507 Fannie Mae Pool ‘CB1301", 2.500%, due 01/08/2051 1,257 0.62 218 Fannie Mae Pool ‘MA4158', 2.000%, due 01/10/2050 175 009
269 Fannie Mae Pool ‘CB2664",3.000%, due 01/01/2052 233 0.1 60 Fannie Mae Pool 'MAA4177", 2.500%, due 01/11/2040 52 0.03
93 Fannie Mae Pool ‘CB3044", 2.500%, due 01/03/2052 78 0.04 83 Fannie Mae Pool ‘'MA4236’, 1.500%, due 01/01/2051 63 0.03
182 Fannie Mae Pool ‘CB3234', 3.000%, due 01/04/2052 158 0.08 164 Fannie Mae Pool 'MA4364", 2.000%, due 01/06/2041 138 007
184 Fannie Mae Pool ‘CB3272". 4.000%. due 01/04/2052 7 0.08 1,180 Fannie Mae Pool ‘MA4422", 2.000%, due 01/09/2041 985 0.48
90 Fannie Mae Pool ‘CB3282", 3.500%, due 01/04/2052 81 0.04 423 Fannie Mae Pool ‘MA4446', 2.000%, due 01/10/2041 353 0.17
95 Fannie Mae Pool ‘CB3348'. 2.000%, due 01/04/2052 75 004 259 Fannie Mae Pool ‘MA4474', 2.000%, due 01/11/2041 215 0.11
88 Fannie Mae Pool ‘CB3369". 3.500%. due 01/04/2052 79 004 182 Fannie Mae Pool ‘MA4587", 2.500%, due 01/04/2042 155 0.08
91 Fannie Mae Pool ‘MA4607", 2.500%, due 01/05/2042 77 0.04

The accompanying notes are an integral part of the Financial Statements
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Face Value Net Face Value Net
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(000°s) $ Value (000's) $ Value

Mortgage-Backed Securities — (continued) 157 Freddie Mac Pool ‘RA3882', 2.000%, due 01/11/2050 127 0.06

8 Fannie Mae REMICS, Series 2001 81, Class GE, 6.000%, due 436 Freddie Mac Pool 'RA3913’, 2.500%, due 01/11/2050 367 0.18

25/01/2032 8 - 237 Freddie Mac Pool 'RA4703’, 2.000%, due 01/02/2051 191 0.09

17 Fannie Mae REMICS, Series 2005 29, Class ZA, 5.500%, due 470 Freddie Mac Pool ‘RA5117’, 2.000%, due 01/05/2051 378 0.19

25/04/2035 18 0.01 86 Freddie Mac Pool ‘RA5373’, 2.000%, due 01/06/2051 69 0.03

4 Fannie Mae REMICS, Series 2011 87, Class SG, 1.148%, due 174 Freddie Mac Pool ‘RA6135’, 2.500%, due 01/10/2051 145 0.07

25/04/2040 * - - 86 Freddie Mac Pool ‘RA6562’, 2.500%, due 01/01/2052 72 0.04

11 Fannie Mae REMICS, Series 2012 101, Class Al, 3.000%, due 365 Freddie Mac Pool 'RA6694', 2.000%, due 01/01/2052 292 0.14

25/06/2027 - - 272 Freddie Mac Pool 'RA7185’, 4.000%, due 01/04/2052 252 0.12

133 Fannie Mae REMICS, Series 2012 118, Class VZ, 3.000%, due 449 Freddie Mac Pool 'RA7186', 4.000%, due 01/04/2052 417 0.20

25/11/2042 19 0.06 371 Freddie Mac Pool 'RA7928', 4.500%, due 01/09/2052 352 0.17

70 o e REMICS, Series 2012 134, Class SK, 0.748%, due » 98 Freddie Mac Pool ‘RA8790", 5.000%, due 01/04/2053 9% 0.05

‘ 224 Freddie Mac Pool 'RB5084’, 1.500%, due 01/11/2040 181 0.09

5 ;a;g';,z'\gzg REMICS, Series 2012 46, Class BA, 6.000%, due 6 . 249 Freddie Mac Pool 'RB5110", 1.500%, due 01/05/2041 200 0.10

6 Fannie Mae REMICS, Series 2012 75, Class NS, 1.198%, due 254 Freddie Mac Pool ‘RB5117", 1.500%, due 01/07/2041 204 0.10

25/07/2042 * 1 - 337 Freddie Mac Pool ‘RB5125’, 2.000%, due 01/09/2041 282 0.14

367 Fannie Mae REMICS, Series 2012 96, Class SB, 0.648%, due 104 Freddie Mac Pool ‘RB5130, 1.500%, due 01/10/2041 84 0.04

25/09/2042 * 25 0.01 771 Freddie Mac Pool 'RB5131, 2.000%, due 01/10/2041 643 0.32

8 Fannie Mae REMICS, Series 2013 9, Class BC, 6.500%, due 53 Freddie Mac Pool ‘RB5134, 1.500%, due 01/11/2041 42 0.02

25/07/2042 9 - 87 Freddie Mac Pool 'RB5138', 2.000%, due 01/12/2041 72 0.04

11 Fannie Mae REMICS, Series 2013 9, Class CB, 5.500%, due 90 Freddie Mac Pool ‘RB5145', 2.000%, due 01/02/2042 74 0.04

25/04/2042 " 0.01 184 Freddie Mac Pool ‘RB5166, 3.000%, due 01/07/2042 162 0.08

107 Fannie Mae REMICS, Series 2020 47, Class GZ, 2.000%, due 469 Freddie Mac Pool ‘'SC0313", 2.000%, due 01/01/2042 390 0.19

25/07/2050 62 0.03 287 Freddie Mac Pool 'SC0340", 3.000%, due 01/09/2042 253 0.12

78 ;278'89/2'\328 REMICS, Series 2020 56, Class DI, 2.500%, due 5 001 196 Freddie Mac Pool 'SC0384", 2.000%, due 01/04/2042 165 0.08

) : 71 Freddie Mac Pool 'SD0573", 2.000%, due 01/04/2051 58 0.03

153 ;a;gflz'\ggg REMICS, Series 2020 57, Class TA, 2.000%, due 130 0.06 88 Freddie Mac Pool 'SD0615", 4.500%, due 01/01/2051 85 0.04

76 Fannie Mae REMICS, Series 2020 74, Class El, 2.500%, due 87 Freddie Mac Pool 'SD0745', 2.000%, due 01/11/2051 71 0.03

25/10/2050 12 0.01 88 Freddie Mac Pool 'SD0849", 2.500%, due 01/01/2052 74 0.04

527 Fannie Mae REMICS, Series 2020 89, Class DI, 2.500%, due 273 Freddie Mac Pool 'SD0857’, 2.500%, due 01/01/2052 228 0.11

25/12/2050 79 0.04 946 Freddie Mac Pool 'SD1218’, 4.000%, due 01/07/2049 886 0.44

439 Fannie Mae REMICS, Series 2020 97, Class Al, 2.000%, due 188 Freddie Mac Pool 'SD1549’, 3.500%, due 01/04/2052 169 0.08

25/01/2051 58 0.03 96 Freddie Mac Pool 'SD1807’, 4.500%, due 01/07/2052 92 0.04

713 Fannie Mae REMICS, Series 2021 3, Class QI, 2.500%, due 190 Freddie Mac Pool 'SD1936', 3.500%, due 01/06/2052 170 0.08

25/02/2051 108 0.05 98 Freddie Mac Pool 'SD2245', 5.500%, due 01/12/2052 97 0.05

75 Fannie Mae REMICS, Series 2021 65, Class JA, 2.000%, due 93 Freddie Mac Pool 'SD2284", 6.000%, due 01/12/2052 9 0.05

25/01/2046 64 003 97 Freddie Mac Pool ‘SD2394', 4.500%, due 01/11/2052 92 0.05

48 Fannie Mae-Aces, Series 2013 M6, Class 1AC, 3.454%, due 94 Freddie Mac Pool 'SD2395', 5.000%, due 01/01/2053 92 0.04

25/02/2043 * 45 0.02 , , K

400 Fannie Mae-Aces, Series 2018 M15, Class 1A2, 3.700%, due % Fredd}e Mac Pool '5D2443', 4.500%, due 01/10/2052 %3 0.05

25012036 ' ' ' 363 o018 93 Freddie Mac Pool 'SD2452", 6.500%, due 01/02/2053 95 0.05

165 Fannie Mae-Aces, Series 2018 M9, Class APT2. 3.209%. due 97 Freddie Mac Pool 'SD2591’, 5.000%, due 01/03/2053 94 0.05

25/04/2028 * ' ' ' 154 008 97 Freddie Mac Pool 'SD2688', 5.500%, due 01/04/2053 9% 0.05

533 Fannie Mae-Aces, Series 2020 M36, Class X1, 1.541%, due 96 Freddie Mac Pool 'SD2723', 5.500%, due 01/03/2053 9% 0.05

25/09/2034 * 34 0.02 98 Freddie Mac Pool 'SD2762, 5.500%, due 01/05/2053 97 0.05

9 Freddie Mac Gold Pool ‘G06409’, 6.000%, due 01/11/2039 9 - 95 Freddie Mac Pool 'SD2792', 4.500%, due 01/03/2047 92 0.05

4 Freddie Mac Gold Pool ‘G06669', 6.500%, due 01/09/2039 4 - 97 Freddie Mac Pool 'SD2892’, 5.500%, due 01/05/2053 96 0.05

153 Freddie Mac Gold Pool ‘G61637", 3.000%, due 01/09/2047 133 0.07 196 Freddie Mac Pool 'SD2919", 5.500%, due 01/04/2053 193 0.09

20 Freddie Mac Gold Pool 'Q17792", 3.500%, due 01/05/2043 19 0.01 99 Freddie Mac Pool 'SD2961", 5.000%, due 01/11/2052 9 0.05

36 Freddie Mac Gold Pool ‘Q29184, 4.000%, due 01/10/2044 35 0.02 477 Freddie Mac Pool 'SD2981", 6.500%, due 01/05/2053 485 0.24

38 Freddie Mac Gold Pool ‘Q45560', 3.000%, due 01/01/2047 33 0.02 388 Freddie Mac Pool 'SD3171", 5.500%, due 01/06/2053 384 0.19

77 Freddie Mac Gold Pool 'Q45737", 3.000%, due 01/01/2047 68 0.03 200 Freddie Mac Pool 'SD3382', 5.000%, due 01/06/2053 194 0.10

43 Freddie Mac Gold Pool 'Q45819’, 3.000%, due 01/01/2047 37 0.02 299 Freddie Mac Pool 'SD3400, 4.500%, due 01/10/2052 283 0.14

15 Freddie Mac Gold Pool ‘U90316', 4.000%, due 01/10/2042 14 0.01 47 Freddie Mac Pool 'SD7509', 3.000%, due 01/11/2049 41 0.02

48 Freddie Mac Gold Pool 'U99124", 3.500%, due 01/03/2045 44 0.02 140 Freddie Mac Pool 'SD7525', 2.500%, due 01/10/2050 18 0.06

2,491 Freddie Mac Multifamily Structured Pass Through Certificates 149 Freddie Mac Pool 'SD7534", 2.500%, due 01/02/2051 126 0.06

K124, Class X1, 0.810%, due 25/12/2030 * 102 0.05 566 Freddie Mac Pool 'SD7548, 2.500%, due 01/11/2051 475 0.23

3,494 Freddie Mac Multifamily Structured Pass Through Certificates 193 Freddie Mac Pool ‘SD7560’, 4.000%, due 01/02/2053 180 0.09

K130, Class X1, 1.143%, due 25/06/2031 * 218 0.1 620 Freddie Mac Pool ‘'SD8121", 2.000%, due 01/01/2051 496 0.24

90 Freddie Mac Multifamily Structured Pass Through Certificates 281 Freddie Mac Pool 'SD8209’, 1.500%, due 01/03/2052 212 0.10

QOO6, Class A2, 4.139%, due 25/04/2028 * 82 0.04 93 Freddie Mac Pool ‘SD8214', 3.500%, due 01/05/2052 83 0.04

10,000 Freddie Mac Multifamily Structured Pass Through Certificates, 100 Freddie Mac Pool "WN1227", 4.650%, due 01/01/2033 o8 0.05

Series K 157, Class X1, 0.419%, due 25/05/2033 * 234 o 300 Freddie Mac Pool "WN2371", 4.600%, due 01/02/2030 291 0.14

100 E’E‘:ffZMZCS’E)"S{!}D‘fadnagyzvs‘//'ﬁfzrgggat“ Series WI-K159 K159, o 005 100 Freddie Mac Pool "WN2372', 4.600%, due 01/02/2030 97 0.05

71 Freddie Mac Nom Gold Pool ‘840698". 2.104%. due 45 Freddie Mac Pool 'ZA2489', 3.500%, due 01/01/2038 42 0.02

01/03/2047 * o ' 67 0.03 7 Freddie Mac Pool 217269, 5.000%, due 01/03/2038 7 -

350 Freddie Mac Non Gold Pool ‘841076, 3.008%, due 25 Freddie Mac Pool 'ZN0538', 3.500%, due 01/11/2042 23 0.01

01/11/2048 * 328 0.16 15 Freddie Mac Pool ‘ZN1436', 5.000%, due 01/11/2048 15 0.01

112 Freddie Mac Non Gold Pool ‘841077, 2.871%, due 4 Freddie Mac Pool 'ZS3059', 5.500%, due 01/12/2038 4 -

01/11/2047 * 106 0.05 7 Freddie Mac Pool 'Z53569', 6.000%, due 01/10/2036 7 -

112 Freddie Mac Non Gold Pool ‘841081, 3.099%, due 46 Freddie Mac Pool 'ZT1257', 3.000%, due 01/01/2046 41 0.02
01/02/2050 * 106 0.05 4 Freddie Mac REMICS 3621, Class SB, 0.927%, due

370 Freddie Mac Pool ‘QB3535’, 2.000%, due 01/09/2050 297 0.15 15/01/2040 * - -
75 Freddie Mac Pool ‘QB4985’, 2.000%, due 01/11/2050 60 0.03 21 Freddie Mac REMICS 3947, Class SG, 0.647%, due

74 Freddie Mac Pool ‘QB5092", 2.500%, due 01/11/2050 62 0.03 15/10/2041 * 2 -

76 Freddie Mac Pool ‘QB5093’, 2.500%, due 01/11/2050 64 0.03 12 Freddie Mac REMICS 4194, Class BI, 3.500%, due 15/04/2043 2 -

69 Freddie Mac Pool ‘QB8604’, 2.000%, due 01/02/2051 56 0.03 2 Freddie Mac REMICS 4298, Class Pl, 4.000%, due 15/04/2043 - -

287 Freddie Mac Pool “QBI087", 2.000%, due 01/02/2051 232 0.11 28 Freddie Mac REMICS 4813, Class CJ, 3.000%, due 15/08/2048 24 0.01

76 Freddie Mac Pool 'QB9482’, 2.000%, due 01/03/2051 61 0.03 66 Freddie Mac REMICS 5010, Class IK, 2.500%, due 25/09/2050 10 -

85 Freddie Mac Pool ‘QC3690", 2.500%, due 01/07/2051 71 0.03 238 Freddie Mac REMICS 5010, Class JI, 2.500%, due 25/09/2050 41 0.02

87 Freddie Mac Pool ‘QC4824", 2.500%, due 01/08/2051 73 0.04 81 Freddie Mac REMICS 5013, Class IN, 2.500%, due 25/09/2050 13 0.01

258 Freddie Mac Pool ‘QC5830', 2.500%, due 01/08/2051 217 0.1 167 Freddie Mac REMICS 5018, Class MI, 2.000%, due 25/10/2050 22 0.01

91 Freddie Mac Pool ‘QC9154", 3.000%, due 01/10/2051 80 0.04 394 Freddie Mac REMICS 5038, Class PJ, 0.750%, due 25/10/2050 277 0.14

89 Freddie Mac Pool ‘QC9443", 2.500%, due 01/10/2051 74 0.04 71 Freddie Mac REMICS 5040, Class IB, 2.500%, due 25/11/2050 12 0.01

92 Freddie Mac Pool ‘QD5827", 2.000%, due 01/02/2052 74 0.04 337 Freddie Mac REMICS 5059, Class IB, 2.500%, due 25/01/2051 53 0.03

75 Freddie Mac REMICS 5069, Class M, 2.500%, due 25/02/2051 11 0.01

The accompanying notes are an integral part of the Financial Statements
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% of % of
Face Value Net  Face Value Net
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(000°s) $ Value (000's) $ Value
Mortgage-Backed Securities — (continued) 38 Ginnie Mae Il Pool ‘"MA6413’, 5.000%, due 20/01/2050 38 0.02
426 Freddie Mac REMICS 5085, Class NI, 2.000%, due 25/03/2051 50 0.02 87 Ginnie Mae Il Pool ‘MAG933', 3.500%, due 20/10/2050 80 004
80 Freddie Mac REMICS 5092, Class AP, 2.000%, due 25/04/2041 68 0.03 205 Ginnie Mae Il Pool 'MA7056', 4.500%, due 20/12/2050 198 0.10
176 Freddie Mac REMICS 5140, Class NI, 2.500%, due 25/05/2049 25 0.01 66 Ginnie Mae Il Pool ‘MA7192', 2.000%, due 20/02/2051 54 003
200 Freddie Mac REMICS 5224, Class HL, 4.000%, due 25/04/2052 179 0.09 64 Ginnie Mae Il Pool 'MA7193", 2.500%, due 20/02/2051 54 003
420 Freddie Mac STACR REMIC Trust 2022-DNA3, Series 2022 251 Ginnie Mae Il Pool ‘MA7589’, 2.500%, due 20/09/2051 214 0.1
DNA3, Class M1B, 144A, 8.188%, due 25/04/2042 * 128 0.21 315 Ginnie Mae Il Pool ‘MA7590’, 3.000%, due 20/09/2051 278 0.14
68 Freddie Mac Structured Pass-Through Certificates, Series T 56, 86 Ginnie Mae Il Pool "MA7705", 2.500%, due 20/11/2051 73 0.04
Class 2AF, 5.802%, due 25/05/2043 * 67 0.03 603 Ginnie Mae Il Pool ‘MA7768’, 3.000%, due 20/12/2051 532 0.26
16 Ginnie Mae | Pool ‘557522, 7.000%, due 15/07/2031 17 0.01 87 Ginnie Mae Il Pool ‘MA7828’, 3.000%, due 20/01/2052 77 0.04
10 Ginnie Mae | Pool ‘565347, 7.000%, due 15/08/2031 9 - 94 Ginnie Mae Il Pool ‘'MA8045’, 4.000%, due 20/05/2052 88 0.04
3 Ginnie Mae | Pool '584344', 7.000%, due 15/04/2032 3 - 92 Ginnie Mae Il Pool ‘MA8197’, 2.500%, due 20/08/2052 78 0.04
62 Ginnie Mae | Pool '784571', 3.500%, due 15/06/2048 58 0.03 96 Ginnie Mae Il Pool ‘MA8268’, 4.500%, due 20/09/2052 92 0.04
35 Ginnie Mae | Pool ‘AA5649’, 3.000%, due 15/09/2042 32 0.02 193 Ginnie Mae Il Pool ‘MA8428’, 5.000%, due 20/11/2052 188 0.09
52 Ginnie Mae | Pool ‘AB2892’, 3.000%, due 15/09/2042 46 0.02 191 Ginnie Mae Il Pool ‘"MA8429', 5.500%, due 20/11/2052 190 0.09
115 Ginnie Mae | Pool ‘AB9108’, 3.000%, due 15/10/2042 104 0.05 284 Ginnie Mae Il Pool ‘MA8486’, 3.000%, due 20/12/2052 251 0.12
7 Ginnie Mae Il Pool ‘4837’, 6.000%, due 20/10/2040 7 - 195 Ginnie Mae Il Pool ‘MA8487’, 3.500%, due 20/12/2052 177 0.09
6 Ginnie Mae Il Pool ‘4923, 4.500%, due 20/01/2041 6 - 96 Ginnie Mae Il Pool ‘MA8642’, 2.500%, due 20/02/2053 82 0.04
4 Ginnie Mae Il Pool '4961’, 6.000%, due 20/02/2041 4 - 99 Ginnie Mae Il Pool ‘MA8725’, 5.000%, due 20/03/2053 96 0.05
15 Ginnie Mae Il Pool '4978’, 4.500%, due 20/03/2041 15 0.01 98 Ginnie Mae Il Pool ‘MA8727’, 6.000%, due 20/03/2053 99 0.05
8 Ginnie Mae Il Pool ‘5240, 6.000%, due 20/11/2041 8 - 194 Ginnie Mae Il Pool ‘"MA8796’, 3.000%, due 20/04/2053 171 0.08
13 Ginnie Mae Il Pool '784106', 3.500%, due 20/01/2046 12 0.01 300 Ginnie Mae, 30 year, TBA, 2.000% + 248 0.12
445 Ginnie Mae Il Pool ‘784577, 4.000%, due 20/07/2047 420 0.21 1,000 Ginnie Mae, 30 year, TBA, 2.500% + 851 0.42
11 Ginnie Mae Il Pool '784825’, 3.500%, due 20/10/2049 10 - 1,400 Ginnie Mae, 30 year, TBA, 3.000% + 1,231 0.60
121 Ginnie Mae Il Pool ‘784905, 3.000%, due 20/01/2050 107 0.05 1,200 Ginnie Mae, 30 year, TBA, 3.500% + 1,090 0.54
24 Ginnie Mae Il Pool '784985’, 3.500%, due 20/09/2048 22 0.01 500 Ginnie Mae, 30 year, TBA, 4.000% =+ 466 0.23
55 Ginnie Mae Il Pool ‘785359, 2.000%, due 20/03/2051 46 0.02 900 Ginnie Mae, 30 year, TBA, 4.500% + 858 0.42
85 Ginnie Mae Il Pool ‘785360’, 2.000%, due 20/03/2051 68 0.03 1,100 Ginnie Mae, 30 year, TBA, 5.000% + 1,070 0.53
330 Ginnie Mae Il Pool '785558’, 2.500%, due 20/07/2051 278 0.14 800 Ginnie Mae, 30 year, TBA, 5.500% =+ 792 0.39
169 Ginnie Mae Il Pool '785565’, 2.500%, due 20/06/2051 142 0.07 500 Ginnie Mae, 30 year, TBA, 6.000% + 502 0.25
166 Ginnie Mae Il Pool ‘785568, 2.500%, due 20/08/2051 140 0.07 100 Ginnie Mae, 30 year, TBA, 6.500% + 101 0.05
172 Ginnie Mae Il Pool '785657', 2.500%, due 20/10/2051 145 0.07 5 Government National Mortgage Association, Series 2007 51,
84 Ginnie Mae Il Pool 785663, 2.500%, due 20/10/2051 71 0.03 Class SG, 1.152%, due 20/08/2037 * - -
87 Ginnie Mae Il Pool ‘785667, 2.500%, due 20/10/2051 73 0.04 7 Government National Mortgage Association, Series 2009 HO1,
176 Ginnie Mae Il Pool ‘785762", 2.500%, due 20/11/2051 148 0.07 Class FA, 6.578%, due 20/11/2059 * ‘ 7 -
175 Ginnie Mae Il Pool ‘785789, 2.500%, due 20/12/2051 148 0.07 1 Government National Mortgage Association, Series 2010 85,
344 Ginnie Mae Il Pool ‘785791, 2.500%, due 20/12/2051 288 014 Class HS, 1.222%, due 20/01/2040 * ) . .
268 Ginnie Mae Il Pool ‘785821, 2.500%, due 20/12/2051 226 0.11 " gE‘;i’[‘g";’gg’;;t‘f’gj‘e'\é'g/%ggj"zggsgsioc'a“on' Series 2010 H26, ” 0.01
89 Gmn!e Mae Il Pool '785944', 3.000%, due 20/02/2052 79 0.04 25 Government National Mortgage Association, Series 2011 HO1,
93 Ginnie Mae Il Pool '786095', 3.000%, due 20/04/2052 80 0.04 Class AF. 5.705%, due 20/11/2060 * 24 0.01
95 Ginnie Mae Il Pool 786108", 3.500%, due 20/03/2052 86 0.04 30 Government National Mortgage Association, Series 2011 H09,
167 Ginnie Mae Il Pool ‘786134, 3.000%, due 20/04/2052 145 0.07 Class AF, 5.755%, due 20/03/2061 * 30 0.01
97 Ginnie Mae Il Pool '786474', 5.000%, due 20/01/2053 95 0.05 78 Government National Mortgage Association, Series 2012 112,
772 Ginnie Mae Il Pool '786583", 3.000%, due 20/03/2052 681 0.33 Class 10, 0.116%, due 16/02/2053 * - -
98 Ginnie Mae Il Pool ‘786709, 5.000%, due 20/05/2053 96 0.05 39 Government National Mortgage Association, Series 2012 27,
100 Ginnie Mae Il Pool '786843", 3.000%, due 20/03/2052 87 0.04 Class 10, 0.238%, due 16/04/2053 * - -
25 Ginnie Mae Il Pool ‘BC4732’, 3.500%, due 20/10/2047 23 0.01 17 Government National Mortgage Association, Series 2012 34,
29 Ginnie Mae Il Pool ‘BM7534’, 3.500%, due 20/02/2050 26 001 Class SA, 0.622%, due 20/03/2042 2 -
73 Ginnie Mae Il Pool ‘BM9743", 4.000%, due 20/11/2049 68 0.03 20 Government National Mortgage Association, Series 2012 44,
31 Ginnie Mae Il Pool ‘BS1742", 4.000%, due 20/02/2050 30 0.01 Class 10, 0.029%, due 16/03/2049 * ) ) )
106 Ginrie Mae I Pool ‘BTOS12", 3.000%, due 20/0312050 91 0.04 12 g;‘;i’,;‘/’;"eg_g’;‘g},‘/fr‘g‘uzﬂgg‘/%gggo’gic'a“"”' Series 2012 H18, " .
28 Gynn!e Mae Il Pool 'MA1995', 3.500%, due 20/06/2044 26 001 29 Government National Mortgage Association, Series 2012 H27,
10 Ginnie Mae Il Pool 'MA2678’, 3.500%, due 20/03/2045 9 - Class Al, 1.744%, due 20/10/2062 * 1 _
104 Ginnie Mae Il Pool ‘MA3521", 3.500%, due 20/03/2046 9% 0.05 13 Government National Mortgage Association, Series 2012 H30,
56 Ginnie Mae Il Pool ‘MA3597", 3.500%, due 20/04/2046 51 0.02 Class GA, 5.605%, due 20/12/2062 * 13 001
14 Ginnie Mae Il Pool ‘MA3663', 3.500%, due 20/05/2046 13 0.01 75 Government National Mortgage Association, Series 2013 107,
43 Ginnie Mae Il Pool 'MA3736’, 3.500%, due 20/06/2046 40 0.02 Class AD, 2.840%, due 16/11/2047 * 67 0.03
14 Ginnie Mae Il Pool ‘"MA3803’, 3.500%, due 20/07/2046 13 0.01 18 Government National Mortgage Association, Series 2013 163,
83 Ginnie Mae Il Pool ‘MA3873’, 3.000%, due 20/08/2046 74 0.04 Class 10, 1.012%, due 16/02/2046 * - -
16 Ginnie Mae Il Pool ‘"MA3937’, 3.500%, due 20/09/2046 15 0.01 54 Government National Mortgage Association, Series 2013 HO8,
18 Ginnie Mae Il Pool "MA4068', 3.000%, due 20/11/2046 16 0.01 Class BF, 5.655%, due 20/03/2063 * 53 0.03
21 Ginnie Mae Il Pool ‘MA4261, 3.000%, due 20/02/2047 18 0.01 38 Government National Mortgage Association, Series 2014 105,
148 Ginnie Mae Il Pool "MAA4511’, 4.000%, due 20/06/2047 140 0.07 Class 10, 0.125%, due 16/06/2054 * i - -
125 Ginnie Mae Il Pool ‘MA4719", 3.500%, due 20/09/2047 115 0.06 8 S;‘;irxmeg‘%?g”iu’\é'?rélgggfzgzg"f'a“‘)”' Series 201417, »
" Gmn@e Mae Il Pool ‘MA4899", 3.000%, due 20/12/2047 10 B 10 Governm'ent. Nauc?r'\a\ Mortgage Association, Series 2014 47,
10 Gmn!e Mae Il Pool ‘'MA5018’, 3.000%, due 20/02/2048 9 - Class IA, 0.148%, due 16/02/2048 * B _
99 Gmn!e Mae Il Pool 'MAS5019", 3.500%, due 20/02/2048 o1 0.04 49 Government National Mortgage Association, Series 2014 50,
95 Ginnie Mae Il Pool ‘MA5078’, 4.000%, due 20/03/2048 90 0.04 Class 10, 0.628%, due 16/09/2055 * 1 _
19 Ginnie Mae I Pool ‘MA5194’, 5.000%, due 20/05/2048 19 0.01 247 Government National Mortgage Association, Series 2014 92,
78 Ginnie Mae Il Pool ‘MA5265’, 4.500%, due 20/06/2048 75 0.04 Class IX, 0.101%, due 16/05/2054 * 1 -
37 Ginnie Mae Il Pool ‘MA5331", 4.500%, due 20/07/2048 36 0.02 391 Government National Mortgage Association, Series 2014 H20,
59 Ginnie Mae Il Pool ‘MA5529’, 4.500%, due 20/10/2048 57 0.03 Class FA, 5.648%, due 20/10/2064 * 388 0.19
16 Ginnie Mae Il Pool ‘'MA5597’, 5.000%, due 20/11/2048 16 0.01 44 Government National Mortgage Association, Series 2015 167,
26 Ginnie Mae Il Pool ‘"MA5652", 4.500%, due 20/12/2048 25 0.01 Class OI, 4.000%, due 16/04/2045 8 -
48 Ginnie Mae Il Pool ‘MA5653’, 5.000%, due 20/12/2048 47 0.02 29 Government National Mortgage Association, Series 2015 36,
335 Ginnie Mae Il Pool ‘MA5711", 4.500%, due 20/01/2049 324 0.16 Class MI, 5.500%, due 20/03/2045 ! 5 -
15 Ginnie Mae Il Pool ‘MA5712", 5.000%, due 20/01/2049 15 0.01 536 Government National Mortgage Ass*ooat\on, Series 2015 5,
14 Ginnie Mae Il Pool ‘MA5762", 3.500%, due 20/02/2049 13 0.01 Class IK, 0.277%, due 16/11/2054 * ! 4 .
42 Ginnie Mae Il Pool MAS763', 4.000%, due 20/02/2049 39 0.02 262 gE‘;‘;ﬁ%ﬁ"gf‘%’éﬂfﬁ:ﬂ‘é%ggggfgsfc'a“"”' Series 2016 128, 5 )
78 Gmn!e Mae |l Pool ‘MAS818", 4.500%, due 20/03/2043 75 0.04 74 Government National Mortgage Association, Series 2020 123,
19 Ginnie Mae Il Pool ‘MAS878", 5.000%, due 20/04/2049 19 0.01 Class IL, 2.500%, due 20/08/2050 10 _
17 Ginnie Mae Il Pool ‘'MA6287’, 5.000%, due 20/11/2049 17 0.01

The accompanying notes are an integral part of the Financial Statements
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Mortgage-Backed Securities — (continued) 300 UBS Commercial Mortgage Trust 2018-C15, Series 2018 C15,
153 Government National Mortgage Association, Series 2020 123, Class C, 5.323%, due 15/12/2051 . 243 012
Class NI, 2.500%, due 20/08/2050 21 0.01 289 Wells Fargo Commercial Mortgage Trust 2016-C36, Series
74 Government National Mortgage Association, Series 2020 127, 2016 C36, Class A3, 2.807%, due 15/11/2059 . 266 013
Class IN, 2.500%, due 20/08/2050 10 _ 150 Wells Fargo Commercial Moortgage Trust 2016-C36, Series
78 Government National Mortgage Association, Series 2020 129, 2016 €36, Class A4, 3.065%, due 15/11/2059 . 137 007
Class IE, 2.500%. due 20/09/2050 1 _ 1,379 Wells Fargo Commercial Mortgage Trust 2016-C36, Series
! y L . 2016 C36, Class XA, 1.301%, due 15/11/2059 * 38 0.02
80 Government National Mortgage Association, Series 2020 160, .
Class IH, 2.500%, due 20/10/2050 1 0.01 460 Wells Fargo Commercial I\élortgage Trust 2017-*C41, Series
77 Government National Mortgage Association, Series 2020 160, 2017 C41, Class B, 4.188%, due 15/11/2050 . 377 018
Class VI, 2.500%, due 20/10/2050 1 0.01 1,501 WFRBS Commercial hﬂortgage Trust 2014-5234 Series 2014
313 Government National Mortgage Association, Series 2020 160, €23, Class XA, 0.693%, due 15/10/2057 . > )
Class YI, 2.500%, due 20/10/2050 42 0.02 2 WFRBS Commercial Mogtgage Trust 2014-LC14, Series 2014
4,383 Government National Mortgage Association, Series 2020 178, LC14, Class ASB, 3.522%, due 15/03/2047 2 -
Class 10, 1.422%, due 16/10/2060 * 399 0.20 Total Mortgage-Backed Securities (Cost $88,667) 84,186 41.38
3,216 Government National Mortgage Association, Series 2020 179, Corporate Bonds and Notes — 31.71% (28 February 2023: 37.25%)
Class 10, 1.009%, due 16/09/2062 * B ) 229 011 Australia — 0.03% (28 February 2023: 0.05%)
373 g;‘gr\',‘vTe;})ggaﬁn;u‘yzo(;}?;/gzeoéésoc'at'on' Serles 2020 181, " 0.02 70_BHP Billiton Finance USA Ltd, 5.000%, due 30/09/2043 68 0.03
1,653 Government National Mortgage Association, Series 2020 195, Belgium — 0.39% (28 February 2023: 0.45%)
Class 10, 0.926%, due 16/12/2062 * 108 0.05 110 Anheuser-Busch Cos LLC / Anheuser-Busch InBev Worldwide
253 Government National Mortgage Association, Series 2020 47, Inc, 3.650%, due 01/02/2026 106 0.05
Class MI, 3.500%, due 20/04/2050 43 0.02 230 Anheuser-Busch InBev Worldwide Inc, 4.000%, due
71 Government National Mortgage Association, Series 2020 47, 13/04/2028 222 0.11
Class NI, 3.500%, due 20/04/2050 12 0.01 60 Anheuser-Busch InBev Worldwide Inc, 3.500%, due
176 Government National Mortgage Association, Series 2020 H04, 01/06/2030 55 0.03
Class FP, 5.169%, due 20/06/2069 * 175 0.09 300 Anheuser-Busch InBev Worldwide Inc, 4.350%, due
185 Government National Mortgage Association, Series 2020 HO9, 01/06/2040 269 0.13
Class FL, 4.850%, due 20/05/2070 * 186 0.09 15 Anheuser-Busch InBev Worldwide Inc, 4.600%, due
108 Government National Mortgage Association, Series 2020 H09, 15/04/2048 13 0.01
Class NF, 6.468%, due 20/04/2070 * 109 0.05 100 Anheuser-Busch InBev Worldwide Inc, 4.439%, due
64 Government National Mortgage Association, Series 2020 H13, 06/10/2048 88 0.04
Class FA, 4.989%, due 20/07/2070 * 62 0.03 30 Anheuser-Busch InBev Worldwide Inc, 5.550%, due
5,902 Government National Mortgage Association, Series 2021 10, 23/01/2049 31 0.02
Class 10, 0.986%, due 16/05/2063 * 408 0.20 784 0.39
159 Government National Mortgage Association, Series 2021 115, "
Class MI, 2.500%, due 20/05/2051 17 0.01 Brazil—0.77% (28 February 2023: 0.57%)
436 Government National Mortgage Association, Series 2021 188, 10 Petrobras Global Finance BV, 6.250%, due 17/03/2024 10 -
Class PA, 2.000%, due 20/10/2051 361 0.18 50 Petrobras Global Finance BV, 6.850%, due 05/06/2115 44 0.02
169 Government National Mortgage Association, Series 2021 2, 1,100 Suzano Austria GmbH, 6.000%, due 15/01/2029 1,092 0.54
Class AH, 1.500%, due 16/06/2063 126 0.06 20 Vale Overseas Ltd, 6.875%, due 21/11/2036 21 0.01
88 Government National Mortgage Association, Series 2021 223, 390 Vale Overseas Ltd, 6.875%, due 10/11/2039 407 0.20
Class P, 2.000%, due 20/06/2051 75 0.04 1574 077
4,990 Government National Mortgage Association, Series 2021 5, g .
Class 10, 1.112%, due 16/01/2061 * 367 0.18  Canada — 0.39% (28 February 2023: 0.83%)
200 Government National Mortgage Association, Series 2022 3, 130 Bank of Montreal, 1.850%, due 01/05/2025 122 0.06
Class B, 1.850%, due 16/02/2061 101 0.05 30 Bank of Montreal, 3.803%, due 15/12/2032 * 27 0.01
874 Government National Mortgage Association, Series 2022 3, 80 Bank of Nova Scotia/The, 3.450%, due 11/04/2025 77 0.04
Class 10, 0.640%, due 16/02/2061 * i 44 0.02 240 Bank of Nova Scotia/The, 1.300%, due 11/06/2025 222 0.1
100 Government Natowona\ Mortgage Association, Series 2022 63, 70 Bank of Nova Scotia/The, 4.588%, due 04/05/2037 * 60 0.03
Class LM, 3.500%, due 20/10/2050 ) 83 0.04 80 Barrick North America Finance LLC, 5.700%, due 30/05/2041 80 0.04
300 ggvs‘zrxme;_to'gg‘o‘/‘:v"jh’g"?g/%gzeoﬁ"c'ano”' Series 2023 92, 229 o011 40 Barrck PD Australia Finance Pty Ld, 5.950%, due 15/1012039 2 0.02
570 GS Mortgage Securities Corp Trust 2018-3PCK, Series 2018 60 Royal Bank of Canada, 1.150%, due 10/06/2025 56 0.03
3PCK, Class B, 144A, 8.174%, due 15/09/2031 * 555 027 110 Royal Bank of Canada, 3.875%, due 04/05/2032 100 0.05
466 GS Mortgage Securities Corp Trust 2018-SRP5, Series 2018 785 0.39
SRP5, C\éss A, 144A,7.225%, due 15/09/2031 * 387 0.19 " Chile — 0.32% (28 February 2023: 0.28%)
7 ;'quérg_'f‘gs’;i‘,’Eﬁzgzeotgg/”zgg’g‘f005'9' Series 2005 9, Class o 003 710 Corp Nacional del Cobre de Chile, 3.625%, due 01/08/2027 661 0.32
450 Independence Plaza Trust 2018-INDP, Series 2018 INDP, Class China — 0.37% (28 February 2023: 0.45%)
A, 144A, 3.763%, due 10/07/2035 423 0.21 120 NXP BV/NXP Funding LLC / NXP USA Inc, 2.700%, due
10 JPMBB Commercial Mortgage Securities Trust 2013-C17, Series 01/05/2025 114 0.06
2013 C17, Class B, 5.039%, due 15/01/2047 * 9 - 670 Prosus NV, 144A, 4.027%, due 03/08/2050 398 0.19
120 JPMBB Commercial Mortgage Securities Trust 2014-C23, Series 250 Sinopec Group Overseas Development 2014 Ltd, 4.375%, due
2014 C23, Class AS, 4.202%, due 15/09/2047 * 116 0.06 10/04/2024 248 0.12
430 Mill City Mortgage Trust 2015-2, Series 2015 2, Class M3, 760 037
144A, 3.705%, due 25/09/2057 * 416 0.20 -
100 Morgan Stanley Bank of America Merrill Lynch Trust 2014-C18, Colombia — 0.23% (28 February 2023: 0.33%)
Series 2014 C18, Class AS, 4.110%, due 15/10/2047 * 96 0.05 650 Ecopetrol SA, 5.875%, due 28/05/2045 459 0.23
302 Morgan Stanley Bank of America Merrill Lynch Trust 2016-C30, Denmark — 0.29% (28 February 2023: 0.30%)
Series 2016 C30, Class A4, 2.600%, due 15/09/2049 27 0.14 200 Danske Bank A/S, 1444, 3.875%, due 12/09/2023 200 0.10
217 'g:g;gz” ?TEEVS_C;;;;L'JE 2017 AOHF, Serles 2017 ASHE 4 ot 400 Danske Bank A/S, 144A, 5.375%, due 12/01/2024 398 0.19
550 Natixis Commercial Mortgage Securities Trust 2019-FAME, 598 0.29
Series 2019 FAME, Class A, 144A, 3.047%, due 15/08/2036 483 024 France — 0.67% (28 February 2023: 0.73%)
160 New Residential Mortgfge Loan Trust 201 5;2, Series 2015 2A, 400 BNP Paribas SA, 144A, 4.705%, due 10/01/2025 * 398 0.20
. ;‘aSSRMjJ 4‘:5; ’37? 7. dL“e 2208{22005156 3 Series 2016 34 148 0.07 400 BNP Paribas SA, 144A, 2.219%, due 09/06/2026 * 374 0.18
Class ATB, 1448, 3.250%, due 25/00/2056 * ' . o1 200 BNP Paribas SA, 1444, 4.400%, due 14/08/2028 189 0.09
239 New Residential Mortgage Loan Trust 2017-2, Series 2017 2A, 410 BNP Paribas SA, 144A, 5.125%, due 13/01/2029 402 0.20
Class B1, 144A, 4.500%, due 25/03/2057 * 221 0.1 1,363 0.67
264 New Residential Mortgfge Loan Trust 201 8;3, Series 2018 3A, India — 0.09% (28 February 2023: 0.14%)
4 E:’:;RA;;J;:::; :/iﬂg:;edfoﬁsﬁzzfgz7NQM2R’ cories 252 0.12 270 Reliance Industries Ltd, 144, 3.625%, due 12/01/2052 184 0.09
2021 NQ2R, Class A3, 144A, 1.353%, due 25/10/2058 * 155 008 lreland —0.26% (28 February 2023: 0.29%)
5 Thornburg Mortgage Securities Trust 2007-4, Series 2007 4, 230 AerCap lIreland Capital DAC / AerCap Global Aviation Trust,
Class 1A1, 3.827%, due 25/09/2037 * 5 - 2.450%, due 29/10/2026 207 0.10

The accompanying notes are an integral part of the Financial Statements
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Corporate Bonds and Notes — (continued) 450 Amazon.com Inc, 3.150%, due 22/08/2027 423 0.21
Ireland — (continued) 60 Amazon.com Inc, 3.450%, due 13/04/2029 57 0.03
360 AerCap Ireland Capital DAC / AerCap Global Aviation Trust, 50 Amazon.com Inc, 1.500%, due 03/06/2030 41 0.02
3.000%, due 29/10/2028 312 0.16 80 Amazon.com Inc, 2.100%, due 12/05/2031 66 0.03
519 0.26 250 Amazon.com Inc, 3.600%, due 13/04/2032 230 0.1
- - 80 Amazon.com Inc, 4.950%, due 05/12/2044 79 0.04
Japan — 0.19% (28 February 2023: 0.15%) 610 Amazon.com Inc, 2.500%, due 03/06/2050 389 0.19
400 Mitsubishi UFJ Financial Group Inc, 3.837%, due 17/04/2026 * 387 0.19 30 Amazon.com Inc, 4.250%, due 22/08/2057 26 0.01
Kazakhstan — 0.25% (28 February 2023: 0.44%) 290 American Express Co, 2.500%, due 30/07/2024 282 0.14
560 KazMunayGas National Co JSC, 5.375%, due 24/04/2030 510 0.25 300 American Express Co, 4.050%, due 03/05/2029 285 0.14
Macau — 0.10% (28 February 2023: 0.15%) 16 American \nternatlona: Group Inc, 2.500%, gue 30/06/2025 15 0.01
. 20 American International Group Inc, 4.750%, due 01/04/2048 18 0.01
200 Sands China Ltd, 5.375%, due 08/08/2025 194 0.10 . .
- ! 0. QU 30 American Transmission Systems Inc, 144A, 2.650%, due
Mexico — 0.60% (28 February 2023: 0.62%) 15/01/2032 25 0.01
400 Comision Federal de Electricidad, 144A, 3.875%, due 11 Amgen Inc, 4.663%, due 15/06/2051 9 0.01
26/07/2033 312 0.15 320 Apple Inc, 1.125%, due 11/05/2025 299 0.15
450 Orbia Advance Corp SAB de CV, 144A, 2.875%, due 270 Applied Materials Inc, 1.750%, due 01/06/2030 223 0.1
11/05/2031 358 018 70 AT&T Inc, 3.800%, due 15/02/2027 67 0.03
590 Southern Copper Corp, 5.250%, due 08/11/2042 546 0.27 270 AT&T Inc, 2.300%, due 01/06/2027 242 0.12
1,216 0.60 40 AT&T Inc, 2.250%, due 01/02/2032 31 0.02
Netherlands — 0.60% (28 February 2023: 0.65%) 50 AT&T Inc, 2.550%, due 01/12/2033 38 0.02
500 Cooperatieve Rabobank UA, 4.375%, due 04/08/2025 485 0.24 10 AT&TInc, 5.350%, due 01/09/2040 9 -
260 Cooperatieve Rabobank UA/NY, 3.375%, due 21/05/2025 251 0.12 10 AT&T Inc, 5.550%, due 15/08/2041 9 0.01
180 Shell International Finance BV, 2.750%, due 06/04/2030 159 0.08 37 AT&Tlnc, 4.350%, due 15/06/2045 29 0.01
10 Shell International Finance BV, 4.550%, due 12/08/2043 9 - 28 AT&T Inc, 4.500%, due 09/03/2048 22 0.01
260 Shell International Finance BV, 4.000%, due 10/05/2046 214 0.11 160 AT&T Inc, 3.500%, due 15/09/2053 105 0.05
150 Shell International Finance BV, 3.250%, due 06/04/2050 107 0.05 76 AT&T Inc, 3.550%, due 15/09/2055 50 0.02
1225 0.60 10 AT&T Inc, 3.800%, due 01/12/2057 7 -
. - 63 AT&T Inc, 3.650%, due 15/09/2059 41 0.02
Peru — 0.21% (28 February 2023: 0.33%) 650 Bank of America Corp, 4.000%, due 22/01/2025 634 0.31
400 Petroleos del Peru SA, 4.750%, due 19/06/2032 297 0.15 10 Bank of America Corp, 4.450%, due 03/03/2026 10 0.01
200 Petroleos del Peru SA, 144A, 5.625%, due 19/06/2047 128 0.06 260 Bank of America Corp, 1.319%, due 19/06/2026 * 239 0.12
425 0.21 160 Bank of America Corp, 4.250%, due 22/10/2026 154 0.08
South Africa — 0.23% (28 February 2023: 0.21%) wgg Ea”t OI ﬁme'fca E‘”p' ;-i?;:ﬁ" g“e ié;?zggiz . 13‘7‘ g-gg
; o ank of America Corp, 3. b, due .
: 49(1 Anglo American Capital Plco, 144A, 4.750%, due 10/04/2027 475 0.23 220 Bank of America Corp, 3.970%, due 05/03/2029 * 206 010
Spain — 0.50% (28 February 2023: 0.52%) 200 Bank of America Corp, 3.974%, due 07/02/2030 * 184 0.09
800 Banco Santander SA, 2.746%, due 28/05/2025 757 0.37 210 Bank of America Corp, 2.592%, due 29/04/2031 * 175 0.09
300 Telefonica Emisiones SA, 5.213%, due 08/03/2047 252 0.13 130 Bank of America Corp, 2.572%, due 20/10/2032 * 104 0.05
1,009 0.50 960 Bank of America Corp, 2.972%, due 04/02/2033 * 790 0.39
Switzerland — 1.02% (28 February 2023: 1.25%) 140 Bank of America Corp, 5.000%, due 21/01/2044 133 0.07
i o *
620 Credit Suisse AG/New York NY, 7.950%, due 09/01/2025 632 031 e Ea”t 0; menca Corp i'ggg;‘" g“e At I o
250 Credit Suisse AG/New York NY, 2.950%, due 09/04/2025 238 012 e B::k Zf N;nvj”YC;rk "\j’;'loa Cor;/l'l'hge1 €00%. cue 24/04/2025 > 001
400 UBS G AG, 144A, 3.126%, due 13/08/2030 * 343 0.17 L o !
500 UBS G;gﬁz AG' 144A' 2 1940/:' dﬁz 01/04/2031 * 251 022 113 Becton Dickinson & Co, 4.685%, due 15/12/2044 100 0.05
500 UBS Group AG, 144A, 3.091%, due 14/05/2032 * 412 0.20 110 Berkshire Hathcjiway Finance Corp, 4.250%, due 15/01/2049 97 0.05
480 Boston Properties LP, 3.400%, due 21/06/2029 411 0.20
2,076 1.02 110 BP Capital Markets America Inc, 3.119%, due 04/05/2026 105 0.05
Taiwan — 0.23% (28 February 2023: 0.36%) 210 BP Capital Markets America Inc, 3.633%, due 06/04/2030 194 0.10
570 TSMC Arizona Corp, 2.500%, due 25/10/2031 475 0.23 160 BP Capital Markets America Inc, 3.000%, due 24/02/2050 107 0.05
United Arab Emirates — 0.30% (28 February 2023: 0.54%) 19 Bristol-Myers Squibb Co, 3.400%, due 26/07/2029 18 0.01
N o
650 DP World Ltd/United Arab Emirates, 144A, 5.625%, due 140 Bristol-Myers Squibb Co, 4.2050 %, due 26/10/2049 118 0.06
25/09/2048 602 030 380 Broadcom Inc, 144A, 3.137%, due 15/11/2035 290 0.14
9
United Kingdom — 1.11% (28 February 2023: 1.57%) 540 Cameron LNG LLC, 144A, 3.302%, due 15/01/2035 448 0.22
200 Barclays Plc. 4.972%. due 16/05/2029 * 190 0.09 10 Carrier Global Corp, 3.577%, due 05/04/2050 7 -
clavs Hc, .57 276, due . : 240 Charles Schwab Corp/The, 5.875%, due 24/08/2026 241 0.12
400 HSBC Holdings Plc, 2.633%, due 07/11/2025 384 019 50 Charles Schwab Corp/The, 6.136%, due 24/08/2034 * 51 0.03
350 HSBC Holdings Plc, 4.300%, due 08/03/2026 338 0.17 180 Charter Communications Operating LLC / Charter
600 HSBC Holdings Pic, 4.041%, due 13/03/2028 * 564 0.28 Communications Operating Capital, 4.908%, due 23/07/2025 177 0.09
200 Lloyds Banking Group Plc, 4.650%, due 24/03/2026 193 0.10 520 Charter Communications Operating LLC / Charter
400 NatWest Group Plc, 4.269%, due 22/03/2025 * 396 0.19 Communications Operating Capital, 4.200%, due 15/03/2028 485 0.24
200 NatWest Group Plc, 4.892%, due 18/05/2029 * 191 0.09 80 Charter Communications Operating LLC / Charter
2,256 1.11 Communications Operating Capital, 5.050%, due 30/03/2029 76 0.04
B 80 Charter Communications Operating LLC / Charter
_ o ) o
United States — 22.56% (28 February 2023: 25.89%) Communications Operating Capital, 4.400%, due 01/04/2033 70 0.04
10 3M Co, 2.375%, due 26/08/2029 9 - 90 Charter Communications Operating LLC / Charter
140 3M Co, 3.700%, due 15/04/2050 108 0.05 Communications Operating Capital, 5.375%, due 01/04/2038 76 0.04
10 Abbott Laboratories, 4.750%, due 30/11/2036 10 0.01 90 Charter Communications Operating LLC / Charter
130 Abbott Laboratories, 4.900%, due 30/11/2046 127 0.06 Communications Operating Capital, 6.484%, due 23/10/2045 83 0.04
90 AbbVie Inc, 3.800%, due 15/03/2025 88 0.04 10 Charter Communications Operating LLC / Charter
20 AbbVie Inc, 3.600%, due 14/05/2025 19 0.01 Communications Operating Capital, 5.375%, due 01/05/2047 8 -
90 AbbVie Inc, 2.950%, due 21/11/2026 84 0.04 360 Charter C_om‘munical\ons Operat_ing LLC / Charter
1,080 AbbVie Inc, 3.200%, due 21/11/2029 974 0.48 Communications Operating Capital, 5.750%, due 01/04/2048 304 0.15
10 AbbVie Inc, 4.875%, due 14/11/2048 9 _ 40 Charter Communications Operating LLC / Charter
L 4. . A ] S
70 AbbVie Inc, 4.250%, due 21/11/2049 59 0.03 . E;’;"r?;r“E'Zi;';”iggfi‘”gpﬁ:t”:'g L5L1cz/5c/|:'a i:f 01/07/2049 31 0.02
5 unicati i
2?8 2dfbel\nc,323370;//o,ddue10;/2082//22(;)4370 242 012 Communications Operating Capital, 4.800%, due 01/03/2050 1M 0.06
€tha Inc, 5 > ge N 60 Charter Communications Operating LLC / Charter
150 Air Lease Corp, 3.375%, due 01/07/2025 143 0.07 Communications Operating Capital, 5.500%, due 01/04/2063 47 0.02
70 Air Lease Corp, 5.300%, due 01/02/2028 69 0.03 150 Chevron Corp, 2.954%, due 16/05/2026 143 0.07
320 Alphabet Inc, 1.100%, due 15/08/2030 257 0.13 30 Chevron USA Inc, 3.850%. due 15/01/2028 29 0.01
70 Alphabet Inc, 1.900%, due 15/08/2040 47 0.02 200 Cigna Group/The, 4.125%, due 15/11/2025 195 0.10
o
40 Alphabet Inc, 2.050%, due 15/08/2050 24 0.01 480 Cigna Group/The, 4.375%, due 15/10/2028 463 0.23

The accompanying notes are an integral part of the Financial Statements
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Corporate Bonds and Notes — (continued) 20 Enterprise Products Operating LLC, 4.850%, due 15/03/2044 18 0.01
United States — (continued) 20 Enterprise Products Operating LLC, 4.800%, due 01/02/2049 18 0.01
20 Cigna Group/The, 4.900%, due 15/12/2048 18 0.01 270 Enterprise Products Operating LLC, 4.200%, due 31/01/2050 216 0.1
30 Cintas Corp No 2, 3.700%, due 01/04/2027 29 0.01 20 Enterprise Products Operating LLC, 3.700%, due 31/01/2051 15 0.01
60 Cintas Corp No 2, 4.000%, due 01/05/2032 56 0.03 10 Enterprise Products Operating LLC, 3.950%, due 31/01/2060 7 -
190 Citigroup Inc, 0.776%, due 30/10/2024 * 188 0.09 30 Enterprise Products Operating LLC, 5.375%, due 15/02/2078 * 25 0.01
300 Citigroup Inc, 4.400%, due 10/06/2025 293 0.14 130 EOG Resources Inc, 4.375%, due 15/04/2030 126 0.06
60 Citigroup Inc, 5.500%, due 13/09/2025 60 0.03 350 EOG Resources Inc, 3.900%, due 01/04/2035 310 0.15
90 Citigroup Inc, 3.106%, due 08/04/2026 * 86 0.04 180 EOG Resources Inc, 4.950%, due 15/04/2050 170 0.08
30 Citigroup Inc, 4.300%, due 20/11/2026 29 0.01 140 EQT Corp, 7.000%, due 01/02/2030 147 0.07
220 Citigroup Inc, 4.450%, due 29/09/2027 210 0.10 50 F!rstEnergy Corp, Ser!es A, 1.600%, due 15/01/2026 45 0.02
90 Citigroup Inc, 4.658%, due 24/05/2028 * 88 0.04 180 FirstEnergy Corp, Series B, 4.150%, due 15/07/2027 170 0.08
150 Citigroup Inc, 3.520%, due 27/10/2028 * 139 0.07 200 FirstEnergy Corp, Series C, 5.100%, due 15/07/2047 174 0.09
200 Citigroup Inc, 3.980%, due 20/03/2030 * 184 0.09 60 Freeport-McMoRan Inc, 5.400%, due 14/11/2034 57 0.03
220 Citigroup Inc, 4.412%, due 31/03/2031 * 204 0.10 30 Freeport-McMoRan Inc, 5.450%, due 15/03/2043 27 0.01
280 Citigroup Inc, 2.572%, due 03/06/2031 * 231 0.11 90 General Motors Co, 5.600%, due 15/10/2032 87 0.04
530 Citigroup Inc, 3.785%, due 17/03/2033 * 461 0.23 10 General Motors Co, 6.600%, due 01/04/2036 10 0.01
170 Citigroup Inc, 4.910%, due 24/05/2033 * 162 0.08 10 General Motors Co, 5.150%, due 01/04/2038 9 -
90 Citigroup Inc, 8.125%, due 15/07/2039 112 0.06 30 General Motors Co, 6.250%, due 02/10/2043 28 0.01
77 Citigroup Inc, 4.650%, due 30/07/2045 66 0.03 10 General Motors Co, 5.950%, due 01/04/2049 2 -
10 Citigroup Inc, 4.750%, due 18/05/2046 8 B 130 Gilead Sciences Inc, 3.650%, due 01/03/2026 125 0.06
110 Coca-Cola Co/The, 2.500%, due 01/06/2040 80 0.04 3 Goldman Sachs Capital Il 6.439%, Perpetual * 2 -
30 Coca-Cola Co/The, 2.600%. due 01/06/2050 20 0.01 150 Goldman Sachs Group Inc/The, 3.500%, due 01/04/2025 145 0.07
260 Columbia Pipehnes’ Operatm’g ColLLC, 144A, 6.036%, due 90 Goldman Sachs Group Inc/The, 4.250%, due 21/10/2025 87 0.04
15/11/2033 263 0.13 800 Goldman Sachs Group Inc/The, 0.855%, due 12/02/2026 * 743 0.37
30 Columbia Pipelines Operating Co LLC, 144A, 6.544%, due 90 Goldman Sachs Group Inc/The, 3.500%, due 16/11/2026 85 0.04
15/11/2053 31 0.02 40 Goldman Sachs Group Inc/The, 3.615%, due 15/03/2028 * 37 0.02
120 Comcast Corp, 3.300%, due 01/04/2027 113 0.06 180 Goldman Sachs Group Inc/The, 3.814%, due 23/04/2029 * 167 0.08
100 Comcast Corp, 4.150%, due 15/10/2028 96 0.05 660 Goldman Sachs Group Inc/The, 4.223%, due 01/05/2029 * 622 0.31
80 Comcast Corp, 3.400%, due 01/04/2030 73 0.04 30 Goldman Sachs Group Inc/The, 6.250%, due 01/02/2041 32 0.02
130 Comcast Corp, 4.250%, due 15/10/2030 124 0.06 260 Goldman Sachs Group Inc/The, 5.150%, due 22/05/2045 239 0.12
361 Comcast Corp, 7.050%, due 15/03/2033 412 0.20 10 Goldman Sachs Group Inc/The, 4.750%, due 21/10/2045 9 -
80 Comcast Corp, 3.900%, due 01/03/2038 68 0.03 50 Guardian Life Global Funding, 144A, 1.100%, due 23/06/2025 46 0.02
10 Comcast Corp, 3.250%, due 01/11/2039 8 - 4 Halliburton Co, 3.800%, due 15/11/2025 4 -
40 Comcast Corp, 3.750%, due 01/04/2040 33 0.02 30 Home Depot Inc/The, 2.500%, due 15/04/2027 28 0.01
20 Comcast Corp, 4.000%, due 15/08/2047 16 0.01 80 Home Depot Inc/The, 2.700%, due 15/04/2030 70 0.03
20 Comcast Corp, 3.969%, due 01/11/2047 16 0.01 60 Home Depot Inc/The, 3.250%, due 15/04/2032 53 0.03
20 Comcast Corp, 4.000%, due 01/03/2048 16 0.01 240 Home Depot Inc/The, 3.300%, due 15/04/2040 189 0.09
10 Comcast Corp, 3.999%, due 01/11/2049 8 - 20 Home Depot Inc/The, 3.900%, due 15/06/2047 16 0.01
90 Comcast Corp, 2.800%, due 15/01/2051 57 0.03 60 Home Depot Inc/The, 3.350%, due 15/04/2050 44 0.02
291 Comcast Corp, 2.887%, due 01/11/2051 187 0.09 20 Humana Inc, 4.500%, due 01/04/2025 20 0.01
54 Comcast Corp, 2.937%, due 01/11/2056 34 0.02 110 Humana Inc, 3.950%, due 15/03/2027 106 0.05
10 Comcast Corp, 4.950%, due 15/10/2058 9 - 150 Humana Inc, 3.700%, due 23/03/2029 139 0.07
20 ConocoPhillips Co, 6.950%, due 15/04/2029 22 0.01 30 Humana Inc, 2.150%, due 03/02/2032 24 0.01
90 Consolidated Edison Co of New York Inc, Series 20A, 3.350%, 50 Intel Corp, 5.125%, due 10/02/2030 50 0.02
due 01/04/2030 81 0.04 30 Intel Corp, 5.200%, due 10/02/2033 30 0.02
30 Consolidated Edison Co of New York Inc, Series 20B, 3.950%, 180 Intel Corp, 4.750%, due 25/03/2050 158 0.08
due 01/04/2050 24 0.01 20 Intel Corp, 3.050%, due 12/08/2051 13 0.01
110 Constellation Brands Inc, 4.350%, due 09/05/2027 107 0.05 210 Johnson & Johnson, 3.700%, due 01/03/2046 175 0.09
170 Continental Resources Inc/OK, 4.375%, due 15/01/2028 160 0.08 420 Johnson Controls International plc / Tyco Fire & Security
210 Continental Resources INc/OK, 144A, 5.750%, due 15/01/2031 201 0.10 Finance SCA, 1.750%, due 15/09/2030 337 0.17
140 Costco Wholesale Corp, 1.750%, due 20/04/2032 111 0.06 230 JPMorgan Chase & Co, 4.023%, due 05/12/2024 * 229 0.1
170 Coterra Energy Inc, 3.900%, due 15/05/2027 162 0.08 360 JPMorgan Chase & Co, 0.563%, due 16/02/2025 * 351 0.17
600 Coterra Energy Inc, 4.375%, due 15/03/2029 565 0.28 520 JPMorgan Chase & Co, 2.083%, due 22/04/2026 * 489 0.24
40 CVS Health Corp, 3.625%, due 01/04/2027 38 0.02 70 JPMorgan Chase & Co, 4.125%, due 15/12/2026 67 0.03
70 CVS Health Corp, 4.300%, due 25/03/2028 67 0.03 100 JPMorgan Chase & Co, 4.250%, due 01/10/2027 97 0.05
220 CVS Health Corp, 3.750%, due 01/04/2030 200 0.10 130 JPMorgan Chase & Co, 4.203%, due 23/07/2029 * 123 0.06
20 CVS Health Corp, 1.875%, due 28/02/2031 16 0.01 110 JPMorgan Chase & Co, 4.452%, due 05/12/2029 * 105 0.05
90 CVS Health Corp, 2.125%, due 15/09/2031 71 0.04 210 JPMorgan Chase & Co, 2.522%, due 22/04/2031 * 176 0.09
380 CVS Health Corp, 4.780%, due 25/03/2038 341 0.17 280 JPMorgan Chase & Co, 2.580%, due 22/04/2032 * 229 0.1
40 CVS Health Corp, 4.125%, due 01/04/2040 33 0.02 115 JPMorgan Chase & Co, 4.950%, due 01/06/2045 106 0.05
40 CVS Health Corp, 5.125%, due 20/07/2045 36 0.02 50 JPMorgan Chase & Co, 3.109%, due 22/04/2051 * 34 0.02
220 CVS Health Corp, 5.050%, due 25/03/2048 193 0.10 110 Kenvue Inc, 144A, 4.900%, due 22/03/2033 109 0.05
3 CVS Pass-Through Trust, 5.880%, due 10/01/2028 3 - 30 Kimberly-Clark Corp, 3.100%, due 26/03/2030 27 0.01
140 Deere & Co, 3.750%, due 15/04/2050 120 0.06 100 KLA Corp, 4.650%, due 15/07/2032 98 0.05
340 Delta Air Lines Inc / SkyMiles IP Ltd, 144A, 4.500%, due 340 Las Vegas Sands Corp, 3.200%, due 08/08/2024 329 0.16
20/10/2025 333 0.16 20 Las Vegas Sands Corp, 2.900%, due 25/06/2025 19 0.01
190 Delta Air Lines Inc / SkyMiles IP Ltd, 144A, 4.750%, due 70 Lowe's Cos Inc, 1.700%, due 15/09/2028 60 0.03
20/10/2028 183 009 90 Lowe’s Cos Inc, 4.500%, due 15/04/2030 87 0.04
160 Devon Energy Corp, 5.850%, due 15/12/2025 161 0.08 340 Mars Inc, 144A, 3.200%, due 01/04/2030 307 0.15
18 Devon Energy Corp, 5.250%, due 15/10/2027 18 001 250 Mastercard Inc, 3.850%, due 26/03/2050 208 0.10
30 Devon Energy Corp, 4.500%, due 15/01/2030 28 0.01 50 McDonald's Corp, 3.500%, due 01/07/2027 48 0.02
40 Devon Energy Corp, 5.600%, due 15/07/2041 37 0.02 30 McDonald’s Corp, 3.800%, due 01/04/2028 29 0.01
70 Devon Energy Corp, 4.750%, due 15/05/2042 58 0.03 60 McDonald's Corp, 2.125%, due 01/03/2030 51 0.03
300 Devon Energy Corp, 5.000%, due 15/06/2045 257 0.13 80 McDonald's Corp, 3.600%, due 01/07/2030 74 0.04
260 Diamondback Energy Inc, 3.500%, due 01/12/2029 235 0.12 220 McDonald's Corp, 4.875%, due 09/12/2045 203 0.10
30 Diamondback Energy Inc, 3.125%, due 24/03/2031 26 0.01 20 McDonald's Corp, 3.625%, due 01/09/2049 15 0.01
70 Eaton Corp, 4.150%, due 02/11/2042 61 0.03 60 McDonald's Corp, 4.200%, due 01/04/2050 50 0.02
60 Elevance Health Inc, 4.100%, due 15/05/2032 55 0.03 15 Medtronic Inc, 4.625%, due 15/03/2045 14 0.01
340 Enterprise Products Operating LLC, 4.150%, due 16/10/2028 325 0.16 130 Merck & Co Inc, 1.450%, due 24/06/2030 105 0.05
160 Enterprise Products Operating LLC, 2.800%, due 31/01/2030 139 0.07 305 MetLife Inc, 6.400%, due 15/12/2036 302 0.15
20 Enterprise Products Operating LLC, 7.550%, due 15/04/2038 23 0.01 110 Micron Technology Inc, 5.875%, due 09/02/2033 109 0.05
60 Enterprise Products Operating LLC, 5.700%, due 15/02/2042 59 0.03 20 Microsoft Corp, 2.525%, due 01/06/2050 13 0.01

The accompanying notes are an integral part of the Financial Statements
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Corporate Bonds and Notes — (continued) 50 UnitedHealth Group Inc, 4.250%, due 15/03/2043 44 0.02
United States — (continued) 40 UnitedHealth Group Inc, 4.250%, due 15/06/2048 34 0.02
150 Microsoft Corp, 2.921%, due 17/03/2052 106 0.05 20 UnitedHealth Group Inc, 4.450%, due 15/12/2048 18 0.01
20 Mid-Atlantic Interstate Transmission LLC, 144A, 4.100%, due 50 Un!tedHea\th Group Inc, 3.700%, due 15/08/2049 39 0.02
15/05/2028 19 0.01 60 UnitedHealth Group Inc, 2.900%, due 15/05/2050 40 0.02
130 Mondelez International Inc, 1.500%, due 04/05/2025 122 0.06 60 UnitedHealth Group Inc, 3.875%, due 15/08/2059 46 0.02
440 Morgan Stanley, Series |, 0.864%, due 21/10/2025 * 24 020 20 UnitedHealth Group Inc, 3.125%, due 15/05/2060 13 0.01
110 Mopyav Etaviey, 2.188%, due 28/04/2026 * 104 0.05 10 US Bancorp, Series mitn, 2.215%, due 27/01/2028 * 9 -
160 Morgan Stanley, 3.772%, due 24/01/2029 * 148 0.07 100 US Bancorp, 5.775%, due 12/06/2029 * 100 0.05
210 Morgan Stanley, 2.699%, due 22/01/2031 * 177 0.09 90 US Bancorp, 5.836%, due 12/06/2034 * 90 0.04
570 Morgan Stanley, 3.622%, due 01/04/2031 * 507 0.25 300 USAA Capital Corp, 144A, 2.125%, due 01/05/2030 248 0.12
110 MPLX LP, 4.000%, due 15/03/2028 103 0.05 40 Verizon Communications Inc, 2.625%, due 15/08/2026 37 0.02
100 MPLX LP, 4.500%, due 15/04/2038 85 0.04 40 Verizon Communications Inc, 4.125%, due 16/03/2027 39 0.02
40 MPLX LP, 5.200%, due 01/03/2047 34 0.02 100 Verizon Communications Inc, 2.100%, due 22/03/2028 87 0.04
60 MPLX LP. 5.200%, due 01/12/2047 52 0.03 225 Verizon Communications Inc, 4.329%, due 21/09/2028 216 0.1
50 MPLX LP, 4.700%, due 15/04/2048 40 0.02 100 Verizon Communications Inc, 3.875%, due 08/02/2029 93 0.05
140 New York Life Global Funding, 144A, 0.950%, due 24/06/2025 129 0.06 100 Verizon Communications Inc, 3.150%, due 22/03/2030 88 0.04
140 NIKE Inc, 2.850%, due 27/03/2030 125 0.06 296 Verizon Communications Inc, 2.550%, due 21/03/2031 244 0.12
60 NIKE Inc, 3.250%, due 27/03/2040 48 0.02 310 Verizon Communications Inc, 4.500%, due 10/08/2033 287 0.14
10 NIKE Inc, 3.375%, due 27/03/2050 8 - 60 Verizon Communications Inc, 4.400%, due 01/11/2034 54 0.03
270 NVIDIA Corp, 3.500%, due 01/04/2040 225 0.1 20 Verizon Communications Inc, 5.250%, due 16/03/2037 20 0.01
110 NVIDIA Corp, 3.700%, due 01/04/2060 88 0.04 210 Verizon Communications Inc, 2.650%, due 20/11/2040 140 0.07
50 ONEOK Inc, 5.550%, due 01/11/2026 50 0.02 30 Verizon Communications Inc, 3.400%, due 22/03/2041 22 0.01
60 ONEOK Inc, 5.800%, due 01/11/2030 60 0.03 70 Verizon Communications Inc, 4.125%, due 15/08/2046 56 0.03
140 ONEOK Inc, 6.050%, due 01/09/2033 141 0.07 70 Verizon Communications Inc, 4.862%, due 21/08/2046 62 0.03
180 ONEOK Inc, 6.625%, due 01/09/2053 182 0.09 80 Verizon Communications Inc, 4.000%, due 22/03/2050 61 0.03
210 Oracle Corp, 1.650%, due 25/03/2026 191 0.09 10 Verizon Communications Inc, 2.875%, due 20/11/2050 6 -
50 Oracle Corp, 4.650%, due 06/05/2030 48 0.02 30 VisaInc, 3.150%, due 14/12/2025 29 0.01
340 Oracle Corp, 2.875%, due 25/03/2031 287 0.14 70 VisaInc, 4.300%, due 14/12/2045 63 0.03
60 Otis Worldwide Corp, 2.056%, due 05/04/2025 57 0.03 50 Visalnc, 3.650%, due 15/09/2047 M1 0.02
50 Pacific Gas and Electric Co, 2.100%, due 01/08/2027 43 0.02 30 Walmart Inc, 1.800%, due 22/09/2031 25 0.01
150 Pacific Gas and Electric Co, 2.500%, due 01/02/2031 17 0.06 20 Walt Disney Co/The, 6.650%, due 15/11/2037 23 0.01
20 Pacific Gas and Electric Co, 3.300%, due 01/08/2040 13 0.01 60 Warnermedia Holdings Inc, 6.412%, due 15/03/2026 60 0.03
30 Pacific Gas and Electric Co, 3.500%, due 01/08/2050 19 0.01 30 Warnermedia Holdings Inc, 3.755%, due 15/03/2027 28 0.01
60 PayPal Holdings Inc, 4.400%, due 01/06/2032 57 0.03 60 Warnermedia Holdings Inc, 4.054%, due 15/03/2029 55 0.03
40 PepsiCo Inc, 1.625%, due 01/05/2030 33 0.02 270 Warnermedia Holdings Inc, 4.279%, due 15/03/2032 238 0.12
40 PepsiCo Inc, 2.875%, due 15/10/2049 28 0.01 20 Warnermedia Holdings Inc, 5.050%, due 15/03/2042 16 0.01
250 Pfizer Inc, 2.625%, due 01/04/2030 220 0.11 60 Warnermedia Holdings Inc, 5.141%, due 15/03/2052 48 0.02
90 Pfizer Inc, 1.700%, due 28/05/2030 74 0.04 61 Wells Fargo & Co, 4.480%, due 16/01/2024 61 0.03
230 Pfizer Inc, 2.550%, due 28/05/2040 165 0.08 90 Wells Fargo & Co, 2.188%, due 30/04/2026 * 85 0.04
110 Pfizer Inc, 2.700%, due 28/05/2050 75 0.04 50 Wells Fargo & Co, 4.100%, due 03/06/2026 48 0.02
30 Pioneer Natural Resources Co, 1.125%, due 15/01/2026 27 0.01 30 Wells Fargo & Co, 3.000%, due 23/10/2026 28 0.01
100 Pioneer Natural Resources Co, 1.900%, due 15/08/2030 81 0.04 430 Wells Fargo & Co, 4.300%, due 22/07/2027 412 0.20
230 Pioneer Natural Resources Co, 2.150%, due 15/01/2031 187 0.09 60 Wells Fargo & Co, 2.393%, due 02/06/2028 * 53 0.03
40 PNC Financial Services Group Inc/The, 5.812%, due 10 Wells Fargo & Co, 4.150%, due 24/01/2029 9 -
12/06/2026 * 40 0.02 100 Wells Fargo & Co, 5.574%, due 25/07/2029 * 100 0.05
200 PNC Financial Services Group Inc/The, 5.582%, due 130 Wells Fargo & Co, 2.879%, due 30/10/2030 * m 0.06
12/06/2029 * 198 0.10 120 Wells Fargo & Co, 4.478%, due 04/04/2031 * 112 0.06
70 Principal Life Global Funding II, 144A, 1.250%, due 23/06/2025 65 0.03 220 Wells Fargo & Co, 3.350%, due 02/03/2033 * 185 0.09
90 Procter & Gamble Co/The, 3.000%, due 25/03/2030 82 0.04 20 Wells Fargo & Co, 4.650%, due 04/11/2044 17 0.01
460 Prologis LP, 1.250%, due 15/10/2030 355 0.17 50 Wells Fargo & Co, 4.900%, due 17/11/2045 43 0.02
130 Salesforce Inc, 3.700%, due 11/04/2028 125 0.06 430 Wells Fargo & Co, 4.400%, due 14/06/2046 341 0.17
140 Southern Natural Gas Co LLC, 8.000%, due 01/03/2032 159 0.08 200 Wells Fargo & Co, 4.750%, due 07/12/2046 166 0.08
180 Targa Resources Corp, 5.200%, due 01/07/2027 178 0.09 1,070 Wells Fargo & Co, 5.013%, due 04/04/2051 * 967 0.48
30 Targa Resources Corp, 4.950%, due 15/04/2052 24 0.01 30 Wyeth LLC, 5.950%, due 01/04/2037 32 0.02
2 Teachers Insurance & Annuity Association of America, 6.850%, 45,914 2256
due 16/12/2039 2 -
230 Tennessee Gas Pipeline Co LLC, 144A, 2.900%, due 01/03/2030 197 0.10 Total Corporate Bonds and Notes (Cost $70,767) 54,519 3171
240 Texas Instruments Inc, 2.250%, due 04/09/2029 209 0.10  Government Bonds and Notes — 26.05% (28 February 2023: 21.89%)
70 Texas Instruments Inc, 1.750%, due 04/05/2030 58 0.03  Chile —0.08% (28 February 2023: 0.12%)
70 Texas Instruments Inc, 4.150%, due 15/05/2048 61 0.03 250 Chile Government International Bond, 3.100%, due
170 The Vanguard Group Inc, 3.050%, due 22/08/2050 teo 105 0.05 22/01/2061 158 0.08
30 Time Warner Cable LLC, 6.550%, due 01/05/2037 29 0.01  Colombia — 0.33% (28 February 2023: 0.48%)
100 Time Warner Cable LLC, 5.875%, due 15/11/2040 87 0.04 220 Colombia Government International Bond, 3.125%, due
100 T-Mobile USA Inc, 3.500%, due 15/04/2025 97 0.05 15/04/2031 170 0.08
20 T-Mobile USA Inc, 3.750%, due 15/04/2027 19 0.01 260 Colombia Government International Bond, 3.250%, due
380 T-Mobile USA Inc, 3.875%, due 15/04/2030 347 0.17 22/04/2032 196 0.10
80 T-Mobile USA Inc, 2.550%, due 15/02/2031 66 0.03 400 Colombia Government International Bond, 5.625%, due
80 T-Mobile USA Inc, 2.250%, due 15/11/2031 64 0.03 26/02/2044 304 0.15
110 T-Mobile USA Inc, 3.000%, due 15/02/2041 78 0.04 670 0.33
30 T-Mobile FJSA Inc, 3.30'0%,‘due 15/02/2051 20 0.01 India — 0.20% (28 February 2023: 0.14%)
320 Transcontinental Gas Pipe Line Co LLC, 7.850%, due
01/02/2026 335 0.16 430 Export-Import Bank of India, 3.375%, due 05/08/2026 406 0.20
110 Transcontinental Gas Pipe Line Co LLC, 3.250%, due Israel — 0.34% (28 February 2023: 0.54%)
15/05/2030 97 0.05 800 Israel Government International Bond, 2.750%, due
190 Transcontinental Gas Pipe Line Co LLC, 3.950%, due 03/07/2030 698 0.34
15/05/2050 142 007" Kazakhstan — 0.09% (28 February 2023: 0.14%)
100 T'u.m F'”aT‘C'a' Corp, 6.047%, due 08/06/2027 100 0.05 200 Kazakhstan Government International Bond, 4.875%, due
330 Urion P Corp 750% o 09022070 i oo ot e
nion Pacific Corp, 3. b, due . - N
30 UnitedHealth Group Inc, 3.875%, due 15/12/2028 29 001 Mexico—0.81% (28 February 2023: 0.83%)
40 UnitedHealth Group Inc, 4.000%, due 15/05/2029 38 0.02 1,580 (’\)"8%'3572339’”’““ International Bond, 4.750%, due . 065
100 UnitedHealth Group Inc, 2.000%, due 15/05/2030 83 0.04 . . ! ’
20 UnitedHealth Group Inc, 2.300%, due 15/05/2031 17 001 420 Mexico Government International Bond, 4.400%, due
X r o ' . 12/02/2052 325 0.16
50 UnitedHealth Group Inc, 4.200%, due 15/05/2032 47 0.02
270 UnitedHealth Group Inc, 2.750%, due 15/05/2040 195 0.10 1656 081

The accompanying notes are an integral part of the Financial Statements
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Government Bonds and Notes — (continued) Purchased Options — 0.16% (28 February 2023: 0.05%)
Panama — 0.23% (28 February 2023: 0.20%) - 1-Year Mid-Curve 3 Month SOFR Futures December 2023 Put
640 Panama Government International Bond, 4.300%, due 95‘8750'.“9 15/12/2023 - Goldman Sachs 20 0.01
- 1-Year Mid-Curve 3 Month SOFR Futures December 2023 Put
29/04/2053 463 0.23
% (28 Feb 2023 0.13%) 96.00, due 15/12/2023 - Goldman Sachs 57 0.03
Peru — 0.22% (28 February 2023: 0.13% - 1-Year Mid-Curve 3 Month SOFR Futures October 2023 Put
40 Peruvian Government International Bond, 3.550%, due 97.00, due 13/10/2023 - Goldman Sachs 80 0.04
10/03/2051 29 0.01 - CME 3 Month SOFR Futures March 2024 Call 95.25, due
640 Peruvian Government International Bond, 3.600%, due 15/03/2024 - Goldman Sachs 8 -
15/01/2072 422 0.21 - CME 3 Month SOFR Futures September 2023 Call 96.00, due
451 0.22 15/09/2023 - Goldman Sachs - -
South Korea — 0.24% (28 February 2023: 0.20%) - U.S. 10 Year October 2023 Call 110.50, due 22/09/2023 -
Goldman Sachs 13 0.01
510 Korea Housing Finance Corp, 144A, 4.625%, due 24/02/2033 488 0.24 _ US. 10 Year October 2023 Call 111.00, due 22/09/2023 -
United States — 23.00% (28 February 2023: 18.58%) Goldman Sachs 9 -
440 Federal Home Loan Bank Discount Notes, zero coupon, due - U.S. 5 Year October 2023 Call 106.50, due 22/09/2023 -
12/12/2023 434 0.21 Goldman Sachs 18 0.01
640 Federal Home Loan Bank Discount Notes, zero coupon, due - U.S. 5 Year October 2023 Call 107.25, due 22/09/2023 -
02/01/2024 629 0.31 Goldman Sachs 14 0.01
640 Federal Home Loan Bank Discount Notes, zero coupon, due - U.S. Bond October 2023 Call 119.00, due 22/09/2023 -
29/01/2024 626 0.31 Goldman Sachs 39 0.02
2,160 United States Treasury Bill, zero coupon, due 03/10/2023 2,150 1.06 - U.S. Bond October 2023 Call 120.00, due 22/09/2023 -
1,400 United States Treasury Bill, zero coupon, due 12/12/2023 1,379 0.68 Goldman Sachs 15 0.01
1,760 United States Treasury Bill, zero coupon, due 26/12/2023 1,730 0.85 - U-S‘- Bond OcLober 2023 Call 121.00, due 22/09/2023 -
1,470 United States Treasury Inflation Indexed Bonds, 1.125%, due Goldman Sachs 36 0.02
15/01/2033 p 1,405 0.69 - U.S. Bond October 2023 Call 121.50, due 22/09/2023 -
20 United States Treasury Note/Bond, 2.250%, due 30/04/2024 19 0.01 Goldman Sachs 13 -
340 United States Treasury Note/Bond, 4.625%, due 28/02/2025 338 0.17 - gjd?n?ndsgiiber 2023 Call 122.00, due 22/09/2023 - . )
20 United States Treasury Note/Bond, 4.625%, due 15/03/2026 20 0.01 -
70 United States Treasury Note/Bond, 2.250%, due 31/03/2026 66 003 Jotal Purchased Options (Cost $233) 327 0.16
310 United States Treasury Note/Bond, 4.125%, due 31/10/2027 307 0.15  Credit Default Swaps — 0.17% (28 February 2023: 0.23%)
1,700 United States Treasury Note/Bond, 3.875%, due 31/12/2027 1,669 0.82  Unrealised appreciation of contracts (see below) 350 0.17
890 United States Treasury Note/Bond, 3.500%, due 31/01/2028 861 042 |ndex Swaps — 0.48% (28 February 2023: 1.66%)
i o R
10 Un!ted States Treasury Note/Bond, 4.000%, due 29/02/2028 10 Unrealised appreciation of contracts (see below) 971 0.48
50 United States Treasury Note/Bond, 3.625%, due 31/03/2028 49 0.02 . 0.15% (28 Feb, 2023: 0.23%
1,870 United States Treasury Note/Bond, 3.625%, due 31/05/2028 1,819 0y futures—0.15% (28 February 2023: 0.23%)
6,110 United States Treasury Note/Bond, 4.125%, due 31/07/2028 6,075 2.99  Unrealised appreciation of contracts (see below) 310 0.15
280 United States Treasury Note/Bond, 3.625%, due 31/03/2030 270 0.13  Total Financial Assets at fair value through profit or loss 228,705 112.40
40 United States Treasury Note/Bond, 3.500%, due 30/04/2030 38 0.02  written Options — (0.10%) (28 February 2023: (0.05%))
1,140 United States Treasury Note/Bond, 3.750%, due 31/05/2030 1,109 0.55 _ 1-Year Mid-Curve 3 Month SOFR Futures December 2023 Put
970 United States Treasury Note/Bond, 4.000%, due 31/07/2030 959 0.47 95.25, due 15/12/2023 - Goldman Sachs (12) (0.01)
3,340 United States Treasury Note/Bond, 4.125%, due 31/08/2030 3,326 1.63 - 1-Year Mid-Curve 3 Month SOFR Futures December 2023 Put
245 United States Treasury Note/Bond, 3.375%, due 15/05/2033 231 0.1 95.3750, due 15/12/2023 - Goldman Sachs (36) (0.02)
170 United States Treasury Note/Bond, 3.250%, due 15/05/2042 145 0.07 - 1-Year Mid-Curve 3 Month SOFR Futures October 2023 Put
380 United States Treasury Note/Bond, 3.875%, due 15/02/2043 354 0.17 96.25, due 13/10/2023 - Goldman Sachs (34) (0.02)
1,990 United States Treasury Note/Bond, 3.875%, due 15/05/2043 1,851 0.91 - 1-Year Mid-Curve 3 Month SOFR Futures October 2023 Put
1,500 United States Treasury Note/Bond, 4.375%, due 15/08/2043 1,496 0.74 96.50, due 13/10/2023 - Goldman Sachs (48) (0.02)
640 United States Treasury Note/Bond, 3.000%, due 15/02/2048 508 0.25 - CME 3 Month SOFR Futures March 2024 Call 96.1250, due
460 United States Treasury Note/Bond, 3.000%, due 15/02/2049 365 0.18 15/03/2024 - Goldman Sachs ® 0.0
130 United States Treasury Note/Bond, 2.875%, due 15/05/2049 101 0.05 - fyg;z’\é';;mé?g" F“t;rezseptember 2023 Call 96.75, due
3,200 United States Treasury Note/Bond, 2.000%, due 15/02/2050 2,050 1.01 Vs 10y 'N ° m;” ZEZ)CZ;C 112,00, due 277102023 - -
700 United States Treasury Note/Bond, 1.625%, due 15/11/2050 405 0.20 Cotdmon aache o all 112.00, due (14 ©01)
280 United States Treasury Note/Bond, 2.250%, due 15/02/2052 189 0.09 _ US. 10 Year November 2023 Put 107.50. due 27/10/2023 - ’
1,590 United States Treasury Note/Bond, 2.875%, due 15/05/2052 1,235 0.61 Goldman Sachs o 3) _
3,450 United States Treasury Note/Bond, 3.000%, due 15/08/2052 2,750 1.35 _~ U.S. 10 Year November 2023 Put 108.00, due 27/10/2023 -
60 United States Treasury Note/Bond, 4.000%, due 15/11/2052 58 0.03 Goldman Sachs (3) -
2,315 United States Treasury Note/Bond, 3.625%, due 15/02/2053 2,086 1.03 - U.S. 10 Year October 2023 Call 111.75, due 22/09/2023 -
8,530 United States Treasury Note/Bond, 3.625%, due 15/05/2053 7,695 3.78 Goldman Sachs 7) -
46,807 23.00 - U.S. 10 Year October 2023 Call 112.00, due 22/09/2023 -
o b - . Goldman Sachs 4 -
Uruguay — 0.51% (28 February 2023: 0.53%) - U.S. 10 Year October 2023 Call 112.50, due 22/09/2023 -
440 Uruguay Government International Bond, 4.375%, due Goldman Sachs (6) -
23/01/2031 433 0.22 - U.S. 10 Year October 2023 Put 109.00, due 22/09/2023 -
40 Uruguay Government International Bond, 5.750%, due Goldman Sachs ) -
28/10/2034 43 0.02 - USS. 5 Year October 2023 Put 105.00, due 22/09/2023 -
220 Uruguay Government International Bond, 7.625%, due Goldman Sachs (1) -
21/03/2036 267 0.13 - U.S. Bond October 2023 Call 123.00, due 22/09/2023 -
300 Uruguay Government International Bond, 5.100%, due Goldman Sachs (7) -
18/06/2050 289 0.14 - U.S. Bond October 2023 Call 124.00, due 22/09/2023 -
1,032 0.51 Goldman Sachs 9) (0.01)
Total Government Bonds and Notes (Cost $57,071) 53,008 26.05 - U.S. Bond October 2023 Put 117.00, due 22/09/2023 -
Goldman Sachs (1) -
Collective Investment Schemes — 5.29% (28 February 2023: 1.32%) Total Written Options (Cost $(171)) (195) (0.10)
10,768 Western Asset Liquidity Funds Plc - Western Asset US Dollar " "
Liquidity Fund - Class WA (Distributing) 10,768 529 Credit Default Swaps —(0.01%) (28 February 2023: (0.03%))
Total Collective Investment Schemes (Cost $10,768) 10,768 59  Unrealised depreciation of contracts (see below) 20 (0.01)
Fut — (0.07%) (28 Feb 2023: (0.14%
Total Investments at fair value through profit or loss (Cost $241,741) 226,747 111.44 utures — ( ‘A’)‘( edruary ( %)
Unrealised depreciation of contracts (see below) (152) (0.07)
Total Financial Liabilities at fair value through profit or loss (367) (0.18)
Total Financial Assets and Financial Liabilities at fair value through
profit or loss 228,338 112.22
Liabilities in Excess of Other Assets (24,862) (12.22)
Total Net Assets $203,476 100.00

The accompanying notes are an integral part of the Financial Statements
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FTGF Western Asset US Core Bond Fund

Portfolio of Investments as at 31 August 2023 — (continued)

- Amounts designated as “—" are either $0, less than $1,000, less than 1,000 shares or less than ABBREVIATIONS:
0.01%. .
Perpetual — A bond with no maturity date. Perpetual bonds are not redeemable but pay a steady
144A  Securities exempt from registration under Rule 144A of the Securities Act of 1933, as amended. stream of interest.
These securities may only be resold, in transactions exempt from registration, to qualified
institutional buyers. As at 31 August 2023, these securities amounted to $27,078,000 or 13.29% of REMIC - Real Estate Mortgage Investment Conduit.
net assets. TBA — To Be Announced.
* Variable rate security. The interest rate shown reflects the rate in effect at 31 August 2023. % of
t llliquid. . Total
) v _ v _ Analysis of Total Assets Assets
oo Security is valued in good faith at fair value by or at the discretion of the Valuation Committee.
* Securities purchased on a to-be-announced basis. Transferable securities admitted to an official exchange listing or traded on a regulated market 90.97
B The rate of interest on this type of security is tied to the Consumer Price Index (CPI)/Retail Price Index lective i h 454
(RPI). The coupon rate is the rate as of 31 August 2023. Collective investment schemes !
Financial derivative instruments 0.82
Other assets 3.67
Total Assets 100.00
Schedule of Credit Default Swaps
Notional Amount Value
Counterparty Reference Entity — Buy/Sell Protection Expiration Date (000's) (000's)
Goldman Sachs CDX.NAIG, 1.000% - Sell 20-Jun-2033 4,870 $ (20)
Goldman Sachs CDX.NA.IG, 1.000% - Sell 20-Jun-2028 22,680 350
Unrealised Appreciation of Credit Default Swaps (28 February 2023 (000%s): $304) $ 350
Unrealised Depreciation of Credit Default Swaps (28 February 2023 (000°s): $(44)) (20)
Net Appreciation of Credit Default Swaps (28 February 2023 (000's): $260) $ 330
Schedule of Index Swaps
Notional Amount Value
Counterparty Reference Entity Expiration Date (000°s) (000's)
Goldman Sachs Pay Fixed 2.500%, Receive Floating USD SOFR Compound 21-Apr-2052 559 $ 105
Goldman Sachs Pay Fixed 2.600%, Receive Floating USD SOFR Compound 15-Feb-2048 954 160
Goldman Sachs Pay Fixed 2.850%, Receive Floating USD SOFR Compound 15-Feb-2029 2,092 115
Goldman Sachs Pay Fixed 3.050%, Receive Floating USD SOFR Compound 15-Feb-2048 2,107 203
Goldman Sachs Pay Fixed 3.150%, Receive Floating USD SOFR Compound 15-May-2048 2,163 173
Goldman Sachs Pay Fixed 3.270%, Receive Floating USD SOFR Compound 30-Apr-2029 1,719 61
Goldman Sachs Pay Floating USD SOFR Compound, Receive Fixed 4.000% 29-Feb-2028 6,950 4
Goldman Sachs Pay Floating USD SOFR Compound, Receive Fixed 4.180% 29-Feb-2028 19,990 150
Unrealised Appreciation of Index Swaps (28 February 2023 (000's): $2,192) $ 971
Unrealised Depreciation of Index Swaps (28 February 2023 (000's): $(2)) -
Net Appreciation of Index Swaps (28 February 2023 (0007s): $2,190) $ 971
Schedule of Futures Contracts
Unrealised
Appreciation/
(Depreciation)
Notional Value of Contracts
Counterparty Nominal Value (000's) (000s)
3 Month SOFR Index December 2023 Goldman Sachs (115) $ (27,197) $ 165
3 Month SOFR Index December 2024 Goldman Sachs 70 16,770 2
3 Month SOFR Index December 2025 Goldman Sachs 29 6,990 9
3 Month SOFR Index June 2023 Goldman Sachs 1 237 (5)
U.S. 10 Year Note (CBT) December 2023 Goldman Sachs (50) (5,552) (44)
U.S. 10 Year Ultra Note December 2023 Goldman Sachs (15) (1,742) (26)
U.S. 2 Year Note (CBT) December 2023 Goldman Sachs 56 11,413 36
U.S. 5 Year Note (CBT) December 2023 Goldman Sachs (100) (10,692) (72)
U.S. Long Bond (CBT) December 2023 Goldman Sachs (8) (973) (5
U.S. Ultra Bond (CBT) December 2023 Goldman Sachs 37 4,790 98
Unrealised Appreciation of Futures Contracts (28 February 2023 (000%): $303) $ 310
Unrealised Depreciation of Futures Contracts (28 February 2023 (000’s): $(180)) (152)
Net Appreciation of Futures Contracts (28 February 2023 (000%): $123) $ 158

The accompanying notes are an integral part of the Financial Statements
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Portfolio of Investments as at 31 August 2023

31 August 2023

% of % of
Face Value Net Face Value Net
Value (000s) Asset  Value (000's) Asset
(000°s) $ Value (000's) $ Value
Asset-Backed Securities — 6.25% (28 February 2023: 6.51%) 1,095 Structured Asset Investment Loan Trust 2005-HE1, Series
640 ABBSL CLO 4 Ltd, Series 2023 4A, Class A, 144A, 6.957%, 2005 HEY, Class M2, 6.149%, due 25/07/2035 * 1,017 010
due 20/04/2036 * 643 0.06 Total Asset-Backed Securities (Cost $68,053) 62,530 6.25
107 Aegis Asset Backed Sec CIOTP Mort Pass I/hrdCerts Series Mortgage-Backed Securities — 40.85% (28 February 2023: 32.48%)
2003-3, Series 2003 3, Class M2, 7.904%, due 25/01/2034 o8 0.01 54 Alternative Loan Trust 2005-14, Series 2005 14, Class 2A2,
: 5.679%, due 25/05/2035 * 39 -
3,060 Ameriquest Mortgage Securities Inc Asset-Backed Pass- A’.’ ue .
Through Ctfs Ser 2005-R8, Series 2005 R8, Class M4, 190 Alternative Loan Trust 2005-56, Series 2005 56, Class 4A1,
6.299%, due 25/10/2035 * 2,944 029 6.049%, due 25/11/2035 * 7 002
IS ' ' 37 Alternative Loan Trust 2006-18CB, Series 2006 18CB, Class
2,500 Apidos CLO XXXVII, Series 2021 37A, Class A, 144A, g g
6.%37%, due 22/10/2034 * 2,484 0.25 A6, 6.882%, due 25/07/2036 * 31 -
2,390 BankAmerica Manufactured Housing Contract Trust, Series 3.660 /;Rslg'ééozz-cqiszoéié;;n’es 2022 CRE7, Class A, 144, 3,659 0.37
1996 1, Class B1, 7.875%, due 10/10/2026 76 0.01 097 BAMLLOr% ;EM‘C et 2016.RRGG10. Series 2016 GG10 ' :
. e-| rus | , Series 0
1500 ?ﬂ?;‘g’;ﬂ&iLguiof;/gwb;gégefes 2021 1A, Class A, 1 g2 o015 Class AJA, 144A, 5.810%, due 10/08/2045 * 216 0.02
- : . ! ' 2,034 Banc of America Funding 2014-R2 Trust, Series 2014 R2
1,000 BCRED MML CLO 2022-1 LL 2022 1A, Class Al ' ; v
: 14C14A 6,976"/5 gue 20/04/28'3?1@5 v Class AT, 073 0.10 Class 2A2, 144A, 5.645%, due 26/05/2037 * 1787 0.18
1740 Cayuéa park CLO Ltd, Series 2020 1A, Class AR, 144A 780 BANK 2017-BNK7, Series 2017 BNK7, Class A5, 3.435%,
6.690%, due 17/07/2034 * 1,727 017 due 15/09/2060 ) , 719 0.07
13 ContiMortgage Home Equity Loan Trust 1999-1, Series 1999 12,085 CBJANTSZ/SQZZ-(?QOKZ' Series 2017 BNK7, Class XA, 0.850%, 266 003
1, Class B, 9.000%, due 25/04/2030 16 - ue ) 5 :
2,628 Countrywide Asset-Backed Certificates, Series 2004 3, Class 1,500 2AN’1<52/?1/82’&’;‘1K15' Series 2018 BN15, Class B, 4.814%, 1307 013
1A, 5:849%, due 25/08/2034 1 2,486 025 2,570 B;ECRE Trust 2015-GTP, Series 2015 GTP, Class E, 144A, ' '
! ) . rus - , Series ’ ass &, v
845 ZD%gqizte(rjE?;8§$155%5?ene5 2021 1A, Class A23, 144A, o1 007 4.715%, due 10/08/2033 * 1892 019
2,713 Educational Funding Co LLC/The, Series 2006 1A, Class A3 254 Bear Stearns Mortgage Funding Trust 2007-AR1, Series 2007
T 44A. 5.963%, due 25/04/2033 * ' ' 1.861 0.19 ART, Class 1A1, 5.589%, due 25/01/2037 * 220 0.02
2,672 Encore Credit Receivables Trust 2005-3, Series 2005 3, Class 560 Benchmarl; 2018-B1 Mortgage*Trust, Series 2018 B1, Class
MS, 6.389%, due 25/10/2035 * 2,470 0.25 AS, 3.666%, due 15/01/2051 512 0.05
179 Fannie Mae Grantor Trust 2017-T1, Series 2017 T1, Class A, 3,100 BXP Trust 2017-CQHP, Series 2017 CQHP, Class A, 1444,
2.898%, due 25/06/2027 165 0.02 6.208%, due 15/11/2034 2,961 030
8,581 Fieldstone Mortgage Investment Trust Series 2005-2, Series 51 EIHL h?lzrztgzéggol;a;s—zhroggsf;oz/uzségé)gsﬁ, Series 2005 3, 16
2005 2, Class M3, 6.209%, due 25/12/2035 * 7,428 0.74 200 C‘?SS - o I“,\: e st 2015-GC27 Ser -
185 F M Pass-Th h ifi FRESR itigroup Commercial Mortgage Trus - , Series
ngff_'gRofcsset:i‘g;Bﬁd7 o1 Ci Ageg'(;g;: dues 2015 GC27, Class AS, 3.571%, due 10/02/2048 285 0.03
25/11/2027 ' ' ' 172 0.02 72,508 Citigroup Commercial Mortgage Trust 2016-C3, Series 2016
640 Golub Capital Partners CLO 66B Ltd, Series 2023 66A, Class C?f Class XA, 1.121%, due 15/11/2049 * 1,786 0.18
A, 144A 6.926%. due 25/04/2036 * 641 0.06 8,968 Citigroup Mortgage Loan Trust 2006-AR6, Series 2006 AR6,
2,450 GoodLeap Sustainable Home Solutions Trust 2021-4, Series Class 2A4, 5.869%, due 25/09/2036 * X 2812 0.28
2021 4GS, Class A, 144A, 1.930%, due 20/07/2048 1,845 0.18 20 COMM 2013*§CRE12 Mortgage Trust, Series 2013 CR12,
* B
3,226 Loanpal Solar Loan 2021-1 Ltd, Series 2021 1GS, Class A, Class B, 4.762%, due 10/10/2046 . 15
144A, 2.290%, due 20/01/2048 2,389 0.24 10 COMM 2013-CCRE12 Mortgage Trust, Series 2013 CR12,
* .
1,264 Long Beach Mortgage Loan Trust 2004-1, Series 2004 1, Class C, 5.124%, due 10/10/2046 X 4
Class M1, 6.179%, due 25/02/2034 * 1216 0.12 340 COMM 2013-CCRE6 Mortgage Trust, Series 2013 CR6,
2,000 Magnetite XIV-R Ltd, Series 2015 14RA, Class A2, 144A, Class B, 144A, 3.397%, due 10/03/2046 289 0.03
6.692%, due 18/10/2031 * 2000 0.20 610 COMM 2015-CCRE22 Mortgage Trust, Series 2015 CR22,
1,757 Magnolia Finance, 8.205%, due 09/08/2024 1,698 0.17 Class A4, 3.048%, due 10/03/2048 587 0.06
3,113 MF1 2021-FL6 Ltd, Series 2021 FL6, Class A, 144A, 6.526%, 90 COMM 2015-DC1 Mortgage Trust, Series 2015 DCT, Class
due 16/07/2036 * 3,055 030 B, 4.035%, due 10/02/2048 77 0.01
3,319 Mosaic Solar Loan Trust 2021-3, Series 2021 3A, Class B, 70 Eoyg;$1Z’DCJO%EZ%ZQ;IMSL Series 2015 DC1, Class 8 001
144, 1.920%, due 20/06/2052 2,380 0.24 + 44387, due :
3,000 National Collegiate Il Commutation Trust, Series 2005 AR15, 1:450 i?’\g'\gozgs-go1’\37(;;?;3;0TMSL Series 2015 PCT, Class 1395 014
Class AR15, 0.000%, due 01/06/2045 337 0.03 e i’A ue s euritios Trust 2019-807. Series 2019 ' :
. n onnecticu venue >ecurities Irust - , Series
3,300 g‘ag%”S?BCOSH??SSEZ Sé‘:gezng/éﬁigozgsl 2006-3, Series 2006 5503 025 RO7, Class 1M2, 144A, 7.502%, due 25/10/2039 * 77 001
y . ! ) ! ’ 1,620 Connecticut Avenue Securities Trust 2023-R05, Series 2023
2,000 Nelnet Student Loan Trust 2014-2, Series 2014 2A, Class B ' '
' 12;: . 9“0;}” 5322%6/2041 ", Oeres - s B 1890 019 ROS, Class 1M2, 144A, 8.396%, due 25/06/2043 * 1,650 0.16
- ' . ' ' 560 Connecticut Avenue Securities Trust 2023-R06, Series 2023
| ,
2,000 ?;be:'gi ie’ﬂiZL%ag7%fZ‘SZfec1Z/g/;tgéssi”es 2021 1989 0.20 RO6, Class 1M2, 1444, 7.988%, due 25/07/2043 * 564 0.06
i o . . ' ’ 500 CSAIL 2015-C1 Commercial Mortgage Trust, Series 2015
1,500 g%esggaélaec!‘;ﬁ&;g;{ozo 104, Class AR, 1444, 1 480 015 C1, Class AS, 3.791%, due 15/04/2050 * 459 0.05
y L . ' ' 1,050 CSMC 2014-USA OA LLC, Series 2014 USA, Class A2, 144A,
Trails Clo XI 2021 1A, Class A, 144A . ] ) , ,
635 g;e;g% raézecz%/o'wsze(;';j 20 v Class A, 144A, 628 0.06 3.953%, due 15/09/2037 917 0.09
1,123 Option One Mortgage Loan Trust 2007-FXD1, Series 2007 140 253“7"3C1V2034'U155A/O%/A25L3C7' Series 2014 USA, Class E, 1444, o .
FXD1, Class 1A1, 5.866%, due 25/01/2037 901 0.09 -5/5%, due v :
253 Origen Manufactured Housing Contract Trust 2006-A, Series 5170 2531\7/I;/ZO;4-U155A/0%/A2(L)L3C7, series 2014 USA, Class F, 1444, 2,033 0.20
2006 A, Class A2, 6.675%, due 15/10/2037 * 230 0.02 1960 Covte ;'(”‘;ERPU st Series 2017 RPLY. Class M2, 1444 ' :
1,000 Point Au Roche Park CLO Ltd, Series 2021 1A, Class A, . - Tust, >eries - Class Ms, .
144A, 6.668%, due 20/07/2034 * 989 0.10 2.963%, due 25/07/2057 1,454 0.15
3,004 RASC Series 2007-KS1 Trust, Series 2007 KS1, Class Ad, 2,360 CSMC 2021-NQMS, Series 2021 NQMS, Class A1, 144A,
5.649%, due 25/01/2037 * 2,766 028 1.841%, due 25/10/2066 1,959 020
1,859 Renaissance Home Equity Loan Trust 2004-1, Series 2004 1, 600 %’\7/';:41;”5;201175'/8?/(2)335;265 2017 CHOP, Class G, 144A, 553 0.06
Class AV3, 6.369%, due 25/05/2034 * 1,645 0.16 /947, due , :
2,565 SLM Private Education Loan Trust 2010-C, Series 2010 C, 11680 DBCS 205107638%M"?gggfzg;zt;se”es 2017 BBG, Class A, o6t 017
Class A5, 144A, 10.175%, due 15/10/2041 * 2,715 0.27 150 Detecho rt “es e e Mort Loan Trust ' :
. . N eutscne Viortgage securities Inc Mortgage Loan Irus’
192 SMB Private Fducation Loan Trust 20142, Series 2014 A, 192 002 Series 2006-PR1, Series 2006 PRI, Class 3AF1, 144A,
.' P : 5.705%, due 15/04/2036 * 134 0.01
2 SMB Private Education Loan Trust 2015-A, Series 2015 A, N o, due o
Class R, 144A, 0.000%, due 15/10/2048 463 0.05 600 Fannie Mae 5Yr Pool, 4.830%, due 01/09/2028 oo 594 0.06
345 SMB Private Education Loan Trust, Series 2020 B, Class A1A, 200 Fannie Mae 5Yr Pool, 4.880%, due 01/09/2028 201 002
1444, 1.290%, due 15/07/2053 308 0.03 200 Fannie Mae 5Yr Pool, 5.340%, due 01/09/2028 < 203 0.02
1,746 Stonepeak 2021-1 ABS, Series 2021 1A, Class A, 144A,
2.675%, due 28/02/2033 1,557 0.16

The accompanying notes are an integral part of the Financial Statements
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31 August 2023

% of % of
Face Value Net Face Value Net
Value (000s) Asset  Value (000's) Asset
(000°s) $ Value (000's) $ Value
Mortgage-Backed Securities — (continued) 101 Fannie Mae Pool ‘AS6340’, 3.500%, due 01/12/2045 92 0.01
320 Fannie Mae Connecticut Avenue Securities, Series 2014 81 Fannie Mae Pool 'AS6541", 3.500%, due 01/01/2046 74 0.01
C03, Class 1M2, 8.402%, due 25/07/2024 * 326 0.03 66 Fannie Mae Pool 'AS6562’, 3.500%, due 01/01/2046 60 0.01
1,317 Fannie Mae Connecticut Avenue Securities, Series 2018 57 Fannie Mae Pool 'AS7844', 3.000%, due 01/09/2046 50 -
€03, Class 181, 9.152%, due 25/10/2030 * 1,413 0.14 190 Fannie Mae Pool ‘AS8623', 3.000%, due 01/01/2047 167 0.02
11 Fannie Mae Interest Strip 390, Class C3, 6.000%, due 127 Fannie Mae Pool 'AS8740’, 3.500%, due 01/02/2037 119 0.01
25/07/2038 2 - 730 Fannie Mae Pool ‘AS8745', 3.000%, due 01/02/2047 640 0.06
6 Fannie Mae Interest Strip 407, Class 22, 5.000%, due 18 Fannie Mae Pool ‘AT7208’, 4.000%, due 01/06/2043 17 -
25/01/2039 1 - 24 Fannie Mae Pool 'AT8394', 4.000%, due 01/06/2043 23 -
3 Fannie Mae \Fterest Strip 407, Class 23, 5.000%, due 65 Fannie Mae Pool ‘AT9637, 4.000%, due 01/07/2043 62 0.01
. iasé z:e/ 2'322 terest St 407 Class 27,5 5000%. due ! - 49 Fannie Mae Pool ‘AT9653", 4.000%, due 01/07/2043 46 -
050 p 407, +>:200%, ! ] 38 Fannie Mae Pool ‘AT9657", 4.000%, due 01/07/2043 36 -
5 Fannie Mae Interest Strip 407, Class 34, 5.000%, due 250 Fannie Mae Pool 'AU6735', 3.000%, due 01/10/2043 222 0.02
2510112038 ' ' ' ’ . 91 Fannie Mae Pool "AW0318", 4.500%, due 01/02/2044 86 0.01
15 Fannie Mae Interest Strip 407, Class 41, 6.000%, due 32 Fannie Mae Pool 'BC1509', 3.000%, due 01/08/2046 29 -
25/01/2038 3 - 90 Fannie Mae Pool ‘BC2817’, 3.000%, due 01/09/2046 79 0.01
47 Fannie Mae Interest Strip 409, Class C13, 3.500%, due 219 Fannie Mae Pool “BC9077", 3.500%, due 01/12/2046 199 0.02
25/1172041 7 . 573 Fannie Mae Pool ‘BD2455', 3.000%, due 01/01/2047 503 0.05
54 Fannie Mae Interest Strip 409, Class C18, 4.000%, due 232 Fannie Mae Pool ‘BD8104, 3.000%, due 01/10/2046 203 0.02
25/04/2042 10 - 799 Fannie Mae Pool ‘BF0104', 4.000%, due 01/02/2056 761 0.08
53 Fannie Mae Interest Strip 409, Class C2, 3.000%, due 558 Fannie Mae Pool ‘BF0163’, 5.000%, due 01/11/2046 550 0.05
25/04/2027 2 - 463 Fannie Mae Pool ‘BF0183', 4.000%, due 01/01/2057 429 0.04
53 Fannie Mae Interest Strip 409, Class C22, 4.500%, due 789 Fannie Mae Pool ‘BFO191, 4.000%, due 01/06/2057 739 0.07
25/11/2039 10 - 677 Fannie Mae Pool ‘BF0222", 4.500%, due 01/09/2057 647 0.06
644 Fannie Mae Interest Strip 427, Class C73, 3.000%, due 37 Fannie Mae Pool ‘BF0301", 4.500%, due 01/08/2058 35 _
200 i;:\fe/z,\%i o Freddie Mac, 30 year, TBA, 3.500% = 1(7)‘9‘ 8'3; 263 Fannie Mae Pool ‘BF0338, 4.500%, due 01/01/2059 251 0.02
! ' b teesite : 4,925 Fannie Mae Pool ‘BF0646', 2.500%, due 01/06/2062 3,964 0.40
700 Fannie Mae or Freddie Mac, 30 year, TBA, 4.000% 646 0.06 72 Fannie Mae Pool ‘BI2544', 3.000%, due 01/12/2037 65 0.01
1,500 Fannie Mae or Freddie Mac, 30 year, TBA, 5.000% 1,455 013 656 Fannie Mae Pool ‘BK7700', 4.500%, due 01/10/2048 635 0.06
1,500 Fannie Mae or Freddie Mac, 30 year, TBA, 2.000% = 1195 012 179 Fannie Mae Pool ‘BL2454', 3.160%, due 01/05/2029 164 0.02
300 Fannie Mae or Freddie Mac, 30 year, TBA, 2.500% 249 0.02 684 Fannie Mae Pool ‘BM1565', 3.000%, due 01/04/2047 600 0.06
e memem T m o om GEESmaSSIIG % "
’100 Fannie Mae or Freddie Mac’ 30 year‘ TBA' 6.000% =+ ’100 0.01 249 Fann!e Mae Pool 'BM4751', 3.500%, due 01/03/2043 230 0.02
6 o o e 745000 6.000% e 011012095 . ' 356 Fannie Mae Pool ‘BM4897', 3.500%, due 01/12/2046 328 0.03
B e Dol 843997 6.018% du 0171172095 * . ) 184 Fannie Mae Pool ‘BM6623', 2.500%, due 01/10/2050 149 0.01
e e aea915" 6 247% e 01/03/2096 = p ) 577 Fannie Mae Pool ‘BM6898", 2.149%, due 01/02/2032 * 472 0.05
307 Fannie Moo Pool “890608" 4 500% due 01/10/2044 o1 005 184 Fannie Mae Pool ‘BM6912’, 2.500%, due 01/01/2052 149 0.01
. B S ennos ’ 290 Fannie Mae Pool ‘BN1623’, 4.500%, due 01/11/2048 280 0.03
116 Fannie Mae Pool ‘890827, 3.500%, due 01/12/2037 108 0.01 942 Fannie Mae Pool ‘BN3898', 4.500%, due 01/12/2048 909 0.09
13 Fannie Mae Pool 1995072, 5.500%, due 01/08/2038 4 . 109 Fannie Mae Pool ‘BO1858', 3.000%, due 01/08/2049 %6 0.01
32 Fannie Mas Pool 'ABI683', 4.000%, due D1/06/2043 30 . 79 Fannie Mae Pool ‘BP3484', 2.500%, due 01/06/2051 66 001
29 Fannie Mae Pool "AE0758", 7.000%, due 01/02/2039 30 ) 382 Fannie Mae Pool “BQ3331°, 2.000%, due 01/08/2050 308 0.03
26 Fannie Mae Pool "AK8441", 4.000%, due 01/04/2042 2 X 515 Fannie Mae Pool ‘BQ4926', 2.000%, due 01/10/2050 413 0.04
319 Fannie Mae Pool ‘AL3024", 3.500%, due 01/01/2043 292 0.03 ’ , !
! ; 5 ! 240 Fannie Mae Pool ‘BQ5876', 2.500%, due 01/11/2050 202 0.02
31 Fannie Mae Pool "AL3026, 3.500%, due 01/12/2042 29 ) 96 Fannie Mae Pool 'BQ7435', 2.500%, due 01/09/2051 79 0.01
2 otk s, vz N e 5o
66 Fannie Mae Pool ‘AL9397", 3.000%, due 01/10/2046 58 0.01 322 Fannie Mae Pool 'BR100T', 2.500%, due 01/05/2051 272 0.03
190 e e ool ‘ALOS46 3.500% e O1/11/208 I 003 246 Fannie Mae Pool ‘BR1823", 2.000%, due 01/01/2051 197 0.02
! ) EbGeessd : 224 Fannie Mae Pool ‘BR2641", 2.000%, due 01/02/2051 182 0.02
299 Fannie Mae Pool "AL9631", 3.000 o due 01/12/2046 263 0.03 364 Fannie Mae Pool ‘BR2643", 2.000%, due 01/02/2051 294 0.03
80 Fannie Mae Pool"AM3347', 3.310%, due 01/05/2033 3 0.01 141 Fannie Mae Pool ‘BR2644’, 2.000%, due 01/02/2051 14 0.01
ot S RN ) et e
B o e ANAGTT 3000 S o 02/3000 o 001 379 Fannie Mae Pool “BR3257", 2.000%, due 01/02/2051 310 0.03
! ' ' 228 Fannie Mae Pool ‘BR3286", 2.000%, due 01/03/2051 184 0.02
114 Fannie Mae Pool ‘AN4927", 3.450%, due 01/03/2029 106 0.01 31 Fannie Mo Pool BRA0SS 2.000%. dus 01/00/2081 o 005
135 Fannie Mae Pool ‘AN5386', 3.250%, due 01/05/2029 125 0.01 . o ’ !
O e ool AR I 11" 4.000% due 01052042 . ' 535 Fannie Mae Pool 'BR4052', 2.000%, due 01/02/2051 428 0.04
19 Fannio Mae Pool "AOB08E" 4.000%. due 01/06/2042 I . 245 Fannie Mae Pool ‘BRA00', 2.000%, due 01/03/2051 19 0.02
o P e AGSESY 4.000%. She O1/0a204s . ) 218 Fannie Mae Pool ‘BR4722', 2.000%, due 01/03/2051 176 0.02
14 Farmie Mo Pacl "APOGS2". 4.000%  due 01/07/2049 bt ] 161 Fannie Mae Pool ‘BR4753', 2.000%, due 01/03/2051 130 0.01
15 Fannie Mo Pool "AP2530" 4.000%. due 01/08/2042 " ) 284 Fannie Mae Pool ‘BR4756', 2.000%, due 01/03/2051 229 0.02
o o e APATIO' 35009  dhe 0110812040 P ) 158 Fannie Mae Pool ‘BR5487", 2.000%, due 01/03/2051 127 0.01
233 Fannie Mae Pool "AP4781", 3.000%, due 01/09/2042 206 0.02 322 Fannie Mae Pool 'BR5587', 2.000%, due 01/03/2051 260 0.03
23 Fannie Mae Pool ’AP4903” 4‘000%’ due 01/09/2042 2 ) 155 Fann!e Mae Pool ‘BR5589’, 2.000%, due 01/03/2051 124 0.01
e e e AP7305 4.0005%. e 01/08/2002 o ) 407 Fannie Mae Pool “BR5633", 2.000%, due 01/03/2051 329 0.03
! i ' 246 Fannie Mae Pool ‘BR6462", 2.000%, due 01/03/2051 197 0.02
14 Fannie Mae Pool 'AP8229', 4.000%, due 01/10/2042 13 - 77 Fannie Mae Pool ‘BR6515", 2.000%, due 01/04/2051 63 0.01
55 Fannie Mae Pool ‘AP9766', 4.000%, due 01/10/2042 52 0.01 . o ! !
o P Mo ol APOBE2" 4.000%. dhe 01/10/2042 e ' 76 Fannie Mae Pool ‘BR7744', 2.000%, due 01/04/2051 62 0.01
16 Fannie Mae Pool ‘AQO100:, 41000%" due 01/10/2042 15 . 221 Fann!e Mae Pool '‘BR7745’, 2.000%, due 01/04/2051 179 0.02
54 Fannic Moo Podl "AQ1641" 4.000% due 01/10/2042 5 ) 80 Fannie Mae Pool ‘BR8478', 2.000%, due 01/04/2051 65 0.01
16 Fanmie Moe Pusl "AQ3599" 4.000%. due 01/11/2042 s ) 152 Fannie Mae Pool ‘BRE518', 2.000%, due 01/04/2051 123 0.01
21 Fanmie Moe Pool ‘AGAGTS' 4.000% e 01/06/2043 I ) 100 Fannie Mae Pool ‘BS5233', 3.520%, due 01/06/2032 91 0.01
16 Fanie Moe Pusl "AQA080" 4 000%. due 01/06/2043 s ) 100 Fannie Mae Pool ‘BS5754", 3.900%, due 01/06/2032 93 0.01
28 Fannie Mo Pool ‘AQASSS'4.000% . due 01/12/2042 I ] 100 Fannie Mae Pool ‘BS5808, 3.830%, due 01/07/2032 93 0.01
22 Fannie Mae Pool ‘AQS137". 4.000%. due 01/11/2042 o ) 100 Fannie Mae Pool ‘BS5955', 3.730%, due 01/06/2032 92 0.01
10 Fannie Moas Pool "AQ7005" 4.000%. due 01/12/2042 o ) 98 Fannie Mae Pool ‘BS5964', 3.670%, due 01/06/2032 91 0.01
54 Fannie Mae Pool ‘AQ7082, 4.000%, due 01/01/2043 51 0.01 100 Fannie Mae Pool 'BS6002', 3.560%, due 01/07/2032 o 001
109 Fannie Mae Pool ‘AR7399", 3.000%, due 01/06/2043 9% 0.01 98 Fannie Mae Pool 'BS6023', 3.860%, due 01/07/2032 92 001
259 Fannie Mae Pool “ASO038", 3.000%, due 01/07/2043 230 0.02 100 Fannie Mae Pool 'BS6084', 4.185%, due 01/07/2032 % 0.01
! ' ' 99 Fannie Mae Pool 'BS6103', 4.060%, due 01/07/2032 93 0.01
23 Fannie Mae Pool "AS0070", 4.000%, due 01/08/2043 22 - 100 Fannie Mae Pool ‘BS6130", 4.130%, due 01/07/2032 95 0.01
83 Fannie Mae Pool 'AS3253’, 4.000%, due 01/09/2044 78 0.01 . . ! !
52 Fannie Mo Pool ‘ASA2T1" 4.500% o 0110112045 o ' 98 Fannie Mae Pool 856147 3.880%, due 01/07/2032 92 0.01
55 Fannie Mae Pool ‘ASA347".4.000%. due 01/01/2045 % . 100 Fannie Mae Pool ‘BS6169', 4.110%, due 01/07/2032 95 0.01
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Portfolio of Investments as at 31 August 2023 — (continued)

% of % of

Face Value Net Face Value Net
Value (000s) Asset  Value (000's) Asset
(000°s) $ Value (000's) $ Value
Mortgage-Backed Securities — (continued) 872 Fannie Mae Pool 'FM3123', 2.500%, due 01/03/2038 783 0.08
100 Fannie Mae Pool ‘BS6188', 4.340%, due 01/07/2032 97 0.01 172 Fannie Mae Pool 'FM3158’, 4.000%, due 01/11/2048 161 0.02
200 Fannie Mae Pool ‘BS6215, 3.840%, due 01/07/2032 186 0.02 74 Fannie Mae Pool 'FM3542', 4.000%, due 01/05/2049 70 0.01
300 Fannie Mae Pool ‘BS6565". 3.740%, due 01/09/2032 276 0.03 265 Fannie Mae Pool 'FM3572', 4.500%, due 01/09/2049 256 0.03
300 Fannie Mae Pool ‘BS6894", 4.410%, due 01/12/2032 290 0.03 2,583 Fannie Mae Pool ‘FM3773’, 3.500%, due 01/11/2048 2,352 0.24
300 Fannie Mae Pool ‘BS6896-. 4.370%, due 01/11/2032 590 0.03 435 Fannie Mae Pool ‘FM4252", 2.000%, due 01/09/2050 348 0.03
100 Fannie Mae Pool ‘BS6914". 4.440%. due 01/11/2032 s 001 276 Fannie Mae Pool ‘FM4737", 3.500%, due 01/09/2050 250 0.02
99 Fannie Mae Pool ‘BS7424". 4.940%, due 01/12/2032 % 001 96 Fannie Mae Pool ‘FM5280", 3.500%, due 01/10/2050 87 0.01
900 Fannie Mae Pool ‘BS7531°. 4.360%. due 01/02/2033 67 0.09 186 Fannie Mae Pool 'FM5743', 2.500%, due 01/02/2051 157 0.02
300 Fannie Mae Pool ‘BS7599", 4.420%, due 01/03/2033 290 0.03 47 Fannie Mae Pool 'FM5754', 3.500%, due 01/03/2037 45 -
320 Fannie Mae Pool ‘BS7657". 5.080%, due 01/01/2033 35 0.03 446 Fannie Mae Pool ‘FM5783', 3.000%, due 01/06/2038 411 0.04
300 Fannie Mae Pool ‘BS7752", 4.310%, due 01/02/2030 591 0.03 233 Fannie Mae Pool ‘FM5904’, 2.500%, due 01/02/2051 196 0.02
200 Fannie Mae Pool ‘857753 4.310%. due 01/02/2030 104 0.02 482 Fannie Mae Pool 'FM5944’, 2.500%, due 01/01/2051 403 0.04
200 Fannie Mae Pool ‘BS8162, 4.480%, due 01/05/2033 195 0.02 100 Fannie Mae Pool 'FM6015", 3.500%, due 01/08/2039 94 0.01
200 Fannie Mae Pool ‘BS8410" 4.740%. due 01/06/2030 196 0.0 393 Fannie Mae Pool "FM6134’, 3.000%, due 01/03/2040 357 0.04
100 Fannie Mae Pool ‘BS9106', 5.350%, due 01/07/2033 101 0.01 304 Fannie Mae Pool 'FM6460’, 2.500%, due 01/03/2051 256 0.03
249 Fannie Mae Pool ‘BT0846". 2.500%, due 01/07/2051 208 0.02 2,430 Fannie Mae Pool 'FM6597", 2.000%, due 01/03/2041 2,034 0.20
190 Fannie Mae Pool ‘BT0OS72". 2.500%. due 01/05/2051 153 002 230 Fannie Mae Pool ‘FM7100", 3.500%, due 01/06/2050 209 0.02
345 Fannie Mae Pool ‘BT3244, 2.500%, due 01/07/2051 289 0.03 94 Fannie Mae Pool 'FM7141', 4.000%, due 01/02/2047 89 0.01
86 Fannic Mae Pool ‘BT3270". 2.500%. due 01/08/2051 7 001 411 Fannie Mae Pool ‘FM7675', 2.500%, due 01/06/2051 345 0.03
176 Fannie Mae Pool ‘BT3290". 2.500%. due 01/08/2051 147 001 169 Fannie Mae Pool ‘FM7676', 2.500%, due 01/06/2051 142 0.01
165 Fannie Mae Pool ‘BT3303', 2.500%, due 01/08/2051 138 0.01 80 Fannie Mae Pool 'FM7727", 2.500%, due 01/06/2051 68 0.01
409 Fannie Mae Pool ‘BT5574", 2.500%. due 01/08/2051 31 0.03 796 Fannie Mae Pool ‘FM7786, 4.000%, due 01/01/2049 748 0.07
274 Fannie Mae Pool ‘BU1322". 2.500%, due 01/02/2052 228 0.02 121 Fannie Mae Pool ‘FM7796', 4.000%, due 01/06/2048 14 0.01
802 Fannie Mae Pool ‘BU1421", 3.000%, due 01/01/2052 697 0.07 79 Fannie Mae Pool ‘FM7869, 2.500%, due 01/01/2051 66 0.01
351 Fannie Mae Pool ‘BU2599'. 2.500%, due 01/01/2052 205 0.03 324 Fannie Mae Pool "FM7900", 2.500%, due 01/07/2051 272 0.03
81 Fannie Mae Pool ‘BU5925', 3.000%, due 01/12/2051 71 0.01 422 Fannie Mae Pool 'FM7910’, 2.500%, due 01/07/2051 357 0.04
02 Fannie Mae Pool ‘BUST50". 5.000%. due 01/06/2052 %0 001 333 Fannie Mae Pool ‘FM8025', 2.500%, due 01/07/2051 282 0.03
349 Fannie Mae Pool ‘BV3089'. 2.500%, due 01/02/2052 503 0.03 228 Fannie Mae Pool ‘FM8166', 3.000%, due 01/06/2051 201 0.02
189 Fannie Mae Pool ‘BV3167", 3.500%, due 01/05/2052 171 0.02 1,488 Fannie Mae Pool 'FM8576’, 3.000%, due 01/02/2050 1,310 0.13
169 Fannie Mae Pool ‘BVA142". 3.000%. due 01/03/2052 148 001 1,020 Fannie Mae Pool ‘FM8577", 3.000%, due 01/08/2051 897 0.09
179 Fannie Mae Pool ‘BV5373". 2.500%. due 01/04/2052 150 001 2,061 Fannie Mae Pool ‘FM8786", 2.500%, due 01/10/2051 1,729 0.17
171 Fannie Mae Pool 'BV5405. 4.000%. due 01/04/2052 159 0.02 202 Fannie Mae Pool 'FM8813", 3.500%, due 01/09/2051 181 0.02
627 Fannie Mae Pool ‘BVE546". 3.500%. due 01/05/2052 o8 0.06 658 Fannie Mae Pool ‘FM8864, 2.500%, due 01/10/2051 552 0.06
90 Fannie Mae Pool ‘BVO900". 4.000%. due 01/05/2052 a4 001 163 Fannie Mae Pool ‘FM8977', 2.500%, due 01/09/2051 138 0.01
390 Fannie Mac Pool ‘BX2186 4.500%. due 01/11/2052 370 004 1,036 Fannie Mae Pool 'FM9195', 2.500%, due 01/10/2051 861 0.09
84 Fannie Mae Pool ‘BX6441". 6.500%. due 01/02/2053 86 001 169 Fannie Mae Pool ‘FM9205", 2.500%, due 01/04/2051 142 0.01
297 Fannie Mae Pool ‘BX6719" 5.500%. due 01/02/2053 204 0.03 265 Fannie Mae Pool ‘FM9335', 2.500%, due 01/10/2051 221 0.02
280 Fannie Mae Pool BX7702".6.500%. due 01/02/2053 288 0.03 250 Fannie Mae Pool ‘FM9365', 3.000%, due 01/11/2051 219 0.02
292 Fannie Mae Pool ‘BX9419". 5.000%. due 01/03/2053 S84 0.03 206 Fannie Mae Pool "FM9413’, 4.000%, due 01/11/2051 191 0.02
342 Fannie Mae Pool ‘CA2047', 4.500%, due 01/07/2048 331 0.03 429 Fannie Mae Pool 'FM9441’, 2.000%, due 01/04/2051 343 0.03
595 Fannie Mae Pool ‘CA2199'. 4.500%. due 01/08/2048 s 0.06 826 Fannie Mae Pool ‘FM9464’, 3.000%, due 01/11/2051 722 0.07
504 Fannie Mae Pool ‘CA2798". 4.500%. due 01/12/2048 186 0.05 358 Fannie Mae Pool ‘FM9489', 2.000%, due 01/11/2051 286 0.03
262 Fannie Mac Pool ‘CAG819" 4.000%. due 01/12/2049 245 0.0 312 Fannie Mae Pool 'FS0024', 2.500%, due 01/09/2051 265 0.03
467 Fannie Mae Pool ‘CAS522" 4.000%. due 01/04/2050 137 0.04 781 Fannie Mae Pool 'FS0028', 2.500%, due 01/09/2051 655 0.07
451 Fannie Mae Pool ‘CA7257 2.500%. due 01/10/2050 379 004 428 Fannie Mae Pool 'FS0034', 3.000%, due 01/12/2051 375 0.04
516 Fannie Mae Pool ‘CA7531". 3.000%. due 01/10/2050 53 0.05 299 Fannie Mae Pool ‘FS0037', 3.000%, due 01/08/2051 263 0.03
1,137 Fannie Mae Pool ‘CA8779", 2.000%, due 01/02/2051 910 0.09 215 Fannie Mae Pool 'FS0067', 4.500%, due 01/09/2051 205 0.02
1,484 Fannie Mae Pool ‘CA9220", 2.000%, due 01/02/2051 1,188 0.12 600 Fannie Mae Pool 'FS0240", 3.000%, due 01/01/2052 526 0.05
78 Fannie Mae Pool ‘CA9358'. 2.500%. due 01/03/2041 cs 001 624 Fannie Mae Pool 'FS0331", 3.000%, due 01/01/2052 540 0.05
402 Fannie Mae Pool 'CBO100", 2.500%. due 01/04/2041 349 0.03 1,175 Fannie Mae Pool 'FS0349’, 2.000%, due 01/01/2052 943 0.09
160 Fannie Mae Pool ‘CB0101’, 2.500%, due 01/04/2041 139 0.01 82 Fannie Mae Pool 'FS0357', 3.000%, due 01/12/2051 72 0.01
81 Fannie Mae Pool ‘CEO114 2.500%. due 01/04/2041 0 001 264 Fannie Mae Pool ‘FS0366', 2.500%, due 01/01/2052 225 0.02
2,304 Fannie Mae Pool ‘CBO4S8'. 2.500%, due 01/05/2051 1,924 0.19 260 Fannie Mae Pool 'FS0408', 3.000%, due 01/01/2052 229 0.02
1,391 Fannie Mae Pool ‘CB0470’, 2.500%, due 01/05/2041 1,204 0.12 967 Fannie Mae Pool 'FS0424', 2.500%, due 01/01/2052 812 0.08
878 Fannie Mae Pool ‘CB1273". 2.000%. due 01/08/2051 203 007 258 Fannie Mae Pool ‘FS0434', 2.500%, due 01/11/2051 218 0.02
167 Fannie Mae Pool ‘CB1301". 2.500%. due 01/08/2051 120 001 180 Fannie Mae Pool FS0483', 3.500%, due 01/01/2052 161 0.02
257 Fannie Mae Pool ‘CB2115 2.500%, due 01/11/2041 1 0.02 993 Fannie Mae Pool 'FS0523', 2.500%, due 01/02/2052 832 0.08
3760 Fannie Mae Pool ‘CB2563" . 2.000%. due 01/01/2042 3135 031 1,359 Fannie Mae Pool ‘FS0549", 2.500%, due 01/02/2052 1,138 0.11
21423 Fannie Mae Pool ‘CB2664, 3.000%, due 01/01/2052 2,094 021 269 Fannie Mae Pool ‘FS0551", 2.500%, due 01/02/2052 226 0.02
173 Fannie Mae Pool ‘CB2680" 3.500%. due 01/01/2052 155 0.02 268 Fannie Mae Pool 'FS0582', 2.500%, due 01/02/2052 225 0.02
1,349 Fannie Mae Pool ‘CB3031", 2.500%, due 01/03/2052 1,119 0.11 279 Fannie Mae Pool 'FS0583', 2.500%, due 01/02/2052 234 0.02
742 Fannie Mae Pool ‘CB3044', 2.500%, due 01/03/2052 622 0.06 88 Fannie Mae Pool 'F50584', 2.000%, due 01/02/2052 7 0.01
729 Fannie Mae Pool ‘CB3234', 3.000%, due 01/04/2052 631 0.06 91 Fannie Mae Pool 'FS0612", 2.000%, due 01/02/2052 74 0.01
994 Fannie Mae Pool ‘CB3282", 3.500%, due 01/04/2052 890 0.09 346 Fannie Mae Pool 'FS0697', 2.500%, due 01/02/2042 297 0.03
91 Fannie Mae Pool ‘CB3386', 3.500%, due 01/04/2042 83 0.01 622 Fannie Mae Pool ‘FS0751, 3.000%, due 01/03/2052 537 0.05
912 Fannie Mae Pool ‘CB3614", 4.000%, due 01/05/2052 848 0.08 440 Fannie Mae Pool 'FS1014', 2.000%, due 01/02/2052 354 0.04
555 Fannie Mae Pool 'CB3833', 3.000%, due 01/06/2052 479 0.05 100 Fannie Mae Pool 'FS1015", 2.000%, due 01/02/2052 80 001
182 Fannie Mae Pool ‘CB3880'. 5.000%. due 01/06/2052 177 0.0 3,380 Fannie Mae Pool 'F$1074, 3.000%, due 01/03/2052 2,951 0.29
280 Fannie Mae Pool ‘CB3899'. 3.500%. due 01/06/2052 251 0.02 344 Fannie Mae Pool 'F$1104', 2.500%, due 01/11/2051 289 0.03
84 Fannie Mae Pool ‘CB4418", 5.500%, due 01/08/2052 83 0.01 265 Fannie Mae Pool 'FST111',2.500%, due 01/05/2051 222 0.02
1,399 Fannie Mae Pool ‘CB5497", 6.500%, due 01/01/2053 1,432 0.14 1,364 Fannie Mae Pool FS1112, 2.000%, due 01/03/2052 1106 011
482 Fannie Mae Pool ‘CB5892", 4.500%, due 01/03/2053 457 0.05 520 Fannie Mae Pool FS1118", 3.500%, due 01/03/2052 465 0.05
397 Fannie Mae Pool ‘CB6030', 4.500%, due 01/04/2053 377 0.04 512 Fannie Mae Pool 'F$1237', 3.500%, due 01/12/2051 464 0.05
582 Fannie Mae Pool ‘CB6322", 5.500%, due 01/05/2053 577 0.06 795 Fannie Mae Pool 'F51289", 3.000%, due 01/03/2052 700 0.07
1,780 Fannie Mae Pool ‘CB6753", 6.000%, due 01/07/2053 1,790 0.18 252 Fannie Mae Pool 'F$1403', 3.000%, due 01/01/2045 223 0.02
342 Fannie Mae Pool ‘FMO068', 3.500%, due 01/02/2040 315 0.03 546 Fannie Mae Pool 'FS1454', 3.500%, due 01/04/2052 490 0.05
118 Fannie Mae Pool ‘FM0071", 3.500%, due 01/02/2040 109 0.01 523 Fannie Mae Pool ‘F$1462', 3.500%, due 01/01/2052 474 0.05
124 Fannie Mae Pool ‘FM 1263, 4.500%, due 01/07/2049 119 0.01 346 Fannie Mae Pool 'F51539', 3.000%, due 01/11/2048 307 003
992 Fannie Mae Pool ‘FM1727, 5.000%, due 01/09/2049 978 0.10 459 Fannie Mae Pool 'FS1555', 3.500%, due 01/04/2052 412 0.04
97 Fannie Mae Pool FM2158'. 4.000%. due 01/10/2049 o1 001 1,917 Fannie Mae Pool ‘F$1556', 3.500%, due 01/05/2052 1,735 0.17
870 Fannie Mae Pool 'FM3049', 4.000%, due 01/04/2044 826 0.08 739 Fannie Mae Pool 'F51626", 2.500%, due 01/04/2052 616 0.06
91 Fannie Mae Pool ‘FS1628", 2.500%, due 01/04/2052 77 0.01
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Face Value Net Face Value Net
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Mortgage-Backed Securities — (continued) 280 Fannie Mae REMICS, Series 2011 59, Class NZ, 5.500%,
178 Fannie Mae Pool ‘FS1631", 2.500%, due 01/02/2051 149 0.01 due 25/07/2041 ) 5 284 0.03
89 Fannie Mae Pool ‘F$1726', 2.000%, due 01/09/2041 75 001 7 Zi’;”éef’;\f;fzgi';ﬂfs Series 2012133, Class C5, 0.748%, ; i
571 Fannie Mae Pool ‘FS1866', 3.500%, due 01/05/2052 511 0.05 4 Fannie Mae REMICS, Series 2012 28, Class B, 6.500%, due
791 Fannie Mae Pool ‘F$1924', 2.500%, due 01/03/2051 660 0.07 25/06/2039 2 B
1,223 Fannie Mae Pool 'FS2061', 4.000%, due 01/06/2052 1,134 0.11 141 Fannie Mae REMICS, Series 2012 35, Class SC, 1.098%, due
1,034 Fannie Mae Pool 'FS2185’, 4.000%, due 01/06/2052 957 0.10 25/04/2042 * 14 -
89 Fannie Mae Pool 'FS2296', 3.500%, due 01/01/2052 80 0.01 38 Fannie Mae REMICS, Series 2012 46, Class BA, 6.000%,
5,546 Fannie Mae Pool 'FS2463', 3.000%, due 01/02/2052 4,794 0.48 due 25/05/2042 40 -
377 Fannie Mae Pool ‘FS2496’, 4.500%, due 01/08/2052 358 0.04 55 Fannie Mae REMICS, Series 2012 51, Class B, 7.000%, due
930 Fannie Mae Pool ‘F$2707', 3.500%, due 01/04/2052 832 0.08 25/05/2042 59 0.01
94 Fannie Mae Pool 'FS2768’, 2.000%, due 01/01/2052 75 0.01 45 Fannie Mae REMICS, Series 2012 74, Class SA, 1.248%, due
1,331 Fannie Mae Pool 'F$3339, 3.500%, due 01/06/2052 1,191 0.12 25/03/2042 3 -
274 Fannie Mae Pool ‘FS3411", 6.000%, due 01/01/2053 277 0.03 145 Fannie Mae REMICS, Series 2013 9, Class BC, 6.500%, due
389 Fannie Mae Pool ‘F$3672", 5.500%, due 01/02/2053 387 0.04 25/07/2042 ) 153 002
277 Fannie Mae Pool 'FS3813', 4.500%, due 01/11/2052 263 0.03 178 Fannie Mae REMICS, Series 20139, Class CB, 5.500%, due 150 002
386 Fannie Mae Pool 53835, 4.500%, due 01/11/2052 366 0.04 1,006 Fannie Mae REMICS, Series 2016 23, Class ST, 0.598%, due
571 Fannie Mae Pool 'FS3836', 4.500%, due 01/01/2053 542 0.05 25/11/2045 * 99 001
392 Fannie Mae Pool ‘F$3941, 5.000%, due 01/02/2053 381 0.04 153 Fannie Mae REMICS, Series 2016 61, Class BS, 0.698%, due
382 Fannie Mae Pool ‘F$3977", 4.500%, due 01/11/2052 363 0.04 25/09/2046 * 10 .
383 Fannie Mae Pool ‘F$3978', 5.000%, due 01/01/2053 372 0.04 766 Fannie Mae REMICS, Series 2017 76, Class SB, 0.698%, due
278 Fannie Mae Pool ‘F$4000', 6.000%, due 01/07/2041 287 0.03 25/10/2057 * 80 0.01
294 Fannie Mae Pool ‘FS4108’, 4.000%, due 01/12/2051 272 0.03 202 Fannie Mae REMICS, Series 2017 85, Class SC, 0.798%, due
99 Fannie Mae Pool ‘FS4136', 5.000%, due 01/04/2053 9% 0.01 25/11/2047 * 16 -
1,359 Fannie Mae Pool 'FS4269’, 2.000%, due 01/10/2051 1,098 0.1 639 Fannie Mae REMICS, Series 2020 47, Class GZ, 2.000%,
776 Fannie Mae Pool ‘FS4270", 2.000%, due 01/03/2052 623 0.06 due 25/07/2050 372 0.04
478 Fannie Mae Pool 'F$4308", 5.000%, due 01/04/2053 464 0.05 1,700 Fannie Mae REMICS, Series 2020 56, Class AQ, 2.000%,
194 Fannie Mae Pool ‘FS4314", 2.000%, due 01/03/2052 156 0.02 due 25/08/2050 ) 1.291 0.13
192 Fannie Mae Pool ‘FS4448", 4.000%, due 01/12/2044 182 0.02 388 ;"35’/‘&';2’\[’)';3 REMICS, Series 2020 56, Class DI, 2.500%, due o .
286 Fannie Mae Pool ‘FS4454', 6.000%, due 01/04/2053 288 0.03 379 Fannie Mae REMICS. Series 2020 74. Class Fl. 2.500%. due ’
280 Fannie Mae Pool ‘FS4480", 4.500%, due 01/03/2050 271 0.03 25/10/2050 ' ' e ' 61 001
389 Fannie Mae Pool 'F54524', 5.000%, due 01/05/2053 378 0.04 2,109 Fannie Mae REMICS, Series 2020 89, Class DI, 2.500%, due
189 Fannie Mae Pool ‘'FS4645', 4.000%, due 01/11/2051 175 0.02 25/12/2050 318 0.03
298 Fannie Mae Pool ‘FS4805', 5.500%, due 01/05/2053 296 0.03 1,318 Fannie Mae REMICS, Series 2020 97, Class Al, 2.000%, due
3,818 Fannie Mae Pool ‘FS5059", 3.500%, due 01/11/2048 3,480 0.35 25/01/2051 175 0.02
9 Fannie Mae Pool ‘'MA0706’, 4.500%, due 01/04/2031 9 - 2,061 Fannie Mae REMICS, Series 2021 3, Class QI, 2.500%, due
36 Fannie Mae Pool ‘MA0734', 4.500%, due 01/05/2031 36 - 25/02/2051 313 0.03
11 Fannie Mae Pool ‘'MAQ776', 4.500%, due 01/06/2031 10 - 2,019 Fannie Mae REMICS, Series 2021 69, Class lJ, 2.500%, due
16 Fannie Mae Pool ‘MAQ913', 4.500%, due 01/11/2031 16 - 25/01/2049 272 0.03
16 Fannie Mae Pool ‘MA0939’, 4.500%, due 01/12/2031 16 - 241 Fannie Mae-Aces, Series 2013 M6, Class 1AC, 3.454%, due
63 Fannie Mae Pool ‘MA1146", 4.000%, due 01/08/2042 60 0.01 25/02/2043 * ) 224 0.02
16 Fannie Mae Pool ‘MA1177", 3.500%, due 01/09/2042 15 _ 800 Fannie Mae-Aces, Series 2018 M15, Class 1A2, 3.700%,
454 Fannie Mae Pool ‘MA1217", 4.000%, due 01/10/2042 429 0.04 a1 g::nfjﬁlﬁiigs Series 2018 MO, Class APT2. 3 209% 726 0.07
103 Fannie Mae Pool ‘"MA1253", 4.000%, due 01/11/2042 98 0.01 due 25/04/2028 * ' s ' 602 0.07
288 Fannie Mae Pool ‘MA1283", 3.500%, due 01/12/2042 263 0.03 480 Fannie Mae-Aces, Series 2019 M19, Class A2, 2.560%, due
199 Fannie Mae Pool ‘MA1437', 3.500%, due 01/05/2043 182 0.02 25/09/2029 430 004
23 Fannie Mae Pool 'MAT547", 4.000%, due 01/08/2043 22 - 1,688 Fannie Mae-Aces, Series 2020 M36, Class X1, 1.541%, due
42 Fannie Mae Pool ‘MA1591’, 4.500%, due 01/09/2043 41 - 25/09/2034 * 108 0.01
38 Fannie Mae Pool 'MA1629', 4.500%, due 01/10/2043 36 - 100 Fannie Mae-Aces, Series 2023 M4, Class A2, 3.894%, due
18 Fannie Mae Pool ‘MA1664’, 4.500%, due 01/11/2043 17 - 25/08/2032 * 93 0.01
40 Fannie Mae Pool ‘MA1711’, 4.500%, due 01/12/2043 39 - 60 Freddie Mac Gold Pool ‘C91987", 3.000%, due
121 Fannie Mae Pool ‘MA2110", 3.500%, due 01/12/2034 115 0.01 01/04/2038 54 0.01
83 Fannie Mae Pool ‘MA2138’, 3.500%, due 01/01/2035 79 0.01 113 Freddie Mac Gold Pool ‘G06409", 6.000%, due
54 Fannie Mae Pool ‘MA2320", 3.000%, due 01/07/2035 50 - 01/11/2039 17 0.01
504 Fannie Mae Pool ‘MA2523', 3.000%, due 01/02/2036 465 0.05 12 Freddie Mac Gold Pool ‘G06669", 6.500%, due
387 Fannie Mae Pool ‘MA2579", 3.000%, due 01/04/2036 357 0.04 21/33/2?;9 old Pool ‘G138 5.000%. 12 -
782 Fannie Mae Pool '‘MA2672', 3.000%, due 01/07/2036 721 0.07 T or06200s 0Tee ¢ 2000, due . .
323 Fann!e Mae Pool ‘'MA2707’, 3.000%, due 01/08/2036 297 0.03 1,240 Freddie Mac Gold Pool ‘G60985", 3.000%, due
1,696 Fannie Mae Pool ‘MA2773', 3.000%, due 01/10/2036 1,558 0.16 01/05/2047 1,095 011
839 Fannie Mae Pool ‘MA2832", 3.000%, due 01/12/2036 770 0.08 787 Freddie Mac Gold Pool ‘G67701", 3.000%, due
1,380 Fannie Mae Pool ‘MA3210’, 3.500%, due 01/12/2047 1,255 0.13 01/10/2046 695 0.07
297 Fannie Mae Pool ‘MA4031’, 4.500%, due 01/05/2050 286 0.03 21 Freddie Mac Gold Pool ‘Q19135’, 4.000%, due
223 Fannie Mae Pool ‘MA4120", 2.500%, due 01/09/2050 187 0.02 01/06/2043 20 -
300 Fannie Mae Pool ‘MA4177', 2.500%, due 01/11/2040 260 0.03 23 Freddie Mac Gold Pool ‘Q19254', 4.000%, due
3,178 Fannie Mae Pool ‘MA4208", 2.000%, due 01/12/2050 2,547 0.25 01/06/2043 22 -
233 Fannie Mae Pool ‘MA4237', 2.000%, due 01/01/2051 186 0.02 24 Freddie Mac Gold Pool ‘Q19611', 4.000%, due
236 Fannie Mae Pool ‘MA4255', 2.000%, due 01/02/2051 189 0.02 01/07/2043 23 -
1,016 Fannie Mae Pool ‘MA4280’, 1.500%, due 01/03/2051 768 0.08 21 Freddie Mac Gold Pool 'Q19615', 4.000%, due
685 Fannie Mae Pool ‘MA4306, 2.500%, due 01/04/2051 570 0.06 01/07/2043 , oo 20 :
840 Fannie Mae Pool ‘MA4325', 2.000%, due 01/05/2051 670 0.07 7 g’f;é‘i‘fzmc Gold Pool ‘Q27298", 4.000%, due .
164 Fannie Mae Pool ‘MA4364’, 2.000%, due 01/06/2041 138 0.01 ’ ) ’
518 Fannie Mae Pool ‘MA4474, 2.000%, due 01/11/2041 429 0.04 302 BT/%T/EZ('%C Gold Pool "Q45560, 3.000%, due 265 0.03
175 Fannie Mae Pool ‘MA4501’, 2.000%, due 01/12/2041 145 0.01 772 Freddie Mac Gold Pool ‘Q45737", 3.000%, due
445 Fannie Mae Pool ‘"MA4540', 2.000%, due 01/02/2042 370 0.04 01/01/2047 677 0.07
180 Fannie Mae Pool ‘"MA4570", 2.000%, due 01/03/2042 150 0.01 213 Freddie Mac Gold Pool ‘Q45819", 3.000%, due
267 Fannie Mae Pool ‘'MA4571’, 2.500%, due 01/03/2042 228 0.02 01/01/2047 187 0.02
545 Fannie Mae Pool '"MA4587', 2.500%, due 01/04/2042 466 0.05 191 Freddie Mac Gold Pool ‘Q45827', 3.000%, due
183 Fannie Mae Pool ‘"MA4606', 2.000%, due 01/05/2042 152 0.02 01/01/2047 167 0.02
91 Fannie Mae Pool 'MA4607, 2.500%, due 01/05/2042 78 0.01 74 Freddie Mac Gold Pool ‘U90316', 4.000%, due
69 Fannie Mae REMICS, Series 2005 29, Class ZA, 5.500%, 01/10/2042 70 0.01
due 25/04/2035 70 0.01 45 Freddie Mac Gold Pool ‘U91254", 4.000%, due
01/04/2043 2 .

The accompanying notes are an integral part of the Financial Statements
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% of % of
Face Value Net Face Value Net
Value (000s) Asset  Value (000's) Asset
(000°s) $ Value (000's) $ Value
Mortgage-Backed Securities — (continued) 1,263 Freddie Mac Pool 'RA4703', 2.000%, due 01/02/2051 1018 0.10
18 Freddie Mac Gold Pool ‘U95137", 4.000%, due 01/08/2043 17 R 2,887 Freddie Mac Pool 'RA5117’, 2.000%, due 01/05/2051 2,319 0.23
546 Freddie Mac Gold Pool ‘U99054', 4.000%, due 01/06/2043 518 0.05 428 Freddie Mac Pool ‘RA5373", 2.000%, due 01/06/2051 344 0.03
6,438 Freddie Mac Multifamily Structured Pass Through Certificates 177 Freddie Mac Pool 'RA6332', 2.000%, due 01/11/2051 142 0.01
K058, Class X1, 1.039%, due 25/08/2026 * 141 0.01 85 Freddie Mac Pool 'RA6531’, 3.500%, due 01/01/2052 76 0.01
8,433 Freddie Mac Multifamily Structured Pass Through Certificates 516 Freddie Mac Pool 'RA6562', 2.500%, due 01/01/2052 434 0.04
K128, Class X1, 0.612%, due 25/03/2031 * 255 0.03 162 Freddie Mac Pool 'RAG599, 3.500%, due 01/01/2052 145 0.01
30,132 Freddie Mac Multifamily Structured Pass Through Certificates 7,309 Freddie Mac Pool 'RA6694', 2.000%, due 01/01/2052 5,838 0.58
K130, Class X1, 1.143%, due 25/06/2031 * 1,883 0.19 718 Freddie Mac Pool ‘RA7183", 4.000%, due 01/04/2052 664 0.07
4,491 Freddie Mac Multifamily Structured Pass Through Certificates 1,539 Freddie Mac Pool ‘RA7185’, 4.000%, due 01/04/2052 1,427 0.14
K131, Class X1, 0.830%, due 25/07/2031 * 204 0.02 2,427 Freddie Mac Pool ‘RA7186", 4.000%, due 01/04/2052 2,254 0.23
7,783 Effgjiec'l\/'acxuléifgngg Sguct;Sngljgzssthiough Certificates o1 002 836 Freddie Mac Pool ‘RA7928", 4.500%, due 01/09/2052 793 0.08
, Class X1, 0. b, due X reddi ) , o
500 Freddie Mac Multifamily Structured Pass Through Certificates ?Sg Er:(dij:: m:z ::22: iﬁg;?g Zggguﬁ 33: gxggggg; ggg ggg
K748, Class A2, 2.260%, due 25/01/2029 * 4 0.04 : : ! i
10,773 Fredie Mac MulGfamily Structured Pass Through 195 Freddie Mac Pool 'RAS08O', 6.500%, due 01/05/2053 201 0.02
Certificates, Series K 150, Class X1, 0.446%, due 395 Fredd!e Mac Pool 'RA9081", 6.500%, due 01/05/2053 404 0.04
251092035 > 27 0.03 1,642 Freddie Mac Pool ‘RB5084", 1.500%, due 01/11/2040 1,331 0.13
18,000 Freddie Mac Multifamily Structured Pass Through 2,410 Freddie Mac Pool 'RBS110", 1.500%, due 01/05/2041 1,935 0.19
Certificates, Series K 157, Class X1, 0.419%, due 1,780 Freddie Mac Pool ‘RB5117’, 1.500%, due 01/07/2041 1,430 0.14
25/05/2033 * 422 0.04 1,940 Freddie Mac Pool ‘RB5125", 2.000%, due 01/09/2041 1,620 0.16
53 Freddie Mac Non Gold Pool ‘840698, 2.104%, due 922 Freddie Mac Pool 'RB5130", 1.500%, due 01/10/2041 740 0.07
01/03/2047 * 50 - 257 Freddie Mac Pool ‘RB5131, 2.000%, due 01/10/2041 214 0.02
1,552 Freddie Mac Non Gold Pool ‘841076, 3.008%, due 123 Freddie Mac Pool ‘RB5134/, 1.500%, due 01/11/2041 99 0.01
01/11/2048 * 1,453 0.15 262 Freddie Mac Pool ‘RB5138", 2.000%, due 01/12/2041 217 0.02
530 freddie Mac Non Gold Pool '841077", 2.871%, due 177 Freddie Mac Pool ‘RBS141", 2.000%, due 01/01/2042 148 001
o8 S:e/;;(:ﬁgc Non Gold Pool ‘841081 3.099%. due 503 0.05 537 Freddie Mac Pool 'RB5 145", 2.000%, due 01/02/2042 447 0.04
0110212050 + $ 3099%, 719 0.07 269 Freddie Mac Pool 'RB5149", 2.500%, due 01/03/2042 230 0.02
44 Freddic Mac Pool ‘QAS770", 3.000%, due 01/01/2050 3 i 275 Freddie Mac Pool ‘RBS153', 2.0009%, due 01/04/2042 228 0.02
402 Freddiie Ma Pool “QAYZ5E" 3.000%. due 01/02/2050 310 0.03 1,019 Freddie Mac Pool ‘SC0083', 2.000%, due 01/10/2040 857 0.09
375 Freddie Mac Pool ‘QB4985', 2.000%, due 01/11/2050 301 0.03 974 Freddie Mac Pool 'SCO1607, 2.000%, due 01/07/2041 819 008
370 Freddie Mac Pool ‘QB5092", 2.500%, due 01/11/2050 311 0.03 333 Freddie Mac Pool 'SCO188", 2.000%, due 01/09/2041 279 003
227 Freddie Mac Pool ‘QB5093, 2.500%, due 01/11/2050 191 0.02 598 Freddie Mac Pool 'SC0206, 2.000%, due 01/11/2041 501 0.05
65 Freddie Mac Pool ‘QB5799, 2.500%, due 01/11/2050 54 0.01 89 Freddie Mac Pool 'SC0269', 2.000%, due 01/01/2042 s 0.01
225 Freddie Mac Pool ‘QB8602, 2.000%, due 01/02/2051 184 0.02 94 Freddie Mac Pool '5C0310", 2.000%, due 01/08/2042 78 0.01
278 Freddie Mac Pool ‘QB8604', 2.000%, due 01/02/2051 225 0.02 282 freddie Mac Pool 'SC0313', 2.000%, due 01/01/2042 234 0.02
143 Freddie Mac Pool ‘QB8773', 2.000%, due 01/02/2051 116 0.01 96 freddie Mac Pool '5C0345, 2.000%, due 01/05/2042 80 0.01
79 Freddie Mac Pool ‘QB90S7". 2.000%. due 01/02/2051 o 001 1,273 Freddie Mac Pool ‘SC0384', 2.000%, due 01/04/2042 1,069 0.11
1,146 Freddie Mac Pool ‘QBI087", 2.000%, due 01/02/2051 929 0.09 54 Freddie Mac Pool 'SD0247, 4.000%, due 01/07/2047 51 -
227 Freddie Mac Pool ‘QB9482", 2.000%, due 01/03/2051 183 0.02 214 Freddie Mac Pool 'SD0573', 2.000%, due 01/04/2051 175 0.02
149 Freddie Mac Pool ‘QB9484", 2.000%, due 01/03/2051 121 0.01 438 Freddie Mac Pool 'SD0615", 4.500%, due 01/01/2051 423 0.04
76 Freddie Mac Pool ‘QB9485', 2.000%, due 01/03/2051 62 0.01 252 Fredd!e Mac Pool :SD0618:, 3.000%, due 01/02/2051 219 0.02
251 Freddie Mac Pool ‘QB9961, 2.000%, due 01/03/2051 202 0.02 437 Freddie Mac Pool 'SD0745', 2.000%, due 01/11/2051 353 004
197 Freddie Mac Pool ‘QC0O160", 2.000%, due 01/03/2051 159 0.02 529 Freddie Mac Pool 'SD0777", 2.500%, due 01/11/2051 442 0.04
234 Freddie Mac Pool ‘QCO161", 2.000%, due 01/03/2051 189 0.02 351 Freddie Mac Pool 'SD0849", 2.500%, due 01/01/2052 294 0.03
22 Freddie Mac Pool ‘QCOBES’. 2 000%. due 01/04/2051 s 001 957 Freddie Mac Pool 'SD1132', 4.000%, due 01/06/2052 886 0.09
145 Freddie Mac Pool ‘QC1164", 2.000%, due 01/04/2051 18 0.01 83 Freddie Mac Pool 'SD1143', 4.500%, due 01/09/2050 80 0.01
80 Freddie Mac Pool ‘QC2044'. 2.500%. due 01/05/2051 o8 001 1,613 Freddie Mac Pool ‘SD1305',5.000%, due 01/07/2052 1,567 0.16
255 Freddie Mac Pool ‘03630 2.500%. due 01/07/2051 14 00 1,224 Freddie Mac Pool ‘SD1549', 3.500%, due 01/04/2052 1,096 0.1
175 Freddie Mac Pool ‘OCAB1E" 2.500%  due 01/08/2051 . 00] 1,227 Freddie Mac Pool ‘SD1749', 2.500%, due 01/04/2052 1,028 0.10
87 Freddie Mac Pool ‘QC4B24'. 2.500%. due 01/08/2051 23 001 652 Freddie Mac Pool 'SD1751", 2.500%, due 01/10/2051 547 0.05
1,376 Freddie Mac Pool ‘QC5830", 2.500%, due 01/08/2051 1,155 0.12 675 Freddie Mac Pool 'SD1807", 4.500%, due 01/07/2052 642 0.06
175 Freddie Mac Pool ‘QC6303', 2.000%, due 01/09/2051 141 0.01 758 freddie Mac Pool 'SD1936', 3.500%, due 01/06/2052 679 0.07
423 Freddie Mac Pool ‘QC6551°, 2.500%, due 01/09/2051 355 0.04 196 Freddie Mac Pool 'SD2138', 5.500%, due 01/01/2053 194 0.02
174 Freddie Mac Pool ‘QC7127", 2.000%, due 01/09/2051 141 0.01 293 Freddie Mac Pool 'SD2245", 5.500%, due 01/12/2052 290 003
266 Freddie Mac Pool ‘QC7411", 2.500%, due 01/09/2051 223 0.02 290 Freddie Mac Pool 'SD2251", 4.500%, due 01/11/2052 275 0.03
712 Freddie Mac Pool ‘QC9443", 2.500%, due 01/10/2051 592 0.06 747 Freddie Mac Pool '5D2284", 6.000%, due 01/12/2052 753 0.08
169 Freddie Mac Pool ‘QD1850", 2.500%, due 01/12/2051 141 0.01 387 Freddie Mac Pool 'SD2374', 5.000%, due 01/01/2053 376 0.04
85 Freddic Mac Pool ‘QDA4146'. 2.500%. due 01/01/2052 by 001 389 Freddie Mac Pool 'SD2394', 4.500%, due 01/11/2052 370 0.04
91 Freddie Mac Pool ‘QDS620". 2.000%. due 01/02/2052 o3 001 471 Freddie Mac Pool 'SD2395',5.000%, due 01/01/2053 458 0.05
717 Freddie Mac Pool ‘QD6079, 2.500%, due 01/02/2052 602 0.06 467 Freddie Mac Pool 'SD2452", 6.500%, due 01/02/2053 476 0.05
82 Freddiec Mac Pool ‘QD6142". 2.500% due 01/02/2052 28 001 184 Freddie Mac Pool ‘SD2474', 5.500%, due 01/01/2053 182 0.02
277 Freddie Mac Pool ‘QD7333", 3.000%, due 01/02/2052 240 0.02 285 Freddie Mac Pool 'SD2549", 4.000%, due 01/07/2052 265 003
270 Freddie Mac Pool ‘QD8675', 2.500%, due 01/03/2052 226 0.02 388 freddie Mac Pool 'SD2578", 6.000%, due 01/03/2053 389 0.04
178 Freddie Mac Pool ‘QE1492, 3.500%, due 01/05/2052 161 0.02 192 Freddie Mac Pool 'SD2588', 4.000%, due 01/07/2050 181 0.02
386 Freddie Mac Pool ‘QE6418", 4.000%, due 01/07/2052 356 0.04 677 Freddie Mac Pool 'SD2591", 5.000%, due 01/03/2053 659 0.07
195 Freddie Mac Pool ‘QF3201", 4.500%, due 01/11/2052 185 0.02 778 Freddie Mac Pool 'SD2688", 5.500%, due 01/04/2053 770 0.08
286 Freddie Mac Pool ‘QF3213', 4.500%, due 01/11/2052 272 0.03 98 Freddie Mac Pool 'SD2715', 4.500%, due 01/09/2050 94 0.01
289 Freddie Mac Pool ‘QF5465', 5.000%, due 01/12/2052 281 0.03 482 Freddie Mac Pool 'SD2723, 5.500%, due 01/03/2053 478 0.05
178 Freddie Mac Pool ‘QF6516', 6.500%, due 01/01/2053 182 0.02 687 Freddie Mac Pool 'SD2762, 5.500%, due 01/05/2053 680 0.07
173 Freddie Mac Pool ‘QF6690', 6.500%, due 01/01/2053 176 0.02 190 Freddie Mac Pool 'SD2792, 4.500%, due 01/03/2047 185 0.02
192 Freddie Mac Pool ‘QF8222", 6.500%, due 01/02/2053 195 0.02 294 fFreddie Mac Pool 'SD2866', 4.000%, due 01/07/2049 278 0.03
54 Freddie Mac Pool ‘QG2834 5.000%, due 01/04/2053 o 001 484 Freddie Mac Pool 'SD2892', 5.500%, due 01/05/2053 479 0.05
200 Fredidie Mac Pool ‘Q07311°. 5.500%. due 01/07/2053 198 002 2,056 Freddie Mac Pool 'SD2919', 5.500%, due 01/04/2053 2,031 020
75 Freddic Mac Pool ‘OKO701" 2.500%  due O1/04/2041 o 00] 197 Freddie Mac Pool ‘SD2961",5.000%, due 01/11/2052 191 0.02
445 Freddie Mac Pool ‘QK1354', 2.000%, due 01/02/2042 370 0.04 191 Freddie Mac Pool 'SD2981, 6.500%, due 01/05/2053 194 0.02
98 Freddie Mac Pool ‘QU7914" 2.500%. dlue 010772051 o 001 388 Freddie Mac Pool 'SD3171, 5.500%, due 01/06/2053 384 0.04
709 Freddie Mac Pool ‘RA3882', 2.000%, due 01/11/2050 573 0.06 399 Freddie Mac Pool 'SD3382', 5.000%, due 01/06/2053 388 0.04
1,962 Freddie Mac Pool 'RA3913, 2.500%, due 01/11/2050 1,652 017 466 Freddie Mac Pool 'SD7509', 3.000%, due 01/11/2049 408 004
512 Freddie Mac Pool 'RA4142", 2.500%, due 01/12/2050 431 0.04 1,073 Freddie Mac Pool 'SD7521, 2.500%, due 01/07/2050 904 0.09
591 Freddie Mac Pool 'RA4537", 1.500%, due 01/02/2051 448 0.04 702 Freddie Mac Pool 'SD7525', 2.500%, due 01/10/2050 591 0.06
1,268 Freddie Mac Pool 'SD7534", 2.500%, due 01/02/2051 1,075 0.11

The accompanying notes are an integral part of the Financial Statements
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Mortgage-Backed Securities — (continued) 5 Ginnie Mae Il Pool ‘4871, 6.000%, due 20/11/2040 6 -
5,483 Freddie Mac Pool 'SD7548, 2.500%, due 01/11/2051 4,604 0.46 19 Ginnie Mae Il Pool '4905", 6.000%, due 20/12/2040 20 -
5,444 Freddie Mac Pool ‘SD7554, 2.500%, due 01/04/2052 4,562 0.46 3 Ginnie Mae Il Pool 4928, 5-0000/°' due 20/01/2041 3 -
1,349 Freddie Mac Pool ‘SD7560", 4.000%, due 01/02/2053 1,260 0.13 12 Ginnie Mae Il Pool ‘961", 6.000%, due 20/02/2041 12 -
196 Freddie Mac Pool ‘SD8129", 2.500%, due 01/02/2051 163 0.02 163 Ginnie Mae Il Pool 4978, 4.500%, due 20/03/2041 160 0.02
2,077 Freddie Mac Pool 'SD8146', 2.000%, due 01/05/2051 1,661 0.17 4 Ginnie Mae I Pool :783050”, 5.0002%:, due 20/07/2040 4 -
197 Freddie Mac Pool 'S12048", 2.500%, due 01/07/2050 165 0.02 49 Ginnie Mae Il Pool '783368', 4.500%, due 20/07/2041 48 -
200 Freddie Mac Pool WN2371°. 4.600%. due 01/02/2030 194 0.02 104 Ginnie Mae Il Pool '784106', 3.500%, due 20/01/2046 % 0.01
100 Freddie Mac Pool WN2372" 4.600%. due 01/02/2030 o7 0.01 1,151 Ginnie Mae Il Pool '784674", 3.500%, due 20/04/2048 1,069 0.1
117 Freddie Mac Pool 'ZA5318", 3.500%, due 01/03/2048 107 001 78 Ginnie Mae Il Pool ‘784825, 3.500%, due 20/10/2049 7 001
986 Freddie Mac Pool ‘ZAG342" 4.500%. due 01/03/2049 952 010 423 Ginnie Mae Il Pool 784905, 3.000%, due 20/01/2050 374 0.04
99 Freddie Mac Pool 217269", 5.000%. due 01/03/2038 % 001 73 Ginnie Mae Il Pool '784985", 3.500%, due 20/09/2048 67 0.01
161 Freddie Mac Pool 'ZM1278', 3.500%, due 01/06/2046 147 0.01 760 Ginnie Mae Il Pool ‘785565', 2.500%, due 20/06/2051 640 0.06
45 Freddie Mac Pool ZNOAS0". 3.500%. due 01/10/2042 P ) 1,245 Ginnie Mae Il Pool ‘785568, 2.500%, due 20/08/2051 1,048 0.10
3 Freddie Mac Pool ‘ZS0823". 5.000%. due 01/12/2034 3 ) 2,660 Ginnie Mae Il Pool ‘785657, 2.500%, due 20/10/2051 2,241 0.22
5 Freddie Mac Pool '52059". 5.500%. due 01/04/2038 5 _ 925 Ginnie Mae Il Pool '785663', 2.500%, due 20/10/2051 779 0.08
17 Freddie Mac Pool ZS3059". 5.500% . due 01/12/2038 18 ) 1,038 Ginnie Mae Il Pool ‘785667", 2.500%, due 20/10/2051 874 0.09
80 Freddie Mac Pool 253204 5.000%. due 01/06/2041 79 001 528 Ginnie Mae Il Pool ‘785762", 2.500%, due 20/11/2051 445 0.04
49 Freddie Mac Pool ‘253412, 5.500%, due 01/12/2038 50 _ 613 Ginnie Mae Il Pool ‘785789, 2.500%, due 20/12/2051 516 0.05
96 Freddie Mac Pool ZS8669°. 3.000%. due 01/09/2032 o1 0.01 895 Ginnie Mae Il Pool ‘785821", 2.500%, due 20/12/2051 754 0.08
101 Freddie Mac Pool ‘ZS8673" 3.000%. due 01/10/2032 o5 001 1,335 Ginnie Mae Il Pool ‘785944, 3.000%, due 20/02/2052 1,179 0.12
13 Freddie Mac Pool ‘ZS8779". 5.000%. due 01/07/2025 13 ) 351 Ginnie Mae Il Pool ‘786077, 3.000%, due 20/03/2052 309 0.03
539 Freddie Mac Pool ZS9316". 3.500%. due 01/01/2038 500 0.05 445 Ginnie Mae Il Pool '786082", 3.000%, due 20/11/2051 393 0.04
235 Freddie Mac Pool ‘ZT1107". 3.500%, due 01/03/2043 215 0.02 652 Ginnie Mae Il Pool ‘786095, 3.000%, due 20/04/2052 561 0.06
2 Freddie Mac Pool ZT1159" 3.500%. due 01/02/2044 20 ) 263 Ginnie Mae Il Pool ‘786107, 3.000%, due 20/03/2052 233 0.02
321 Freddie Mac Pool ‘ZT1257". 3.000%, due 01/01/2046 284 003 286 Ginnie Mae Il Pool ‘786108, 3.500%, due 20/03/2052 257 0.03
550 Freddie Mac Pool ‘ZT1970", 3.500%, due 01/04/2033 526 0.05 920 Ginnie Mae Il Pool '786134', 3.000%, due 20/04/2052 795 0.08
. o 558 Ginnie Mae Il Pool ‘786216", 3.500%, due 20/06/2052 496 0.05

49 Freddie Mac Reference REMIC R0O07, Class ZA, 6.000%, due i | %, d
15/05/2036 51 ) 955 Ginnie Mae Il Pool '786335", 4.500%, due 20/09/2052 915 0.09
33 Freddie Mac REMICS 3621, Class SB, 0.927%, due 384 Ginnie Mae Il Pool ‘786340, 5.000%, due 20/09/2052 379 0.04
15/01/2040 * 3 - 765 Ginnie Mae Il Pool ‘786366, 4.500%, due 20/08/2052 730 0.07
181 Freddie Mac REMICS 4813, Class CJ, 3.000%, due 287 Ginnie Mae Il Pool '786429', 4.000%, due 20/06/2052 269 0.03
15/08/2048 158 0.02 679 Ginnie Mae Il Pool ‘786474, 5.000%, due 20/01/2053 666 0.07
397 Freddie Mac REMICS 5010, Class IK, 2.500%, due 1,284 Ginnie Mae Il Pool ‘786535', 5.500%, due 20/02/2053 1,277 013
25/09/2050 60 0.01 295 Ginnie Mae Il Pool '786709', 5.000%, due 20/05/2053 288 0.03
1,030 Freddie Mac REMICS 5010, Class JI, 2.500%, due 600 Ginnie Mae Il Pool ‘786843, 3.000%, due 20/03/2052 524 0.05
25/09/2050 . 177 0.02 757 Ginnie Mae Il Pool "AP6338, 4.000%, due 20/10/2045 717 0.07
404 ;rse/%‘;'fz(’;’ézc REMICS 5013, Class IN, 2.500%, due o 001 203 Ginnie Mae Il Pool 'BC4732", 3.500%, due 20/10/2047 187 0.02
835 Freddie Mac REMICS 5018, Class M. 2.000%. due : 160 Ginnie Mae Il Pool ‘BD0384", 3.500%, due 20/10/2047 147 0.01
25/10/2050 g it 1o 001 86 Ginnie Mae Il Pool ‘BM7534, 3.500%, due 20/02/2050 78 0.01
213 Freddie Mac REMICS 5040, Class 1B, 2.500%. due ’ 92 Ginnie Mae Il Pool 'BM9734', 4.000%, due 20/10/2049 87 0.01
25/11/2050 ' ! ! 37 . 73 Ginnie Mae Il Pool ‘BM9743", 4.000%, due 20/11/2049 68 0.01
1,350 Freddie Mac REMICS 5059, Class 1B, 2.500%, due 76 Ginnie Mae Il Pool ‘BS1728", 4.000%, due 20/01/2050 73 0.01
25/01/2051 214 0.02 63 Ginnie Mae Il Pool ‘BS1742", 4.000%, due 20/02/2050 60 0.01
451 Freddie Mac REMICS 5069, Class MI, 2.500%, due 318 Ginnie Mae Il Pool ‘BT0812", 3.000%, due 20/03/2050 274 0.03
25/02/2051 66 0.01 93 Ginnie Mae Il Pool ‘CI1513", 3.000%, due 20/03/2052 81 0.01
1,232 Freddie Mac REMICS 5140, Class NI, 2.500%, due 280 Ginnie Mae Il Pool “CK9592", 4.000%, due 20/06/2052 262 0.03
25/05/2049 175 0.02 177 Ginnie Mae Il Pool 'CL5523", 3.000%, due 20/04/2052 153 0.02
1,200 Freddie Mac REMICS 5224, Class HL, 4.000%, due 147 Ginnie Mae Il Pool ‘MA1995', 3.500%, due 20/06/2044 137 0.01
25/04/2052 1,073 0.11 39 Ginnie Mae Il Pool "MA2678", 3.500%, due 20/03/2045 36 -
629 Freddie Mac STACR Remic Trust 2020-DNA2, 62 Ginnie Mae Il Pool "MA3375’, 3.000%, due 20/01/2046 55 0.01

Series 2020 DNA2, Class M2, 144A, 7.252%, due

25/02/2050 * 631 0.06 52 Ginnie Mae Il Pool ‘MA3521’, 3.500%, due 20/03/2046 48 -
1,298 Freddie Mac STACR REMIC Trust 2020-DNA6, 236 Ginnie Mae Il Pool ‘"MA3597’, 3.500%, due 20/04/2046 218 0.02
Series 2020 DNAG, Class M2, 144A, 7.288%, due 127 Ginnie Mae Il Pool ‘MA3663, 3.500%, due 20/05/2046 117 0.01
25/12/2050 * 1,308 0.13 216 Ginnie Mae Il Pool ‘MA3736', 3.500%, due 20/06/2046 199 0.02
950 Freddie Mac STACR REMIC Trust 2021-DNAG, 130 Ginnie Mae Il Pool ‘"MA3803’, 3.500%, due 20/07/2046 120 0.01
Series 2021 DNAG, Class B1, 144A, 8.688%, due 79 Ginnie Mae Il Pool ‘MA3937’, 3.500%, due 20/09/2046 73 0.01
25/10/2041 953 0.10 109 Ginnie Mae Il Pool "MA4068', 3.000%, due 20/11/2046 97 0.01
1,131 Freddie Mac STACR REMIC Trust 2022-DNA2, 83 Ginnie Mae Il Pool ‘MA4261", 3.000%, due 20/02/2047 74 0.01
Series 2022 DNAZ, Class M1B, 144A, 7.688%, due 21 Ginnie Mae Il Pool 'MAA4381", 3.000%, due 20/04/2047 18 -
25/02/2042 * 1,128 0.1 . " ’ I’y
40 Freddie Mac Strips 334, Class 57, 0.797%, due 1,390 Ginnie Mae Il Pool ’MA451 1 g 4.000%, due 20/06/2047 1,318 0.13
15/08/2044 * ' ! ! 4 ~ 247 Ginnie Mae Il Pool ‘MA4654', 4.500%, due 20/08/2047 240 0.02
320 Freddie Mac Strips 353, Class $1, 0.697%, due 15 Ginnie Mae Il Pool ‘'MA4836', 3.000%, due 20/11/2047 13 -
15/12/2046 * ' ' ' 29 . 558 Ginnie Mae Il Pool ‘MA4838’, 4.000%, due 20/11/2047 528 0.05
1,302 Freddie Mac Structured Agency Credit Risk Debt Notes, 157 Ginnie Mae Il Pool ‘MA4899', 3.000%, due 20/12/2047 140 0.01
Series 2015 HQ2, Class B, 13.352%, due 25/05/2025 * 1,333 0.13 240 Ginnie Mae Il Pool 'MA4901’, 4.000%, due 20/12/2047 227 0.02
28 Ginnie Mae | Pool '733600’, 5.000%, due 15/04/2040 28 - 210 Ginnie Mae Il Pool ‘'MA5020’, 4.000%, due 20/02/2048 198 0.02
47 Ginnie Mae | Pool ‘733627, 5.000%, due 15/05/2040 47 - 1,231 Ginnie Mae Il Pool ‘'MA5078’, 4.000%, due 20/03/2048 1,164 0.12
49 Ginnie Mae | Pool '783669’, 3.000%, due 15/09/2042 a4 - 200 Ginnie Mae Il Pool ‘MA5137, 4.000%, due 20/04/2048 189 0.02
373 Ginnie Mae | Pool ‘784571, 3.500%, due 15/06/2048 346 0.03 366 Ginnie Mae Il Pool ‘'MA5138’, 4.500%, due 20/04/2048 354 0.04
70 Ginnie Mae | Pool ‘AA5649’, 3.000%, due 15/09/2042 63 0.01 113 Ginnie Mae Il Pool ‘MA5192’, 4.000%, due 20/05/2048 107 0.01
165 Ginnie Mae | Pool ‘AB2892’, 3.000%, due 15/09/2042 149 0.01 561 Ginnie Mae Il Pool ‘MA5193’, 4.500%, due 20/05/2048 542 0.05
360 Ginnie Mae | Pool ‘AB9108’, 3.000%, due 15/10/2042 324 0.03 96 Ginnie Mae Il Pool ‘MA5194’, 5.000%, due 20/05/2048 95 0.01
232 Ginnie Mae | Pool ‘AB9109’, 3.000%, due 15/10/2042 206 0.02 322 Ginnie Mae Il Pool ‘MA5265’, 4.500%, due 20/06/2048 31 0.03
1 Ginnie Mae | Pool ‘AB9205’, 3.000%, due 15/11/2042 1 - 140 Ginnie Mae Il Pool ‘MA5331’, 4.500%, due 20/07/2048 135 0.01
201 Ginnie Mae | Pool ‘AB9207’, 3.000%, due 15/11/2042 179 0.02 307 Ginnie Mae Il Pool ‘'MA5399’, 4.500%, due 20/08/2048 297 0.03
16 Ginnie Mae Il Pool '4040’, 6.500%, due 20/10/2037 16 - 277 Ginnie Mae Il Pool ‘MA5529’, 4.500%, due 20/10/2048 267 0.03
19 Ginnie Mae Il Pool '4617’, 4.500%, due 20/01/2040 19 - 165 Ginnie Mae Il Pool ‘MA5530’, 5.000%, due 20/10/2048 163 0.02
22 Ginnie Mae Il Pool ‘4696, 4.500%, due 20/05/2040 22 - 369 Ginnie Mae Il Pool 'MA5597’, 5.000%, due 20/11/2048 364 0.04
75 Ginnie Mae Il Pool ‘4747’, 5.000%, due 20/07/2040 75 0.01 268 Ginnie Mae Il Pool ‘MA5652’, 4.500%, due 20/12/2048 259 0.03
14 Ginnie Mae Il Pool ‘4772, 5.000%, due 20/08/2040 14 - 285 Ginnie Mae Il Pool ‘MA5653’, 5.000%, due 20/12/2048 281 0.03
10 Ginnie Mae Il Pool ‘4802, 5.000%, due 20/09/2040 10 - 420 Ginnie Mae Il Pool 'MA5711’, 4.500%, due 20/01/2049 406 0.04

The accompanying notes are an integral part of the Financial Statements
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% of % of
Face Value Net Face Value Net
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Mortgage-Backed Securities — (continued) 206 Government National Mortgage Association, Series 2014
9 .
1,144 Ginnie Mae Il Pool ‘MA5712", 5.000%, due 20/01/2049 1,128 0.11 153 ;76' Class '?'N“‘SOO l/",'vldf 20/1;/204_‘1t_ series 2014 37
P . . B overnmen’ lationa lortgage Association, >eries
22; g?””!e mae H EOO: ,mg;gi; 3'288?" g“e igﬁggggig iz 88; H20, Class FA, 5.648%, due 20/10/2064 * 1,524 0.15
!nn?e ae Il Fool , S DA’ ue . 460 Government National Mortgage Association, Series 2015
183 Ginnie Mae Il Pool ‘MAS817", 4.000%, due 20/03/2049 173 0.02 167, Class Ol, 4.000%, due 16/04/2045 57 001
1,124 ann!e Mae Il Pool ‘MA5818’, 4.500%, due 20/03/2049 1,086 0.1 797 Government National Mortgage Association, Series 2015
181 Ginnie Mae Il Pool ‘"MA5819’, 5.000%, due 20/03/2049 179 0.02 183, Class 10, 0.529%, due 16/09/2057 * 19 -
154 Ginnie Mae Il Pool ‘MA5876’, 4.000%, due 20/04/2049 146 0.01 393 Government National Mortgage Association, Series 2016
91 Ginnie Mae Il Pool ‘MA5877', 4.500%, due 20/04/2049 88 0.01 135, Class SB, 0.673%, due 16/10/2046 * 52 0.01
135 Ginnie Mae Il Pool ‘"MA5878’, 5.000%, due 20/04/2049 133 0.01 750 Government National Mortgage Association, Series 2016
113 Ginnie Mae Il Pool ‘MAG157', 5.000%, due 20/09/2049 112 0.01 21, Class ST, 0.722%, due 20/02/2046 * 79 0.01
119 Ginnie Mae Il Pool ‘MA6287’, 5.000%, due 20/11/2049 118 0.01 356 Government National Mortgage Association, Series 2016
285 Ginnie Mae Il Pool "MA6342', 5.000%, due 20/12/2049 281 0.03 84, Class G, 4.500%, due 16/11/2045 70 0.01
363 Ginnie Mae Il Pool ‘MA6413, 5.000%, due 20/01/2050 358 0.04 929 Government National Mortgage Association, Series 2017
o P .
170 Ginnie Mae Il Pool 'MA6603', 5.000%, due 20/04/2050 168 0.02 o0 ;1 1. Class '?'No’t_SZG f’,;/ld‘:f 16/°§/205_9t_ cories 2017 29
A i . o, overnmen’ lationa lortgage Association, >eries
1,489 G!nn!e Mae Il Pool ‘MA6711", 3.500%, due 20/06/2050 1,362 0.14 157, Class 10, 0.504%, due 16/12/2059 * 32 R
1,685 Ginnie Mae Il Pool ‘MA6997’, 3.500%, due 20/11/2050 1,531 0.15 896 Government National Mortgage Association, Series 2017
433 G!nn!e Mae Il Pool :MA6999:, 4.500:&:, due 20/11/2050 413 0.04 28, Class 10, 0.680%, due 16/02/2057 * 31 _
82 G!nn!e Mae Il Pool ‘MA705€", 4.500%, due 20/12/2050 79 0.01 511 Government National Mortgage Association, Series 2017
144 Ginnie Mae Il Pool ‘MA7135’, 2.000%, due 20/01/2051 119 0.01 41, Class 10, 0.592%, due 16/07/2058 * 15 B
311 Ginnie Mae Il Pool ‘MA7136', 2.500%, due 20/01/2051 265 0.03 102 Government National Mortgage Association, Series 2017
1,609 Ginnie Mae Il Pool ‘MA7192', 2.000%, due 20/02/2051 1,332 0.13 H15, Class Kl, 0.835%, due 20/07/2067 * 5 -
104 Ginnie Mae Il Pool ‘"MA7194’, 3.000%, due 20/02/2051 93 0.01 4,037 Government National Mortgage Association, Series 2017
137 Ginnie Mae Il Pool ‘MA7255’, 2.500%, due 20/03/2051 116 0.01 H18, Class Bl, 0.452%, due 20/09/2067 * 174 0.02
1,150 Ginnie Mae Il Pool 'MA7312’, 2.500%, due 20/04/2051 980 0.10 52 Government National Mortgage Association, Series 2017
1,067 Ginnie Mae Il Pool ‘MA7368", 3.000%, due 20/05/2051 944 0.09 H20, Class B, 0.203%, due 20/10/2067 ) 2 -
2,123 Ginnie Mae Il Pool ‘MA7590", 3.000%, due 20/09/2051 1,876 0.19 235 Government National Mortgage Association, Series 2018
2,813 Ginnie Mae Il Pool "MA7649", 2.500%, due 20/10/2051 2,397 0.24 HOG, Class PF, 5.518%, due 20/02/2068 * ) 233 002
1,062 Ginnie Mae Il Pool ‘MA7650", 3.000%, due 20/10/2051 938 0.09 435 GOVG’”‘me”‘ National M‘éﬁgage Association, Series 2018
! L e ' ! HO7, C FD, 5.518%, 20/05/2068 * 433 0.04
2,620 Ginnie Mae Il Pool ‘MA7767', 2.500%, due 20/12/2051 2,233 0.22 - Govem:;m Naﬁonal/;’wo;:age Acociation. Series 2019
2,414 ann!e Mae Il Pool :MA7768:, 3.000:&, due 20/12/2051 2,129 0.21 90, Class AB, 3.000%, due 20/07/2049 245 0.02
3,237 G!nn!e Mae Il Pool ,MA7883,' 3.5000&, due 20/02/2052 2,941 0.29 1,464 Government National Mortgage Association, Series 2020
931 G’nn!e Mae Il Pool ‘"MA8046', 4.500%, due 20/05/2052 888 0.09 103, Class AD, 1.450%, due 16/01/2063 1,115 0.11
366 Ginnie Mae Il Pool "MA8197", 2.500%, due 20/08/2052 312 0.03 296 Government National Mortgage Association, Series 2020
186 Ginnie Mae Il Pool ‘MA8264’, 2.500%, due 20/09/2052 158 0.02 123, Class IL, 2.500%, due 20/08/2050 38 -
1,056 Ginnie Mae Il Pool 'MA8268’, 4.500%, due 20/09/2052 1,008 0.10 915 Government National Mortgage Association, Series 2020
671 Ginnie Mae Il Pool ‘"MA8348’, 5.000%, due 20/10/2052 654 0.07 123, Class NI, 2.500%, due 20/08/2050 127 0.01
1,063 Ginnie Mae Il Pool ‘MA8428’, 5.000%, due 20/11/2052 1,036 0.10 447 Government National Mortgage Association, Series 2020
766 Ginnie Mae Il Pool ‘"MA8429', 5.500%, due 20/11/2052 758 0.08 127, Class IN, 2.500%, due 20/08/2050 61 0.01
1,233 Ginnie Mae Il Pool ‘MA8485’, 2.500%, due 20/12/2052 1,050 0.10 388 Government Nathﬂil Mortgage Association, Series 2020
2,084 Ginnie Mae Il Pool ‘MA8486', 3.000%, due 20/12/2052 1,838 0.18 129, Class IE, 2.500%, due 20/09/2050 ) 53 001
195 Ginnie Mae Il Pool ‘MA8490", 5.000%, due 20/12/2052 189 0.02 15,965 Government National Mortgage Assaciatian, Series 2020
o B
1,154 Ginnie Mae Il Pool ‘MA8642’, 2.500%, due 20/02/2053 984 0.10 241 2;)7ercr::SZ,L?NZIQ::a(OMZfQ;sgo/igzzton Series 2020 o o
L , , o Vi i iation, Seri
o S WA SO0 Qo 007 o
!nn!e ae 1 oo i S °°’ ue . 309 Government National Mortgage Association, Series 2020
197 G!nn!e Mae Il Pool ‘MA8798’, 4.000%, due 20/04/2053 184 0.02 160, Class VI, 2.500%, due 20/10/2050 44 _
1,800 Ginnie Mae, 30 year, TBA, 2.000% + 1,485 0.15 1,331 Government National Mortgage Association, Series 2020
1,100 Ginnie Mae, 30 year, TBA, 3.000% = 967 0.10 160, Class YI, 2.500%, due 20/10/2050 177 0.02
200 Ginnie Mae, 30 year, TBA, 3.500% + 182 0.02 1,445 Government National Mortgage Association, Series 2020
300 Ginnie Mae, 30 year, TBA, 4.000% + 280 0.03 173, Class MI, 2.500%, due 20/11/2050 189 0.02
1,900 Ginnie Mae, 30 year, TBA, 5.000% + 1,849 0.18 12,214 Government National Mortgage Association, Series 2020
2,200 Ginnie Mae, 30 year, TBA, 5.500% =+ 2,178 0.22 178, Class 10, 1.422%, due 16/10/2060 * 1,111 0.1
1,800 Ginnie Mae, 30 year, TBA, 6.000% + 1,806 0.18 2,907 Government National Mortgage Association, Series 2020
200 Ginnie Mae, 30 year, TBA, 6.500% + 203 0.02 181, Class WI, 2.000%, due 20/12/2050 316 0.03
122 Government National Mortgage Association, Series 2009 759 Government National Mortgage Association, Series 2020
HO1, Class FA, 6.578%, due 20/11/2059 * 123 001 47, Class MI, 3.500%, due 20/04/2050 128 0.01
4 Government National Mortgage Association, Series 2010 284 Government National Mortgage Association, Series 2020
42, Class BS, 1.052%. due 20/04/2040 * . . 47, Class NI, 3.500%, due 20/04/2050 47 -
1 Government National Mortgage Association, Series 2010 804 Government National Mortgage Association, Series 2020
85, Class HS, 1.222%. due 20/01/2040 * . . HO9, Class FL, 4.850%, due 20/05/2070 * 806 0.08
390 Government National Mortgage Association, Series 2010 162 Government National Mortgage Association, Series 2020
H11, Class FA, 6.430%, due 20/06/2060 * 391 0.04 HO9, Class NF, 6.468%, due 20/04/2070 * 163 0.02
240 Government National Mortgage Association, Series 2010 97 Government National Mortgage Association, Series 2020
H20, Class AF, 5.585%, due 20/10/2060 * 238 0.02 H12, Class , 5.530%, due 20/07/2070 95 0.01
1 Government National Mortgage Association, Series 2010 383 Government National Mortgage Association, Series 2020
H22. Class FE. 5.605%. due 20/05/2059 * 1 . H13, Class FA, 4.989%, due 20/07/2070 * 375 0.04
380 Government National Mortgage Association, Series 2010 97 Government National Mortgage Association, Series 2020
H24, Class FA, 5.605%, due 20/10/2060 * 377 0.04 H13, Class FC, 4.796%, due 20/07/2070 * 95 0.01
15 Government National Mortgage Association, Series 2010 943 Government National Mortgage Association, Series 2021
126, Class LF. 5.605% due 20/08/2058 * 14 . 14, Class AB, 1.340%, due 16/06/2063 707 0.07
133 Government National Mortgage Association, Series 2011 1,834 Government National Mortgage Association, Series 2021
HO1. Class AF. 5.705%, due 20/11/2060 * 133 001 21, Class AH, 1.400%, due 16/06/2063 1,390 0.14
30 Government National Mortgage Association, Series 2011 25,502 Government National Mortgage Association, Series 2021 5,
109, Class AF. 5.755%. due 20/03/2061 * 30 . Class 10, 1.112%, due 16/01/2061 * 1,875 0.19
299 Government National Mortgage Association, Series 2013 1,107 Government National Mortgage Association, Series 2021
107, Class AD, 2.840%, due 16/11/2047 * 266 0.03 77, Class LC, 1.250%, due 20/07/2050 850 0.08
4,514 Government National Mortgage Association, Series 2013 1,500 Government National Mortgage Association, Series 2022
50, Class 10, 0.062%, due 16/10/2048 * 5 . 139, Class AL, 4.000%, due 20/07/2051 1,353 0.14
821 Government National Mortgage Association, Series 2014 1,748 Government National Mortgage Association, Series 2022 3,
169, Class 10, 0.622%. due 16/10/2056 * 18 . Class 10, 0.640%, due 16/02/2061 * 88 0.01
35 Government National Mortgage Association, Series 2014 200 Government National Mortgage Association, Series 2022
17, Class AM. 3.537%. due 16/06/2048 * 33 N 63, Class LM, 3.500%, due 20/10/2050 166 0.02
3,000 Government National Mortgage Association, Series 2023
92, Class AH, 2.000%, due 16/06/2064 2,290 0.23

The accompanying notes are an integral part of the Financial Statements
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Mortgage-Backed Securities — (continued) Corporate Bonds and Notes — 35.79% (28 February 2023: 36.53%)
2,000 Government National Mortgage Association, Australia — 0.04% (28 February 2023: 0.04%)
Series 2023 92, Class IA, 0.611%, due 300 BHP Billiton Finance USA Ltd, 5.000%, due 30/09/2043 290 0.03
16/06/2064 * 124 0.01 200 Commonwealth Bank of Australia, 144A, 3.900%, due
2,849 GS Mortgage Securities Corp Trust 2018-SRP5, 12/07/2047 166 0.01
Series 2018 SRP5, Class A, 144A, 7.225%, due 456 0.04
15/09/2031 * 2,365 0.24
2,160 GS Mortgage Securities Corp Trust 2018-SRP5, Belgium — 0.40% (28 February 2023: 0.40%)
Series 2018 SRPS5, Class B, 144A, 8.425%, due 1,110 Anheuser-Busch Cos LLC / Anheuser-Busch InBev Worldwide
15/09/2031 * 1,167 0.12 Inc, 4.900%, due 01/02/2046 1,033 0.10
851 GS Mortgage Securities Trust 2014-GC20, Series 680 Anheuser-Busch InBev Worldwide Inc, 4.000%, due
2014 GC20, Class XA, 1.167%, due 10/04/2047 13/04/2028 655 0.07
* 1 - 280 Anheuser-Busch InBev Worldwide Inc, 3.500%, due
15 HarborView Mortgage Loan Trust 2007-7, Series 01/06/2030 258 0.03
2007 7, Class 2A1A, 6.429%, due 25/10/2037 * 14 - 920 Anheuser-Busch InBev Worldwide Inc, 4.350%, due
3,980 J.P. Morgan Chase Commercial Mortgage 01/06/2040 824 0.08
Securities Trust 2018-PHH, Series 2018 PHH, Class 153 Anheuser-Busch InBev Worldwide Inc, 4.600%, due
F, 144A, 8.667%, due 15/06/2035 *t 835 0.08 15/04/2048 138 0.01
4,070 JP Morgan Chase Commercial Mortgage Securities 1,060 Anheuser-Busch InBev Worldwide Inc, 5.550%, due
Trust 2020-MKST, Series 2020 MKST, Class F, ! 23/01/2049 ' ' 1087 0.11
144A, 8.524%, due 15/12/2036 * 1,085 0.11 -
1,812 JP Morgan Mortgage Trust 2017-5, Series 2017 5, 3,995 0.40
Class A2, 144A, 3.470%, due 26/10/2048 * 1,750 0.17  Brazil — 0.60% (28 February 2023: 0.67%)
175 JP Morgan Mortgage Trust 2018-4, Series 2018 4, 57 Petrobras Global Finance BV, 6.250%, due 17/03/2024 57 0.01
Class A1, 144A, 3.500%, due 25/10/2048 * 154 0.02 3,440 Petrobras Global Finance BV, 5.299%, due 27/01/2025 3,405 034
30 JPMBB Commercial Mortgage Securities Trust 290 Petrobras Global Finance BV, 6.850%, due 05/06/2115 255 0.02
ég;?';g'/zsgﬁizom €17, Class B, 5.039%, 28 . 190 Suzano Austria GmbH, 3.750%, due 15/01/2031 161 0.02
160 JPMBB Commercial Mortgage Securities Trust 2,050 ?:ig?zg;zsma GmbH, Series DM3N, 3.125%, due 1621 016
2015-C31, Series 2015 C31, Class B, 4.776%, ’ .
due 15/08/2048 * 133 001 60 Vale Canada Ltd, 7.200%, due 15/09/2032 62 0.01
72 ML-CFC Commercial Mortgage Trust 2007-5, 410 Vale Overseas Ltd, 6.875%, due 21/11/2036 428 0.04
Series 2007 5, Class AJ, 5.450%, due 12/08/2048 5,989 0.60
* 18
14 ML-CFC Commercial Mortgage Trust 2007-9, Canada — 0.38% (28 February 2023: 0.34%)
Series 2007 9, Class AJ, 6.193%, due 12/09/2049 120 1011778 BC ULC / New Red Finance Inc, 144A, 3.875%,
B 13 B due 15/01/2028 109 0.01
20 Morgan Stanley Capital | Trust 2007-1Q16, Series 110 1011778 BC ULC / New Red Finance Inc, 144A, 3.500%,
2007 1Q16, Class Al, 6.282%, due 12/12/2049 * 10 - due 15/02/2029 96 0.01
280 MSCG Trust 2015-ALDR, Series 2015 ALDR, Class 160 Bank of Montreal, 3.803%, due 15/12/2032 * 142 0.01
A2, 144A, 3.577%, due 07/06/2035 * 258 0.03 550 Bank of Nova Scotia/The, 4.588%, due 04/05/2037 * 475 0.05
2,870 Natixis Commercial Mortgage Securities Trust 290 Barrick North America Finance LLC, 5.700%, due
2019- FAME, Series 2019 FAME, Class A, 144A, 30/05/2041 289 0.03
3.047%, due 15/08/2036 2,519 0.25 500 Barrick North America Finance LLC, 5.750%, due
341 New Residential Mortgage Loan Trust 2016-3, 01/05/2043 501 0.05
Series 2016 3A, Class A1B, 144A, 3.250%, due 650 Canadian Pacific Railway Co, 3.100%, due 02/12/2051 442 0.05
25/09/2056 * 309 0.03 30 Open Text Holdings Inc, 144A, 4.125%, due 15/02/2030 26 -
632 New Residential Mortgage Loan Trust 2017-6, 40 Open Text Holdings Inc, 144A, 4.125%, due 01/12/2031 33 -
series 2017 64, Class AT, 144A, 4.000%, due 20 Teck Resources Ltd, 6.000%, due 15/08/2040 19 -
27,/08/2057 . 2% 0.06 1,350 Toronto-Dominion Bank/The, 4.456%, due 08/06/2032 1,258 0.13
857 EﬂT}“ﬂZ??Zﬂf IT:IA,ZS%%(?Q';5:;55/2005%035 203 0.07 390 Yamana Gold Inc, 4.625%, due 15/12/2027 370 0.04
103 Residential Asset Securitization Trust 2005-A15, 3,760 038
Series 2005 A15, Class 1A4, 5.750%, due China — 0.33% (28 February 2023: 0.30%)
25/02{2036 . 9 0.01 370 NXP BV / NXP Funding LLC / NXP USA Inc, 2.700%, due
4 Sequoia Mortgage Trust 2004-10, Series 2004 10, 01/05/2025 352 0.04
Class A1A, 6.048%, due 20/11/2034 * 4 i 2,650 Prosus NV, 144A, 3.061%, due 13/07/2031 2,014 0.20
2,694 Towd Point Mortgage Trust 2017-5, Series 2017 5, 1660 Prosus NV. 144A. 3.832%. due 08/02/2051 946 0.09
Class B1, 144A, 5.118%, due 25/02/2057 * 2,652 0.27 - - — - -
690 UBS Commercial Mortgage Trust 2017-C2, Series 3,312 033
2017 C2, Class Ad, 3.487%, due 15/08/2050 630 0.06  Colombia — 0.14% (28 February 2023: 0.13%)
553 UBS Commercial Mortgage Trust 2017-C7, Series
2017 C7, Class A3, 3.418%, due 15/122050 514 0.05 940 Ecopetrol A, 4.625%, due 02/11/2031 743 0.07
72,635 UBS Commercial Mortgage Trust 2018-C9, Series 960 Ecopetrol SA, 5.875%, due 28/05/2045 678 007
2018 C9, Class XA, 1.082%, due 15/03/2051 * 2,456 0.25 1,421 0.14
176 WaMu Mortgage Pass-Through Certificates Series Denmark — 0.22% (28 February 2023: 0.19%)
ég%ggéji’g;g;’z'gﬁoy OA2, Class 24, 153 0.02 280 Danske Bank A/S, 144A, 3.244%, due 20/12/2025 * 268 0.03
38 Waterfall Commercial Mortgage Trust 2015-SBCS5, 2,040 Danske Bank A/S, 144A, 4.298%, due 01/04/2028 * 1,921 0.19
Series 2015 SBC5, Class A, 144A, 4.104%, due 2,189 0.22
14/09/2022 * ) 37 * France — 1.17% (28 February 2023: 1.08%)
250 ‘L"éez‘g F;éﬁgscz%r?g”fgz'?'\é'g?figse ;2217%/8’1 zlje 280 BNP Paribas SA, 144A, 3.375%, due 09/01/2025 271 0.03
15/04/2050 235 0.02 310 BNP Paribas SA, 144A, 4.705%, due 10/01/2025 * 308 0.03
160 Wells Fargo Commercial Mortgage Trust 2015- 1,660 BNP Paribas SA, 144A, 2.219%, due 09/06/2026 * 1,552 0.16
NXS1, Series 2015 NXS1, Class AS, 3.406%, due 620 BNP Paribas SA, 144A, 4.625%, due 13/03/2027 595 0.06
15/05/2048 149 0.01 2,890 BNP Paribas SA, 144A, 1.675%, due 30/06/2027 * 2,581 0.26
4,826 Wells Fargo Commercial Mortgage Trust 2017- 1,160 BNP Paribas SA, 144A, 4.400%, due 14/08/2028 1,097 0.1
RB1, Series 2017 RB1, Class XA, 1.353%, due 1,620 BNP Paribas SA, 144A, 5.125%, due 13/01/2029 * 1,588 0.16
15/03/2050 * 151 0.01 360 BNP Paribas SA, 144A, 5.198%, due 10/01/2030 * 348 0.03
2,330 WFRBS Commercial Mortgage Trust 2013- 550 BNP Paribas SA, 144A, 4.375%, due 01/03/2033 * 498 0.05
?;/%65;83562*013 C14, Class B, 3.841%, due 805 010 710 BNP Paribas SA, 144A, 8.500%, Perpetual * 709 0.07
2,010 WFRBS Commercial Mortgage Trust 2014- 500 BPCE SA, 144A, 5.150%, due 21/07/2024 494 0.05
€21, Series 2014 C21, Class B, 4.213%, due 590 Credit Agricole SA, 144A, 4.000%, due 10/01/2033 * 529 0.05
15/08/2047 * 1,824 0.18 240 Danone SA, 144A, 2.947%, due 02/11/2026 225 0.02
s 940 WEA Finance LLC / Westfield UK & Europe Finance Plc,
Total Mortgage-Backed Securities (Cost $450,409) 408,481 40.85 1444, 3.750%, due 17/09/2024 p 597 0.09
11,692 117

The accompanying notes are an integral part of the Financial Statements
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Corporate Bonds and Notes — (continued) 250 Cooperatieve Rabobank UA, 144A, 1.339%, due
*
India — 0.10% (28 February 2023: 0.10%) 24/06/2026 bk "y 230 0.02
330 Reliance Industries Ltd, 144A, 2.875%, due 12/01/2032 271 0.03 600 (C)g/‘(’)‘jl%a;‘zegi Rabobank UA, 144A, 3.649%, due o5y 0.06
1,020 Reliance Industries Ltd, 144A, 3.625%, due 12/01/2052 695 0.07 350 Cooperatieve Rabobank UA, 144A, 3.758%, due ’
966 0.10 06/04/2033 * 302 0.03
Ireland — 0.42% (28 February 2023: 0.38%) 160 ?gfgglgggatiwal Finance BV, 4.550%, due 14 001
850 AerCap lreland Capital DAC / AerCap Global Aviation Trust, 770 Shell | tional Fi BV 4.375%. d :
3.150%, due 15/02/2024 838 0.08 ; 1505;‘2‘82? lonal Finance BY, 4.3/5%, due 660 0.07
1,990 AerCap Ireland Capital DAC / AerCap Global Aviation Trust, 270 Shell Int tional F BV 4.000%. d :
2.450%, due 29/10/2026 1,792 0.18 105057252? lonalFinance BY, 4.0007%, due 922 0.02
1,000 AerCap Ireland Capital DAC / AerCap Global Aviation Trust, . :
o 1,120 Shell International Finance BV, 3.250%, due
3.000%, due 29/10/2028 868 0.09 06/04/2050 796 0.08
480 AerCap Ireland Capital DAC / AerCap Global Aviation Trust, -
3.300%, due 30/01/2032 390 0.04 4,900 0.49
162 Avolon TLB Borrower 1 (US) LLC, 7.664%, due 01/12/2027 South Africa — 0.11% (28 February 2023: 0.10%)
*
. 162 0.02 670 Anglo American Capital Plc, 144A, 3.625%, due
120 Park Aerospace Holdings Ltd, 144A, 5.500%, due 11/09/2024 655 0.06
15/02/2024 119 0.01 200 Anglo American Capital Plc, 144A, 4.750%, due
4,169 0.42 10/04/2027 194 0.02
Israel — 0.41% (28 February 2023: 0.42%) 290 ??%glé\égirican Capital Plc, 144A, 4.000%, due a 003
590 Teva Pharmaceutical Finance Netherlands Ill BV, 7.125%, -
due 31/01/2025 594 0.06 1123 0.1
1,570 Teva Pharmaceutical Finance Netherlands Ill BV, 3.150%, Spain — 0.22% (28 February 2023: 0.19%)
due 01/10/2026 1,421 0.14 1,200 Banco Santander SA, 2.746%, due 28/05/2025 1,136 0.11
430 Teva Pharmaceutical Finance Netherlands Ill BV, 4.750%, 200 Banco Santander SA. 4.175%. due 24/03/2028 * 188 0.02
due 09/05/2027 . . 402 0.04 500 Telefonica Emisiones SA, 4.103%, due 08/03/2027 476 0.05
1,530 Teva Pharmaceutical Finance Netherlands Ill BV, 5.125%, efoni % d
due 09/05/2029 1,417 0.14 210 Tele on!ca Emisiones SA, 5.2130/o, ue 08/03/2047 176 0.02
240 Teva Pharmaceutical Finance Netherlands Ill BV, 8.125%, 260 Telefonica Emisiones SA, 4.895%, due 06/03/2048 208 0.02
due 15/09/2031 255 0.03 2,184 0.22
4,089 0.41  switzerland — 1.19% (28 February 2023: 1.28%)
Italy — 0.19% (28 February 2023: 0.17%) 1,570 Credit Suisse AG/New York NY, 7.950%, due
1,160 Intesa Sanpaolo SpA, 144A, 5.017%, due 26/06/2024 1,134 0.1 09/01/2025 . 1,602 0.16
850 Intesa Sanpaolo SpA, 144A, 5.710%, due 15/01/2026 818 0.08 710 g;jg;/;g';;e AG/New York NY, 2.950%, due s 007
1,952 0.19 1,530 Credit Suisse AG/New York NY, 5.000%, due
Japan — 0.40% (28 February 2023: 0.37%) 09/07/2027 1,491 0.15
540 Mitsubishi UFJ Financial Group Inc, 3.837%, due 1,640 Credit Suisse AG/New York NY, 7.500%, due
17/04/2026 * 523 0.05 15/02/2028 1,755 0.17
560 Mitsubishi UFJ Financial Group Inc, 4.080%, due 200 UBS AG/London, 144A, 4.500%, due 26/06/2048 178 0.02
19/04/2028 * 532 0.05 700 UBS Group AG, 144A, 2.593%, due 11/09/2025 * 675 0.07
580 Nissan Motor Co Ltd, 144A, 3.043%, due 15/09/2023 579 0.06 270 UBS Group AG, 144A, 4.488%, due 12/05/2026 * 262 0.03
1,600 Nissan Motor Co Ltd, 144A, 3.522%, due 17/09/2025 1,516 0.15 610 UBS Group AG, 144A, 2.193%, due 05/06/2026 * 569 0.06
990 Nissan Motor Co Ltd, 144A, 4.345%, due 17/09/2027 908 0.09 680 UBS Group AG, 144A, 4.751%, due 12/05/2028 * 653 0.06
4,058 0.40 670 UBS Group AG, 144A, 4.194%, due 01/04/2031 * 604 0.06
Kazakh 0.06% (28 Feb 2023: 0.05% 720 UBS Group AG, 144A, 3.091%, due 14/05/2032 * 594 0.06
azakhstan — 0.06% (28 February 2023: 0.05%) 300 UBS Group AG, 144A, 2.746%, due 11/02/2033 * 236 0.02
200 KazMunayGas National Co JSC, 144A, 5.750%, due 420 UBS Group AG, 144A, 9.016%, due 15/11/2033 * 509 0.05
19/04/2047 161 002 2,090 UBS Group AG, 144A, 7.000%, Perpetual * 2,077 0.21
520 KazMunayGas National Co JSC, 144A, 6.375%, due
24/10/2048 437 0.04 11,880 119
598 0.06 United Arab Emirates — 0.09% (28 February 2023: 0.08%)
Kuwait — 0.05% (28 February 2023: 0.04%) 200 zDg/(\)l\g/)zr\gAI;d/Uniled Arab Emirates, 144A, 5.625%, due 156 002
520 MEGIlobal BV, 144A, 4.250%, due 03/11/2026 499 0.05 760 DP World Ltd/United Arab Emirates, 5.625%. due ’
Luxembourg — 0.06% (28 February 2023: 0.01%) 25/09/2048 704 0.07
620 Altice Financing SA, 144A, 5.750%, due 15/08/2029 491 0.05 890 0.09
150 ArcelorMittal SA, 7.000%, due 15/10/2039 155 0.01 United Kingd — 0.93% (28 February 2023: 1.05%)
646 006 410 Barclays Plc, 4.972%, due 16/05/2029 * 390 0.04
Macau — 0.40% (28 February 2023: 0.43%) 2,610 Barclays Plc, 5.088%, due 20/06/2030 * 2,393 0.24
2,290 Sands China Ltd, 5.375%, due 08/08/2025 2,216 0.22 430 HSBC Holdings Plc, 4.250%, due 18/08/2025 415 0.04
710 Sands China Ltd, 2.800%, due 08/03/2027 619 0.06 330 HSBC Holdings Plc, 4.300%, due 08/03/2026 319 0.03
580 Sands China Ltd, 5.650%, due 08/08/2028 548 0.06 400 HSBC Holdings Plc, 4.041%, due 13/03/2028 * 376 0.04
730 Sands China Ltd, 3.100%, due 08/03/2029 609 0.06 400 HSBC Holdings Plc, 4.583%, due 19/06/2029 * 378 0.04
3,992 0.40 950 HSBC Holdings Plc, 4.762%, due 29/03/2033 * 845 0.09
N 340 HSBC Holdings Plc, 6.500%, due 02/05/2036 346 0.04
_ 9 X o
Mexico — 0.11% (28 February 2023: 0.11%) . 820 Lloyds Banking Group Plc, 4.650%, due 24/03/2026 792 0.08
20 America Movil SAB de CV, 6.375%, due 01/03/2035 22 : 780 Lloyds Banking Group Plc, 4.375%, due 22/03/2028 740 0.07
20 America Movil SAB de CV, 6.125%, due 15/11/2037 21 - 630 NatWest Group Plc, 4.269%, due 22/03/2025 * 623 0.06
1,110 Southern Copper Corp, 5.250%, due 08/11/2042 1,027 0.11 230 NatWest Group Plc, 4.892%, due 18/05/2029 * 219 0.02
1,070 0.11 250 NatWest Group Plc, 5.076%, due 27/01/2030 * 238 0.02
Morocco — 0.11% (28 February 2023: 0.12%) 420 Standard Chartered Plc, 144A, 5.700%, due 26/03/2044 381 0.04
940 OCP SA, 1444, 3.750%, due 23/06/2031 778 0.08 340 Ylsr/go‘g/g/loezdgla Secured Finance Plc, 1444, 5.500%, due . 003
480 OCP SA, 144A, 5.125%, due 23/06/2051 341 0.03 . :
630 Vmed 02 UK Financing | Plc, 144A, 4.750%, due
1119 o.n 15/07/2031 527 0.05
Netherlands — 0.49% (28 February 2023: 0.45%) 9,293 0.93
200 ABN AMRO Bank NV, 144A, 4.750%, due 28/07/2025 194 0.02
1,840 Cooperatieve Rabobank UA, 4.375%, due 04/08/2025 1,785 0.18

The accompanying notes are an integral part of the Financial Statements
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Corporate Bonds and Notes — (continued) 180 Becton Dickinson & Co, 4.669%, due 06/06/2047 160 0.02
United States — 27.10% (28 February 2023: 27.97%) 850 ?g%ﬁl)izrgﬁthaway Finance Corp, 4.250%, due o 008
470 3M Co, 2.375%, due 26/08/2029 406 0.04 3,380 Boston Properties LP, 3.400%, due 21/06/2029 2,895 0.29
130 3M Co, 3.050%, due 15/04/2030 ne 001 950 BP Capital Markets America Inc, 3.119%, due
670 3M Co, 3.700%,.due 15/04/2050 515 0.05 04/05/2026 ' ' 904 0.09
230 Abbott Laboratories, 4.750%, due 30/11/2036 229 0.02 440 BP Capital Markets America Inc, 3.633%, due
420 Abbott Laboratories, 4.900%, due 30/11/2046 410 0.04 06/04/2030 407 0.04
140 AbbVie Inc, 3.750%, due 14/11/2023 139 0.01 900 BP Capital Markets America Inc, 3.000%, due
1,990 AbbVie Inc, 2.600%, due 21/11/2024 1,921 0.19 24/02/2050 600 0.06
590 AbbVie Inc, 3.800%, due 15/03/2025 575 0.06 43 Brighthouse Financial Inc, 4.700%, due 22/06/2047 32 -
250 AbbVie Inc, 3.600%, due 14/05/2025 243 0.02 532 Bristol-Myers Squibb Co, 3.200%, due 15/06/2026 508 0.05
520 AbbVie Inc, 2.950%, due 21/11/2026 487 0.05 705 Bristol-Myers Squibb Co, 3.400%, due 26/07/2029 653 0.07
3,520 AbbVie Inc, 3.200%, due 21/11/2029 3,175 0.32 2,040 Broadcom Inc, 144A, 3.137%, due 15/11/2035 1,558 0.16
7 AbbVie Inc, 4.750%, due 15/03/2045 6 - 110 Builders FirstSource Inc, 144A, 4.250%, due
90 AbbVie Inc, 4.875%, due 14/11/2048 83 0.01 01/02/2032 94 0.01
110 AbbVie Inc, 4.250%, due 21/11/2049 93 0.01 630 Cameron LNG LLC, 144A, 2.902%, due 15/07/2031 539 0.05
450 Air Lease Corp, 3.375%, due 01/07/2025 429 0.04 850 Cameron LNG LLC, 144A, 3.302%, due 15/01/2035 704 0.07
600 Air Lease Corp, 5.300%, due 01/02/2028 590 0.06 30 Carrier Global Corp, 2.700%, due 15/02/2031 25 -
370 Alphabet Inc, 1.100%, due 15/08/2030 297 0.03 50 Carrier Global Corp, 3.577%, due 05/04/2050 36 -
370 Alphabet Inc, 1.900%, due 15/08/2040 249 0.03 70 CCO Holdings LLC / CCO Holdings Capital Corp,
230 Alphabet Inc, 2.050%, due 15/08/2050 138 0.01 144A, 4.500%, due 15/08/2030 59 0.01
210 Amazon.com Inc, 3.300%, due 13/04/2027 200 0.02 370 CCO Holdings LLC / CCO Holdings Capital Corp,
800 Amazon.com Inc, 1.200%, due 03/06/2027 705 0.07 1444, 4.750%, due 01/02/2032 307 0.03
320 Amazon.com Inc, 3.150%, due 22/08/2027 301 0.03 770 CCO Holdings LLC / CCO Holdings Capital Corp,
430 Amazon.com Inc, 3.450%, due 13/04/2029 405 0.04 4.500%, due 01/05/2032 625 0.06
510 Amazon.com Inc, 1.500%, due 03/06/2030 415 0.04 360 Centene Corp, 4.250%, due 15/12/2027 337 0.03
260 Amazon.com Inc, 2.100%, due 12/05/2031 216 0.02 520 Centene Corp, 4.625%, due 15/12/2029 479 0.05
1,040 Amazon.com Inc, 3.600%, due 13/04/2032 957 0.10 290 Centene Corp, 3.375%, due 15/02/2030 248 0.03
1,710 Amazon.com Inc, 3.875%, due 22/08/2037 1,540 015 50 Centene Corp, 3.000%, due 15/10/2030 42 .
340 Amazon.com Inc, 4.950%, due 05/12/2044 336 0.03 60 Centene Corp, 2.625%, due 01/08/2031 48 N
320 Amazon.com Inc, 4.050%, due 22/08/2047 276 0.03 1,170 Charles Schwab Corp/The, 5.875%, due 24/08/2026 1,177 0.12
650 Amazon.com Inc, 2.500%, due 03/06/2050 415 0.04 230 Charles Schwab Corp/The, 6.136%, due 24/08/2034 34 0.02
140 Amaz.on.com Inc, 4.250%, due 22/08/2057 121 0.01 760 Charter Communications Operating LLC / Charter
440 American Express Co, 3.375%, due 03/05/2024 433 0.04 Communications Operating Capital, 4.908%, due
1,000 American Express Co, 4.050%, due 03/05/2029 951 0.10 23/07/2025 747 0.07
246 American International Group Inc, 2.500%, due 30/06/2025 233 0.02 1,440 Charter Communications Operating LLC / Charter
220 American Transmission Systems Inc, 144A, 2.650%, due Communications Operating Capital, 4.200%, due
15/01/2032 180 0.02 15/03/2028 1,342 0.13
34 Amgen Inc, 4.663%, due 15/06/2051 29 - 1,200 Charter Communications Operating LLC / Charter
270 Apache Corp, 7.750%, due 15/12/2029 282 0.03 Communications Operating Capital, 5.050%, due
17 Apache Corp, 6.000%, due 15/01/2037 16 - 30/03/2029 1,143 0.11
930 Apache Corp, 5.100%, due 01/09/2040 774 0.08 380 Charter Corn_rnunication; Operating LLC / Charter
60 Apache Corp, 5.250%, due 01/02/2042 49 0.01 gf}gg};‘gg“o”s Operating Capital, 4.400%, due . 003
510 Apache Corp, 4.750%, due 15/04/2043 390 0.04 s :
500 Charter Communications Operating LLC / Charter
180 Apache Corp, 4.250%, due 15/01/2044 123 0.01 Communications Operating Capital, 5.375%, due
290 Apache Corp, 5.350%, due 01/07/2049 233 0.02 01/04/2038 424 0.04
720 Apple Inc, 2.450%, due 04/08/2026 674 0.07 270 Charter Communications Operating LLC / Charter
250 Ardagh Metal Packaging Finance USA LLC / Ardagh Metal Communications Operating Capital, 3.500%, due
Packaging Finance Plc, 144A, 4.000%, due 01/09/2029 203 0.02 01/03/2042 177 0.02
300 AT&T Inc, 3.800%, due 15/02/2027 286 0.03 260 Charter Communications Operating LLC / Charter
970 AT&T Inc, 2.300%, due 01/06/2027 869 0.09 Communications Operating Capital, 6.484%, due
150 AT&T Inc, 2.250%, due 01/02/2032 17 0.01 23/10/2045 239 0.02
60 AT&T Inc, 2.550%, due 01/12/2033 46 - 70 Charter Com_munication; Operating LLC / Charter
170 AT&T Inc, 5.350%, due 01/09/2040 159 0.02 Sf/fg;‘;gg“o”s Operating Capital, 5.375%, due % .
190 ATET Inc, 5.550%, due 15/08/2041 79 0.02 430 Charter Communications Operating LLC / Charter .
161 AT&T Inc, 4.350%, due 15/06/2045 127 0.01 Communications Operating Capital, 5.750%, due
1,218 AT&T Inc, 4.500%, due 09/03/2048 973 0.10 01/04/2048 363 0.04
70 AT&T Inc, 3.800%, due 01/12/2057 47 - 240 Charter Communications Operating LLC / Charter
465 AT&T Inc, 3.650%, due 15/09/2059 301 0.03 Communications Operating Capital, 5.125%, due
530 Ball Corp, 3.125%, due 15/09/2031 430 0.04 01/07/2049 185 0.02
520 Bank of America Corp, 4.200%, due 26/08/2024 511 0.05 210 Charter Communications Operating LLC / Charter
470 Bank of America Corp, 4.000%, due 22/01/2025 458 0.05 Communications Operating Capital, 4.800%, due
130 Bank of America Corp, 4.450%, due 03/03/2026 126 0.01 01/03/2050 156 0.02
830 Bank of America Corp, 3.500%, due 19/04/2026 790 0.08 440 Charter Communications Operating LLC / Charter
1,510 Bank of America Corp, 1.319%, due 19/06/2026 * 1,390 0.14 gf}gz;gg“"”s Operating Capital, 5.500%, due 246 0.03
970 Bank of America Corp, 4.250%, due 22/10/2026 932 0.09 400 Cheniere Energy Inc, 4.625%, due 15/10/2028 377 0.04
1,290 Bank of America Corp, 4.376%, due 27/04/2028 * 1,239 0.12 .
130 Cheniere Energy Partners LP, 4.000%, due
940 Bank of America Corp, 3.593%, due 21/07/2028 * 875 0.09 01/03/2031 115 0.01
1,770 Bank of America Corp, 3.419%, due 20/12/2028 * 1,624 0.16 690 Cheniere Energy Partners LP, 3.250%, due
2,470 Bank of America Corp, 3.970%, due 05/03/2029 * 2,309 0.23 31/01/2032 571 0.06
1,480 Bank of America Corp, 3.974%, due 07/02/2030 * 1,363 0.14 340 Chevron Corp, 2.954%, due 16/05/2026 324 0.03
1,500 Bank of America Corp, 2.884%, due 22/10/2030 * 1,288 0.13 240 Chevron Corp, 1.995%, due 11/05/2027 218 0.02
1,580 Bank of America Corp, 2.572%, due 20/10/2032 * 1,267 0.13 80 Chevron Corp, 3.078%, due 11/05/2050 57 0.01
1,870 Bank of America Corp, 2.972%, due 04/02/2033 * 1,538 0.15 950 Chevron USA Inc, 3.850%, due 15/01/2028 919 0.09
560 Bank of America Corp, 4.330%, due 15/03/2050 * 475 0.05 140 Chubb INA Holdings Inc, 3.350%, due 03/05/2026 134 0.01
2,070 Bank of America Corp, 4.083%, due 20/03/2051 * 1,665 0.17 290 Cigna Group/The, 4.125%, due 15/11/2025 283 0.03
380 Bank of New York Mellon Corp/The, 1.600%, due 2,840 Cigna Group/The, 4.375%, due 15/10/2028 2,737 0.27
24/04/2025 357 0.04 110 Cigna Group/The, 4.900%, due 15/12/2048 98 0.01
30 Bausch Health Cos Inc, 144A, 5.500%, due 01/11/2025 27 - 90 Cigna Group/The, 3.400%, due 15/03/2050 63 0.01
435 Becton Dickinson & Co, 3.363%, due 06/06/2024 427 0.04 270 Cintas Corp No 2, 3.700%, due 01/04/2027 259 0.03
26 Becton Dickinson & Co, 3.734%, due 15/12/2024 25 - 300 Cintas Corp No 2, 4.000%, due 01/05/2032 281 0.03
377 Becton Dickinson & Co, 4.685%, due 15/12/2044 334 0.03 330 Citigroup Inc, 3.300%, due 27/04/2025 319 0.03
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Corporate Bonds and Notes — (continued) 530 CVS Health Corp, 3.750%, due 01/04/2030 482 0.05
United States — (continued) 410 CVS Health Corp, 2.125%, due 15/09/2031 324 0.03
440 Citigroup Inc, 4.400%, due 10/06/2025 429 0.04 400 CVS Health Corp, 4.780:/0, due 25/03/2038 358 0.04
220 Citigroup Inc, 5.500%, due 13/09/2025 219 0.02 220 CVS Health Corp, 4.1250/0, due 01/04/2040 179 0.02
490 Citigroup Inc, 3.106%, due 08/04/2026 * 469 0.05 440 CVS Health Corp, 51250/0, due 20/07/2045 392 0.04
110 Citigroup Inc, 4.300%, due 20/11/2026 106 0.01 2,800 CVS Health Corp, 5.0500/0, due 25/03/2048 2,458 0.25
1,260 Citigroup Inc, 4.450%, due 29/09/2027 1,205 0.12 70 CVS Health Corp, 4.250%, due 01/04/2050 55 0.01
450 Citigroup Inc, 4.658%, due 24/05/2028 * 438 0.04 15 CVS Pass-Through Trust, 6,0360/0, due 10/12/2028 15 -
60 Citigroup Inc, 4.125%, due 25/07/2028 56 0.01 28 CVS Pass-Through Trust., 6.943%, due 10/001/2030 28 -
1,360 Citigroup Inc, 3.520%, due 27/10/2028 * 1,256 0.13 150 DCP Midstream Operating LP, 144A, 6.450%, due
1,180 Citigroup Inc, 4.075%, due 23/04/2029 * 1,107 0.1 03/11/2036 153 0.02
! . . ! ' ! 140 Deere & Co, 3.100%, due 15/04/2030 127 0.01
1,470 Citigroup Inc, 3.980%, due 20/03/2030 * 1,355 0.14 510 Deere & Co, 3.750%. due 15/04/2050 237 004
1,590 Citigroup Inc, 4.412%, due 31/03/2031 * 1,477 0.15 o o !
. 410 Delta Air Lines Inc, 2.900%, due 28/10/2024 398 0.04
1,180 Citigroup Inc, 2.520%, due 03/11/2032 * 937 0.09 .
L 630 Delta Air Lines Inc, 7.375%, due 15/01/2026 649 0.07
1,150 Citigroup Inc, 3.785%, due 17/03/2033 * 1,000 0.10 o
540 Citigroup Inc, 4.910%, due 24/05/2033 * 514 005 530 Devon Energy Corp, 5.850%, due 15/12/2025 533 0.05
. . ! ' 260 Devon Energy Corp, 4.500%, due 15/01/2030 243 0.02
1,456 Citigroup Inc, 8.125%, due 15/07/2039 1,814 0.18
. 40 Devon Energy Corp, 5.600%, due 15/07/2041 37 -
255 Citigroup Inc, 5.300%, due 06/05/2044 232 0.02
. . 520 Devon Energy Corp, 4.750%, due 15/05/2042 434 0.04
390 Citigroup Inc, Series P, 5.950%, Perpetual * 377 0.04
L 1,480 Devon Energy Corp, 5.000%, due 15/06/2045 1,268 0.13
90 Citigroup Inc, Series M, 6.300%, Perpetual * 89 0.01 h
L 50 Diamondback Energy Inc, 3.250%, due 01/12/2026 47 -
100 Citigroup Inc, Series 0, 9.699%, Perpetual * 100 0.01 .
660 Diamondback Energy Inc, 3.500%, due 01/12/2029 598 0.06
720 Coca-Cola Co/The, 3.375%, due 25/03/2027 690 0.07 .
480 Diamondback Energy Inc, 4.400%, due 24/03/2051 373 0.04
370 Coca-Cola Co/The, 1.450%, due 01/06/2027 331 0.03 450 DISH DBS Corp, 5.875%. due 15/11/2024 219 004
20 Coca-Cola Co/The, 2.500%, due 01/06/2040 14 - P, > o !
410 DISH DBS Corp, 7.750%, due 01/07/2026 307 0.03
280 Coca-Cola Co/The, 2.600%, due 01/06/2050 187 0.02 o
1,090 Columbia Pipelines Operating Co LLC, 144A, 6.036%, due 230 DISHDBS Corp, 144A, 5.250%, due 01/12/2026 194 0.02
’ 15/11/2033 ’ o ! 1102 011 40 DISH DBS Corp, 144A, 5.750%, due 01/12/2028 31 -
380 Columbia Pipelines Operating Co LLC, 144A, 6.544%, due 170 DISH DBS Corp, 5.125%, due 01/06/2029 92 0.01
15/11/2053 389 0.04 130 Duke Energy Carolinas LLC, 5.300%, due 15/02/2040 127 0.01
130 Comcast Corp, 3.950%, due 15/10/2025 127 0.01 640 Duke Energy Ohio Inc, 3.650%, due 01/02/2029 597 0.06
640 Comcast Corp, 3.150%, due 01/03/2026 611 0.06 420 Eaton Corp, 4.150%, due 02/11/2042 365 0.04
280 Comcast Corp, 3.300%, due 01/04/2027 264 0.03 36 El Paso Natural Gas Co LLC, 8.375%, due 15/06/2032 41 -
1,090 Comcast Corp, 4.150%, due 15/10/2028 1,052 0.11 200 Elevance Health Inc, 3.350%, due 01/12/2024 195 0.02
390 Comcast Corp, 3.400%, due 01/04/2030 356 0.04 840 Elevance Health Inc, 4.100%, due 15/05/2032 774 0.08
510 Comcast Corp, 4.250%, due 15/10/2030 486 0.05 360 Elevance Health Inc, 4.550%, due 15/05/2052 310 0.03
60 Comcast Corp, 4.250%, due 15/01/2033 56 0.01 720 Enterprise Products Operating LLC, 4.150%, due
60 Comcast Corp, 5.650%, due 15/06/2035 62 0.01 16/10/2028 . 688 0.07
13 Comcast Corp, 6.500%, due 15/11/2035 14 . 510 g?}gﬁ’}géegg“’d“m Operating LLC, 2.800%, due o 008
1,420 Comcast Corp, 3.900%, due 01/03/2038 1,212 0.12 1,880 Enterprise Products Operating LLC, 4.200% due )
400 Comcast Corp, 3.250%, due 01/11/2039 308 0.03 A o050 perating LLL, 4.200%, 1504 o015
300 Comcast Corp, 3.750%, due 01/04/2040 247 0.02 280 Enterprise Products Operating LLC, 3.700%, due
80 Comcast Corp, 3.400%, due 15/07/2046 59 0.01 31/01/2051 205 0.02
120 Comcast Corp, 4.000%, due 15/08/2047 9% 0.01 90 Enterprise Products Operating LLC, 3.950%, due
224 Comcast Corp, 3.969%, due 01/11/2047 180 0.02 31/01/2060 66 0.01
110 Comcast Corp, 4.000%, due 01/03/2048 89 0.01 220 Enterprise Products Operating LLC, 5.375%, due
293 Comcast Corp, 3.999%, due 01/11/2049 234 0.02 15/02/2078 * 183 0.02
200 Comcast Corp, 3.450%, due 01/02/2050 146 0.01 240 EOG Resources Inc, 4.150%, due 15/01/2026 235 0.02
619 Comcast Corp, 2.887%, due 01/11/2051 397 0.04 190 EOG Resources Inc, 4.375%, due 15/04/2030 185 0.02
66 Comcast Corp, 4.049%, due 01/11/2052 53 0.01 690 EOG Resources Inc, 3.900%, due 01/04/2035 611 0.06
137 Comcast Corp, 2.937%, due 01/11/2056 85 0.01 180 EOG Resources Inc, 4.950%, due 15/04/2050 170 0.02
100 Comcast Corp, 4.950%, due 15/10/2058 92 0.01 28 EQT Corp, 6.125%, due 01/02/2025 28 -
74 Comcast Corp, 2.987%, due 01/11/2063 45 - 20 EQT Corp, 144A, 3.125%, due 15/05/2026 19 -
20 CommonSpirit Health, 4.350%, due 01/11/2042 17 - 1,340 EQT Corp, 3.900%, due 01/10/2027 1,252 0.13
300 CommScope Inc, 144A, 6.000%, due 01/03/2026 273 0.03 200 EQT Corp, 5.000%, due 15/01/2029 190 0.02
130 CommScope Inc, 144A, 4.750%, due 01/09/2029 97 0.01 420 EQT Corp, 144A, 3.625%, due 15/05/2031 363 0.04
85 ConocoPhillips Co, 6.950%, due 15/04/2029 94 0.01 180 Exxon Mobil Corp, 3.043%, due 01/03/2026 172 0.02
240 Consolidated Edison Co of New York Inc, Series 20A, 440 Exxon Mobil Corp, 3.482%, due 19/03/2030 407 0.04
3.350%, due 01/04/2030 217 0.02 1,010 Exxon Mobil Corp, 4.114%, due 01/03/2046 859 0.09
190 Consolidated Edison Co of New York Inc, Series 20B, 80 Exxon Mobil Corp, 4.327%, due 19/03/2050 69 0.01
3.950%, due 01/04/2050 151 0.02 270 FirstEnergy Corp, Series A, 1.600%, due 15/01/2026 245 0.02
440 Constellation Brands Inc, 4.750%, due 15/11/2024 436 0.04 3,160 FirstEnergy Corp, Series B, 4.150%, due 15/07/2027 2,984 0.30
450 Constellation Brands Inc, 4.350%, due 09/05/2027 436 0.04 1,000 FirstEnergy Corp, Series C, 5.100%, due 15/07/2047 871 0.09
130 Continental Resources Inc/OK, 3.800%, due 01/06/2024 128 0.01 770 Ford Motor Co, 3.250%, due 12/02/2032 602 0.06
290 Continental Resources INc/OK, 144A, 2.268%, due 570 Ford Motor Co, 6.100%, due 19/08/2032 545 0.05
15/11/2026 259 0.03 150 Ford Motor Co, 4.750%, due 15/01/2043 112 0.01
1,000 Continental Resources Inc/OK, 4.375%, due 15/01/2028 942 0.09 400 Ford Motor Credit Co LLC, 5.125%, due 16/06/2025 390 0.04
3% 1C§/rg;r/‘§g;a1' Resources Inc/OK, 144A, 5.750%, due s 004 1,390 Ford Motor Credit Co LLC, 4.950%, due 28/05/2027 1,306 013
. ; o
100 Continental Resources InC/OK, 4.900%, due 01/06/2044 77 0.01 Z?g ::g mgg E:g:t Eg ttg 3;52;" SE: é;j??ggg Zg? g'gz
1,020 Costco Wholesale Corp, 1.375%, due 20/06/2027 902 0.09 X o o !
260 Ford Motor Credit Co LLC, 2.900%, due 16/02/2028 222 0.02
340 Costco Wholesale Corp, 1.600%, due 20/04/2030 281 0.03 .
200 Ford Motor Credit Co LLC, 2.900%, due 10/02/2029 165 0.02
1,790 Coterra Energy Inc, 3.900%, due 15/05/2027 1,703 0.17 .
810 Ford Motor Credit Co LLC, 5.113%, due 03/05/2029 746 0.07
560 Coterra Energy Inc, 4.375%, due 15/03/2029 527 0.05 .
. 890 Ford Motor Credit Co LLC, 4.000%, due 13/11/2030 754 0.08
300 CSC Holdings LLC, 144A, 4.125%, due 01/12/2030 214 0.02 ’
. 500 Ford Motor Credit Co LLC, 3.625%, due 17/06/2031 406 0.04
200 CSC Holdings LLC, 144A, 3.375%, due 15/02/2031 138 0.01
. 30 Freeport-McMoRan Inc, 4.550%, due 14/11/2024 30 -
510 CSC Holdings LLC, 144A, 4.500%, due 15/11/2031 363 0.04
. . 260 Freeport-McMoRan Inc, 4.625%, due 01/08/2030 241 0.02
130 CTR Partnership LP / CareTrust Capital Corp, 144A, 3.875%, o
due 30/06/2028 113 0.01 240 Freeport-McMoRan Inc, 5.400%, due 14/11/2034 228 0.02
541 CVS Health Corp, 3.875%, due 20/07/2025 525 0.05 670 Freeport-McMoRan Inc, 5:150%, due 15/03/2043 602 0.06
220 CVS Health Corp, 3.625%, due 01/04/2027 208 0.02 440 General Motors Co, 6.1250/0, due 01/10/2025 442 0.04
268 CVS Health Corp, 4.300%, due 25/03/2028 258 0.03 210 General Motors Co, 5.600%, due 15/10/2032 202 0.02
50 General Motors Co, 6.600%, due 01/04/2036 50 0.01
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Corporate Bonds and Notes — (continued) 250 JPMorgan Chase & Co, 3.875%, due 10/09/2024 245 0.02
United States — (continued) 1,400 JPMorgan Chase & Co, 4.023%, due 05/12/2024 * 1,393 0.14
50 General Motors Co, 5.150%, due 01/04/2038 a4 . 940 JPMorgan Chase & Co, 2.083%, due 22/04/2026 * 885 0.09
230 General Motors Co, 6.250%, due 02/10/2043 217 0.02 1,000 JPMorgan Chase & Co, 3.509%, due 23/01/2029 * 922 0.09
330 General Motors Co, 5.950%, due 01/04/2049 296 0.03 610 JPMorgan Chase & Co, 4.203%, due 23/07/2029 * >76 0.06
50 General Motors Financial Co Inc, 4.350%, due 780 JPMorgan Chase & Co, 4.452%, due 05/12/2029 * 744 0.07
17/01/2027 28 B 640 JPMorgan Chase & Co, 2.522%, due 22/04/2031 * 537 0.05
200 Gilead Sciences Inc, 3.500%, due 01/02/2025 195 0.02 790 JPMorgan Chase & Co, 2.545%, due 08/11/2032 * 638 0.06
250 Gilead Sciences Inc. 4.750%, due 01/03/2046 228 002 1,660 JPMorgan Chase & Co, 4.950%, due 01/06/2045 1,527 0.15
10 GLP Capital LP / GLP Financing Il Inc, 5.250%, due 300 JPMorgan Chase & Co, 3.109%, due 22/04/2051 * 203 0.02
01/06/2025 10 - 870 Kenvue Inc, 144A, 4.900%, due 22/03/2033 866 0.09
80 GLP Capital LP / GLP Financing Il Inc, 5.375%, due 380 Kinder Morgan Energy Partners LP, 3.500%, due
15/04/2026 78 0.01 01/09/2023 380 0.04
3 Goldman Sachs Capital Il, 6.439%, Perpetual * 2 - 110 Kinder Morgan Energy Partners LP, 4.250%, due
800 Goldman Sachs Group Inc/The, 3.850%, due 01/09/2024 108 0.01
08/07/2024 787 0.08 300 Kinder Morgan Inc, 4.300%, due 01/06/2025 293 0.03
760 Goldman Sachs Group Inc/The, 3.500%, due 520 Kinder Morgan Inc, 4.300%, due 01/03/2028 496 0.05
01/04/2025 734 0.07 270 Kinder Morgan Inc, 5.300%, due 01/12/2034 257 0.03
460 Goldman Sachs Group Inc/The, 4.250%, due 370 Kinder Morgan Inc, 5.550%, due 01/06/2045 335 0.03
21/10/2025 447 0.04 60 Kinder Morgan Inc, 5.200%, due 01/03/2048 52 0.01
1,390 Goldman Sachs Group Inc/The, 0.855%, due 30 KKR Group Finance Co Il LLC, 144A, 5.500%, due
12/02/2026 * 1,290 013 01/02/2043 27 -
1,970 Goldman Sachs Group Inc/The, 3.500%, due 130 Kraft Heinz Foods Co, 3.000%, due 01/06/2026 123 0.01
16/11/2026 1,852 0.19 150 Kraft Heinz Foods Co, 4.250%, due 01/03/2031 141 0.01
270 Goldman Saihs Group Inc/The, 3.615%, due 20 Kraft Heinz Foods Co, 6.750%, due 15/03/2032 22 -
15/03/2028 253 0.03 80 Kraft Heinz Foods Co, 5.000%, due 15/07/2035 78 0.01
4320 Goldman Sachs Group Inc/The, 3.814%, due 50 Kraft Heinz Foods Co, 6.875%, due 26/01/2039 55 0.01
23/0412029 3,999 040 10 Kraft Heinz Foods Co’ 1;14A 7’125"/ due .
2,240 Goldman Sachs Group Inc/The, 4.223%, due 01/08/2039 ' c i 1 _
01/05/2029 * 2,112 0.21
2,940 Goldman Sachs Group Inc/The, 2.650%, due 10 Kraft Heinz Foods Co, 4.625%, due 01/10/2039 9 -
21/10/2032 * 2,360 024 170 Kraft Heinz Foods Co, 5.000%, due 04/06/2042 155 0.02
670 Goldman Sachs Group Ic/The, 6 250%, due 520 Kraft Heinz Foods Co, 5.200%, due 15/07/2045 478 0.05
01/02/2041 708 0.07 80 Kraft Heinz Foods Co, 4.375%, due 01/06/2046 66 0.01
160 Goldman Sachs Group Inc/The, 3.210%, due 260 Kraft Heinz Foods Co, 4.875%, due 01/10/2049 231 0.02
22/04/2042 * 115 0.01 300 Kraft Heinz Foods Co, 5.500%, due 01/06/2050 290 0.03
380 Goldman Sachs Group Inc/The, 2.908%, due 1,860 Las Vegas Sands Corp, 3.200%, due 08/08/2024 1,802 0.18
21/07/2042 * 263 0.03 1,320 Las Vegas Sands Corp, 2.900%, due 25/06/2025 1,247 0.12
450 Goldman Sachs Group Inc/The, 5.150%, due 160 Lehman Brothers Escrow, Series DMTN, zero coupon,
22/05/2045 414 0.04 Perpetual g - -
540 Goldman Sachs Group Inc/The, 4.750%, due 120 Lennar Corp, 4.500%, due 30/04/2024 119 0.01
21/10/2045 486 0.05 50 Lennar Corp, 4.750%, due 30/05/2025 49 0.01
100 H&E Equipment Services Inc, 144A, 3.875%, due 460 Lennar Corp, 4.750%, due 29/11/2027 446 0.04
15/12/2028 87 0.01 280 Lowe’s Cos Inc, 4.500%, due 15/04/2030 270 0.03
580 Haleon US Capital LLC, 3.375%, due 24/03/2027 546 0.05 300 Mars Inc, 144A, 3.200%, due 01/04/2030 271 0.03
410 Haleon US Capital LLC, 3.375%, due 24/03/2029 375 0.04 110 Mastercard Inc, 3.850%, due 26/03/2050 o1 0.01
370 Haleon US Capital LLC, 3.625%, due 24/03/2032 329 0.03 100 McDonald's Corp, 1.450%, due 01/09/2025 93 001
11 Halliburton Co, 3.800%, due 15/11/2025 n - 460 McDonald's Corp, 3.700%, due 30/01/2026 445 0.04
60 Halliburton Co, 4.850%, due 15/11/2035 56 001 310 McDonald’s Corp, 3.500%, due 01/03/2027 295 0.03
320 Halliburton Co, 5.000%, due 15/11/2045 288 003 360 McDonald’s Corp, 3.500%, due 01/07/2027 342 0.03
100 HCA Inc, 5.000%, due 15/03/2024 99 0.01 260 McDonald’s Corp, 3.800%, due 01/04/2028 249 0.03
270 HCA Inc, 5.375%, due 01/02/2025 268 003 130 McDonald's Corp, 3.600%, due 01/07/2030 120 0.01
10 HCAInc, 5.250%, due 15/04/2025 10 - 80 McDonald's Corp, 3.625%, due 01/09/2049 60 0.01
170 HCAInc, 5.250%, due 15/06/2026 168 0.02 600 McDonald's Corp, 4.200%, due 01/04/2050 499 0.05
30 HCA Inc, 5.375%, due 01/09/2026 30 - 60 MDC Holdings Inc, 6.000%, due 15/01/2043 53 0.01
90 HCA Inc, 5.625%, due 01/09/2028 90 001 450 Merck & Co Inc, 1.450%, due 24/06/2030 363 0.04
660 HCA Inc, 5.875%, due 01/02/2029 664 0.07 790 Merck & Co Inc, 2.750%, due 10/12/2051 519 0.05
930 HCAInc, 3.500%, due 01/09/2030 813 008 300 MetLife Inc, 6.400%, due 15/12/2036 297 0.03
400 HCA Inc, 5.500%, due 15/06/2047 364 0.04 540 Micron Technology Inc, 5.875%, due 09/02/2033 534 0.05
180 Hershey Co/The, 0.900%, due 01/06/2025 167 002 50 Micron Technology Inc, 5.875%, due 15/09/2033 49 0.01
380 Home Depot Inc/The, 2.500%, due 15/04/2027 351 0.04 10 Microsoft Corp, 3.450%, due 08/08/2036 9 N
70 Home Depot Inc/The, 3.900%, due 06/12/2028 67 0.01 650 Microsoft Corp, 2.525%, due 01/06/2050 430 0.04
440 Home Depot Inc/The, 2.700%, due 15/04/2030 387 0.04 10 Microsoft Corp, 2.921%. due 17/03/2052 5 .
360 Home Depot Inc/The, 3.300%, due 15/04/2040 284 0.03 207 Microsoft Corp, 3.041%, due 17/03/2062 144 001
90 Home Depot Inc/The, 3.900%, due 15/06/2047 73 001 584 Mileage Plus Holdings LLC / Mileage Plus Intellectual
1,120 Home Depot Ind/The, 3.350%, due 15/04/2050 821 0.08 Property Assets Ltd, 144A, 6.500%, due 20/06/2027 583 0.06
430 Humana Inc, 3.950%, due 15/03/2027 413 0.04 960 Mondelez International Inc, 1.500%, due
1,100 Humana Inc, 3.125%, due 15/08/2029 979 0.10 04/05/2025 898 0.09
190 Humana Inc, 2.150%, due 03/02/2032 149 0.02 2,060 Morgan Stanley, Series I, 0.864%, due 21/10/2025 * 1,940 0.19
70 Humana Inc, 4.625%, due 01/12/2042 60 0.01 340 Morgan Stanley, 2.188%, due 28/04/2026 * 321 0.03
20 Humana Inc, 4.800%, due 15/03/2047 18 - 1,150 Morgan Stanley, 3.772%, due 24/01/2029 * 1,067 0.11
50 ILFC E-Capital Trust Il, 144A, 7.314%, due 50 Morgan Stanley, 4.431%, due 23/01/2030 * 48 -
21/12/2065 * 37 - 960 Morgan Stanley, 2.699%, due 22/01/2031 * 809 0.08
350 Intel Corp, 1.600%, due 12/08/2028 301 0.03 1,190 Morgan Stanley, 3.622%, due 01/04/2031 * 1,058 0.11
240 Intel Corp, 5.125%, due 10/02/2030 24 0.02 460 Morgan Stanley, 2.511%, due 20/10/2032 * 366 0.04
130 Intel Corp, 3.734%, due 08/12/2047 99 0.01 680 Morgan Stanley, 2.484%, due 16/09/2036 * 513 0.05
380 Intel Corp, 4.750%, due 25/03/2050 334 0.03 230 MPLX LP, 4.000%, due 15/03/2028 216 0.02
200 Intel Corp, 3.050%, due 12/08/2051 130 0.01 840 MPLX LP, 4.800%, due 15/02/2029 810 0.08
1,230 Intercontinental Exchange Inc, 4.600%, due 410 MPLX LP, 4.500%, due 15/04/2038 348 0.03
210 :ni/ec:zzn?i::\zmal Exchange Inc, 4.950%, due e o 20 MPLXLF, 5.200%, due D1/03/2047 7 §
T e e s om g de s o
O ererop - eness Machines Corp, 35007, due 1,905 019 580 NIKE Inc, 2.750%, due 27/03/2027 542 0.05
790 Johnson & Johnson, 3.625%, due 03/03/2037 699 0.07 290 NIKE Inc, 3.250%, due 27/03/2040 234 002
760 NIKE Inc, 3.375%, due 27/03/2050 588 0.06

The accompanying notes are an integral part of the Financial Statements
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Corporate Bonds and Notes — (continued) 200 Targa Resources Partners LP / Targa Resources Partners
United States — (continued) Finance Corp, 4.000%, due 15/01/2.0372 ) 173 0.02
320 NVIDIA Corp, 2.850%, due 01/04/2030 287 0.03 16 Zeggge/r: 'Qzlé"?gffﬁzéggu‘w Association of America, 18 i
860 NVIDIA Corp, 3.500%, due 01/04/2040 717 0.07 300 Teachers Insurance & Annuity Association of America, 144A,
350 NVIDIA Corp, 3.500%, due 01/04/2050 276 0.03 4.900%, due 15/09/2044 270 0.03
620 NVIDIA Corp, 3.700%, due 01/04/2060 495 0.05 30 Tenet Healthcare Corp, 4.375%, due 15/01/2030 27 -
14 Occidental Petroleum Corp, 6.950%, due 01/07/2024 14 - 160 Tennessee Gas Pipeline Co LLC, 144A, 2.900%, due
130 Occidental Petroleum Corp, 5.550%, due 15/03/2026 129 0.01 01/03/2030 137 0.01
410 Occidental Petroleum Corp, 3.400%, due 15/04/2026 385 0.04 380 Texas Instruments Inc, 1.750%, due 04/05/2030 317 0.03
610 Occidental Petroleum Corp, 3.200%, due 15/08/2026 558 0.06 980 The Vanguard Group Inc, 3.050%, due 22/08/2050 feo 604 0.06
260 Occidental Petroleum Corp, 3.000%, due 15/02/2027 234 0.02 85 Time Warner Cable Enterprises LLC, 8.375%, due
360 Occidental Petroleum Corp, 3.500%, due 15/08/2029 311 0.03 15/07/2033 95 0.01
260 Occidental Petroleum Corp, 7.875%, due 15/09/2031 288 0.03 182 Time Warner Cable LLC, 6.550%, due 01/05/2037 173 0.02
730 Occidental Petroleum Corp, 6.450%, due 15/09/2036 747 0.07 420 Time Warner Cable LLC, 7.300%, due 01/07/2038 426 0.04
200 Occidental Petroleum Corp, 6.200%, due 15/03/2040 198 0.02 560 Time Warner Cable LLC, 5.875%, due 15/11/2040 488 0.05
240 Occidental Petroleum Corp, 4.625%, due 15/06/2045 183 0.02 50 TJX Cos Inc/The, 2.250%, due 15/09/2026 46 -
240 Occidental Petroleum Corp, 6.600%, due 15/03/2046 247 0.02 1,660 T-Mobile USA Inc, 3.500%, due 15/04/2025 1,606 0.16
100 Occidental Petroleum Corp, 4.400%, due 15/04/2046 77 0.01 160 T-Mobile USA Inc, 2.250%, due 15/02/2026 148 0.01
380 Occidental Petroleum Corp, 4.100%, due 15/02/2047 262 0.03 120 T-Mobile USA Inc, 3.750%, due 15/04/2027 114 0.01
260 Occidental Petroleum Corp, 4.200%, due 15/03/2048 192 0.02 520 T-Mobile USA Inc, 2.625%, due 15/02/2029 451 0.05
1,000 Occidental Petroleum Corp, 4.400%, due 15/08/2049 716 0.07 1,720 T-Mobile USA Inc, 3.875%, due 15/04/2030 1,571 0.16
220 ONEOK Inc, 5.550%, due 01/11/2026 220 0.02 450 T-Mobile USA Inc, 2.550%, due 15/02/2031 371 0.04
350 ONEOK Inc, 5.800%, due 01/11/2030 351 0.04 380 T-Mobile USA Inc, 2.875%, due 15/02/2031 320 0.03
720 ONEOK Inc, 6.050%, due 01/09/2033 726 0.07 270 T-Mobile USA Inc, 3.500%, due 15/04/2031 236 0.02
930 ONEOK Inc, 6.625%, due 01/09/2053 939 0.09 70 T-Mobile USA Inc, 2.250%, due 15/11/2031 56 0.01
1,000 Oracle Corp, 1.650%, due 25/03/2026 912 0.09 1,170 T-Mobile USA Inc, 2.700%, due 15/03/2032 953 0.10
90 Oracle Corp, 2.950%, due 01/04/2030 78 0.01 220 T-Mobile USA Inc, 3.000%, due 15/02/2041 156 0.02
430 Oracle Corp, 4.650%, due 06/05/2030 413 0.04 10 T-Mobile USA Inc, 3.300%, due 15/02/2051 7 -
1,390 Oracle Corp, 2.875%, due 25/03/2031 1,175 0.12 850 Transcontinental Gas Pipe Line Co LLC, 7.850%, due
300 Otis Worldwide Corp, 2.056%, due 05/04/2025 284 0.03 01/02/2026 889 0.09
310 Pacific Gas and Electric Co, 2.100%, due 01/08/2027 268 0.03 560 Truist Financial Corp, 6.0479%, due 08/06/2027 * 560 0.06
390 Pacific Gas and Electric Co, 2.500%, due 01/02/2031 305 0.03 340 Union Pacific Corp, 3.750%, due 15/07/2025 331 0.03
80 Pacific Gas and Electric Co, 3.300%, due 01/08/2040 54 0.01 820 Union Pacific Corp, 2.891%, due 06/04/2036 649 0.07
190 Pacific Gas and Electric Co, 3.500%, due 01/08/2050 120 0.01 1,010 Union Pacific Corp, 3.839%, due 20/03/2060 776 0.08
90 Parsley Energy LLC / Parsley Finance Corp, 144A, 4.125%, 470 Union Pacific Corp, 3.750%, due 05/02/2070 343 0.03
due 15/02/2028 85 0.01 440 United Airlines Inc, 144A, 4.375%, due 15/04/2026 415 0.04
560 PayPal Holdings Inc, 1.650%, due 01/06/2025 525 0.05 690 United Airlines Inc, 144A, 4.625%, due 15/04/2029 614 0.06
70 PepsiCo Inc, 2.625%, due 19/03/2027 65 0.01 70 United Rentals North America Inc, 3.875%, due 15/11/2027 65 0.01
320 PepsiCo Inc, 1.625%, due 01/05/2030 264 0.03 160 United Rentals North America Inc, 4.875%, due 15/01/2028 152 0.02
220 PepsiCo Inc, 2.875%, due 15/10/2049 156 0.02 210 United Rentals North America Inc, 5.250%, due 15/01/2030 200 0.02
620 Pfizer Inc, 2.625%, due 01/04/2030 545 0.05 1,370 United Rentals North America Inc, 3.875%, due 15/02/2031 1,173 0.12
580 Pfizer Inc, 1.700%, due 28/05/2030 478 0.05 420 United Rentals North America Inc, 3.750%, due 15/01/2032 354 0.04
170 Pioneer Natural Resources Co, 1.125%, due 15/01/2026 154 0.02 660 UnitedHealth Group Inc, 3.875%, due 15/12/2028 632 0.06
270 Pioneer Natural Resources Co, 1.900%, due 15/08/2030 218 0.02 430 UnitedHealth Group Inc, 4.000%, due 15/05/2029 411 0.04
470 Pioneer Natural Resources Co, 2.150%, due 15/01/2031 381 0.04 200 UnitedHealth Group Inc, 2.000%, due 15/05/2030 167 0.02
250 PNC Bank NA, 3.875%, due 10/04/2025 242 0.02 110 UnitedHealth Group Inc, 2.300%, due 15/05/2031 92 0.01
310 PNC Financial Services Group Inc/The, 5.812%, due 400 UnitedHealth Group Inc, 4.200%, due 15/05/2032 378 0.04
12/06/2026 * 310 0.03 160 UnitedHealth Group Inc, 4.250%, due 15/06/2048 136 0.01
1,070 PNC Financial Services Group Inc/The, 5.582%, due 130 UnitedHealth Group Inc, 4.450%, due 15/12/2048 114 0.01
12/06/2029 * 1,062 0.11 990 UnitedHealth Group Inc, 3.700%, due 15/08/2049 769 0.08
240 Principal Life Global Funding II, 144A, 1.250%, due 300 UnitedHealth Group Inc, 3.875%, due 15/08/2059 232 0.02
23/06/2025 221 0.02 80 UnitedHealth Group Inc, 3.125%, due 15/05/2060 53 0.01
120 Procter & Gamble Co/The, 2.800%, due 25/03/2027 13 0.01 1,410 US Bancorp, 1.450%, due 12/05/2025 1319 0.13
340 Procter & Gamble Co/The, 3.000%, due 25/03/2030 311 0.03 90 US Bancorp, Series mtn, 2.215%, due 27/01/2028 * 20 0.01
3,900 Prologis LP, 1.250%, due 15/10/2030 3,007 0.30 500 US Bancorp, 5.775%, due 12/06/2029 * 499 0.05
200 Range Besources Corp, 4.875%, due 15/05/2025 196 0.02 260 US Bancorp, 5.836%, due 12/06/2034 * 260 0.03
60 Republic Services Inc, 2.500%, due 15/08/2024 58 0.01 410 Venture Global Calcasieu Pass LLC, 144A, 3.875%, due
140 Salesforce Inc, 3.700%, due 11/04/2028 134 0.01 01/11/2033 334 0.03
80 Santander Holdings USA Inc, 4.500%, due 17/07/2025 78 0.01 260 Verizon Communications Inc, 2.625%, due
322 Schlumberger Holdings Corp, 3.900%, due 17/05/2028 306 0.03 15/08/2026 ' ' 242 0.02
430 Southern Natural Gas Co LLC, 8.000%, due 01/03/2032 487 0.05 190 Verizon Communications Inc, 3.000%, due
20 Southwestern Energy Co, 5.375%, due 01/02/2029 19 - 22/03/2027 177 0.02
160 Southwestern Energy Co, 5.375%, due 15/03/2030 150 0.02 580 Verizon Communications Inc, 2.100%, due
250 Southwestern Energy Co, 4.750%, due 01/02/2032 222 0.02 22/03/2028 507 0.05
552 Spirit Loyalty Cayman Ltd / Spirit IP Cayman Ltd, 144A, 962 Verizon Communications Inc, 4.329%, due
8.000%, due 20/09/2025 553 0.06 21/09/2028 922 0.09
20 Sprint Capital Corp, 6.875%, due 15/11/2028 21 - 190 Verizon Communications Inc, 3.875%, due
655 Sprint Capital Corp, 8.750%, due 15/03/2032 781 0.08 08/02/2029 178 002
10 Sprint LLC, 7.875%, due 15/09/2023 10 _ 500 Verizon Communications Inc, 3.150%, due
220 Sprint LLC, 7.625%, due 15/02/2025 225 0.02 630 \z/g?zao/:OCSo?‘nmumcations Inc. 1.750%. due 439 0.04
370 Targa Resources Corp, 5.200%, due 01/07/2027 366 0.04 20/01/2031 ' ! 491 0.05
240 Targa Resources Corp, 4.200%, due 01/02/2033 212 0.02 544 Verizon Communications Inc, 2.550%, due
150 Targa Resources Partners LP / Targa Resources Partners 21/03/2031 448 0.04
Finance Corp, 5.000%, due 15/01/2028 144 0.01 1,060 Verizon Communications Inc, 4.500%, due
290 Targa Resources Partners LP / Targa Resources Partners 10/08/2033 980 0.10
Finance Corp, 5.500%, due 01/03/2030 278 0.03 580 Verizon Communications Inc, 5.250%, due
490 Targa Resources Partners LP / Targa Resources Partners 16/03/2037 565 0.06
Finance Corp, 4.875%, due 01/02/2031 451 0.05

The accompanying notes are an integral part of the Financial Statements
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Corporate Bonds and Notes — (continued) 1,680 Provincia de Buenos Aires/Government Bonds, 6.375%, due
United States — (continued) 01/09/2037 ) 640 0.06
670 Verizon Communications Inc, 2.650%, due 757 ng\;\g;’a gifg?/w;;/?g;;/Govemment Bonds, 144A, 289 0.03
20/11/2040 448 0.04 - - -
180 Verizon Communications Inc, 3.400%, due 2,090 0.21
22/03/2041 134 0.01  Brazil — 1.14% (28 February 2023: 1.02%)
510 Verizon Communications Inc, 3.850%, due BRL 14,000 Brazil Notas do Tesouro Nacional Serie F. Series NTNF,
01/11/2042 396 0.04 10.000%, due 01/01/2027 2,799 0.28
430 Verizon Communications Inc, 4.125%, due BRL 17,099 Brazil Notas do Tesouro Nacional Serie F, Series NTNF,
15/08/2046 342 0.03 10.000%, due 01/01/2033 3,243 0.32
550 Verizon Communications Inc, 4.862%, due 6,000 Brazilian Government International Bond, 5.000%, due
21/08/2046 484 0.05 27/01/2045 4,685 0.47
50 Verizon Communications Inc, 5.500%, due 880 Brazilian Government International Bond, 4.750%, due
o \1/6/03/2‘247 one e 4.000% 4 48 0.01 14/01/2050 649 0.07
erizon Communications Inc, 4. b, due
22/03/2050 207 0.02 11,376 114
60 Verizon Communications Inc, 2.875%, due Colombia — 0.20% (28 February 2023: 0.17%)
20/11/2050 37 — 890 Colombia Government International Bond, 3.250%, due
690 Verizon Communications Inc, 3.550%, due 22/04/2032 669 0.07
22/03/2051 484 0.05 900 Colombia Government International Bond, 4.125%, due
200 Vertiv Group Corp, 144A, 4.125%, due 22/02/2042 585 0.06
15/11/2028 180 0.02 990 Colombia Government International Bond, 5.625%, due
770 Visa Inc, 3.150%, due 14/12/2025 739 0.07 26/02/2044 753 0.07
640 Visa Inc, 4.300%, due 14/12/2045 579 0.06 2,007 0.20
300 Walmart Inc, 1.500%, due 22/09/2028 259 0.03 N
150 Walmart Inc, 1.800%, due 22/09/2031 123 0.01 Indonesia—1.09% (28 February 2023: 0.93%)
170 Walt Disney Co/The, 6.650%, due 15/11/2037 192 0.02 610 Indonesia Government International Bond, 3.700%, due
. . 30/10/2049 467 0.04
510 Warnermedia Holdings Inc, 6.412%, due 15/03/2026 511 0.05 X .
N . IDR 159,624,000 Indonesia Treasury Bond, Series FR91, 6.375%, due
300 Warnermedia Holdings Inc, 3.755%, due 15/03/2027 281 0.03 15/04/2032 10,476 1.05
370 Warnermedia Holdings Inc, 4.054%, due 15/03/2029 340 0.03 10.943 109
640 Warnermedia Holdings Inc, 4.279%, due 15/03/2032 565 0.06 ! .
130 Warnermedia Holdings Inc, 5.050%, due 15/03/2042 107 0.01 Israel —0.08% (28 February 2023: 0.08%)
600 Warnermedia Holdings Inc, 5.141%, due 15/03/2052 479 0.05 650 Israel Government International Bond, 2.750%, due
240 Wells Fargo & Co, 3.750%, due 24/01/2024 238 0.02 03/07/2030 568 0.05
1,150 Wells Fargo & Co, 2.188%, due 30/04/2026 * 1,082 0.1 390 State of Israel, 3.375%, due 15/01/2050 277 0.03
870 Wells Fargo & Co, 3.000%, due 23/10/2026 806 0.08 845 0.08
880 Wells Fargo & Co, 4.300%, due 22/07/2027 843 0.08 Kenya — 0.17% (28 February 2023: 0.15%)
560 Wells Fargo & Co, 3.584%, due 22/05/2028 * 520 0.05 2,270 Republic of Kenya Government International Bond, 144A,
750 Wells Fargo & Co, 2.393%, due 02/06/2028 * 668 0.07 6.300%, due 23/01/2034 1,650 017
370 Wells Fargo & Co, 4.150%, due 24/01/2029 349 0.04 .
320 Wells Fargo & Co, 5.574%, due 25/07/2029 * 319 0.03 Mexico—3.76% (28 February 2023: 3.56%)
1,040 Wells Fargo & Co, 2.879%, due 30/10/2030 * 890 0.09 MXN 37,380 Mex!can Bonos, Ser!es M, 8.500%, due 31/05/2029 2,113 0.21
620 Wells Fargo & Co, 4.478%, due 04/04/2031 * 580 0.06 MXN 194,400 Mex!can Bonos, Ser!es M, 7.750%, due 23/11/2034 10,217 1.02
330 Wells Fargo & Co, 3.350%, due 02/03/2033 * 278 0.03 MXN 232,457 Mex?can Bonos, Ser?es M, 7.750%, due 13/11/2042 11,651 1.16
410 Wells Fargo & Co, 5.557%, due 25/07/2034 * 405 0.04 MXN 220,640 Mex!can Bonos, Series M, 8.900%, due 07/11/2047 11,259 1.13
580 Wells Fargo & Co, 4.900%, due 17/11/2045 498 0.05 2,710 %ié';fzgfger”me”t International Bond, 4.600%, due 185 022
720 Wells Fargo & Co, 4.400%, due 14/06/2046 571 0.06 190 Mexico Government International Bond, 5.750%, due ' .
1,200 Wells Fargo & Co, 4.750%, due 07/12/2046 999 0.10 12/1022110 T ' 167 0.02
5,340 Wells Fargo & Co, 5.013%, due 04/04/2051 * 4,826 0.48
130 Wells Fargo & Co, Series U, 5.875%, Perpetual * 129 0.01 37,592 376
460 Western Midstream Operating LP, 3.100%, due Nigeria — 0.03% (28 February 2023: 0.02%)
01/02/2025 441 0.04 300 Nigeria Government International Bond, 144A, 6.500%,
110 Western Midstream Operating LP, 4.500%, due due 28/11/2027 258 0.03
01/03/2028 104 001 panama — 0.12% (28 February 2023: 0.10%)
1.340 \é\qe/(s)tze/rznog/lédstream Operating L. 4.050%, due 1197 012 670 Panama Government International Bond, 2.252%, due
! | 29/09/2032 510 0.05
40 Western Midstream Operating LP, 5.300%, due . o
01/03/2048 33 ~ 950 Panama Government International Bond, 4.500%, due
. 01/04/2056 692 0.07
250 Western Midstream Operating LP, 5.500%, due
15/08/2048 208 0.02 1,202 0.12
310 Western Midstream Operating LP, 5.250%, due Paraguay — 0.04% (28 February 2023: 0.04%)
01_/(_)2/2050 X 251 003 470 Paraguay Government International Bond, 144A, 3.849%,
350 Williams Cos Inc/The, Series A, 7.500%, due due 28/06/2033 402 0.04
15/01/2031 384 0.04
760 Williams Cos Inc/The, 7.750%, due 15/06/2031 835 0.0 "eru—0.10% (28 February 2023:0.10%)
718 Williams Cos Inc/The, 8.750%, due 15/03/2032 842 0.08 730 Peruvian Government International Bond, 2.783%, due
110 Wyeth LLC, 5.950%, due 01/04/2037 118 0.01 23/01,/2031 . 621 0.06
380 Peruvian Government International Bond, 5.625%, due
271,019 27.10 18/11/2050 379 0.04
Zambia — 0.07% (28 February 2023: 0.06%) 1,000 0.10
680 First Quantum Minerals Ltd, 144A, 6.875%, due 15/10/2027 663 0.07  Russia — 0.41% (28 February 2023: 0.08%)
Total Corporate Bonds and Notes (Cost $401,364) 357,924 3579  RruB 16,270 Russian Federal Bond - OFZ, 0.000%, due
Government Bonds and Notes — 14.64% (28 February 2023: 23.40%) 16/09/2026 ty 51 -
Argentina — 0.21% (28 February 2023: 0.18%) RUB 89,250 Russian Federal Bond - OFZ, 0.000%, due
212 Argentine Republic Government International Bond 03/02/2027 Ty 279 0.03
1.000% due 09/07/2029 ! 69 0.01 RUB 203,271 Russian Federal Bond - OFZ, 0.000%, due
! . 19/01/2028 ty 636 0.06
596 Qrg;gz/lnedRepubhc Government International Bond, RUB 436,124 Russian Federal Bond - OFZ, 0.000%, due
E 6, due 09/07/2030 200 0.02 23/05/2029 ty 1365 0.14
1.062 ?regze;z/lonedtipggbll(\)c7fz%\§5rnment International Bond, 316 0.03 RUB 232,730 Russian Federal Bond - OFZ, 0.000%, due
’ ! . : 10/04/2030 ty 728 0.07
1,850 Argentine Republic Government International Bond,
3.500%, due 09/07/2041 576 0.06
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Government Bonds and Notes — (continued) 264 PCl Gaming Authority, 7.946%, due 31/05/2026 * 264 0.03
Russia — (continued) 619 Phoenix Guarantor Inc, 8.696%, due 05/03/2026 * 616 0.06
; ; 9 *
RUB 22,030 Russian Federal Bond - OFZ, 0.000%, 793 Prer]e Security Installations Ltd, 8.1222 %, due 23/09/2025 795 0.08
due 10/05/2034 1y 59 0.01 349 Project Sky Merger Sub, Inc., 9.181%, due 10/08/2028 342 0.03
RUB 382,680 Russian Federal Bond - OFZ, 0.000%, 612 Quikrete Holdings, Inc., 8.320%, due 11/06/2028 * 613 0.06
due 16/03/2039 ty 1,018 0.10 219 Rackspace Technology Global, Inc, 8.177%, due
4136 0.41 09/02/2028 * 99 0.01
- - s . . 1,420 Setanta Aircraft Leasing DAC, 7.538%, due 05/11/2028 * 1,422 0.14
United States — 7.29% (28 February 2023: 16.97%) 1,258 SkyMiles IP Ltd, 9.076%, due 16/09/2027 * 1,310 0.13
1,440 Federal National Mortgage Association, 6.625%, 1,400 Sotera Health, 8.196%, due 13/12/2026 * 1,388 0.14
due 15/11/2030 1,640 0.16 1,278 Station Casinos LLC, 7.681%, due 08/02/2027 * 1,276 0.13
13,460 United States Treasury Inflation Indexed Bonds, 470 Terrier Media Buyer, Inc., 8.842%, due 17/12/2026 * 438 0.04
o
7 480 lJITde/ﬂS’tdtue ;5/01/201\313tB/B d. 4.375% 12,864 1.29 9 Triton Water Holdings, Inc., 8.753%, due 16/03/2028 * 9 -
| nited States Treasury Note/Bond, 4. o, N o .
oo Ui cs sk e oteme: o
1,630 United States Treasury Note/Bond, 3.000%, nite \rlr}es ne, 3. o uoe . .
due 15/02/2048 1,294 0.13 1,472 Virgin Media Bristol LLC, 7.925%, due 04/01/2028 1,434 0.14
1,510 United States Treasury Note/Bond, 3.375%, Total Loan Notes (Cost $32,727) 32,434 3.25
due Wj’ 1172048 | ) 1,284 013 common Stock — 0.00% (28 February 2023: 0.00%)
5,770 United States Treasury Note/Bond, 3.000%, . . o . o,
due 15/02/2049 4,581 046 Switzerland: 0.00% (28 ngruary 2023: 0.00%)
900 United States Treasury Note/Bond, 2.875%, 2,840 Credit Suisse Group AG Escrow - -
due 15/05/2049 698 0.07 Total Common Stock (Cost $-) - -
5320 United States Treasury Note/Bond, 2.000%, Total Investments and Pledged Investments at fair value through profit
due 15/02/2050 3408 034 or loss (Cost $1,148,170) 1,007,788 100.78
9,430 United States Treasury Note/Bond, 1.250%,
due 15/05/2050 4,931 0.49 % of
15,600 United States Treasury Note/Bond, 1.375%, Value Net
due 15/08/2050 = 8,434 0.84  Contracts (000°s) Asset
1,270 United States Treasury Note/Bond, 1.625%, (000°s) $ Value
d“? 15/11/2050 . 735 0.07 Purchased Options — 0.23% (28 February 2023: 0.05%)
14.670 ggéljc;/%tgjsgggeasuw Note/Bond, 1.875%, 9052 0.91 - 1-Year Mid-Curve 3 Month SOFR Futures December 2023
X o ! | Put 95.8750, due 15/12/2023 - Morgan Stanley 176 0.02
11,000 éJSét:%fotgfggggeisury Note/Bond, 2.375%, 7648 0.76 - 1-Year Mid-Curve 3 Month SOFR Futures December 2023
7650 United States T Note/Bond. 2.000% ! : Put 96.00, due 15/12/2023 - Morgan Stanley 501 0.05
s aosy oy Rotelond, 288E, 4858 0.49 - 1-Year Mid-Curve 3 Month SOFR Futures October 2023 Put
X o ! : 97.00, due 13/10/2023 - Morgan Stanley 651 0.06
4679 United States Treasury Note/Bond, 1.875%, i 0.9 - CME 3 Month SOFR Futures March 2024 Call 95.25, due
810 United States Treasury Note/Bond, 3.625% ' ' 15/03/2024 - Morgan Stanley s .
T S oosg L eterEeng, 36237, 730 0.07 - CME 3 Month SOFR Futures September 2023 Call 96.00,
i ’ due 15/09/2023 - Morgan Stanley - R
9
470, Uniteq Prates Treasury Note/Bond, 3.625%, - U.S. 10 Year October 2023 Call 110.50, due 22/09/2023 -
ue 15/05/2053 424 0.04 Morgan Stanley 63 0.01
72,918 729 - U.S. 10 Year October 2023 Call 111.00, due 22/09/2023 -
Total Government Bonds and Notes (Cost $195,617) 146,419 14.64 Morgan Stanley 46 -
Loan Notes — 3.25% (28 February 2023: 4.08%) - &,(S)};a:esat;glcezjber 2023 Call 106.50, due 22/09/2023 - & 001
554 Air Canada, 9.128%, due 27/07/2028 * 556 0.06 - USS. 5 Year October 2023 Call 107.25, due 22/09/2023 -
562 Ali Group S.R.L., 7.446%, due 13/10/2028 * 563 0.06 Morgan Stanley 69 0.01
546 Alterra Mountain Co, 8.946%, due 30/07/2028 * 548 0.06 - U.S. Bond October 2023 Call 119.00, due 22/09/2023 -
445 AmWINS Group, Inc., 7.696%, due 17/02/2028 * 445 0.04 Morgan Stanley 186 0.02
614 APi Group Inc, 7.946%, due 01/10/2026 * 616 0.06 - U.S. Bond October 2023 Call 120.00, due 22/09/2023 -
90 Asplundh Tree Expert LLC, 7.181%, due 04/09/2027 * 90 0.01 Morgan Stanley 77 0.01
768 Asurion LLC, 8.788%, due 18/12/2026 * 748 0.08 - U.S. Bond October 2023 Call 121.00, due 22/09/2023 -
1,074 Asurion LLC, 9.681%, due 19/08/2028 * 1,040 0.10 Morgan Stanley 194 0.02
746 Brown Group Holding LLC, 7.820%, due 07/06/2028 * 738 0.07 - &5- BO”(S‘ OCI‘Obe’ 2023 Call 121.50, due 22/09/2023 - o 001
90 Caesars Entertainment, 8.681%, due 25/01/2030 * 90 0.01 v ‘S”gBa” dtg” eyb 2073 Call 122.00. due 22/09/2023 :
106 Castlelake Aviation Ltd, 8.302%, due 22/10/2026 * 106 0.01 ; Mo'rga"n”Starﬁ‘e"y er el 12200, due : 53 i
196 Charter Communications Operating LLC, 7.116%, due 10,370 USD Put/AUD Call 0.67, due 03/11/2023 -JP Morgan 56 0.01
o1/02/2027 % 195 0.02 5’227 USD Put/MXN Call 1‘6 9’310 due 06/09/2023 - Bank of .
896 Citadel Securities, 7.888%, due 25/07/2030 * 894 0.09 L etion Mol Laynch' - ue T hanko ” i
1,174 DCert Buyer, Inc., 9.331%, due 16/10/2026 * 1,171 0.12 Total Purchased " 1 2 >
1,021 Deerfield Dakota Holding LLC, 8.992%, due 05/03/2027 * 988 0.0 Jotal Purchased Options (Cost $1,698) 256 023
262 Energizer Holdings, Inc., 7.679%, due 16/12/2027 * 262 0.03  Credit Default Swaps — 0.27% (28 February 2023: 0.19%)
256 Eyecare Partners LLC, 9.253%, due 20/02/2027 * 204 0.02  Unrealised appreciation of contracts (see below) 2,759 0.27
232 First Eagle Holdings Inc, 8.038%, due 17/02/2027 * 228 0.02  |ndex Swaps — 0.67% (28 February 2023: 0.53%)
857 Focus Financial Partners LLC, 8.581%, due 30/06/2028 * 856 0.09 Unrealised appreciation of contracts (see below) 6710 0.67
1,836 Gainwell Acquisition Corp, 9.342%, due 01/10/2027 * 1,811 0.18 - - — - ;
350 Garda World Security Corp, 9.668%, due 30/10/2026 * 351 0.03 Forward Foreign Currency Contracts — 0.06% (28 February 2023: 0.05%)
1,325 Gen Digital Inc, 7.431%, due 12/09/2029 * 1,325 013 Unrealised appreciation of contracts (see below) 567 0.06
1,897 Genesee & Wyoming Inc, 7.342%, due 30/12/2026 * 1,899 0.19  Futures — 0.25% (28 February 2023: 0.22%)
59 GFL Environmental Inc, 8.469%, due 31/05/2027 * 59 0.01  Unrealised appreciation of contracts (see below) 2,534 0.25
1,060 Grifols Worldwide Operations USA Inc, 7.481%, due Total Financial Assets at fair value through profit or loss 1,022,614 102.26
15/11/2027 * 1,048 0.10
283 GVC Holdings Gibraltar Ltd, 7.437%, due 16/03/2027 * 284 0.03
861 Harbor Freight Tools USA Inc, 8.196%, due 19/10/2027 * 858 0.09
1,405 Hilton Worldwide Finance LLC, 7.165%, due 21/06/2026 * 1,406 0.14
709 ICON Luxembourg S.a.r.l., 7.753%, due 01/07/2028 * 711 0.07
177 Indigo Merger Sub, Inc., 7.753%, due 01/07/2028 * 177 0.02
229 Mozart Borrower LP, 8.696%, due 30/09/2028 * 229 0.02
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% of - Amounts designated as “~" are either $0, less than $1,000, less than 1,000 shares or less than
Value Net 0.01%.
(Cozz’rat’r?cts (000 SS) CSISEt 144A  Securities exempt from registration under Rule 144A of the Securities Act of 1933, as amended.
S alue These securities may only be resold, in transactions exempt from registration, to qualified
Written Options — (0.16%) (28 February 2023: (0.06%)) institutional buyers. As at 31 August 2023, these securities amounted to $126,582,000 or 12.70%
- 1-Year Mid-Curve 3 Month SOFR Futures December 2023 of net assets.
Put 95.25, due 15/12/2023 - Morgan Stanley (102) 0.01) = Variable rate security. The interest rate shown reflects the rate in effect at 31 August 2023.
(1) 1-Year Mid-Curve 3 Month SOFR Futures December 2023 + liquid.
Put 95.3750, due 15/12/2023 - Morgan Stanley (319) (0.03)
_ 1-Year Mid-Curve 3 Month SOFR Futures October 2023 Put o Security is valued in good faith at fair value by or at the discretion of the Valuation Committee.
96.25, due 13/10/2023 - Morgan Stanley (275) (0.03) ¢ Security is in default as at 31 August 2023 (principal and / or interest).
- 1-Year Mid-Curve 3 Month SOFR Futures October 2023 Put P Security (in whole or part) pledged as collateral for derivatives trading as at 31 August 2023.
96.50, due 13/10/2023 - Morgan Stanley (394) (0.04) o .
- CME 3 Month SOFR Futures March 2024 Call 96.1250, due £ Securities purchased on a to-be-announced basis.
15/03/2024 - Morgan Stanley (44) (0.01) The rate of interest on this type of security is tied to the Consumer Price Index (CPI)/Retail Price Index
- CME 3 Month SOFR Futures September 2023 Call 96.75, (RPI). The coupon rate is the rate as of 31 August 2023.
due 15/09/2023 - Morgan Stanley U] Ty Security no longer accruing income during and/or post financial period ended 31 August 2023 due
- U.S. 10 Year November 2023 Call 112.00, due 27/10/2023 - to the uncertainty of interest payments.
Morgan Stanley (67) (0.01)
- U.S. 10 Year November 2023 Put 107.50, due 27/10/2023 - ABBREVIATIONS:
Morgan Stanley (3) ) | bond with ity d | bond: d ble b d
- U.S. 10 Year November 2023 Put 108.00, due 27/10/2023 - Perpetual - Atr o; v;n‘tm nyo Tatunty ate. Perpetual bonds are not redeemable but pay a steady
Morgan Stanley (16) - stream o erest.
- U.S. 10 Year October 2023 Call 111.75, due 22/09/2023 - REMIC - Real Estate Mortgage Investment Conduit.
Morgan Stanley (37) - TBA — To Be Announced.
- U.S. 10 Year October 2023 Call 112.00, due 22/09/2023 - BRL Brazilian Real
Morgan Stanley (20) - - Brazilian Rea
- U.S. 10 Year October 2023 Call 112.50, due 22/09/2023 - IDR - Indonesian Rupiah
Morgan Stanley (28) T MXN - Mexican Peso
- U.S. 10 Year October 2023 Put 109.00, due 22/09/2023 - RUB Russian Rubl
Morgan Stanley (10) - — Russian Ruble
- U.S. 5 Year October 2023 Put 105.00, due 22/09/2023 - % of
Morgan Stanley (3) - Total
- U.S. Bond October 2023 Call 123.00, due 22/09/2023 - Analysis of Total Assets Assets
Morgan Stanley (33) -
- U.S. Bond October 2023 Call 124.00, due 22/09/2023 - Transferable securities admitted to an official exchange listing or traded on a regulated market 92.40
Morgan Stanley (44) (0.01) Oth ferabl ities deal h lated mark 3.07
- U.S. Bond October 2023 Put 117.00, due 22/09/2023 - ther transferable securities dealt in on another regulated market .
Morgan Stanley (3) - Financial derivative instruments 1.40
(14,030) USD Put/MXN Call 17.0655, due 11/10/2023 - Bank of Other assets 3.13
America Merrill Lynch (179) (0.02) |
Total Written Options (Cost §(1,280)) (1,588) (0.1p 1otalAssets 100.00
Credit Default Swaps — (0.02%) (28 February 2023: (0.01%))
Unrealised depreciation of contracts (see below) (222) (0.02)
Index Swaps — (0.02%) (28 February 2023: (0.04%))
Unrealised depreciation of contracts (see below) (253) (0.02)
Interest Rate Swaps — (0.13%) (28 February 2023: (0.11%))
Unrealised depreciation of contracts (see below) (1,274) (0.13)
Forward Foreign Currency Contracts — (0.20%) (28 February 2023: (0.23%))
Unrealised depreciation of contracts (see below) (2,005) (0.20)
Futures — (0.15%) (28 February 2023: (0.32%))
Unrealised depreciation of contracts (see below) (1,496) (0.15)
Total Financial Liabilities at fair value through profit or loss (6,838) (0.68)
Total Financial Assets and Financial Liabilities at fair value through
profit or loss 1,015,776 101.58
Liabilities in Excess of Other Assets (15,747) (1.58)
Total Net Assets $1,000,029 100.00
Schedule of Credit Default Swaps
Notional
Amount Value
Counterparty Reference Entity — Buy/Sell Protection Expiration Date (000’s) (000°s)
Morgan Stanley CDX.NA.HY, 5.000% - Buy 20-Jun-2028 7,385 $ (207)
Morgan Stanley CDX.NA.IG, 1.000% - Sell 20-Jun-2033 3,640 (15)
Morgan Stanley CDX.NA.IG, 1.000% - Sell 20-Jun-2028 178,551 2,759
Unrealised Appreciation of Credit Default Swaps (28 February 2023 (000's): $2,240) $ 2,759
Unrealised Depreciation of Credit Default Swaps (28 February 2023 (000’s): $(158)) (222)
Net Appreciation of Credit Default Swaps (28 February 2023 (000's): $2,082) $ 2,537
Schedule of Interest Rate Swaps
Notional
Amount Value
Counterparty Rate Expiration Date (000°s) (000's)
JP Morgan Pay Floating BRL CDI, Receive Fixed 10.230% 02-Jan-2029 82,920 $ (222)
Morgan Stanley Pay Floating MXN TIIE Banxico, Receive Fixed 7.450% 18-Jul-2029 142,060 (513)
Morgan Stanley Pay Floating MXN TIIE Banxico, Receive Fixed 7.440% 20-Jul-2029 147,960 (539)
Unrealised Appreciation of Interest Rate Swaps (28 February 2023 (000's): $-) $ -
Unrealised Depreciation of Interest Rate Swaps (28 February 2023 (000%s): $(1,287)) (1,274)
Net Depreciation of Interest Rate Swaps (28 February 2023 (000°s): $(1,287)) $ (1,274)

The accompanying notes are an integral part of the Financial Statements
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Schedule of Index Swaps

31 August 2023

Notional
Expiration Amount Value
Counterparty Reference Entity Date (000°s) (000s)
Morgan Stanley Pay Fixed 2.500%, Receive Floating USD SOFR Compound 21-Apr-2052 86 $ 16
Morgan Stanley Pay Fixed 2.600%, Receive Floating USD SOFR Compound 15-Feb-2048 6,547 1,100
Morgan Stanley Pay Fixed 2.850%, Receive Floating USD SOFR Compound 15-Feb-2029 966 53
Morgan Stanley Pay Fixed 3.050%, Receive Floating USD SOFR Compound 15-Feb-2048 44,763 4,314
Morgan Stanley Pay Fixed 3.850%, Receive Floating USD SOFR Compound 30-Jun-2029 30,262 169
Morgan Stanley Pay Floating USD SOFR Compound, Receive Fixed 4.180% 29-Feb-2028 140,700 1,058
Morgan Stanley Pay Floating USD SOFR Compound, Receive Fixed 3.500% 30-Sep-2024 13,390 (253)
Unrealised Appreciation of Index Swaps (28 February 2023 (000's): $6,036) $ 6,710
Unrealised Depreciation of Index Swaps (28 February 2023 (000%): $(422)) (253)
Net Appreciation of Index Swaps (28 February 2023 (000's): $5,614) $ 6,457
Schedule of Forward Foreign Currency Contracts
Unrealised
Appreciation/
(Depreciation)
Buy Currency Sell Currency of Contracts
Expiration Date Counterparty (000°s) (000°s) (000s)
07-Sep-2023 Bank of America Merrill Lynch Buy usb 1,443 Sell MXN 25,059 $ (25)
07-Sep-2023 Goldman Sachs Buy MXN 25,418 Sell usD 1,464 26
15-Sep-2023 BNY Mellon Buy usb 15 Sell AUD 23 -
15-Sep-2023 BNY Mellon Buy usb 882 Sell EUR 808 5
15-Sep-2023 BNY Mellon Buy usb 1 Sell GBP 1 -
15-Sep-2023 BNY Mellon Buy AUD 13 Sell usb 8 -
15-Sep-2023 BNY Mellon Buy AUD 1,037 Sell usb 678 6)
15-Sep-2023 BNY Mellon Buy EUR 37,206 Sell usb 40,926 (553)
15-Sep-2023 BNY Mellon Buy GBP 35 Sell usD 46 -
12-Oct-2023 Bank of America Merrill Lynch Buy MXN 65,485 Sell usb 3,704 108
20-Oct-2023 BNP Paribas Buy NOK 66,018 Sell EUR 5,692 31
20-Oct-2023 BNP Paribas Buy CAD 24,270 Sell usb 18,313 (338)
20-Oct-2023 BNP Paribas Buy AUD 13,031 Sell usb 8,696 (237)
20-0ct-2023 Goldman Sachs Buy usb 2,334 Sell MXN 40,567 (23)
20-Oct-2023 JP Morgan Buy usb 5,210 Sell CNH 37,268 75
20-Oct-2023 JP Morgan Buy usb 1,551 Sell IDR 23,418,528 15
20-Oct-2023 JP Morgan Buy ZAR 29,450 Sell usD 1,552 -
20-Oct-2023 Morgan Stanley Buy usb 13,195 Sell CNH 94,905 118
20-Oct-2023 Morgan Stanley Buy usb 7,133 Sell GBP 5,511 151
20-Oct-2023 Morgan Stanley Buy JPY 2,944,327 Sell usD 21,129 (727)
20-Oct-2023 Morgan Stanley Buy INR 156,175 Sell usD 1,890 (4)
20-Oct-2023 Morgan Stanley Buy EUR 3,034 Sell usD 3,350 (52)
06-Nov-2023 JP Morgan Buy usb 3,714 Sell AUD 5,660 38
06-Nov-2023 Morgan Stanley Buy AUD 5,690 Sell usD 3,735 (40)
Unrealised Appreciation of Forward Foreign Currency Contracts (28 February 2023 (000%s): $540) $ 567
Unrealised Depreciation of Forward Foreign Currency Contracts (28 February 2023 (0007s): $(2,578)) (2,005)
Net Depreciation of Forward Foreign Currency Contracts (28 February 2023 (000%): $(2,038)) $ (1,438)
Schedule of Futures Contracts
Unrealised
Appreciation/
Notional (Depreciation)
Nominal Value of Contracts
Counterparty Value (000°s) (000°s)
3 Month SOFR Index December 2023 Morgan Stanley (240) $ (56,760) $ 121
3 Month SOFR Index December 2024 Morgan Stanley 393 94,153 (43)
3 Month SOFR Index December 2025 Morgan Stanley 196 47,238 49
3 Month SOFR Index June 2023 Morgan Stanley 5 1,184 (23)
Australia 10 Year Bond September 2023 Morgan Stanley 148 11,141 (13)
Euro FX Currency September 2023 Morgan Stanley 3 407 1
Euro-Bobl December 2023 Morgan Stanley 50 6,369 29
Euro-Buxl 30 Year Bond December 2023 Morgan Stanley (25) (3,626) (47)
Euro-OAT December 2023 Morgan Stanley 91 12,578 91
Japan 10 Year Bond (OSE) September 2023 Morgan Stanley 17) (17,155) 136
Long Gilt December 2023 Morgan Stanley 60 7,264 68
U.S. 10 Year Note (CBT) December 2023 Morgan Stanley (72) (7,994) 61)
U.S. 10 Year Ultra Note December 2023 Morgan Stanley (633) (73,497) (1,081)
U.S. 2 Year Note (CBT) December 2023 Morgan Stanley 72 14,674 41
U.S. 5 Year Note (CBT) December 2023 Morgan Stanley (425) (45,442) (228)
U.S. Long Bond (CBT) December 2023 Morgan Stanley 315 38,332 526
U.S. Ultra Bond (CBT) December 2023 Morgan Stanley 554 71,726 1,472
Unrealised Appreciation of Futures Contracts (28 February 2023 (000's): $2,474) $ 2,534
Unrealised Depreciation of Futures Contracts (28 February 2023 (000's): $(3,625)) (1,496)
Net Appreciation of Futures Contracts (28 February 2023 (000%): $(1,151)) $ 1,038

The accompanying notes are an integral part of the Financial Statements
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% of % of
Face Value Net Face Value Net
Value (000s) Asset  Value (000's) Asset
(000°s) € Value (000's) € Value
Mortgage-Backed Securities — 2.72% (28 February 2023: 0.00%) Luxembourg — 2.55% (28 February 2023: 1.71%)
usb 300 Fannie Mae or Freddie Mac, 30 year, TBA, 2.500% + 229 0.25 555 Blackstone Property Partners Europe Holdings Sarl, 1.750%,
usD 100 Fannie Mae or Freddie Mac, 30 year, TBA, 5.000% + 89 0.10 due 12/03/2029 435 0.48
usD 76 Fannie Mae Pool 'BQ3331’, 2.000%, due 01/08/2050 57 0.06 1,400 Logicor Financing Sarl, 1.625%, due 15/07/2027 1177 1.30
usb 74 Fannie Mae Pool 'BQ4926', 2.000%, due 01/10/2050 54 0.06 260 Prologis International Funding Il SA, 2.375%, due
UsD 76 Fannie Mae Pool ‘BR4052", 2.000%, due 01/02/2051 56 0.06 14/11/2030 225 0.25
Usb 29 Fannie Mae Pool ‘CA2472", 4.000%, due 01/10/2048 25 0.03 500 SELP Finance Sarl, 1.500%, due 20/11/2025 466 0.52
usb 81 Fannie Mae Pool ‘CA8779’, 2.000%, due 01/02/2051 60 0.07 2,303 2.55
usb 269 Fannie Mae Pool ‘CB2664’, 3.000%, due 01/01/2052 215 024 Macau — 0.34% (28 February 2023: 0.23%)
usb 41 Fannie Mae Pool ‘FM1263', 4.500%, due 01/07/2049 37 004 o 400 Sands China Ltd, 3.100%, due 08/03/2029 308 034
usb 83 Fannie Mae Pool 'FM3049', 4.000%, due 01/04/2044 73 0.08
) 86 Fannie Mae Pool ‘FM9195, 2.500%, due 01/10/2051 66 0.07 Netherlands —1.45% (28 February 2023: 1.45%)
usD 86 Fannie Mae Pool 'FM9441', 2.000%, due 01/04/2051 63 0.07 100 ABN AMRO Bank NV, 4.500%, due 21/11/2034 101 011
) 72 Fannie Mae Pool ‘FS0067", 4.500%, due 01/09/2051 63 0.07 250 CTP NV, 0.625%, due 27/11/2023 247 027
uUsD 87 Fannie Mae Pool ‘FS1118", 3.500%, due 01/03/2052 72 0.08 320 Enexis Holding NV, 0.750%, due 02/07/2031 262 0.29
usD 91 Fannie Mae Pool ‘FS1374', 3.000%, due 01/03/2052 72 0.08 740 Euronext NV, 1.000%, due 18/04/2025 704 0.78
usb 185 Fannie Mae Pool ‘MA3210’, 3.500%, due 01/12/2047 155 0.17 1314 1.45
usb 23 Fannie Mae Pool ‘MA4031’, 4.500%, due 01/05/2050 20 0.02  Norway — 0.87% (28 February 2023: 0.76%)
usb 75 Freddie Mac Pool 'QB4985', 2.000%, due 01/11/2050 55 0.06 790 DNB Bank ASA, 0.050%, due 14/11/2023 784 087
usb 89 Freddie Mac Pool ‘QC9443", 2.500%, due 01/10/2051 68 008 G pore — 0.34% (28 February 2023: 0.24%)
usb 89 Freddie Mac Pool 'QK1354', 2.000%, due 01/02/2042 68 0.08 o
UsD 86 Freddie Mac Pool ‘RB5131", 2.000%, due 01/10/2041 66 0.07 500 Temasek Financial | Ltd, 1.250%, due 20/11/2049 303 034
usb 98 Freddie Mac Pool 'SD2762", 5.500%, due 01/05/2053 90 0.10  South Africa — 0.33% (28 February 2023: 0.22%)
usb 95 Freddie Mac Pool 'SD2792, 4.500%, due 01/03/2047 85 0.10 310 Anglo American Capital Plc, 1.625%, due 18/09/2025 296 0.33
usb 193 Freddie Mac Pool 'SD7560’, 4.000%, due 01/02/2053 166 0.18  Spain — 2.47% (28 February 2023: 1.43%)
usb 86 Ginnie Mae Il Pool ‘785657, 2.500%, due 20/10/2051 67 0.07 1,400 Banco Santander SA, 2.500%, due 18/03/2025 1,360 150
usb 73 Ginnie Mae Il Pool ‘MA7192’, 2.000%, due 20/02/2051 56 0.06 400 Cellnex Finance Co SA, 2.000%, due 15/09/2032 319 035
usb 100 Ginnie Mae, 30 year, TBA, 2.500% 79 0.09 600 Lorca Telecom Bondco SA, 4.000%, due 18/09/2027 557 0.62
usb 100 Ginnie Mae, 30 year, TBA, 3.000% + 81 0.09 2,236 247
usb 100 Ginnie Mae, 30 year, TBA, 3.500% + 84 0.09
UsD 100 Ginnie Mae, 30 year, TBA, 4.000% 86 0.10 Supranational —1.19% (28 February 2023: 3.10%)
Total Mortgage-Backed Securities (Cost €2,495) 2,457 272 1,240 African Development Bank, 0.500%, due 21/03/2029 1,078 1.19
Corporate Bonds and Notes — 45.77% (28 February 2023: 43.18%) Switzerland — 2'03%_ (29 February 2023: 1.32%)
Australia — 1.04% (28 February 2023: 0.70%) - EE'SC'L"G?L”B”;G L“gesgg;”rg o 1"9”’9‘“3‘ . o o
ondon, 0. o, due .
970 Glencore Finance Europe Ltd, 1.750%, due 17/03/2025 938 1.04 550 UBS Group AG, 1.500%, due 30/11/2024 544 060
Belgium — 0.15% (28 February 2023: 0.16%) 700 UBS Group AG, 3.250%, due 02/04/2026 * 685 0.76
140 Anheuser-Busch InBev SA/NV, 2.125%, due 02/12/2027 132 0.15 220 UBS Group AG, 1.000%, due 24/06/2027 * 199 0.22
Brazil — 0.75% (28 February 2023: 0.52%) 1,833 2.03
- - ?gfg?gg;;ma B 878 o5 Esti)ted Arab:(;girzhlzs _P0.3|'1% /:28 Fe:_rduar{ 20236‘;205-5/1 "/;) 31/03/2036 146 0.16
alaxy Pipeline Assets Bidco Ltd, 2. o, due .
Canada —2.01% (28 February 2023: 1.89%) 180 MDG:; GMTN RSC Ltd, 1.000%, due 10/03/2034 133 0.15
usb 60 1011778 BC ULC / New Red Finance Inc, 144A, 3.500%, 279 031
due 15/02/2029 48 0.05
1,000 Bank of Montreal, 2.750%, due 15/06/2027 963 1.07 United Kingdom — 5.84% (28 February 2023: 5.38%)
usb 10 MEG Energy Corp, 144A, 5.875%, due 01/02/2029 9 0.01 780 Annington Funding Plc, 1.650%, due 12/07/2024 754 0.83
GBP 280 Royal Bank of Canada, 3.625%, due 14/06/2027 300 033 100 Aviva Plc, 3.375%, due 04/12/2045 * 96 0.11
GBP 440 Royal Bank of Canada, 5.000%, due 24/01/2028 494 0.55 1,050 Barclays Plc, 3.375%, due 02/04/2025 * 1,043 1.16
1,814 2.01 1,110 Lloyds Banking Group PIc, 4.331%, due 21/06/2024 * 1,114 1.23
G0 Ao 3, e s 2o
. remier Foods Finance PIic, 3. o, due .
! iég Qg'rfi;abn;fszvgrggéi}o355;;/3}55”/%;@/; 0172028 1 ;;? ?ég 420 Rentokil Initial Plc, 0.950%, due 22/11/2024 404 045
700 Credit Agricole SA, 1.875%, due 22/04/2027 * ‘658 073 100 Segro Capital Sarl, 1.875%, due 23/03/2050 86 010
GBP 200 Credit Agricole SA, 4.875%, due 23/10/2029 221 0.25 580 Standard Chartered PIc, 3.125%, due 19/11/2024 572 0.63
200 Credit Agricole SA' 4.000%' due 18/01/2033 200 022 GBP 140 Virgin Media Secured Finance Plc, 5.250%, due 15/05/2029 140 0.15
400 Dassault Systemes SE, 0.125%, due 16/09/2026 362 0.40 800 Vodafone Group Plc, 2.875%, due 20/11/2037 685 0.76
‘o ! i 100 Wellcome Trust Ltd/The, 1.125%, due 21/01/2027 92 0.10
660 Orange SA, 5.000%, Perpetual * 659 0.73
200 RTE Reseau de Transport d’Electricite SADIR, 2.125%, due 5276 584
27/09/2038 162 0.18  United States — 13.46% (28 February 2023: 14.56%)
500 Thales SA, 0.750%, due 23/01/2025 478 053 430 AbbVie Inc, 1.250%, due 01/06/2024 421 0.47
4,180 4.63  USD 200 Allied Universal Holdco LLC/Allied Universal Finance Corp/
Germany — 2.74% (28 February 2023: 2.06%) Atlas ‘Luxco 4 Sar\,. 144A, 4.625%, due 01/06/2028 156 0.17
800 Allianz SE, 2.625%, Perpetual * 565 063 usb 20 American International Group Inc, 2.500%, due 30/06/2025 18 0.02
400 I\/Iuencher;er Rueck;/erswcherungs—Gese\\schaft AG in 220 ATATInc, 3.550%, due 17/12/2032 207 0.23
Muenchen, 3.250%. due 26/05/2049 * 369 041 USD 40 Ball Corp, 3.125%, due 15/09/2031 30 0.03
1,020 NRW Bank, 0.375%, due 16/05/2029 878 0.97 1,390 Bank of America Corp, 1.379%, due 07/02/2025 * 1,373 1.52
690 Volkswagen Financial Services AG, 0.875%, due 31/01/2028 508 066 420 Berkshire Hathaway Inc, 1.125%, due 16/03/2027 385 043
100 Vonovia SE, 1.000%, due 16/06/2033 o8 007 USD 290 Boeing CofThe, 5.150%, due 01/05/2030 263 0.29
Py S7a USD 13 Bristol-Myers Squibb Co, 2.900%, due 26/07/2024 12 0.01
. usb 70 CCO Holdings LLC / CCO Holdings Capital Corp, 4.500%,
Israel — 0.26% (28 February 2023: 0.28%) due 01/05/2032 52 0.06
usD 280 Teva Pharmaceutical Finance Netherlands Ill BV, 3.150%, usb 200 CCO Holdings LLC / CCO Holdings Capital Corp, 144A,
due 01/10/2026 234 0.26 4.500%, due 01/06/2033 146 0.16
) usb 20 Charter Communications Operating LLC / Charter
ftaly —2.49% (28 February 2023: 1.91%) Communications Operatinngap\talg, 4.908%, due
760 CA Auto Bank SPA/Ireland, 0.500%, due 13/09/2024 730 0.81 23/07/2025 18 0.02
950 Intesa Sanpaolo SpA, 1.000%, due 04/07/2024 926 102 ysp 30 Cheniere Energy Inc, 4.625%, due 15/10/2028 26 0.03
620 UniCredit SpA, 2.000%, due 23/09/2029 * 596 066 ysp 50 Cheniere Energy Partners LP, 3.250%, due 31/01/2032 38 0.04
2,252 2.49 1,200 Citigroup Inc, 1.750%, due 28/01/2025 1,164 1.29
Japan — 0.31% (28 February 2023: 0.21%) uso 290 CSC Holdings LLC, 144A, 4.125%, due 01/12/2030 191 0.21
300 Asahi Group Holdings Ltd, 1.151%, due 19/09/2025 284 031 UsD 170 Delta Air Lines Inc, 144A, 7.000%, due 01/05/2025 159 0.18

The accompanying notes are an integral part of the Financial Statements
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Face Value Net  Face Value Net
Value (000s) Asset  Value (000's) Asset
(000°s) € Value (000's) € Value
Corporate Bonds and Notes — (continued) Italy — 5.97% (28 February 2023: 6.17%)
United States — (continued) 1,670 ltaly Buoni Poliennali Del Tesoro, Series 10Y, 2.500%, due
usD 76 Delta Air Lines Inc / SkyMiles IP Ltd, 144A, 4.500%, due 01/12/2032 1,484 1.64
20/10/2025 69 0.08 4,685 Italy Buoni Poliennali Del Tesoro, Series 31Y, 144A, 3.250%,
usD 90 Delta Air Lines Inc / SkyMiles IP Ltd, 144A, 4.750%, due due 01/09/2046 3913 433
20/10/2028 80 0.09 5,397 5.97
430 DH Europe Finance Il Sarl, 1.800%, due 18/09/2049 281 031 Viexico — 1.24% (28 February 2023: 1.91%)
usb 30 Diamondback Energy Inc, 3.500%, due 01/12/2029 25 0.03 1530 Mexico Government International Bond. 2.875%. due
usb 130 Energy Transfer LP, 5.950%, due 01/10/2043 110 0.12 ! 08/04/2039 r ! 1,123 124
usb 60 Exxon Mobil Corp, 3.452%, due 15/04/2051 41 0.04 Netherlands — 4.30% (28 February 2023: 4.24%)
usb 60 Ford Motor Co, 3.250%, due 12/02/2032 43 0.05 ) o
usD 200 Ford Motor Credit Co LLC, 4.000%, due 13/11/2030 156 017 4,660 Netherlands Government Bond, 1444, 0.000%, due
UsD 20 Freeport-McMoRan Inc, 4.625%, due 01/08/2030 17 0.02 15/07/2030 3.887 430
UsD 350 Freeport-McMoRan Inc, 5.450%, due 15/03/2043 290 0.32 Poland —1.43% (28 February 2023: 1.27%)
780 General Electric Co, 0.875%, due 17/05/2025 742 0.82 PLN 7,770 Republic of Poland Government Bond, Series 0432, 1.750%,
260 Goldman Sachs Group Inc/The, 2.125%, due 30/09/2024 255 0.28 due 25/04/2032 1,293 143
usb 50 Goldman Sachs Group Inc/The, 3.500%, due 01/04/2025 45 0.05 South Africa — 1.36% (28 February 2023: 1.59%)
1,290 Goldman Sachs Group Inc/The, 0.875%, due 09/05/2029 1,067 1.18  USD 1,500 Republic of South Africa Government International Bond,
usb 20 Humana Inc, 2.150%, due 03/02/2032 15 0.02 4.300%, due 12/10/2028 1,224 1.36
1,130 JPMorgan Chase & Co, 0.625%, due 25/01/2024 1,116 1.23  South Korea — 1.25% (28 February 2023: 0.84%)
usb 60 JPMorgan Chase & Co, 2.522%, due 22/04/2031 * 46 0.05 1,150 _Export-Import Bank of Korea, 0.375%, due 26/03/2024 1,126 1.25
usb 110 JPMorgan Chase & Co, 3.109%, due 22/04/2051 * 69 0.08 Spain — 5.03% (28 February 2023: 5.75%)
400 McDonalds Corp, 1.875%, due 26/05/2027 375 041 1,080 Spain Government Bond, 144A, 1.300%, due 31/10/2026 1,020 113
usb 230 Morgan Stanley, 3.622%, due 01/04/2031 * 189 0.21 1’210 s G 8 d' 144A' 1.400"/'d 30/04/2028 1'121 1'24
100 Morgan Stanley, 5.148%, due 25/01/2034 * 106 0.12 . pain Government Bond, - 1AU0%, cue ‘ :
320 Netflix Inc, 3.875%, due 15/11/2029 316 035 890 Spain Government Bond, 144.1A, 2.900%, due 31/10/2046 754 0.84
180 Netflx Inc, 3.625%, due 15/06/2030 174 0.19 2050 spain Government Bond, Series 307, 1444, 2.700%, due 646 .
190 Prologis Euro Finance LLC, 1.875%, due 05/01/2029 168 0.19
700 Prologis Euro Finance LLC, 1.500%, due 08/02/2034 519 057 4541 5.03
usb 180 Southwestern Energy Co, 4.750%, due 01/02/2032 147 0.16  Supranational — 2.06% (28 February 2023: 0.00%)
usb 42 Spirit Loyalty Cayman Ltd / Spirit IP Cayman Ltd, 144A, 2,080 European Stability Mechanism, Series EUR, 0.750%, due
8.000%, due 20/09/2025 39 0.04 05/09/2028 1,864 2.06
usb 40 State Street Corp, 3.152%, due 30/03/2031 * 33 0.04  ynited Kingdom — 0.42% (28 February 2023: 0.35%)
usb 130 Targa Resources Corp, 4.950%, due 15/04/2052 97 0.1 GBP 10 United Kingdom Gilt, 2.500%, due 22/07/2065 8 0.01
usb 10 Targa Resources Partners LP / Targa Resources Partners . N . 4 .
Fingnce Corp, 4.000%, due 15/091/2032 s 0.01 GBP 290 éJSélez(i/)g;/gz%%rSn ll}nflat\on—Lmked Gilt, Series 3MO, 0.125%, ses o
usb 10 T-Mobile USA Inc, 2.250%, due 15/02/2026 9 0.01 376 042
usb 40 T-Mobile USA Inc, 2.625%, due 15/02/2029 32 0.03 .
usb 110 T-Mobile USA Inc, 3.875%, due 15/04/2030 93 0.10 Total Government Bonds and Notes (Cost €49,965) 42,146 46.66
usb 30 T-Mobile USA Inc, 2.875%, due 15/02/2031 23 0.03  Collective Investment Schemes — 0.58% (28 February 2023: 0.50%)
usb 40 T-Mobile USAInc, 3.500%, due 15/04/2031 32 004 ysp 564 Western Asset Liquidity Funds Plc - Western Asset US Dollar
usb 10 United Airlines Inc, 144A, 4.375%, due 15/04/2026 9 0.01 Liquidity Fund - Class WA (Distributing) 520 0.58
usb 150 United Airlines Inc, 144A, 4.625%, due 15/04/2029 123 0.14 Total Collective Investment Schemes (Cost €508) 520 058
usb 110 United Rentals North America Inc, 3.875%, due 15/02/2031 87 0.10 - -
usb 20 UnitedHealth Group Inc, 3.750%, due 15/07/2025 18 0.02 Total Investments at fair value through profit or loss (Cost €97,472) 86,466 95.73
450 Wells Fargo & Co, 1.625%, due 02/06/2025 432 0.48 Inflation Swaps — 0.02% (28 February 2023: 0.00%)
12,155 13.46  Unrealised appreciation of contracts (see below) 22 0.02
Zambia — 0.21% (28 February 2023: 0.00%) Forward Foreign Currency Contracts — 0.01% (28 February 2023: 0.05%)
usb 200 First Quantum Minerals Ltd, 144A, 8.625%, due 01/06/2031 188 0.21  Unrealised appreciation of contracts (see below) 4 0.01
Total Corporate Bonds and Notes (Cost €44,504) 41,343 4577  Futures —0.36% (28 February 2023: 0.36%)
Government Bonds and Notes — 46.66% (28 February 2023: 51.32%) Unrealised appreciation of contracts (see below) 322 0.36
Austria — 2.42% (28 February 2023: 2.40%) Total Financial Assets at fair value through profit or loss 86,814 96.12
2,590 Republic of Austria Government Bond, 144A, 0.900%, due Forward Foreign Currency Contracts — (0.20%) (28 February 2023: (0.25%))
20/02/2032 2,189 242 Unrealised depreciation of contracts (see below) (179) (0.20)
Belgium — 2.12% (28 February 2023: 2.12%) Futures — (0.10%) (28 February 2023: (0.80%))
1,830 Kingdom of Belgium Government Bond, Series 71, 3.750%, Unrealised depreciation of contracts (see below) (91) (0.10)
due 22/06/2045 1.919 212 Total Financial Liabilities at fair value through profit or loss (270) (0.30)
France — 11.17% (28 February 2023: 11.80%) - - - — -
4,210 French Republic Government Bond OAT, 0.000%, due :or;ef\iltF::algglsal Assets and Financial Liabilities at fair value through o6 544 s 82
25/11/2030 3,442 3.81 -
1,890 French Republic Government Bond OAT, 0.000%, due Other Assets in Excess of Liabilities 3,779 4.18
25/05/2032 1,474 163 Total Net Assets €90,323 100.00
3,545 French Republic Government Bond OAT, 3.250%, due
25/05/2045 . 3,482 386 _ Amounts designated as “—" are either €0, less than €1,000, less than 1,000 shares or less than
590 French Republic Government Bond OAT, 144A, 1.500%, 0.01%.
due 25/05/2050 397 0.44 - . .
400 French Republic Government Bond OAT, 4.000%, due 144A  Securities e>_<empt from registration gnder Ru\e_144A of the Securities Aclvof 1933, as _amended.
25/04/2060 446 0.49 The_se s_ecurlltées may only ge resold, |%r2a;sa;nons exempt from reg\;tratgné to quoaélged 579 of
1,000 UNEDIC ASSEO, 1.250%, due 25/05/2033 846 0.94 :Es‘n;l:zlec;?a uyers. As at 31 August , these securities amounted to €16,144, or17.87% o
10,087 o Variable rate security. The interest rate shown reflects the rate in effect at 31 August 2023.
Germany — 6.83% (28 February 2023: 11.53%) . + Securities purchased on a to-be-announced basis.
z;g :E:Zzz:}ebp‘ft:‘ifgezisﬂc?;:j;B?deoe()szfr{le(::g: 10%%2/34?23% 904 100 The rate of interest on ‘this type of security is tied to the Consumer Price Index (CPI)/Retail Price Index
15/08/2030 . . 493 055 (RPI). The coupon rate is the rate as of 31 August 2023.
5,050 Bundesrepublik Deutschland Bundesanleihe, 1.700%, due
15/08/2032 4,768 5.28
6,165 6.83
Ireland — 1.06% (28 February 2023: 1.03%)
1,190 Ireland Government Bond, 0.350%, due 18/10/2032 955 1.06

The accompanying notes are an integral part of the Financial Statements
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ABBREVIATIONS: % ofl
Perpetual - ;’\trl;grr;d(;/;n‘t:ter:(;sr{\atur\ty date. Perpetual bonds are not redeemable but pay a steady Analysis of Total Assets A::::s
TBA — To Be Announced. . . .
cBp _ British Pound Transferable securities admitted to an official exchange listing or traded on a regulated market 94.13
X Collective investment schemes 0.57
PLN - Polish Zloty . . -~
Financial derivative instruments 0.38
usb - United States Dollar Other assets 292
Total Assets 100.00
Schedule of Inflation Swaps
Notional Amount Value
Counterparty Rate Expiration Date (000°s) (000's)
Bank of America Merrill Lynch USD - CPI Urban Consumers 08-Mar-2053 930 € -
Bank of America Merrill Lynch EUR - Harmonised Index of Consumer Prices 15-Mar-2053 1,120 22
Unrealised Appreciation of Inflation Swaps (28 February 2023 (0007s): €-) € 22
Unrealised Depreciation of Inflation Swaps (28 February 2023 (000%): €-) -
Net Appreciation of Inflation Swaps (28 February 2023 (0007s): €-) € 22
Schedule of Forward Foreign Currency Contracts
Unrealised
Appreciation/
(Depreciation)
Buy Currency Sell Currency of Contracts
Expiration Date Counterparty (000's) (000's) (000's)
16-Nov-2023 Citi Buy SEK 10,430 Sell EUR 893 € (14)
16-Nov-2023 Citi Buy EUR 122 Sell JPY 18,900
16-Nov-2023 Goldman Sachs Buy EUR 68 Sell CAD 100 -
16-Nov-2023 Goldman Sachs Buy EUR 451 Sell GBP 391 (4)
16-Nov-2023 Goldman Sachs Buy EUR 70 Sell GBP 60 -
16-Nov-2023 Goldman Sachs Buy EUR 3,212 Sell usb 3,541 (41)
16-Nov-2023 JP Morgan Buy EUR 91 Sell AUD 152 -
16-Nov-2023 JP Morgan Buy EUR 62 Sell CAD 92 -
16-Nov-2023 JP Morgan Buy PLN 1,120 Sell EUR 250 )
16-Nov-2023 JP Morgan Buy NOK 10,885 Sell EUR 971 (29)
16-Nov-2023 JP Morgan Buy JPY 19,538 Sell EUR 125 -
16-Nov-2023 JP Morgan Buy EUR 2,573 Sell GBP 2,229 1)
16-Nov-2023 JP Morgan Buy EUR 147 Sell JPY 22,627 2
16-Nov-2023 JP Morgan Buy EUR 665 Sell usb 733 9)
16-Nov-2023 UBS Buy EUR 4,581 Sell usD 5,050 (59)
Unrealised Appreciation of Forward Foreign Currency Contracts (28 February 2023 (000%): €72) € 4
Unrealised Depreciation of Forward Foreign Currency Contracts (28 February 2023 (000's): €(338)) (179)
Net Depreciation of Forward Foreign Currency Contracts (28 February 2023 (000%s): €(266)) € (175)
Schedule of Futures Contracts
Unrealised
Appreciation/
Notional (Depreciation)
Nominal Value of Contracts
Counterparty Value (000°s) (000°s)
Euro-Bobl December 2023 Bank of America Merrill Lynch 77 € 9,045 € 58
Euro-Bund December 2023 Bank of America Merrill Lynch 65 8,621 86
Euro-Buxl 30 Year Bond December 2023 Bank of America Merrill Lynch (8) (1,070) (15)
Euro-Schatz December 2023 Bank of America Merrill Lynch 134 14,134 35
ICE 3 Month SONIA December 2023 Bank of America Merrill Lynch 50 13,769 (25)
ICE 3 Month SONIA June 2024 Bank of America Merrill Lynch 50 13,785 9
Japan 10 Year Bond (OSE) September 2023 Bank of America Merrill Lynch 11 (10,237) 74
Long Gilt December 2023 Bank of America Merrill Lynch 9 1,005 18
U.S. 10 Year Ultra Note December 2023 Bank of America Merrill Lynch (33) (3,533) (51)
U.S. 5 Year Note (CBT) December 2023 Bank of America Merrill Lynch 61 6,015 37
U.S. Ultra Bond (CBT) December 2023 Bank of America Merrill Lynch 3 358 5
Unrealised Appreciation of Futures Contracts (28 February 2023 (000s): €476) € 322
Unrealised Depreciation of Futures Contracts (28 February 2023 (000%): €(1,065)) 91
Net Appreciation of Futures Contracts (28 February 2023 (000°s): €(589)) € 231

The accompanying notes are an integral part of the Financial Statements
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% of % of
Face Value Net Face Value Net
Value (000s) Asset  Value (000's) Asset
(000°s) $ Value (000's) $ Value
Asset-Backed Securities — 0.24% (28 February 2023: 0.24%) EUR 900 ZF Finance GmbH, 2.000%, due 06/05/2027 869 0.39
590 Home Equity Asset Trust 2005-6, Series 2005 6, Class M5, 4,585 2.06
6.374%, due 25/12/2035 * 540 024 & la — 0.50% (28 February 2023: 1.05%)
Total Asset-Backed Securities (Cost $577) 540 024 1,233 Millicom International Cellular SA, 5.125%, due 15/01/2028 1,119 0.50
Mortgage-Backed Securities — 2.34% (28 February 2023: 1.81%) Indonesia — 0.18% (28 February 2023: 0.17%)
580 SANWKSZ/?J/SZ-SQWKW*S. Series 2018 BN15, Class B, 4.814%, o5 023 460 Pertamina Persero PT, 3.100%, due 27/08/2030 398 0.18
ue .
Ireland — 0.71% (28 Feb 2023: 0.69%
234 Connecticut Avenue Securities Trust 2019-R05, Series 2019 relan 6 ( ebruary . %) .
ROS5, Class 1B1, 144A, 9.502%, due 25/07/2039 * 241 0.11 590 AerCaf Ireland Capital DAC / AerCap Global Aviation Trust,
260 Connecticut Avenue Securities Trust 2020-R01, Series 2020 3.300%, due 30/01/_2032 480 022
RO1, Class 1B1, 144A, 8.652%, due 25/01/2040 * 261 0.12 1,100 Park Aerospace Holdings Ltd, 144A, 5.500%, due
450 Connecticut Avenue Securities Trust 2021-R01, Series 2021 15/02/2024 1093 0.49
RO1, Class 1B1, 144A, 8.388%, due 25/10/2041 * 449 0.20 1,573 0.71
390 Connecticut Avenue Securities Trust 2023-R05, Series 2023 Israel — 0.81% (28 February 2023: 0.99%)
RO5, Class TM2, 144A, 8.396%, due 25/06/2043 * 397 0.18 . o
730 Freddie Mac STACR REMIC Trust 2021-DNA3, Series 2021 EUR 300 I%‘;Sg/g%rgace““cal Finance Netherlands Il BY, 7.375%, due 334 015
9 M .
DNA3, Class B1, 144A, 8.788 A).' due 25/10/2033 753 034 1,250 Teva Pharmaceutical Finance Netherlands Ill BV, 3.150%,
947 Hilton USA Trust 2016-HHYV, Series 2016 HHV, Class D, due 01/10/2026 1131 0.51
9 s . :
144A, 4.333%, due 05/1 1/2938 - 870 0.39 310 Teva Pharmaceutical Finance Netherlands Ill BV, 8.125%,
5,300 J.P. Morgan Chase Commercial Mortgage Securities Trust due 15/09/2031 329 0.15
2018-PHMZ, Series 2018 PHMZ, Class M, 144A, 13.933%, -
due 15/06/2035 *tg - - 1,794 0.81
4 JP Morgan Chase Commercial Mortgage Securities Trust Italy — 1.22% (28 February 2023: 1.51%)
o i 0o
$2?072/L2%|35112,*sfnes 2007 LD12, Class AJ, 6.561%, due B EUR 500 International Design Group SPA, 8.031%, due 15/05/2026 * 542 0.25
o *
365 PMT Credit Risk Transfer Trust 2021-1R, Series 2021 1R, GBP 770 Intesa Sanpaolo SpAf'SOO %, due 14/03/2029 938 0.42
Class A, 144A, 8.343%, due 27/02/2024 * 363 0.16 EUR 270 Marcolin SpA, 6.125%, due 15/101/2026 271 0.12
427 Seasoned Credit Risk Transfer Trust Series 2017-1, Series EUR 1,010 Telecom ltalia SpA/Milano, 2.375%, due 12/10/2027 956 0.43
2017 1, Class M1, 144A, 4.000%, due 25/01/2056 * 423 0.19 2,707 1.22
1,426 WaMu Mortgage Pass-Through Certificates Series 2005- Kazakhstan — 1.04% (28 February 2023: 1.01%)
AR17 Trust, Series 2005 AR17, Class A1C3, 6.389%, due
25/12/2045 * B 927 0.42 460 KazMunayGas National Co JSC, 5.375%, due 24/04/2030 419 0.19
9
Total Mortgage-Backed Securities (Cost $10,949) 5,193 2.34 660 52;0’\27;;;235 National Co JSC, 1444, 3.500%, due 498 022
Corporate Bonds and Notes — 50.58% (28 February 2023: 55.37%) 1,520 QazaqGaz NC JSC, 4.375%, due 26/09/2027 1,401 0.63
Argentina — 0.21% (28 February 2023: 0.20%) 2,318 1.04
500 YPF SA, 8.500%, due 28/07/2025 473 0.21 Lt bourg — 0.65% (28 February 2023: 0.47%)
Belgium — 0.14% (28 February 2023: 0.18%) EUR 820 Altice Financing SA, 2.250%, due 15/01/2025 854 038
180 Anheuser-Busch Cos LLC / Anheuser-Busch InBev Worldwide GBP 530 Cidron Aida Finco Sarl, 6.250%, due 01/04/2028 592 0.27
Inc, 4.900%, due 01/02/2046 168 0.08 1 246 0.65
110 Anheuser-Busch InBev Worldwide Inc, 4.350%, due d .
01/06/2040 98 0.04 Mexico — 1.97% (28 February 2023: 1.97%)
40 Anheuser-Busch InBev Worldwide Inc, 4.439%, due 1,250 Banco Mercantil del Norte SA/Grand Cayman, 7.500%,
06/10/2048 35 0.02 Perpetual * 1,141 0.51
301 0.14 1,360 BBVA Bancomer SA/Texas, 5.125%, due 18/01/2033 * 1,184 0.53
Brazil — 1.50% (28 February 2023: 1.95%) 1,220 Orbia Advance Corp SAB de CV, 5.875%, due 17/09/2044 1,070 0.48
9
1,400 B3 SA — Brasil Bolsa Balcao, 144A, 4.125%, due 20/09/2031 1,185 053 1.070 Southern Copper Corp, 5.250%, due 08/11/2042 9] 045
1,310 Braskem America Finance Co, 7.125%, due 22/07/2041 1,189 053 4386 197
1,040 Suzano Austria GmbH, 5.000%, due 15/01/2030 968 0.44  Netherlands — 1.97% (28 February 2023: 1.90%)
3,342 1.50 250 Cooperatieve Rabobank UA, 3.649%, due 06/04/2028 * 232 0.1
Canada — 0.56% (28 February 2023: 0.99%) EUR 800 Cooperatieve Rabobank UA, 3.250%, Perpetual * 729 033
EUR 200 Cooperatieve Rabobank UA, 4.875%, Perpetual * 184 0.08
380 MEG Energy Corp, 144A, 5.875%, due 01/02/2029 363 0.16 GBP 1100 ING pGrOep NV, 5.000%. due 30/08/;026 E 1358 0.61
9 . ) 5. , , X
260 Open Text Corp, 1434, 3.875%, due 15/02/2028 232 o1 1,510 Trivium Packaging Finance BV, 5.500%, due 15/08/2026 1,426 064
740 Open Text Holdings Inc, 1444, 4.125%, due 15/02/2030 638 0.2 550 VZ Secured Financing BY, 144A, 5.000%, due 15/01/2032 449 0.20
1,233 0.56 4378 197
China — 0.51% (28 February 2023: 0.53%) Peru — 0.18% (28 February 2023: 0.63%)
9
T e TET: due 08102/205 1,128 051 610 Petroleos del Peru SA, 5.625%, due 19/06/2047 391 0.18
Colombia — 0.25% (28 February 2023: 0.24%) Singapore — 0.06% (28 February 2023: 0.00%)
9
. 55(: Ecopetrol A, 8.875%. d“f 13/01/2033 358 925 pr 139 Cromwell Ereit Lux Finco Sarl, 2.125%, due 19/11/2025 133 0.06
Finland — 0.30% (28 February 2023: 0.28%) Slovenia — 0.41% (28 February 2023: 0.37%)
o "
EUR 5 365; Nz‘;rdeiBa”k /;l;‘;‘;f%g:;" Perpetual 663 030 ¢r 1,020 United Group BY, 5.250%, due 01/02/2030 919 0.41
E[JaRnce o 874(: (Alt' FeFmarySA/F e 2 :)25"/ due 15/02/2025 842 0.38 South Africa — 0.09% (28 February 2023: 0.09%)
Ice France rance, 2. 0, due N . o
EUR 1,000 BNP Paribas SA, 2.500%, due 31/03/2032 * 978 044 200 f‘g%j,?&i”ca” Capital PIc, 1444, 4.750%, due 194 0,00
1,690 BNP Paribas SA, 7.375%, Perpetual * 1,660 0.75 " o ) o -
EUR 560 Burger King France SAS, 8.475%, due 01/11/2026 * 613 0.27 :5:'" - 1'13703’0(2;:::'S‘;::andzzr“?’s':':g7/;éo/ e 231082033 * s oo
EUR 570 Goldstory SAS, 5.375%, due 01/03/2026 600 0.27 ’ " o ‘ .
EUR 300 IPD 3 BV, 8.000% due 15/06/2028 334 015 EUR 600 Lorca Telecom Bondco SA, 4.000%, due 18/09/2027 604 0.27
EUR 220 Kapla Holding SAS, 9.163%, due 15/07/2027 * 243 0.11 EHE ;88 E:z:z::z‘: EEESZ :x iz;z:f’ gz:gz:iz: X ;gg 8-1‘2‘
£ 0, .
5.270 2.37 EUR 770 Via Celere Desarrollos Inmobiliarios SA, 5.250%, due
Germany — 2.06% (28 February 2023: 2.93%) 01/04/2026 787 0.35
2,600 Allianz SE, 3.200%, Perpetual * 1,976 0.89 3,036 1.37
EUR 680 APCOA Parking Holdings GmbH, 4.625%, due 15/01/2027 657 0.29 Sweden — 0.67% (28 February 2023: 0.77%)
EUR 558 TK Elevator Holdco GmbH, 6.625%, due 15/07/2028 525 0.24 : o
4 ' o *
EUR 540 TUI Cruises GmbH, 6.500%, due 15/05/2026 558 025 R 300 Assemblin Group AB, 8.587%, due 05/07/2029 322 015

The accompanying notes are an integral part of the Financial Statements
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Corporate Bonds and Notes — (continued) 380 EQT Corp, 5.000%, due 15/01/2029 361 0.16
Sweden — (continued) GBP 780 Ford Motor Credit Co LLC, 2.748%, due 14/06/2024 954 0.43
i o
EUR 680 Heimstaden Bostad AB, 3.625%, Perpetual * 337 0.15 390 Ford Motor Cred!t CoLLC, 3.8W5°/o, due 02/11/2027 347 0.16
EUR 750 Verisure Holding AB, 7.125%, due 01/02/2028 825 0.37 1,515 Ford Motor Credit Co LLC, 2.900%, due 10/02/2029 1,252 0.56
1484 067 1,430 Freeport-McMoRan Inc, 5.450%, due 15/03/2043 1,285 0.58
! ' 235 Goldman Sachs Capital Il, 6.439%, Perpetual * 190 0.09
Switzerland — 0.90% (28 February 2023: 2.00%) GBP 590 Goldman Sachs Group Inc/The, 3.625%, due
2,010 UBS Group AG, 7.000%, Perpetual * 1,998 0.90 29/10/2029 * 662 0.30
United Kingdom — 8.57% (28 February 2023: 7.21%) 1400 HEE Equipment Services Inc, 144A, 3.875%, due . 055
EUR 750 888 Acquisitions Ltd, 7.558%, due 15/07/2027 776 0.35 200 JPMorgan Chase & Co, 2.522%, due 22/04/2031 * '168 0.08
GBp 620 Barclays Plc, 7.125%, Perpetual * 726 032 30 JPMorgan Chase & Co, 3.109%. due 22/04/2051 * 20 001
GBP 570 Bellis Acquisition Co Plc, 4.500%, due 16/02/2026 635 0.28 330 JPMorgan Chase & Co' 3 328%' due 22/04/2052 * 232 0.10
GBP 210 Galaxy Bidco Ltd, 6.500%, due 31/07/2026 245 011 270 Kraft Heinz Foods Co, 5.200%, due 15/07/2045 248 0.11
GBP 1,160 Gatwick Airport Finance Plc, 4.375%, due 07/04/2026 1,349 0.61 440 Legacy LifePoint Heal;h LLC 14;4A 4.375% due
GBP 1,459 Greene King Finance Plc, Series B2, 7.080%, due 15/02/2027 ' t ! 381 0.17
15/03/203§ * . 1439 065 170 McDonald’s Corp, 4.200%, due 01/04/2050 141 0.06
400 HSBC Holdings Plc, 4.762%, due 29/03/2033 356 0.16 1,430 Morgan Stanley, 3.622%, due 01/04/2031 * 1271 0.57
1,240 HSBC Holdings Plc, 6.375%, Perpetual * 1,197 0.54 40 Morgan Stanley, 5.597%, due 24/03/2051 * 20 0.02
EUR 110 INEOS Quattro Finance 1 Plc, 3.750%, due 15/07/2026 106 0.05 640 Netflix Inc 144A 4 875"/;\ due 15/06/2030 623 0.28
EUR 1,600 Lloyds Banking Group Plc, 4.947%, Perpetual * 1,621 073 690 Occidental Petroleum Corp, 3.500%, due 15/08/2029 597 027
GBP 1,275 Marston’s Issuer Plc, Series B1, 7.819%, due 16/07/2035 * 1,155 0.52 490 Radiology Partners Inc 144A 9 250% due 01/02/2028 193 0.09
22: ?38 ane“ ;'otp P‘;" 3'21397"5"0'/‘1‘? 2%/;)/31/12/022092; ;?2 8'?3 1,850 Range Resources Corp, 144A, 4.750%, due 15/02/2030 1672 075
it b PEaltJ F“‘PI gt ze:oof'd' pdoe S o 205 Southern Natural Gas Co LLC, 8.000%, due 01/03/2032 232 0.10
= Hn e, 7.2507%, due : 500 Southwestern Energy Co, 8.375%, due 15/09/2028 521 0.23
GBP 540 Pinewood Finance Co Ltd, 3.250%, due 30/09/2025 638 0.29 1,210 Southwestern Energy Co, 4.750%, due 01/02/2032 1.073 0.48
GBP 550 Premier Foods Finance Plc, 3.500%, due 15/10/2026 633 0.28 700 Spirit Loyalty Cayman Ltd / Spirit IP Cayman Ltd, 144A,
GBP 1,150 Saga Plc, 5.500%, due 15/07/2026 1,114 050 8.000%. due 20/09/2025 702 032
GBP 453 Tesco Property Finance 5 Plc, 5.661%, due 13/10/2041 530 0.24 1,620 Sprint Capital Corp, 8.750%, due 15/03/2032 1,932 0.87
GBP 1,027 Tesco Property Finance 6 Plc, 5.411%, due 13/07/2044 1,172 0.53 640 Targa Resources Partners LP / Targa Resources Partners
EUR 300 Victoria Plc, 3.625%, due 24/08/2026 264 0.12 Finance Corp, 5.500%, due 01/03/2030 614 0.28
GBP 810 Vmed 02 UK Financing | Plc, 4.500%, due 15/07/2031 802 0.36 450 T-Mobile USA Inc, 3.875%, due 15/04/2030 411 0.19
GBP 1,020 Vodafone Group Plc, 8.000%, due 30/08/2086 * 1,290 0.58 1,130 United Airlines Inc, 144A, 4.625%, due 15/04/2029 1,006 0.45
GBP 680 Wheel Bidco Ltd, 6.750%, due 15/07/2026 713 0.32 790 United Rentals North America Inc, 5.500%, due
GBP 1,000 Whitbread Group Plc, 2.375%, due 31/05/2027 1,085 0.49 15/05/2027 775 0.35
19,049 8.57 1,000 United Rentals North America Inc, 3.875%, due
United S 21.38% (28 Feb! 2023:23.51% 15/02/2031 86 039
nited States — 21.38% (28 February :23.51%) 530 Viking Ocean Cruises Ship VI Ltd, 144A, 5.625%, due
500 AbbVie Inc, 4.850%, due 15/06/2044 458 0.21 15/02/2029 493 0.22
202 American Airlines Inc/AAdvantage Loyalty IP Ltd, 144A, 1,000 VOC Escrow Ltd, 144A, 5.000%, due 15/02/2028 929 0.42
5.500%, due 20/04/2026 198 009 cpp 510 Wells Fargo & Co, 3.473%, due 26/04/2028 * 581 0.26
1,320 American Airlines Inc/AAdvantage Loyalty IP Ltd, 144A, 730 Wells Fargo & Co, 5.013%, due 04/04/2051 * 660 0.30
660 2'750_%' dA“e‘ Zg/(h):/zoigt e 5 000%. 1.264 057 880 Wells Fargo & Co, Series U, 5.875%, Perpetual * 875 039
merican Axle anufacturing Inc, 5. b, due . o
01/10/2029 544 025 210 g\qe/(s)‘%e/?ol;/lsldstream Operating LP, 3.950%, due 203 000
890 American Express Co, 3.550%, Perpetual * 743 0.33 480 Western Midstream Operating LP, 5.500%, due
1,790 Ardagh Packaugmg Finance Plc / Ardagh Holdings USA Inc, 15/08/2048 400 0.18
1444, 5.250%, due 15/08/2027 1,535 0.69 720 Western Midstream Operating LP, 5.250%, due
570 Bank of America Corp, 5.015%, due 22/07/2033 * 549 0.25 01/02/2050 583 026
280 Bank of America Corp, 5.288%, due 25/04/2034 * 273 0.12 47 505 2138
1,150 Bank of America Corp, 3.311%, due 22/04/2042 * 861 0.39 . -
140 Bank of America Corp, 4.083%, due 20/03/2051 * 113 0.05 Total Corporate Bonds and Notes (Cost $124,539) 112,381 50.58
494 Blue Racer Midstream LLC / Blue Racer Finance Corp, 144A, Government Bonds and Notes — 36.60% (28 February 2023: 26.03%)
7.625%, due 15/12/2025 496 022 Argentina — 0.56% (28 February 2023: 0.55%)
650 Carnival Corp, 144A, 10.500%, due 01/06/2030 693 031 3,264 Provincia de Buenos Aires/Government Bonds, 144A,
1,400 CCO Holdings LLC / CCO Holdings Capital Corp, 144A, 6.375%, due 01/09/2037 1,244 0.56
5.125%, due 01/05/2027 1,317 0.59 Brazil — 1.32% (28 Feb 2023: 0.90%)
610 CCO Holdings LLC / CCO Holdings Capital Corp, 144A, razil — 1.32% (28 rebruary 2023: 0.90%) ) )
4.500%, due 01/06/2033 482 0.22 BRL 14,694 Brazil N:)tas do Tesouro Nacional Serie F, Series NTNF,
1,020 Centene Corp, 4.625%, due 15/12/2029 939 0.42 10.000%, due 01/01/2027 2,938 1.32
400 Charles Schwab Corp/The, Series H, 4.000%, Perpetual * 303 0.14  Colombia — 0.46% (28 February 2023: 0.43%)
1,380 Charter Communications Operating LLC / Charter 1,350 Colombia Government International Bond, 5.625%, due
Communications Operating Capital, 3.500%, due 26/02/2044 1,027 0.46
01/06/2041 916 0.41 Cote d’lvoire (lvory Coast) — 0.36% (28 February 2023: 0.34%)
i 0y
250 C!Q”a Group/The, 4.800%, due 15/08/2038 231 0.10 EUR 880 Ivory Coast Government International Bond, 5.250%, due
1,030 Citigroup Inc, 8.125%, due 15/07/2039 1,283 058 2200372030 809 036
572 Comcast Corp, 2.937%, due 01/11/2056 356 0.16 T " o ) o
420 Comcast Corp, 4.950%, due 15/10/2058 388 0.7 Dominican Republic — 0.52% (28 February 2023: 0.50%) .
1,798 Continental Resources Inc/OK, 4.900%, due 01/06/2044 1,380 0.62 1,360 Dominican Republic Interational Bond, 1444, 4.875% due s 052
750 CSC Holdings LLC, 144A, 6.500%, due 01/02/2029 621 0.28 o o ! :
680 DCP Midstream Operating LP, 144A, 6.450%, due Egypt — 0.76% (28 February 2023: 0.85%)
03/11/2036 695 0.31 1,360 Egypt Government International Bond, 3.875%, due
624 Devon Energy Corp, 5.250%, due 15/10/2027 619 0.28 16/02/2026 982 0.44
246 Devon Energy Corp, 5.875%, due 15/06/2028 246 0.11 EUR 1,180 Egypt Government International Bond, 6.375%, due
1,200 Directv Financing LLC / Directv Financing Co-Obligor Inc, 11/04/2031 708 0.32
144A, 5.875%, due 15/08/2027 1,065 0.48 1,690 0.76
420 DISH DBS Corp, 5.875%, due 15/11/2024 391 0.18  Germany — 0.16% (28 February 2023: 0.15%)
o
1,160 DISH DBS Corp, 7.750%, due 01/07/2026 869 039 EUR 360 Bundesrepublik Deutschland Bundesanleihe, 0.250%, due
670 DISH DBS Corp, 144A, 5.750%, due 01/12/2028 521 0.24 15/02/2029 348 016
830 Diversified Healthcare Trust, 9.750%, due 15/06/2025 817 0.37 N
! : Indonesia — 3.24% (28 February 2023: 2.96%
740 Enterprise Products Operating LLC, 4.800%, due . . v . ) o
01/02/2049 651 029 IDR 50,976,000 Indonesia Treasury Bond, Series FR59, 7.000%, due
1,050 EQT Corp, 3.900%, due 01/10/2027 981 0.44 15/05/2027 3431 1.55
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% of % of
Face Value Net  Face Value Net
Value (000s) Asset  Value (000's) Asset
(000°s) $ Value (000's) $ Value
Government Bonds and Notes — (continued) 40 United States Treasury Note/Bond, 1.250%,
Ind . inued due 15/05/2050 21 0.01
ndonesia — (continued) 200 United States Treasury Note/Bond, 1.375%,
IDR 52,396,000 Indonesia Treasury Bond, Series FR78, 8.250%, due due 15/08/2050 108 0.05
15/05/2029 3,757 1.69 270 United States Treasury Note/Bond, 3.000%,
7,188 3.24 due 15/08/2052 215 0.10
410 United States Treasury Note/Bond, 3.625%
Jordan — 0.18% (28 Feb 2023:0.17% ' '
oraan 432’ j ; € (;“a'y | %) sond. 5 850% due 15/05/2053 370 017
ordan Government International Bond, 5. b, due
07/07/2030 399 0.18 44.915 20.22
Mexico — 3.68% (28 February 2023: 3.33%) Total Government Bonds and Notes (Cost $100,042) 81,304 36.60
MXN 69,240 Mexican Bonos, Series M, 8.500%, due 31/05/2029 3,913 1.76  Loan Notes — 3.48% (28 February 2023: 3.84%)
MXN 84,947 Mexican Bonos, Series M, 7.750%, due 13/11/2042 4,258 1.92 579 Alterra Mountain Co, 8.946%, due 30/07/2028 * 581 0.26
8,171 3.68 873 APi Group Inc, 7.946%, due 01/10/2026 * 876 0.40
Nigeria — 0.44% (28 February 2023: 0.42%) 674 Asunon. LLC, 9.681%, due 19/08/2028 * 652 0.29
L 626 Focus Financial Partners LLC, 8.581%, due 30/06/2028 * 625 0.28
1,400 Nigeria Government International Bond, 7.625%, due . . . o
28/11/2047 970 0.44 463 Grifols Worldwide Operations USA Inc, 7.481%, due
s S 15/11/2027 * 458 0.21
Oman — 0.18% (28 February 2023: 0.17%) 1,166 Hilton Worldwide Finance LLC, 7.165%, due 21/06/2026 * 1,167 0.53
390 Oman Government International Bond, 6.000%, due 138 Nexstar Broadcasting Inc, 7.946%, due 19/09/2026 * 138 0.06
01/08/2029 393 0.18 269 Nord Anglia Education, 9.922%, due 25/01/2028 * 270 0.12
Poland — 1.76% (28 February 2023: 1.46%) 584 Prime Security Installations Ltd, 8.182%, due 23/09/2026 * 585 0.26
PLN 21,700 Republic of Poland Government Bond, Series 0432, 1.750%, 926 Sedgwick CMS Inc, 9.081%, due 17/02/2028 * 929 0.42
due 25/04/2032 3,916 176 600 Sotera Health, 8.196%, due 13/12/2026 * 595 0.27
Romania — 0.33% (28 February 2023: 0.29%) 643 Terrier Media Buyer, Inc., 8.842%, due 17/12/2026 * 600 0.27
EUR 940 Romanian Government International Bond, 2.000%, due 245 UFC Holdings LLC, 8.369%, due 29/04/2026 * 245 0.1
14/04/2033 729 0.33  Total Loan Notes (Cost $7,792) 7,721 3.48
Russia — 0.80% (28 February 2023: 0.18%) Collective Investment Schemes — 1.36% (28 February 2023: 1.77%)
RUB 288,495 Russian Federal Bond — OFZ, 0.000%, due 19/01/20281y 903 0.41 22 Franklin Templeton Qualified Investor Funds (Il) Pic — Western
RUB 329,535 Russian Federal Bond — OFZ, 0.000%, due 10/05/2034ty 876 0.39 Asset India Bond Fund — LM Class US$ Accumulating 3,032 1.36
1,779 0.80  Total Collective Investment Schemes (Cost $2,474) 3,032 1.36
South Africa — 1.63% (28 February 2023: 1.46%) Common Stock — 0.17% (28 February 2023: 0.18%)
ZAR 90,478 Republic of South Africa Government Bond, Series R214, Switzerland — 0.00% (28 February 2023: 0.00%)
1130 250013? dfuse ZSiIOZZFOMG | onal Bond 2,828 1.27 1,760 Credit Suisse Group AG Escrow t - -
. epublic of South Africa Government International Bond, B _
5.750%, due 30/09/2049 203 036 United States — 0.17% (28 February 2023: 0.18%)
3,631 163 44 Berry Corp 376 0.17
Total Common Stock (Cost $491 376 0.17
United States — 20.22% (28 February 2023: 11.09%) ( - $491) -
6,240 United States Treasury Note/Bond, 2.000%, Total Investments at fair value through profit or loss (Cost $246,864) 210,547 94.77
due 30/04/2024 6,102 2.75  Forward Foreign Currency Contracts — 0.24% (28 February 2023: 0.34%)
4,310 gnnjds/swtf}ze(s);rseasury Note/Bond, 2.000%, 3001 180 Unrealised appreciation of contracts (see below) 535 0.24
ue , . — o N o
2,250 United States Treasury Note/Bond, 0.625%, Future.s 0.10@ (28 February 2023: 0.03%)
due 31/03/2027 1,970 0.89 Unrealised appreciation of contracts (see below) 221 0.10
11,820 United States Treasury Note/Bond, 4.125%, Total Financial Assets at fair value through profit or loss 211,303 95.11
dug 31/10/2027 "7z 5.27 Forward Foreign Currency Contracts — (0.63%) (28 February 2023: (1.76%))
500 United States Treasury Note/Bond, 3.625%, .
due 31/03/2028 486 0.22 Unrealised depreciation of contracts (see below) (1,411) (0.63)
30 United States Treasury Note/Bond, 0.625%, Futures — (0.08%) (28 February 2023: (0.01%))
due 15/08/2030 24 0.01  Unrealised depreciation of contracts (see below) (166) (0.08)
5680 United States Treasury Note/Bond, 1.375%, Total Financial Liabilities at fair value through profit or loss (1,577) (0.71)
due 15/11/2031 4,604 2.07
290 United States Treasury Note/Bond, 2.750%, Total Financial Assets and Financial Liabilities at fair value through
due 15/08/2032 260 0.12 profitor loss 209,726 94.40
3,320 United States Treasury Note/Bond, 4.125%, Other Assets in Excess of Liabilities 12,437 5.60
due 15/11/2032 3,319 1.49
120 United States Treasury Note/Bond, 1.750%, Total Net Assets $222,163 100.00
du? 15/08/2041 81 004 _ Amounts designated as “~" are either $0, less than $1,000, less than 1,000 shares or less than
140 United States Treasury Note/Bond, 2.000%, 0.01%.
due 15/11/2041 98 0.04 . . .
600 United States Treasury Note/Bond, 3.375%, 144A  Securities exempt from registration gnder Ru\e‘144A of the Securities Act} of 1933, as gmended.
due 15/08/2042 521 0.23 These securlmes may only be resold, in transa;tlons exempt from registration, to qualified "
h > . o
2,320 United States Treasury Note/Bond, 4.000%, :estn:;l;;a buyers. As at 31 August 2023, these securities amounted to $26,920,000 or 12.11% o
due 15/11/2042 2,202 0.99 ’
1,650 United States Treasury Note/Bond, 3.000%, * Variable rate security. The interest rate shown reflects the rate in effect at 31 August 2023.
due 15/05/2045 1,323 059 ¢ llliquid.
15 United States Treasury Note/Bond, 3.000%, . . . .
due 15/11/2045 12 001 ¢ Security is in default as at 31 August 2023 (principal and / or interest).
500 United States Treasury Note/Bond, 2.250%, Y Security no longer accruing income during and/or post financial period ended 31 August 2023 due
due 15/08/2046 344 0.15 to the uncertainty of interest payments.
360 United States Treasury Note/Bond, 3.000%,
due 15/02/2047 286 0.13
7,240 United States Treasury Note/Bond, 3.125%,
due 15/05/2048 5,882 2.65
820 United States Treasury Note/Bond, 3.000%,
due 15/02/2049 651 0.29
430 United States Treasury Note/Bond, 2.875%,
due 15/05/2049 333 0.15

The accompanying notes are an integral part of the Financial Statements
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ABBREVIATIONS:

Perpetual -

REMIC -
BRL -
EUR -
GBP -
IDR -
MXN -
PLN -
RUB -
ZAR -

A bond with no maturity date. Perpetual bonds are not redeemable but pay a steady

stream of interest.

Real Estate Mortgage Investment Conduit.
Brazilian Real

Euro

British Pound

Indonesian Rupiah

Mexican Peso

Polish Zloty

Russian Ruble

South Africa Rand

Schedule of Forward Foreign Currency Contracts

Buy Currency

31 August 2023

% of

Total
Analysis of Total Assets Assets
Transferable securities admitted to an official exchange listing or traded on a regulated
market 89.05
Other transferable securities dealt in on another regulated market 3.44
Collective investment schemes 1.35
Financial derivative instruments 0.34
Other assets 5.82
Total Assets 100.00

Unrealised
Appreciation/

Sell Currency

(Depreciation)
of Contracts

Expiration Date Counterparty (000's) (000's) (000°s)

05-Sep-2023 BNY Mellon Buy usb 15 Sell EUR 14 $ -
06-Sep-2023 BNY Mellon Buy usb - Sell SGD - -
06-Sep-2023 BNY Mellon Buy SGD 4 Sell usD 3 -
13-Sep-2023 Citi Buy usb 1,450 Sell IDR 21,548,873 35
13-Sep-2023 Citi Buy usb 1,630 Sell INR 134,728 2
13-Sep-2023 Morgan Stanley Buy usb 3,267 Sell TWD 99,169 148
15-Sep-2023 BNY Mellon Buy usb 652 Sell CHF 572 4
15-Sep-2023 BNY Mellon Buy usb 130 Sell EUR 118 -
15-Sep-2023 BNY Mellon Buy usb - Sell EUR -
15-Sep-2023 BNY Mellon Buy usb 8 Sell GBP 6 -
15-Sep-2023 BNY Mellon Buy usb 10 Sell GBP 8 -
15-Sep-2023 BNY Mellon Buy usb 34 Sell PLN 138 -
15-Sep-2023 BNY Mellon Buy usb 3 Sell SGD 4 -
15-Sep-2023 BNY Mellon Buy usb 1 Sell SGD 1 -
15-Sep-2023 BNY Mellon Buy ZAR 6 Sell usb - -
15-Sep-2023 BNY Mellon Buy ZAR 6,128 Sell usD 322 3
15-Sep-2023 BNY Mellon Buy CHF 51,864 Sell usb 59,386 (577)
15-Sep-2023 BNY Mellon Buy AUD 560 Sell usb 362 1
15-Sep-2023 BNY Mellon Buy AUD 90,618 Sell usD 59,245 (496)
15-Sep-2023 BNY Mellon Buy PLN 11,606 Sell usD 2,847 (37)
15-Sep-2023 BNY Mellon Buy SGD 1,279 Sell usb 952 (5
15-Sep-2023 BNY Mellon Buy SGD - Sell usD - -
15-Sep-2023 BNY Mellon Buy GBP 2 Sell usD 3 -
15-Sep-2023 BNY Mellon Buy EUR 5,901 Sell usD 6,492 (88)
15-Sep-2023 BNY Mellon Buy EUR 3 Sell usb 3 -
15-Sep-2023 BNY Mellon Buy GBP 1,334 Sell usD 1,698 (8)
15-Sep-2023 BNY Mellon Buy usb 3 Sell ZAR 62 -
15-Sep-2023 BNY Mellon Buy usb 2 Sell ZAR 41 -
16-Nov-2023 BNP Paribas Buy usb 1,901 Sell PLN 7,723 36
16-Nov-2023 BNP Paribas Buy JPY 965,332 Sell usb 6,854 (136)
16-Nov-2023 Citi Buy usb 8,106 Sell GBP 6,381 22
16-Nov-2023 Goldman Sachs Buy usb 5,245 Sell EUR 4,772 51
16-Nov-2023 Goldman Sachs Buy usb 1,802 Sell GBP 1,418 5
16-Nov-2023 Goldman Sachs Buy usb 2,051 Sell MXN 35,905 (25)
16-Nov-2023 HSBC Buy usb 21,021 Sell EUR 19,127 202
16-Nov-2023 JP Morgan Buy usb 3,490 Sell GBP 2,747 9
16-Nov-2023 JP Morgan Buy ZAR 5,000 Sell usb 264 )
16-Nov-2023 JP Morgan Buy AUD 3,230 Sell usD 2,127 (29)
16-Nov-2023 Morgan Stanley Buy CAD 1,230 Sell usD 921 9)
16-Nov-2023 UBS Buy usb 7,002 Sell GBP 5,513 17
Unrealised Appreciation of Forward Foreign Currency Contracts (28 February 2023 (000%): $775) $ 535
Unrealised Depreciation of Forward Foreign Currency Contracts (28 February 2023 (000’s): $(4,011)) (1,411)
Net Depreciation of Forward Foreign Currency Contracts (28 February 2023 (000's): $(3,236)) $ (876)

The accompanying notes are an integral part of the Financial Statements
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Schedule of Futures Contracts

Unrealised

Appreciation/

Notional (Depreciation)

Nominal Value of Contracts

Counterparty Value (000°s) (000°s)

Euro-Bobl December 2023 Bank of America Merrill Lynch (5) $ (637) $ (4)
Euro-Bund December 2023 Bank of America Merrill Lynch 89 12,800 127
Euro-Buxl 30 Year Bond December 2023 Bank of America Merrill Lynch (1) (145) (2)
Long Gilt December 2023 Bank of America Merrill Lynch 40 4,843 87
U.S. 10 Year Note (CBT) December 2023 Bank of America Merrill Lynch (39) (4,330) (39)
U.S. 2 Year Note (CBT) December 2023 Bank of America Merrill Lynch 12 2,445 7
U.S. Long Bond (CBT) December 2023 Bank of America Merrill Lynch (23) (2,799) (40)
U.S. Ultra Bond (CBT) December 2023 Bank of America Merrill Lynch (30) (3,884) (81)
Unrealised Appreciation of Futures Contracts (28 February 2023 (000%): $74) $ 221
Unrealised Depreciation of Futures Contracts (28 February 2023 (000's): $(29)) (166)
Net Appreciation of Futures Contracts (28 February 2023 (000): $45) $ 55

The accompanying notes are an integral part of the Financial Statements
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% of % of
Face Value Net Face Value Net
Value (000s) Asset  Value (000's) Asset
(000°s) $ Value (000's) $ Value
Asset-Backed Securities — 7.24% (28 February 2023: 6.50%) 450 Teva Pharmaceutical Finance Netherlands Ill BV, 8.125%, due
500 522 Funding CLO 2018-3A Ltd, Series 2018 3A, Class DR, 15/09/2031 477 045
1444, 8.688%, due 20/10/2031 * 487 0.46 1,216 1.15
250 ?g/gi}.zglg_g)z Ltd, Series 2021 2A, Class D, 144A, 8.920%, due 150 025 Italy — 1.48% (28 February 2023: 0.70%)
. 700 Intesa Sanpaolo SpA, 144A, 5.710%, due 15/01/2026 673 0.64
9
310 ?Sg%ggiLfd‘ Series 2020 6A, Class ER, 1444, 12.088%, due 300 0.8 380 Telecom ltalia Capital SA, 6.000%, due 30/09/2034 319 0.30
300 Apex Credit CLO 2022-1 Ltd, Series 2022 1A, Class D, 144A, 660 UniCredit SpA, 1444, 5.459%, due 30/06/2035 * 574 054
9.746%, due 22/04/2033 * 292 0.28 1,566 1.48
440 Sa;‘grgoojk ELOZZ(?/E)EA;,/;OL;? fe”es 2018 1A, Class C, 144A, . o041 Luxembourg — 1.19% (28 February 2023: 1.51%)
420 Can onOICLchezozm Lid, Series 2020 1A Class R 1444 ’ 500 Altice Financing SA, 144A, 5.750%, due 15/08/2029 396 0.37
11 9)/20% due 15/07/20'34 . ’ ' ' 401 0.38 710 Altice France Holding SA, 144A, 10.500%, due 15/05/2027 386 0.36
250 CIFC Funding 2017-1 Ltd, Series 2017 1A, Class D, 144A, 600 ARD Finance SA, 144A, 6.500%, due 30/06/2027 483 0.46
9.095%, due 23/04/2029 * 250 0.24 1,265 1.19
300 gg‘zde{gf: ;022 1?}/"%““2‘;/9150%(\)—;‘19' feries 2014 9A, Class 300 0.8 Macau — 1.56% (28 February 2023: 1.80%)
, , 8. o, due X . N
250 Greenwood Park CLO Ltd, Series 2018 1A, Class E, 144A, igg :232 E:':Z Ez' g'zgg;' j“z ggg;ggig 122 3'12
10.520%, due 15/04/2031 * 207 0.19 ' + 0-9o0 70, U :
510 Grippen Park CLO Ltd, Series 2017 1A, Class E, 144A, 450 Sands China Ltd, 3.500%, due 08/08/2031 362 0.34
11.288%, due 20/01/2030 * 465 0.44 200 Wynn Macau Ltd, 144A, 5.500%, due 15/01/2026 188 0.18
250 Harriman Park CLO Ltd, Series 2020 1A, Class ER, 144A, 820 Wynn Macau Ltd, 144A, 5.625%, due 26/08/2028 724 0.68
11.988%, due 20/04/2034 * 234 0.22 1,651 1.56
443 Magnetite XII Ltd, Series 2015 12A, Class ER, 144A, 11.250%,
Netherlands — 0.35% (28 February 2023: 0.30%)
due 15/10/2031 * 425 0.40
500 Marble Point CLO XIV Ltd, Series 2018 2A, Class D, 1444, 420 UPC Holding BV, 144A, 5.500%, due 15/01/2028 374 0.35
9.118%, due 20/01/2032 * 467 0.44  Poland — 0.28% (28 February 2023: 0.36%)
280 Mouniain View CLO IX Ltd; Series 2015 9A, Class CR, 144A, 370 Canpack SA / Canpack US LLC, 144A, 3.875%, due 15/11/2029 299 0.28
500 ziigfz'gzuf I1Lst/l§)75/§?i;1 2021 1A, Class D, 144A, 9.320%, due 2 ?#1 switzerland —0.60% (28 February 2023: 2.04%)
26/08/2034 * 479 0.45 210 Vistalet Malta Finance Plc / Vista Management Holding Inc,
250 Neuberger Berman CLO XVIII Ltd, Series 2014 18A, Class DR2, 144A,7.875%, due 01/05/2027 190 0.18
144, 11.515%, due 21/10/2030 * 232 0.22 130 Yzﬁe;'\é'gg;ﬁga"cgr;&//;/észtg Management Holding Inc, 120 ot
500 Neuberger Berman Loan Advisers CLO 34 Ltd, Series 2019 34A, . 9-009%, due :
Class ERg, 1444, 11.826%, due 20/01/2035 * 485 0.46 390 Vistalet Ma\tg Finance Plc / Vista Management Holding Inc,
300 Ocean Trails CLO V, Series 2014 5A, Class DRR, 144A, 9.013%, 144A, 6.375%, due 01/02/2030 321 030
due 13/10/2031 * 271 0.25 631 0.60
200 ?5913:61/’3“; CLgofé\i/LzlgéSSi”es 2023 14A, Class D, 144A, 200 o1g  United Kingdom — 3.24% (28 February 2023: 2.54%)
K b, due X o N
580 Saranac CLO Il Ltd, Series 2014 3A, Class DR, 144A, 8.770%, 1'238 zzglcaﬁoﬁ;'nz'soglg /;’1' gggz/e‘“:e'rpemal . 1223 g)';g
due 22/06/2030 * 488 0.46 + 4.600%, :
280 Trinitas CLO X Ltd, Series 2019 10A, Class DR, 144A, 8.908%, 540 Lloyds Banking Group Pic, 8.000%, Perpetual * 490 046
due 15/01/2035 * 263 0.25 770 \d/”gi?s%%(jizao\zl;ndor Financing Notes IV DAC, 144A, 5.000%, . 064
320 Venture XVII CLO Ltd, Series 2014 17A, Class DRR, 144A, ue :
8.390%, due 15/04/2027 * 311 0.29 450 Vmed 02 UK Financing | Plc, 144A, 4.750%, due 15/07/2031 376 0.36
190 Warwick Capital CLO 1 Ltd, Series 2023 1A, Class D, 144A, 3,427 3.24
0.000%, due 20/10/2036 * 190 018 Ynited States — 64.31% (28 February 2023: 67.88%)
Total Asset-Backed Securities (Cost $8,004) 7.670 724 340 Academy Ltd, 144A, 6.000%, due 15/11/2027 326 031
Corporate Bonds and Notes — 81.60% (28 February 2023: 84.70%) 742 Accelerate360 Holdings LLC, 144A, 8.000%, due 01/03/2028 770 0.73
Bermuda — 0.53% (28 February 2023: 0.65%) 550 AdaptHealth LLC, 144A, 4.625%, due 01/08/2029 450 0.42
591 Highlands Holdings Bond Issuer Ltd / Highlands Holdings Bond 120 AdaptHealth LLC, 144A, 5.125%, due 01/03/2030 99 0.09
Co-Issuer Inc, 144A, 7.625%, due 15/10/2025 559 0.53 290 Advanced Drainage Systems Inc, 144A, 6.375%, due
Canada — 2.75% (28 February 2023: 2.47%) 15/06/2030 286 027
230 ATS Corp, 144A, 4.125%, due 15/12/2028 205 019 500 Akumin Inc, 144A, 7.000%, due 01/11/2025 378 0.36
180 Bombardier Inc, 144A, 7.875%, due 15/04/2027 180 0.17 1830 ’;L'gq gﬂgg};é;g“*"e” Media Co-lssuer Inc, 1444, 10.500%, 1049 0.99
9 X :
200 ?gfg?f;gz'gdca“ades USA Inc, 1444, 5.375%, due 188 018 370 Alta Equipment Group Inc, 144A, 5.625%, due 15/04/2026 343 0.32
. . ’ 9
440 Empire Communities Corp, 144A, 7.000%, due 15/12/2025 425 0.40 910 qxé\fng;gggammem Holdings Inc, 144A, 7.500%, due 62 059
420 GFL Environmental Inc, 144A, 4.750%, due 15/06/2029 381 036 480 American Airlines Inc, 144, 11.750%, due 15/07/2025 526 0.50
700 Hudbay Minerals Inc, 1444, 6.125%, due 01/04/2029 659 062 310 American Airlines Inc, 144A, 7.250%, due 15/02/2028 305 0.29
550 Open Text Corp, 144A, 6.900%, due 01/12/2027 558 053 340 American Airlines Inc/AAdvantage Loyalty IP Ltd, 144A,
310 Toronto-Dominion Bank/The, 8.125%, due 31/10/2082 * 312 0.30 5.750%, due 20/04/2029 326 0.31
2,908 2.75 460 American Axle & Manufacturing Inc, 5.000%, due 01/10/2029 379 0.36
Cayman Islands — 0.94% (28 February 2023: 0.91%) 490 American News Co LLC, 144A, 8.500%, due 01/09/2026 553 0.52
1,059 Global Aircraft Leasing Co Ltd, 144A, 6.500%, due 15/09/2024 996 0.94 95 ?g%%g;‘ ";‘5;”13;'/‘5';2(‘)"2‘6/ Anagram Holdings LLC, 144A, o 006
.000%, :
France — 1.20% (28 February 2023: 0.28%) 930 Apollo Commercial Real Estate Finance Inc, 144A, 4.625%, due
240 Altice France SA/France, 144A, 5.500%, due 15/01/2028 180 0.17 15/06/2029 730 0.69
670 Altice France SA/France, 144A, 5.125%, due 15/07/2029 474 0.45 200 Ardagh Metal Packaging Finance USA LLC / Ardagh Metal
310 BNP Paribas SA, 144A, 7.750%, Perpetual * 302 0.28 Packaging Finance Plc, 144A, 4.000%, due 01/09/2029 163 0.15
320 Credit Agricole SA, 144A, 8.125%, Perpetual * 320 0.30 510 AthenaHealth Group Inc, 144A, 6.500%, due 15/02/2030 443 0.42
1,276 1.20 900 Bath & Body Works Inc, 7.500%, due 15/06/2029 908 0.86
Germany — 0.47% (28 February 2023: 0.00%) 180 Bath & Body Works Inc, 144A, 6.625%, due 01/10/2030 176 0.17
490 ZF North America Capital Ing, 1444, 7.125%, due 14/04/2030 497 047 ;;g ga““: :ea:t: EOS :”C' 12‘1‘2' 2;;3; j“e ?;;g;ggg 3;2 g-g;
_ o, R o, ausCl ea 0s Inc, ., 0. o, due .
Hong Kong — 0.36% (28 February 2023: 0.45%) 400 Bausch Health Cos Inc, 144A, 5.250%, due 30/01/2030 169 0.16
450 Melco Resorts Finance Ltd, 144A, 5.375%, due 04/12/2029 378 0.36 170 Beacon Roofing Supply Inc, 144A, 6.500%, due 01/08/2030 168 0.16
India — 0.29% (28 February 2023: 0.25%) 400 Berry Petroleum Co LLC, 144A, 7.000%, due 15/02/2026 385 0.36
340 CA Magnum Holdings, 144A, 5.375%, due 31/10/2026 304 0.29 700 Blue Racer Midstream LLC / Blue Racer Finance Corp, 144A,
Israel — 1.15% (28 February 2023: 1.26%) 6.625%, due 15/07/2026 689 0.65
9
500 Teva Pharmaceutical Finance Co LLC, 6.150%, due 01/02/2036 461 0.44 Z;g S"f{”edué’* ':ci (13?4?]?750 A'Lfgewfﬁszozzsiw g 334 032
300 Teva Pharmaceutical Finance Netherlands Ill BV, 5.125%, due 12/0%20235 al Global Finance ! r o, due 553 0.52
09/05/2029 278 0.26 :

The accompanying notes are an integral part of the Financial Statements
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% of % of
Face Value Net Face Value Net
Value (000s) Asset  Value (000's) Asset
(000°s) $ Value (000's) $ Value
Corporate Bonds and Notes — (continued) 310 Jane Street Group / JSG Finance Inc, 144A, 4.500%, due
United States — (continued) 180 ES(;LVZSZQt | Fi Holdi LLLP / Ladder Capital Fi . o
adaer Capital Finance Holdings adaer Capital Finance
330 ?g/r(f)ar/czlg?’agnal Global Finance LLC, 144A, 6.875%, due s . Corp, 144, 4.250%. due 01/02/2027 P 163 015
350 Burford Capital Global Finance LLC, 1444, 9.250%, due : 390 Ladder Capital Finance Holdings LLLP / Ladder Capital Finance
01/07/2031 ‘ t ' 354 033 Corp, 144A, 4.750%, due 15/06/2029 328 0.31
280 Caesars Entertainment Inc, 144A, 8.125%, due 01/07/2027 285 027 600 Las Vegas Sands Corp, 3.200%, due 08/08/2024 581 055
640 Caesars Entertainment Inc, 144A, 7.000%, due 15/02/2030 643 061 740 ﬁﬂ:??j cH?Z‘I}Aa“;yo%%g:n?mceoo%/%z/ é%%%”ds Hospitality Co- 606 066
400 Cano Health LLC, 144A, 6.250%, due 01/10/2028 136 013 610 LifePoint Health Inc, 144A, 9.875%, due 15/08/2030 603 057
100 Carnival Corp, 1444, 7.625%, due 01/03/2026 100 0.09 300 LSF11 A5 HoldCo LLC, 144A, 6.625%, due 15/10/2029 250 024
230 Carnival Corp, 144A, 7.000%, due 15/08/2029 234 0.22 130 Madison IAQ LLC, 144A, 4.125%, due 30/06/2028 15 0.11
570 Carnival Corp, 1444, 10.500%, due 01/06/2030 608 057 570 Madison IAQ LLC, 144A, 5.875%, due 30/06/2029 480 045
220 gf/'g'sv/az‘ogg'd'”gs Bermuda Ltd, 1444, 10.375%, due 539 023 830 Match Group Holdings Il LLC, 144A, 3.625%, due 01/10/2031 677 0.64
800 Carriage Purchaser Inc, 144A, 7.875%, due 15/10/2029 601 057 iig mleﬂ'::lfcc’;::;tz Tt:&' 552255002;0 l?ili.lee%11//1005//22%2298 223 g;g
250 Carriage Services Inc, 144A, 4.250%, due 15/05/2029 217 0.21 740 Michaels Cos \nc/The’ 144A' 7'875%' due 01/05/2029 514 0'49
370 Carrols Restaurant Group Inc, 144A, 5.875%, due 01/07/2029 319 0.30 . . ’ - ' o :
740 CCO Holdings LLC / CCO Holdings Capital Corp, 144A, 280 M?dcap Fmanqal Issuer Trust, 144A, 6.500%, due 01/05/2028 249 0.24
4.750%, due 01/02/2032 613 0.58 420 Midcap Financial Issuer Trust, 144A, 5.625%, due 15/01/2030 339 0.32
. 650 MIWD Holdco Il LLC / MIWD Finance Corp, 144A, 5.500%, due
550 gf/g;;éd;ggs LLC / CCO Holdings Capital Corp, 4.500%, due s 0 01/02/2030 2 552 052
200 CCO Holdings LLC / CCO Holdings Capital Corp, 144A, 430 ’1‘”5‘3?;/92352;"133' Gaming Authority, 1444, 13.250%, due st 043
4:500%, due 01/06/2033 18 015 340 MPT Operating Partnership LP / MPT Finance Corp, 3.500% .
470 ?g;géj\zg;;ent Inc/ CDK Global Inc, 144A, 7.250%, due e 044 due 15/03/2031 221 021
600 Chord Energy Corp, 144A, 6.375%, due 01/06/2026 592 0.56 700 Nabors Industries Ltd, 144A, 7.250%, due 15/01/2026 674 0.64
140 CHS/Community Health Systems Inc, 1444, 6.125%, due 880 NCL Corp Ltd, 144A, 5.875%, due 15/02/2027 854 081
01/04/2030 81 0.08 200 NCL Corp Ltd, 144A, 8.375%, due 01/02/2028 206 0.19
860 CHS/Community Health Systems Inc, 144A, 5.250%, due 20 NCL Corp Ltd, 144A, 7.750%, due 15/02/2029 19 0.02
15/05/2030 679 0.64 140 NextEra Energy Partners LP, 144A, 2.500%, due 15/06/2026 125 0.12
470 Clarivate Science Holdings Corp, 144A, 4.875%, due 01/07/2029 410 0.39 490 NMG Holding Co Inc / Neiman Marcus Group LLC, 144A,
165 Clean Harbors Inc, 144A, 6.375%, due 01/02/2031 164 0.16 7.125%, due 01/04/2026 466 0.44
410 Clear Channel Outdoor Holdings Inc, 144A, 7.500%, due 410 NMI Holdings Inc, 144A, 7.375%, due 01/06/2025 413 039
01/06/2029 306 0.29 400 Northern Oil and Gas Inc, 144A, 8.125%, due 01/03/2028 401 0.38
480 CNX Midstream Partners LP, 144A, 4.750%, due 15/04/2030 415 0.39 760 Northwest Acquisitions ULC / Dominion Finco Inc, 144A,
360 Coinbase Global Inc, 144A, 3.625%, due 01/10/2031 243 0.23 7.125%, due 01/11/2022 e¢ - -
700 CommsScope Inc, 144A, 4.750%, due 01/09/2029 521 0.49 30 Pactiv LLC, 8.375%, due 15/04/2027 30 0.03
130 CommScope Technologies LLC, 144A, 5.000%, due 15/03/2027 72 0.07 510 Par Pharmaceutical Inc, 144A, 7.500%, due 01/04/2027 t¢ 364 0.34
290 Crescent Energy Finance LLC, 144A, 9.250%, due 15/02/2028 297 0.28 220 Park Intermediate Holdings LLC / PK Domestic Property LLC / PK
270 CSC Holdings LLC, 144A, 11.250%, due 15/05/2028 267 025 Finance Co-Issuer, 144A, 5.875%, due 01/10/2028 204 0.19
810 CSC Holdings LLC, 144A, 6.500%, due 01/02/2029 670 0.63 600 Park-Ohio Industries Inc, 6.625%,‘due 15/04/2027 521 0.49
320 CSC Holdings LLC, 144A, 5.750%, due 15/01/2030 177 0.17 450 Paysafe Finance Plc / Paysafe Holdings US Corp, 144A, 4.000%,
250 CSC Holdings LLC, 144A, 4.125%, due 01/12/2030 179 0.17 250 g:teS;Ea/r(t)?:nzco/ngeTSman Finance Corp, 1444, 7.750%, due 382 036
300 CSC Holdings LLC, 144A, 4.500%, due 15/11/2031 214 0.20 15/02/2029 ' ' ! 239 0.23
430 CSC Holdings LLC, 144A, 5.000%, due 15/11/2031 230 0.22 370 PM General Purchaser LLC, 144A, 9.500%, due 01/10/2028 357 034
10 g;"/sg;;gg% Wakefield US Borrower LLC, 1444, 8.875%, due 11 010 660 Prime Security Services Borrower LLC / Prime Finance Inc, 144A,
§ . 6.250%, due 15/01/2028 629 0.59
350 Darling Irwgred.\ems Inc, 1.44A, 62000%, due 15/06/2030 342 0.32 430 Rackspace Technology Global Inc, 144A, 3.500%, due
600 Directv Financing LLC / Directv Financing Co-Obligor Inc, 144A, 15/02/2028 204 0.19
5.875%, due 15/08/2027 >32 050 40 Radiology Partners Inc, 144A, 9.250%, due 01/02/2028 16 001
1,130 DISH DBS Corp, 7.750%, due 01/07/2026 846 080 400 Range Resources Corp, 8.250%, due 15/01/2029 416 039
1,050 DISH DBS Corp, 144A, 5.750%, due 01/12/2028 817 077 290 Range Resources Corp, 1444, 4.750%, due 15/02/2030 262 0.25
1,010 DIsH I_JBS Corp, 5.125%, due 01/06/2029 547 052 280 Rocket Mortgage LLC / Rocket Mortgage Co-Issuer Inc, 144A,
90 Diversified Healthcare Trust, 9.750%, due 15/06/2025 89 0.08 3.875%, due 01/03/2031 228 022
170 Diversified Healthcare Trust, 4.750%, due 15/02/2028 130 0.12 1,060 Rocket Mortgage LLC / Rocket Mortgage Co-Issuer Inc, 144A,
440 Dornoch Debt Merger Sub Inc, 144A, 6.625%, due 15/10/2029 380 0.36 4.000%, due 15/10/2033 839 0.79
350 DraftKings Holdings Inc, zero coupon, due 15/03/2028 268 0.25 630 Roller Bearing Co of America Inc, 144A, 4.375%, due
170 Earthstone Energy Holdings LLC, 144A, 8.000%, due 15/04/2027 174 0.16 15/10/2029 564 0.53
140 Earthstone Energy Holdings LLC, 144A, 9.875%, due 15/07/2031 154 0.15 310 Royal Caribbean Cruises Ltd, 144A, 11.625%, due 15/08/2027 338 0.32
400 Elastic NV, 144A, 4.125%, due 15/07/2029 344 0.33 430 Royal Caribbean Cruises Ltd, 3.700%, due 15/03/2028 375 0.35
510 FirstCash Inc, 144A, 4.625%, due 01/09/2028 454 0.43 590 Royal Caribbean Cruises Ltd, 144A, 7.250%, due 15/01/2030 600 0.57
250 FirstCash Inc, 144A, 5.625%, due 01/01/2030 227 0.21 220 RR Donnelley & Sons Co, 144A, 9.750%, due 31/07/2028 220 0.21
770 Five Point Operating Co LP / Five Point Capital Corp, 144A, 370 Ryan Specialty LLC, 144A, 4.375%, due 01/02/2030 331 0.31
7.875%, due 15/11/2025 719 0.68 2 Service Corp International/US, 7.500%, due 01/04/2027 2 -
1,090 Foot Locker Inc, 144A, 4.000%, due 01/10/2029 821 0.78 360 Sizzling Platter LLC / Sizzling Platter Finance Corp, 144A,
440 Ford Motor Co, 3.250%, due 12/02/2032 344 0.32 8.500%, due 28/11/2025 357 0.34
570 Ford Motor Credit Co LLC, 5.113%, due 03/05/2029 525 0.50 340 Smyrna Ready Mix Concrete LLC, 144A, 6.000%, due
590 Ford Motor Credit Co LLC, 7.350%, due 06/03/2030 601 0.57 01/11/2028 327 0.31
1,000 Ford Motor Credit Co LLC, 4.000%, due 13/11/2030 847 0.80 800 Southwestern Energy Co, 4.750%, due 01/02/2032 710 0.67
670 Freeport-McMoRan Inc, 5.450%, due 15/03/2043 602 0.57 260 Speedway Motorsports LLC / Speedway Funding Il Inc, 144A,
570 Full House Resorts Inc, 144A, 8.250%, due 15/02/2028 508 048 4.875%, due 01/11/2027 241 0.3
410 Gannett Holdings LLC, 144A, 6.000%, due 01/11/2026 352 033 250 Spirit Airlines Inc, 1.000%, due 15/05/2026 212 020
370 Gen Digital Inc, 1444, 7.125%, due 30/09/2030 373 035 360 Sprint Capital Corp, 8.750%, due 15/03/2032 429 041
1,080 H&E Equipment Services Inc, 1444, 3.875%, due 15/12/2028 944 0.89 240 StoneX Group Inc, 144A, 8.625%, due 15/06/2025 243 0.23
110