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UNITED STATES
SECURITIES AND EXCHANGE COMMISSION
WASHINGTON, DC 20549

FORM NPORT-P
Monthly Portfolio Investments Report

Confidential O
Filer CIK 0000798737
Filer CCC stk ook

Filer Investment Company Type

Is this a LIVE or TEST Filing? O Lrve O TEST

Would you like a Return Copy? O

Is this an electronic copy of an official filing
submitted in paper format? O

Submission Contact Information
Name

Phone

E-Mail Address

Notification Information
Notify via Filing Website only? O

Notification E-mail Address

Series ID S000010348
Class (Contract) ID C000028621
C000028619
C000069624

Item A.1. Information about the Registrant.

a. Name of Registrant AB MUNICIPAL INCOME FUND, INC.

b. Investment Company Act file number for 81104791
Registrant: (e.g., 811- ) )



c. CIK number of Registrant 0000798737

d. LEI of Registrant 549300HSXPZXR4NTLO020

e. Address and telephone number of

Registrant:

i. Street Address 1 ALLTANCEBERNSTEIN LP

ii. Street Address 2 1345 AVENUE OF THE AMERICAS
iii. City NEW YORK

iv. State, if applicable

v. Foreign country, if applicable

vi. Zip / Postal Code 10105

vii. Telephone number 212-969-1000

Item A.2. Information about the Series.

a. Name of Series. AB California Portfolio
b. EDGAR series identifier (if any). S000010348
c. LEI of Series. 549300XGLO3UZZ0SVME8

Item A.3. Reporting period.

a. Date of fiscal year-end. 2022-05-31
b. Date as of which information is reported. 2021-08-31
Item A.4. Final filing

a. Does the Fund anticipate that this will be its
final filing on Form N PORT? [ Yes &XI No

Report the following information for the Fund and its consolidated subsidiaries.

Item B.1. Assets and liabilities. Report amounts in U.S. dollars.

a. Total assets, including assets attributable to
miscellaneous securities reported in Part D.

1124792913.56
b. Total liabilities. 24848362.81
c. Net assets. 1099944550.75

Item B.2. Certain assets and liabilities. Report amounts in U.S. dollars.

a. Assets attributable to miscellaneous

securities reported in Part D. 0.00000000
b. Assets invested in a Controlled Foreign
Corporation for the purpose of investing in 0.00000000

certain types of instruments such as, but not
limited to, commodities.

c. Borrowings attributable to amounts payable for notes payable, bonds, and similar debt, as reported pursuant to rule 6-04(13)(a)



of Regulation S-X [17 CFR 210.6-04(13)(a)].
Amounts payable within one year.

Banks or other financial institutions for

borrowings. 0.00000000
Controlled companies. 0.00000000
Other affiliates. 0.00000000
Others. 0.00000000
Amounts payable after one year.

Eg:rl;iv (l)rr1 gost.her financial institutions for 0.00000000
Controlled companies. 0.00000000
Other affiliates. 0.00000000
Others. 0.00000000

d. Payables for investments purchased either (i) on a delayed delivery, when-issued, or other firm commitment basis, or (ii) on a
standby commitment basis.

(i) On a delayed delivery, when-issued, or

other firm commitment basis: 21722519.15000000

(i1) On a standby commitment basis: 0.00000000
e. Liquidation preference of outstanding

preferred stock issued by the Fund. 0.00000000
f. Cash and cash equivalents not reported in 0.00000000

Parts C and D.

Item B.3. Portfolio level risk metrics.

If the average value of the Fund's debt securities positions for the previous three months, in the aggregate, exceeds 25% or more of
the Fund's net asset value, provide:

a. Interest Rate Risk (DVO01). For each currency for which the Fund had a value of 1% or more of the Fund’s net asset value,
provide the change in value of the portfolio resulting from a 1 basis point change in interest rates, for each of the following
maturities: 3 month, 1 year, 5 years, 10 years, and 30 years.

b. Interest Rate Risk (DV100). For each currency for which the Fund had a value of 1% or more of the Fund’s net asset value,
provide the change in value of the portfolio resulting from a 100 basis point change in interest rates, for each of the following
maturities: 3 month, 1 year, 5 years, 10 years, and 30 years.

Currency
Metric ISO Currency code 3 month 1 year 5 years 10 years 30 years
Record
#1 United States Dollar

Interest Rate Risk (DV01)

-4155.42000000 -44658.22000000 -142830.00000000 -245600.21000000 -156787.75000000

Interest Rate Risk (DV100)



-416419.71000000 -4463521.09000000  -15765901.74000000  -32242870.92000000  -8987593.03000000

¢. Credit Spread Risk (SDVO01, CRO1 or CSO1). Provide the change in value of the portfolio resulting from a 1 basis point change
in credit spreads where the shift is applied to the option adjusted spread, aggregated by investment grade and non-investment
grade exposures, for each of the following maturities: 3 month, 1 year, 5 years, 10 years, and 30 years.

Credit Spread Risk 3 month 1 year 5 years 10 years 30 years
Investment grade -1930.78000000 -28746.94000000 -133575.12000000 -185969.24000000 -38419.14000000
Non-Investment grade -533.35000000 -7593.89000000 -31030.32000000 -66191.80000000 -22463.98000000

For purposes of Item B.3., calculate value as the sum of the absolute values of:

(i) the value of each debt security,

(i) the notional value of each swap, including, but not limited to, total return swaps, interest rate swaps, and credit default swaps,
for which the underlying reference asset or assets are debt securities or an interest rate;

(ii1) the notional value of each futures contract for which the underlying reference asset or assets are debt securities or an interest
rate; and

(iv) the delta-adjusted notional value of any option for which the underlying reference asset is an asset described in clause (i),(ii),
or (iii).

Report zero for maturities to which the Fund has no exposure. For exposures that fall between any of the listed maturities in (a)
and (b), use linear interpolation to approximate exposure to each maturity listed above. For exposures outside of the range of

maturities listed above, include those exposures in the nearest maturity.

Item B.4. Securities lending.

a. For each borrower in any securities lending
transaction, provide the following

information:
o Aggregate value of all riti
Information Name of borrower LEI (if any) of borrower ggregate value ol afl securities
Record on loan to the borrower

b. Did any securities lending counterparty
provide any non-cash collateral? [ Yes B No

Item B.5. Return information.

a. Monthly total returns of the Fund for each of the preceding three months. If the Fund is a Multiple Class Fund, report returns for
each class. Such returns shall be calculated in accordance with the methodologies outlined in Item 26(b) (1) of Form N-1A,
Instruction 13 to sub-Item 1 of Item 4 of Form N-2, or Item 26(b) (i) of Form N-3, as applicable.

Monthly total returns of the Fund for each of the preceding three months

Monthly Total Class identification number(s) (if any) of the
Return Record Month 1 Month 2 Month 3 Class(es) for which returns are reported

#1 0.35000000 0.69000000 -0.43000000 C000028621

#2 0.33000000 0.76000000 -0.28000000 C000028619

#3 0.35000000 0.78000000 -0.26000000 C000069624

b. For each of the preceding three months, monthly net realized gain (loss) and net change in unrealized appreciation (or
depreciation) attributable to derivatives for each of the following categories: commodity contracts, credit contracts, equity



contracts, foreign exchange contracts, interest rate contracts, and other contracts. Within each such asset category, further report
the same information for each of the following types of derivatives instrument: forward, future, option, swaption, swap, warrant,
and other. Report in U.S. dollars. Losses and depreciation shall be reported as negative numbers.

Month 1 Month 2 Month 3
Monthly net Monthly net Monthly net
Asset category Instrument type Monthly net change in Monthly net change in Monthly net change in
realized unrealized realized unrealized realized unrealized
gain(loss) appreciation (or gain(loss) appreciation (or gain(loss) appreciation (or
depreciation) depreciation) depreciation)
Commodity
Contracts o o o o o o
-403987.7100000
Credit Contracts 1944.34000000 -83818.80000000 0.00000000 86979.87000000 3580.34000000 707
Forward — — — — — —
Future — — — — — —
Option — — — — — —
Swaption — — — — — —
-403987.7100000
Swap 1944.34000000 -83818.80000000 0.00000000 86979.87000000 3580.34000000 0
Warrant — — — — — —
Other — — — — — —
Equity Contracts — — — — — —
Foreign Exchange
Contracts o o o o o o
Interest Rate 7892.98000000 - 0206.3300000 0.00000000  367045.49000000 0.00000000 366705.22000000
Contracts 0
Forward — — — — — —
Future — — — — — —
Option — — — — — —
Swaption — — — — — —
Swap 7892.98000000 _43830663300000 0.00000000 367045.49000000 0.00000000 366705.22000000
Warrant — — — — — —
Other — — — — — —

Other Contracts

c. For each of the preceding three months, monthly net realized gain (loss) and net change in unrealized appreciation (or

depreciation) attributable to investment other than derivatives. Report in U.S. dollars. Losses and depreciation shall be reported as
negative numbers.

Month Monthly net realized gain(loss) Monthly net change in unrealized appreciation (or depreciation)

Month 1 1437064.64000000 1232372.85000000

Month 2 133252.35000000 6178455.55000000



Month 3 174077.27000000 -5692173.63000000

Item B.6. Flow information.

a. Provide the aggregate dollar amounts for sales and redemptions/repurchases of Fund shares during each of the preceding three
months. If shares of the Fund are held in omnibus accounts, for purposes of calculating the Fund's sales, redemptions, and
repurchases, use net sales or redemptions/repurchases from such omnibus accounts. The amounts to be reported under this Item
should be after any front-end sales load has been deducted and before any deferred or contingent deferred sales load or charge has
been deducted. Shares sold shall include shares sold by the Fund to a registered unit investment trust. For mergers and other
acquisitions, include in the value of shares sold any transaction in which the Fund acquired the assets of another investment
company or of a personal holding company in exchange for its own shares. For liquidations, include in the value of shares
redeemed any transaction in which the Fund liquidated all or part of its assets. Exchanges are defined as the redemption or
repurchase of shares of one Fund or series and the investment of all or part of the proceeds in shares of another Fund or series in
the same family of investment companies.

Total net asset value of shares sold (including Total net asset value of shares sold in
. . . . . .. Total net asset value of shares redeemed or
Month exchanges but excluding reinvestment of connection with reinvestments of dividends hased. includi h
dividends and distributions) and distributions repurchased, Including exchanges
Month 1 37185718.97000000 873983.09000000 13155311.84000000
Month 2 16954879.52000000 878547.25000000 10676135.58000000
Month 3 34884311.13000000 914319.07000000 10526626.71000000

Item B.7. Highly Liquid Investment Minimum information.

a. If applicable, provide the Fund's current
Highly Liquid Investment Minimum.

b. If applicable, provide the number of days
that the Fund's holdings in Highly Liquid
Investments fell below the Fund's Highly —

Liquid Investment Minimum during the
reporting period.

c. Did the Fund's Highly Liquid Investment
Minimum change during the reporting period? [ Yes LI No LI N/A

Item B.8. Derivatives Transactions.

For portfolio investments of open-end management investment companies, provide the percentage of the Fund's Highly Liquid
Investments that it has pledged as margin or collateral in connection with derivatives transactions that are classified among the
following categories as specified in rule 22¢-4 [17 CFR 270.22¢-41]:

(1) Moderately Liquid Investments
(2) Less Liquid Investments
(3) Illiquid Investments

For purposes of Item B.8, when computing the required percentage, the denominator should only include assets (and exclude
liabilities) that are categorized by the Fund as Highly Liquid Investments.

Classification —
Item B.9. Derivatives Exposure for limited derivatives users.

If the Fund is excepted from the rule 18f-4 [17 CFR 270.18f-4] program requirement and limit on fund leverage risk under rule
18f-4(c)(4) [17 CFR 270.18f-4(c)(4)], provide the following information:



a. Derivatives exposure (as defined in rule
18f-4(a) [17 CFR 270.18f-4(a)]), reported asa —
percentage of the Fund’s net asset value.

b. Exposure from currency derivatives that

hedge currency risks, as provided in rule 18f-
4(c)4)(1)(B) [17 CFR 270.18f-4(c)(4)(1)(B)], —
reported as a percentage of the Fund's net

asset value.

c. Exposure from interest rate derivatives that
hedge interest rate risks, as provided in rule
18f-4(c)(4)(1)(B) [17 CFR 270.18f-4(c)(4)(i) —
(B)], reported as a percentage of the Fund's

net asset value.

d. The number of business days, if any, in
excess of the five-business-day period
described in rule 18f-4(c)(4)(ii) [17 CFR
270.18f-4(c)(4)(ii)], that the Fund’s
derivatives exposure exceeded 10 percent of
its net assets during the reporting period.

Item B.10. VaR information.

For Funds subject to the limit on fund leverage risk described in rule 18f-4(c)(2) [17 CFR 270.18f-4(c)(2)], provide the following
information, as determined in accordance with the requirement under rule 18f-4(c)(2)(ii) to determine the fund’s compliance with
the applicable VaR test at least once each business day:

a. Median daily VaR during the reporting
period, reported as a percentage of the Fund's  —
net asset value.

b. For Funds that were subject to the Relative
VaR Test during the reporting period, provide:

i. As applicable, the name of the Fund’s
Designated Index, or a statement that the
Fund's Designated Reference Portfolio is the
Fund’s Securities Portfolio.

ii. As applicable, the index identifier for the
Fund’s Designated Index.

iii. Median VaR Ratio during the reporting
period, reported as a percentage of the VaRof  —
the Fund's Designated Reference Portfolio.

c. Backtesting Results. Number of exceptions
that the Fund identified as a result of its
backtesting of its VaR calculation model (as
described in rule 18f-4(c)(1)(iv) [17 CFR
270.18f-4(c)(1)(iv)] during the reporting
period.

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may
report information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in
Part D in lieu of reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not
more than one year prior to the end of the reporting period covered by this report, and have not been previously reported by name
to the shareholders of the Fund or to any exchange, or set forth in any registration statement, application, or report to shareholders



or otherwise made available to the public.

Schedule of Portfolio Investments Record: 1

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

California Educational Facilities Authority

N/A
CALIFORNIA ST EDUCTNL FACS AUTH REVENUE

130179PK4

US130179PK41

6885000.00000000

Principal amount

United States Dollar

8315484.75000000

0.755991267407

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No



Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2044-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) y = I:‘ Yes No

e. Is any portion of the interest paid in kind?
(15) Y P 1 Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes [ No

ii. Contingent convertible? 1 ves L1 No

iii. Description of the reference instrument. (16)

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment



represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 2

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9)

[ Yes No

[ Yes No

[ Yes No

San Francisco City & County Airport Comm-San Francisco International Airport

54930055TIDYHNDP4F84

SAN FRANCISCO CALIF CITY &CNTY ARPTS COMMN INTL ARPT REV

79766DKG3

US79766DKG33

2000000.00000000

Principal amount

United States Dollar

2413967.00000000

0.219462608215

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA



Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2042-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) [ ves X No

e. Is any portion of the interest paid in kind?

(15) [ ves X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ ves L1 No

ii. Contingent convertible? ] Yes L] No

iii. Description of the reference instrument. (16)

Reference . ] )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.

N/A



Item C.11. Derivatives.
N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 3

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Ttem C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

California Municipal Finance Authority

5493000UQOV6R4ZWS346
CALIFORNIA ST MUNI FIN AUTH EDUCTNL REVENUE

13049AAGS8

US13049AAG85

1500000.00000000

Principal amount

United States Dollar

1699492.05000000

0.154507065728

Long [ Short L1 N/A

Debt



b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Name of issuer
Instrument Record

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

2046-06-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 4

Item C.1. Identification of investment.
a. Name of issuer (if any). Walnut Energy Center Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

WALNUT CA ENERGY CENTER AUTH REVENUE
d. CUSIP (if any). 93265PCU1

At least one of the following other identifiers:

- ISIN US93265PCU12
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3700000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 4167075.05000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.378844101473



Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030wNA

2032-01-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 5

Item C.1. Identification of investment.

a. Name of issuer (if any). LCH Limited

b. LEI (if any) of issuer. (1) F226TOH6YD6XJB17KS62

c. Title of the issue or description of the Long: BS281C9 IRS USD R V 12MUSCPI IS281D0 CCPINFLATIONZERO / Short:
investment. BS281C9 IRS USD P F 2.58500 IS281C9 CCPINFLATIONZERO

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- Other unique identifier (if ticker and ISIN

are not available). Indicate the type of BS281C9
identifier used

Description of other unique identifier. Internal Identifier
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3175000.00000000

b. Units Other units



¢. Description of other units. Notional Amount

d. Currency. (3), United States Dollar
e. Value. (4) 103900.45000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.009445971610

Item C.3. Payoff profile.

a. Payoff profile. (5) L Long [J Short XI N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-interest rate

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.
N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21) Swap
b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 LCH Limited F226TOH6YD6XJB17KS62




3. The reference instrument is neither a derivative or an index (28)
Name of issuer. N/A

Title of issue. N/A

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker

are not available). N/A
If other identifier provided, indicate the type
. . N/A
of identifier used.
Custom swap Flag Yes [1 No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.

Receipts: fixed, floating or other. [ Fixed X Floating [] Other
Receipts: Floating rate Index. US CPI Urban Consumers NSA
Receipts: Floating rate Spread. 0.00000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1405

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1405

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.00000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.

Payments: fixed, floating or other. Fixed [] Floating [ Other
Payments: Fixed rate. 2.58500000

Payments: Base currency United States Dollar

Payments: Amount 0.00000000

ii. Termination or maturity date. 2025-01-15

iii. Upfront payments or receipts

Upfront payments. 0.00000000
ISO Currency Code. United States Dollar
Upfront receipts. 0.00000000

ISO Currency Code. United States Dollar



1v. Notional amount. 3175000.00000000
ISO Currency Code. UsSD

v. Unrealized appreciation or depreciation.
(24)

103900.45000000
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cllg Y [ Yes X No

Schedule of Portfolio Investments Record: 6

Item C.1. Identification of investment.
a. Name of issuer (if any). Puerto Rico Electric Power Authority
b. LEI (if any) of issuer. (1) 5493003BRB67HF8ST418

c. Title of the issue or description of the
investment.

PUERTO RICO ELEC PWR AUTH PWR REVENUE
d. CUSIP (if any). 74526QPP1

At least one of the following other identifiers:

- ISIN US74526QPP18
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1000000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1172686.60000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.106613246931

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.



a. Asset type. (6), Debt
b. Issuer type. (7). Municipal
Item C.5. Country of investment or issuer.

a. ISO country code. (8) PUERTO RICO
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.25000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?

(14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) o P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? ] Yes L1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)



Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};l‘g) Y [ Yes X No

Schedule of Portfolio Investments Record: 7

Item C.1. Identification of investment.
a. Name of issuer (if any). Los Angeles Unified School District/CA
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

LOS ANGELES CA UNIF SCH DIST
d. CUSIP (if any). 544647BT6

At least one of the following other identifiers:

- ISIN US544647BT69
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4500000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar
e. Value. (4) 5461056.90000000

f. Exchange rate.



g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

0.496484745187

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O1X2030NA

2037-07-01

Fixed

4.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No



Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 8

Item C.1. Identification of investment.

a. Name of issuer (if any). California Health Facilities Financing Authority

b. LEI (if any) of issuer. (1) 5493007RI8BUDOGHZ546

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 13032UXB9

At least one of the following other identifiers:

- ISIN US13032UXB96
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3000000.00000000

b. Units Principal amount

CALIFORNIA ST HLTH FACS FING AUTH REVENUE



¢. Description of other units.
d. Currency. (3),
e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

United States Dollar

3563244.30000000

0.323947629684

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2040-04-01

Fixed

4.00000000

[ Yes No

] Yes No

[ Yes No



i. Mandatory convertible? 1 ves L1 No

ii. Contingent convertible? L] Yes L] No

iii. Description of the reference instrument. (16)

Reference . ] )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 9

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

California Infrastructure & Economic Development Bank

549300C10OG9RDIMBET06

CALIFORNIA ST INFRASTRUCTURE & ECON DEV BANK REVENUE

13034ARP7

US13034ARP74



Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.

c. Currently in default?

1500000.00000000

Principal amount

United States Dollar

1508713.05000000

0.137162645968

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030wNA

2036-01-01

Fixed

5.00000000

[ Yes No



d. Are there any interest payments in arrears?
(14) O ves X No

e. Is any portion of the interest paid in kind?
(15) o P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 ves L1 No

ii. Contingent convertible? ] Yes LI No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 10

Item C.1. Identification of investment.

a. Name of issuer (if any). Municipal Electric Authority of Georgia

b. LEI (if any) of issuer. (1) JAOWNILDDF2KUPS83B16



c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.
For debt securities, also provide:

a. Maturity date.

MUNI ELEC AUTH OF GEORGIA

6262072R4

US6262072R42

215000.00000000

Principal amount

United States Dollar

260598.25000000

0.023691944273

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0NA

2048-01-01



b. Coupon.

i. Coupon category. (13) Fixed
ii. Annualized rate. 5.00000000
c. Currently in default? [ ves X No

d. Are there any interest payments in arrears?
(1 4) v — D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? L] Yes L] No

ii. Contingent convertible? ] Yes [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun{lg Y L Yes X No

Schedule of Portfolio Investments Record: 11



Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

California Health Facilities Financing Authority

5493007RISBUDOGHZ546
CALIFORNIA ST HLTH FACS FING AUTH REVENUE

13032UYR3

US13032UYR30

13865000.00000000

Principal amount

United States Dollar

16045658.08000000

1.458769723351

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A



a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

Oi1X2030wNA

a. Maturity date. 2046-05-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(1 4) I:l Yes No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d . d
Instrument Record ame o1 1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral
received for loaned securities?

[ Yes No



b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? L] Yes X No

Schedule of Portfolio Investments Record: 12

Item C.1. Identification of investment.

a. Name of issuer (if any). Guam Power Authority

b. LEI (if any) of issuer. (1) 549300IPOV320QCKW060
fanégtfn (:; ‘gle issue or description of the GUAM PWR AUTH REVENUE
d. CUSIP (if any). 400653731

At least one of the following other identifiers:

- ISIN US400653JJ10

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1300000.00000000

b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar

e. Value. (4) 1506233.82000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.136937250061

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) GUAM

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?



a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? 1 Yes X No

d. Are there any interest payments in arrears?
(1 4) v — D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes L] No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.



N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 13

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

California School Finance Authority

N/A
CALIFORNIA SCH FIN AUTH SCH FAC REVENUE

13059TBDO

US13059TBD00

575000.00000000

Principal amount

United States Dollar

636597.80000000

0.057875444681

Long [ Short L1 N/A

Debt

Municipal



Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.
Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

a. Maturity date. 2034-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.62500000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) I:I Yes No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d inated
Instrument Record ame o1 1ssuer 1tle o1 1ssue urrency in whic enominate:
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

] Yes No

Schedule of Portfolio Investments Record: 14

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

Sierra Joint Community College District School Facilities District No 2

N/A

SIERRA CA JT CMNTY CLG DIST SCH FACS IMPT DIST #2

826247BAS

US826247BA57

5485000.00000000

Principal amount

United States Dollar

4649841.28000000

0.422734152992



a. Payoft profile. (5)

Ttem C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

1. Coupon category. (13)

11. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

1. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

2032-06-01

None

0.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes L1 No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 15

Item C.1. Identification of investment.

a. Name of issuer (if any). Puerto Rico Highway & Transportation Authority

b. LEI (if any) of issuer. (1) 549300J6QBXVWIXB7Y41

c. Title of the issue or description of the PUERTO RICO HIGHWAY & TRANSPRTN AUTH TRANSPRTN REVENUE
mvestment.

d. CUSIP (if any). 745190ZR2

At least one of the following other identifiers:

- ISIN US745190ZR26

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1020000.00000000

b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar

e. Value. (4) 1139432.72000000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

0.103590014535

Long [ Short L1 N/A

Debt

Municipal

PUERTO RICO

[ Yes No

N/A

01 X2030NA

2034-07-01

Fixed

5.25000000

[ Yes No

[ Yes No

[ Yes No

1 Yes L1 No

[ Yes LI No



iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 16

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN
Item C.2. Amount of each investment.

Balance. (2)

a. Balance

CMFA Special Finance Agency VII

N/A

CMFA SPL FIN AGY VII CA ESSENTIAL HSG REVENUE

12574UAA2

US12574UAA25

2500000.00000000



b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

Principal amount

United States Dollar

2547313.75000000

0.231585651136

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2056-08-01

Fixed

3.00000000

[ Yes No

[ Yes No

[ Yes No



f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

[ Yes L1 No
[ Yes LI No

Title of issue

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 17

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

Ohio Water Development Authority Water Pollution Control Loan Fund

N/A

OHIO ST WTR DEV AUTH WTR POLLCONTROL REVENUE

67766WXM9

Currency in which denominated



- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.

US67766WXM99

1700000.00000000

Principal amount

United States Dollar

1736340.56000000

0.157857099143

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O1X2030NA

2033-06-01

Floating

4.37500000



c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

O Yes X No
(14)
e. Is any portion of the interest paid in kind?

[ Yes X No
(15)
f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference . . . . . .
Instrument Record Name of issuer Title of issue Currency in which denominated
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 18

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. (1)

San Francisco City & County Redevelopment Agency Successor Agency

5493001 TPOZL3UK8DX25



c. Title of the issue or description of the
investment.

SAN FRANCISCO CITY & CNTY CA REDEV AGY SUCCESSOR AGY CMNTY
d. CUSIP (if any). 79772AAS6

At least one of the following other identifiers:

- ISIN US79772AAS69
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1310000.00000000
b. Units Principal amount

c¢. Description of other units.

d. Currency. (3) United States Dollar
e. Value. (4) 1360218.85000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.123662492720

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:



a. Maturity date. 2029-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? L] Yes X No

d. Are there any interest payments in arrears?

14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? [ Yes [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y L Yes X No



Schedule of Portfolio Investments Record: 19

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category.

California Health Facilities Financing Authority

5493007RISBUDOGHZ546
CALIFORNIA ST HLTH FACS FING AUTH REVENUE

13032UWYO0

US13032UWY09

5165000.00000000

Principal amount

United States Dollar

6188000.56000000

0.562573863908

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONn/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-04-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 4.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) v py D Yes No

e. Is any portion of the interest paid in kind?
(15) YP P 1 Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? ] Yes L1 No

iii. Description of the reference instrument. (16)

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun{l‘g Y L Yes X No

Schedule of Portfolio Investments Record: 20

Item C.1. Identification of investment.
a. Name of issuer (if any). Palomar Health
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

PALOMAR HLTH CA REVENUE
d. CUSIP (if any). 697528AU1

At least one of the following other identifiers:

- ISIN US697528AU18
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1000000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1191812.20000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.108352025489

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?



a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2042-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? 1 Yes X No

d. Are there any interest payments in arrears?
(1 4) v — D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes L1 No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.



N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 21

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

[ Yes No

[ Yes No

[ Yes No

Antonio B Won Pat International Airport Authority

N/A
GUAM INTERNATIONAL ARPT AUTH

40064REK1

US40064REK 14

700000.00000000

Principal amount

United States Dollar

734548.57000000

0.066780509026

Long [ Short [ N/A

Debt

Municipal



Item C.5. Country of investment or issuer.
a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

a. Maturity date. 2036-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.83900000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(1 4) I:l Yes No
e. Is any portion of the interest paid in kind?

(15) D Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d inated
Instrument Record ame o1 1ssuer 1tle o1 1ssue urrency in whic enominate:
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 22

Item C.1. ldentification of investment.
a. Name of issuer (if any). California Health Facilities Financing Authority
b. LEI (if any) of issuer. (1) 5493007RISBUDOGHZ546

c. Title of the issue or description of the
investment.

CALIFORNIA ST HLTH FACS FING AUTH REVENUE
d. CUSIP (if any). 13032UWZ7

At least one of the following other identifiers:

- ISIN US13032UWZ73
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5000000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 5975671.00000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.543270203568

Item C.3. Payoff profile.



a. Payoft profile. (5)

Ttem C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

1. Coupon category. (13)

11. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

1. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

2038-04-01

Fixed

4.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 23

Item C.1. Identification of investment.

a. Name of issuer (if any). M-S-R Energy Authority

b. LEI (if any) of issuer. (1) 549300UEMSS1JTK5YB98

c. Title of the issue or description of the M.S-R CA ENERGY AUTH GAS REVENUE
mnvestment.

d. CUSIP (if any). 55374SAC4

At least one of the following other identifiers:

- ISIN US55374SAC44

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 830000.00000000

b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar

e. Value. (4) 1362735.58000000



f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

0.123891297890

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O1X2030wNA

2039-11-01

Fixed

6.50000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No



iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 24

Item C.1. Identification of investment.

a. Name of issuer (if any). San Francisco City & County Redevelopment Agency Successor Agency

b. LEI (if any) of issuer. (1) 5493001 TPOZL3UK8DX25

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 79770GCW4

At least one of the following other identifiers:

- ISIN US79770GCW42
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1000000.00000000

SAN FRANCISCO CITY & CNTY CAREDEV AGY SUCCESSOR AGY TAX



b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

Principal amount

United States Dollar

1193051.80000000

0.108464722079

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2035-08-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No



f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

[ Yes L1 No
[ Yes LI No

Title of issue

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 25

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

CSCDA Community Improvement Authority

N/A

CSCDA CMNTY IMPT AUTH CA ESSENTIAL HSG REVENUE

126292AS0

Currency in which denominated



- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.

US126292AS08

1000000.00000000

Principal amount

United States Dollar

1089464.80000000

0.099047247359

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O1X2030NA

2056-12-01

Fixed

4.00000000



c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

O Yes X No
(14)
e. Is any portion of the interest paid in kind?

[ Yes X No
(15)
f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference . . . . . .
Instrument Record Name of issuer Title of issue Currency in which denominated
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 26

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. (1)

California School Finance Authority

N/A



c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c¢. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

CALIFORNIA ST SCH FIN AUTH CHRT SCH REVENUE

13058TGA2

US13058TGA25

1550000.00000000

Principal amount

United States Dollar

1741177.31000000

0.158296825854

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA



a. Maturity date. 2053-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? L] Yes X No

d. Are there any interest payments in arrears?

14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? [ Yes [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y L Yes X No



Schedule of Portfolio Investments Record: 27

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category.

Tobacco Securitization Authority of Northern California

N/A
TOBACCO SECURITIZATION AUTH NTHRN CA TOBACCO SETTLEMENT REVE

888794BC7

US888794BC78

1250000.00000000

Principal amount

United States Dollar

1285131.63000000

0.116836037700

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONn/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2022-06-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 4.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) v py D Yes No

e. Is any portion of the interest paid in kind?
(15) YP P 1 Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? ] Yes L1 No

iii. Description of the reference instrument. (16)

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun{l‘g Y L Yes X No

Schedule of Portfolio Investments Record: 28

Item C.1. Identification of investment.
a. Name of issuer (if any). Municipal Electric Authority of Georgia
b. LEI (if any) of issuer. (1) JAOWNILDDF2KUPS83B16

c. Title of the issue or description of the
investment.

MUNI ELEC AUTH OF GEORGIA
d. CUSIP (if any). 6262077223

At least one of the following other identifiers:

- ISIN US62620772231
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 100000.00000000
b. Units Principal amount

c¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 123037.03000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.011185748401

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?



a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2039-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? 1 Yes X No

d. Are there any interest payments in arrears?
(1 4) v — D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes L] No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.



N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 29

Item C.1. Identification of investment.
a. Name of issuer (if any). Riverside County Asset Leasing Corp
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

RIVERSIDE CNTY CA ASSET LEASING CORP LEASEHOLD REVENUE
d. CUSIP (if any). 768903ED4

At least one of the following other identifiers:

- ISIN US768903ED43
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 6775000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 6775000.00000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.615940139471

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7) Municipal



Item C.5. Country of investment or issuer.
a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

a. Maturity date. 2032-11-01

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 0.01000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(1 4) I:l Yes No
e. Is any portion of the interest paid in kind?

(15) D Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d inated
Instrument Record ame o1 1ssuer 1tle o1 1ssue urrency in whic enominate:
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};l‘g) Y [ Yes X No

Schedule of Portfolio Investments Record: 30

Item C.1. Identification of investment.
a. Name of issuer (if any). California Educational Facilities Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

CALIFORNIA ST EDUCTNL FACS AUTH REVENUE
d. CUSIP (if any). 1301787W0

At least one of the following other identifiers:

- ISIN US1301787WO00
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4415000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 5069965.25000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.460929166524

Item C.3. Payoff profile.



a. Payoft profile. (5)
Ttem C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

1. Coupon category. (13)

11. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

1. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

2035-04-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 31

Item C.1. Identification of investment.

a. Name of issuer (if any). LCH Limited

b. LEI (if any) of issuer. (1) F226 TOH6YD6XJB17KS62

c. Title of the issue or description of the Long: BS249F6 IRS USD R V 12MUSCPI 1S249G7 CCPINFLATIONZERO / Short:
investment. BS249F6 IRS USD P F 1.71400 IS249F6 CCPINFLATIONZERO

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- Other unique identifier (if ticker and ISIN

are not available). Indicate the type of BS249F6
identifier used
Description of other unique identifier. Internal Identifier

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 655000.00000000
b. Units Other units

¢. Description of other units. Notional Amount



d. Currency. (3),
e. Value. (4)
f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

United States Dollar

69267.92000000

0.006297401078

[ Long [ Short XI N/A

Derivative-interest rate

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
a. Type of derivative instrument (21)

b. Counterparty.

Swap

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty

LEI (if any) of counterparty

#1 LCH Limited

F226TOH6YD6XJIB17KS62

3. The reference instrument is neither a derivative or an index (28)



Name of issuer.
Title of issue.
At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available).

If other identifier provided, indicate the type
of identifier used.

Custom swap Flag

N/A

N/A

N/A

N/A

Yes L] No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.
Receipts: fixed, floating or other.

Receipts: Floating rate Index.

Receipts: Floating rate Spread.

Receipt: Floating Rate Reset Dates.
Receipt: Floating Rate Reset Dates Unit.
Receipts: Floating Rate Tenor.

Receipts: Floating Rate Tenor Unit.
Receipts: Base currency.

Receipts: Amount.

[ Fixed X Floating [] Other
US CPI Urban Consumers NSA
0.00000000

Day

3442

Day

3442

United States Dollar

0.00000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.
Payments: fixed, floating or other.

Payments: Fixed rate.
Payments: Base currency

Payments: Amount

ii. Termination or maturity date.
iii. Upfront payments or receipts
Upfront payments.

ISO Currency Code.

Upfront receipts.

ISO Currency Code.

1v. Notional amount.

Fixed [ Floating [] Other
1.71400000
United States Dollar

0.00000000

2030-01-15

0.00000000
United States Dollar
0.00000000
United States Dollar

655000.00000000



ISO Currency Code. UsSD

v. Unrealized appreciation or depreciation.
(24)

69267.92000000
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 32

Item C.1. Identification of investment.
a. Name of issuer (if any). Los Angeles Unified School District/CA
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

LOS ANGELES CA UNIF SCH DIST
d. CUSIP (if any). 544647BX7

At least one of the following other identifiers:

- ISIN US544647BX71
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5000000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 5945753.00000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.540550248278

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Debt



b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

a. Maturity date. 2044-07-01
b. Coupon.
i. Coupon category. (13) Fixed
ii. Annualized rate. 4.00000000
c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?
(1 4) D Yes No
e. Is any portion of the interest paid in kind?
(1 5) D Yes No
f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)
Reference Name of issuer Title of issue Currency in which denominated

Instrument Record
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

] Yes No

] Yes No

[ Yes No

Schedule of Portfolio Investments Record: 33

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

California Health Facilities Financing Authority

5493007RISBUDOGHZ546

CALIFORNIA ST HLTH FACS FING AUTH REVENUE

13032UNBO

US13032UNBO07

1365000.00000000

Principal amount

United States Dollar

1652658.19000000

0.150249227460



Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030wNA

2035-08-15

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

] Yes No

Schedule of Portfolio Investments Record: 34

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

Washington State Housing Finance Commission

549300YL1HU59NREG764

WASHINGTON ST HSG FIN COMMISSION NONPROFIT HSG REVENUE

939783YZ3

US939783YZ37

130000.00000000

Principal amount

United States Dollar



e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.
a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

147899.69000000

0.013446104160

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2044-01-01

Fixed

5.00000000

[ Yes No

] Yes No

[ Yes No

[ Yes LI No



ii. Contingent convertible? L] Yes L] No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 35

Item C.1. Identification of investment.
a. Name of issuer (if any). California School Finance Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

CALIFORNIA ST SCH FIN AUTH CHRT SCH REVENUE
d. CUSIP (if any). 13058 TEUO

At least one of the following other identifiers:

- ISIN US13058TEU07

Item C.2. Amount of each investment.

Balance. (2)



a. Balance

b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.
c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

700000.00000000

Principal amount

United States Dollar

778097.74000000

0.070739724058

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030wNA

2047-06-01

Fixed

5.12500000

[ Yes No

[ Yes No



e. Is any portion of the interest paid in kind?

(u) I:l Yes No
f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? [ Yes LI No

iii. Description of the reference instrument. (16),

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 36

Item C.1. Identification of investment.

a. Name of issuer (if any). Calleguas-Las Virgenes Public Financing Authority

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 13124CEC7

CALLEGUAS-LAS VIRGENES CA PUBLIC FING AUTH



At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

US13124CEC73

550000.00000000

Principal amount

United States Dollar

550000.00000000

0.050002520547

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

2037-07-01

Floating



11. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?

(14)

e. Is any portion of the interest paid in kind?

15)

0.01000000

] Yes No

[ Yes No

[ Yes No

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

[ Yes LI No

1 ves L1 No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue

Instrument Record

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 37

Item C.1. Identification of investment.



a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

LCH Limited
F226TOH6YD6XJIB17KS62

Long: SS295L9 IRS USD R F 2.55300 IS295L9 CCPINFLATIONZERO / Short:
SS295L9 IRS USD P V 12MUSCPI IS295M0 CCPINFLATIONZERO

000000000

SS295L9

Internal Identifier

2060000.00000000
Other units
Notional Amount
United States Dollar

7185.75000000

0.000653282930

[ Long [ Short XI N/A

Derivative-interest rate

UNITED STATES OF AMERICA

] Yes No

N/A



a. Level within the fair value hierarchy (12) 1 2 O3 ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21) Swap

b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 LCH Limited F226TOH6YD6XJB17KS62

3. The reference instrument is neither a derivative or an index (28)
Name of issuer. N/A

Title of issue. N/A

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker

are not available). NA
If other identifier provided, indicate the type
. . N/A
of identifier used.
Custom swap Flag Yes ] No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.

Receipts: fixed, floating or other. Fixed [ Floating [] Other
Receipts: Fixed rate. 2.55300000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.00000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.

Payments: fixed, floating or other. [ Fixed X Floating L1 Other
Payments: fixed or floating Floating

Payments: Floating rate Index. US CPI Urban Consumers NSA



Payments: Floating rate Spread.
Payment: Floating Rate Reset Dates.
Payment: Floating Rate Reset Dates Unit.
Payment: Floating Rate Tenor.

Payment: Floating Rate Tenor Unit.
Payments: Base currency

Payments: Amount

ii. Termination or maturity date.
iii. Upfront payments or receipts
Upfront payments.

ISO Currency Code.

Upfront receipts.

ISO Currency Code.

iv. Notional amount.

ISO Currency Code.

v. Unrealized appreciation or depreciation.
(24)

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 38

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).
At least one of the following other identifiers:

- ISIN

0.00000000

Day

7220

Day

7220

United States Dollar

0.00000000

2041-02-15

0.00000000

United States Dollar
0.00000000

United States Dollar
2060000.00000000

USD

7185.75000000

[ Yes No

[ Yes No

[ Yes No

California School Finance Authority

N/A

CALIFORNIA ST SCH FIN AUTH CHRT SCH REVENUE

13058TKA7

US13058TKA78



Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

1. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

3000000.00000000

Principal amount

United States Dollar

3558219.30000000

0.323490788474

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0NA

2050-10-01

Fixed

5.00000000

[ Yes No



d. Are there any interest payments in arrears?

14) [ Yes No
e. Is any portion of the interest paid in kind?

15 D Yes No
15),
f. For convertible securities, also provide:
i. Mandatory convertible? [ ves LI No
ii. Contingent convertible? [ ves [ No
iii. Description of the reference instrument. (16)

Reference . . . . . .
Name of issuer Title of issue Currency in which denominated
Instrument Record
iv. Conversion ratio per US$1000 notional. (17)
Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 39

Item C.1. Identification of investment.

a. Name of issuer (if any). Bay Area Toll Authority

b. LEI (if any) of issuer. (1) 5493001FUZGUQMIPSD78



c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.
For debt securities, also provide:

a. Maturity date.

BAY AREA CA TOLL AUTH TOLL BRIDGE REVENUE

072024TBS8

US072024TB80

8500000.00000000

Principal amount

United States Dollar

9156199.15000000

0.832423702063

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0NA

2031-04-01



b. Coupon.

i. Coupon category. (13) Fixed
ii. Annualized rate. 5.00000000
c. Currently in default? [ ves X No

d. Are there any interest payments in arrears?
(1 4) v — D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? L] Yes L] No

ii. Contingent convertible? ] Yes 1 No

iii. Description of the reference instrument. (16)

Reference
Name of issuer Title of issue
Instrument Record

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun{ig Y 0 Yes X No

Schedule of Portfolio Investments Record: 40



Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.
Item C.2. Amount of each investment.

Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

LCH Limited

F226TOH6YD6XJB17KS62

Long: BS27PQ8 IRS USD R V 03MLIBOR IS27PR9 CCPVANILLA / Short: BS27PQ8
IRS USD P F 1.85550 IS27PQ8 CCPVANILLA

000000000

BS27PQ8

Internal Identifier

15000000.00000000
Other units

Notional Amount
United States Dollar

-650063.71000000

-0.05909968002

[ Long [ Short XI N/A

Derivative-interest rate

UNITED STATES OF AMERICA

[ Yes No



Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21) Swap
b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 LCH Limited F226TOH6YD6XJB17KS62

3. The reference instrument is neither a derivative or an index (28)
Name of issuer. N/A

Title of issue. N/A

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker

are not available). N/A
If other identifier provided, indicate the type
. . N/A
of identifier used.
Custom swap Flag Yes ] No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.

Receipts: fixed, floating or other. [ Fixed Xl Floating [1 Other
Receipts: Floating rate Index. ICE Libor USD 3 Months
Receipts: Floating rate Spread. 0.00000000

Receipt: Floating Rate Reset Dates. Month

Receipt: Floating Rate Reset Dates Unit. 3

Receipts: Floating Rate Tenor. Month

Receipts: Floating Rate Tenor Unit. 3

Receipts: Base currency. United States Dollar



Receipts: Amount. 831.67000000
2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.

Payments: fixed, floating or other. Fixed [ Floating ] Other
Payments: Fixed rate. 1.85600000

Payments: Base currency United States Dollar

Payments: Amount -11596.88000000

ii. Termination or maturity date. 2041-02-15

iii. Upfront payments or receipts

Upfront payments. 0.00000000

ISO Currency Code. United States Dollar
Upfront receipts. 0.00000000

ISO Currency Code. United States Dollar
iv. Notional amount. 15000000.00000000
ISO Currency Code. UsD

v. Unrealized appreciation or depreciation.
(24)

-650063.71000000
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 41

Item C.1. Identification of investment.
a. Name of issuer (if any). City of Los Angeles Department of Airports
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the

. LOS ANGELES CA DEPT OF ARPTS ARPT REVENUE
investment.

d. CUSIP (if any). 544445MB2

At least one of the following other identifiers:



- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.
a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.

US544445MB29

4045000.00000000

Principal amount

United States Dollar

4624332.59000000

0.420415064272

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2044-05-15

Fixed

4.00000000



c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

O Yes X No
(14)
e. Is any portion of the interest paid in kind?
( 1_5) D Yes No
f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference . . . . . .
Instrument Record Name of issuer Title of issue Currency in which denominated
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 42

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. (1)

California Statewide Communities Development Authority

549300KTNI2GCINX2U48



c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.
Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

CALIFORNIA STWD CMNTYS DEV AUTH REVENUE

13080SXD1

US13080SXD16

5570000.00000000

Principal amount

United States Dollar

5570000.00000000

0.506389162635

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA



a. Maturity date. 2039-06-01

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 0.01000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?

14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? ] Yes [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cllg Y [ Yes X No



Schedule of Portfolio Investments Record: 43

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category.

Lake Elsinore Public Financing Authority

549300C5SMCDOVNPOX172
LAKE ELSINORE CA PUBLIC FING AUTH LOCAL AGY REVENUE

509632MZ5

US509632MZ50

2690000.00000000

Principal amount

United States Dollar

3076424.96000000

0.279689095045

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-09-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) v = D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 ves L1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 44

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

[ Yes No

[ Yes No

California Statewide Communities Development Authority

549300KTNI2GCINX2U48
CALIFORNIA ST STWD CMNTYS DEV AUTH

1309116Y1

US1309116Y11

300000.00000000

Principal amount

United States Dollar

300000.00000000

0.027274102116

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA



a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-08-01

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 0.01000000

c. Currently in default? 1 ves X No

d. Are there any interest payments in arrears?
(1 4) v = D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes L] No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.



N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 45

Item C.1. Identification of investment.
a. Name of issuer (if any). California Community College Financing Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

CALIFORNIA ST CMNTY CLG FING AUTH CLG HSG REVENUE
d. CUSIP (if any). 13012RAV1

At least one of the following other identifiers:

- ISIN US13012RAV15
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2750000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 3228062.20000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.293474993607

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7) Municipal



Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.
Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

a. Maturity date. 2048-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.25000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) I:I Yes No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d inated
Instrument Record ame o1 1ssuer 1tle o1 1ssue urrency in whic enominate:
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 46

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.
Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Citibank, National Association
E570DZWZ7FF32TWEFA76

Long: ISIWTTS IRS USD R V 01IMMUNIP ISTWTU6 VANILLA / Short: ISIWTTS IRS
USDPF 1.11950 ISTWTTS VANILLA

000000000

ISIWTTS

Internal Identifier

12620000.00000000
Other units

Notional Amount
United States Dollar

-259517.15000000

-0.02359365750



Item C.3. Payoff profile.

a. Payoff profile. (5) [ Long [ Short XI N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-interest rate

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA

Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21) Swap
b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 Citibank, National Association E570DZWZ7FF32TWEFA76

3. The reference instrument is neither a derivative or an index (28)
Name of issuer. N/A

Title of issue. N/A

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker

are not available). NA



If other identifier provided, indicate the type
of identifier used.

Custom swap Flag

N/A

Yes [] No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.
Receipts: fixed, floating or other.

Receipts: Floating rate Index.

Receipts: Floating rate Spread.

Receipt: Floating Rate Reset Dates.
Receipt: Floating Rate Reset Dates Unit.
Receipts: Floating Rate Tenor.

Receipts: Floating Rate Tenor Unit.
Receipts: Base currency.

Receipts: Amount.

[ Fixed X Floating [] Other
SIFMA Municipal Swap Index Yield
0.00000000

Month

3

Month

3

United States Dollar

387.52000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.
Payments: fixed, floating or other.

Payments: Fixed rate.
Payments: Base currency

Payments: Amount

ii. Termination or maturity date.
iii. Upfront payments or receipts
Upfront payments.

ISO Currency Code.

Upfront receipts.

ISO Currency Code.

iv. Notional amount.

ISO Currency Code.

v. Unrealized appreciation or depreciation.
(24,

Item C.12. Securities lending.

a. Does any amount of this investment

Fixed [ Floating [1 Other
1.12000000
United States Dollar

-20731.44000000

2029-10-09

0.00000000
United States Dollar
0.00000000
United States Dollar
12620000.00000000

USD

-259517.15000000



represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No

Schedule of Portfolio Investments Record: 47

Item C.1. Identification of investment.
a. Name of issuer (if any). Public Finance Authority
b. LEI (if any) of issuer. (1) 5493004S6D3NA627K012

c. Title of the issue or description of the
investment.

PUBLIC FIN AUTH WI REVENUE
d. CUSIP (if any). 74442PSF3

At least one of the following other identifiers:

- ISIN US74442PSF35
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2000000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 2107250.00000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.191577838952

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA

b. Investment ISO country code. (9)



Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2041-07-25

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.75000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) [ ves X No

e. Is any portion of the interest paid in kind?

(15) [ Yes XI No
f. For convertible securities, also provide:

i. Mandatory convertible? 1 ves L1 No
ii. Contingent convertible? ] Yes L] No

iii. Description of the reference instrument. (16)

Reference

Instrument Record  \2me of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.

N/A



Item C.11. Derivatives.
N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 48

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Ttem C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

[ Yes No

[ Yes No

[ Yes No

Norman Y Mineta San Jose International Airport SJC

N/A
SAN JOSE CA ARPT REVENUE

798136VP9

US798136VP93

3500000.00000000

Principal amount

United States Dollar

4208051.05000000

0.382569380168

Long [ Short L1 N/A

Debt



b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Name of issuer
Instrument Record

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X203 0wNA

2035-03-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes L1 No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 49

Item C.1. Identification of investment.

a. Name of issuer (if any). City of Fairfield CA
b. LEI (if any) of issuer. (1) N/A

fm};lgtil (:; ‘gle issue or description of the FAIRFIELD CA COPS
d. CUSIP (if any). 304198GB4

At least one of the following other identifiers:

- ISIN US304198GB41
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3700000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 2869870.96000000
f. Exchange rate.

g. Percentage value compared to net assets of 0.260910512083

the Fund.



Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030wNA

2035-04-01

None

0.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 50

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

California Statewide Communities Development Authority

549300KTNI2GCINX2U48
CALIFORNIA STWD CMNTYS DEV AUTH REVENUE

13080SSJ4

US13080SSJ41

1875000.00000000

Principal amount

United States Dollar



e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

2219923.13000000

0.201821367130

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2041-11-01

Fixed

5.00000000

[ Yes No

] Yes No

[ Yes No

[ Yes LI No



ii. Contingent convertible? L] Yes L] No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 51

Item C.1. Identification of investment.
a. Name of issuer (if any). Anaheim Housing & Public Improvements Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

ANAHEIM CA HSG & PUBLIC IMPT AUTH REVENUE
d. CUSIP (if any). 032556JE3

At least one of the following other identifiers:

- ISIN US032556JE30

Item C.2. Amount of each investment.

Balance. (2)



a. Balance

b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

1000000.00000000

Principal amount

United States Dollar

1168156.20000000

0.106201371624

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2045-10-01

Fixed

5.00000000

[ Yes No

[ Yes No



e. Is any portion of the interest paid in kind?

(u) I:l Yes No
f. For convertible securities, also provide:
i. Mandatory convertible? [ ves 1 No

ii. Contingent convertible? [ Yes L1 No

iii. Description of the reference instrument. (16),

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes XI No

Schedule of Portfolio Investments Record: 52

Item C.1. Identification of investment.

a. Name of issuer (if any). Alliance Bernstein

b. LEI (if any) of issuer. (1) 5493006Y WHO7MNK2U579

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 018616748

AB Fixed Income Shares, Inc. - Government Money Market Portfolio



At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.

Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

US0186167484

61228177.60000000

Number of shares

United States Dollar

61228177.60000000

5.566478560964

Long [1 Short L1 N/A

Short-term investment vehicle (e.g., money market fund, liquidity pool, or other cash
management vehicle)

Registered fund

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi10O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A



Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}él? Y [ Yes Xl No

Schedule of Portfolio Investments Record: 53

Item C.1. Identification of investment.

a. Name of issuer (if any). City of Upland CA
b. LEI (if any) of issuer. (1) N/A

lcm"ll“elzltt;1 (;fl ‘gle issue or description of the UPLAND CA COPS
d. CUSIP (if any). 915346FV7

At least one of the following other identifiers:

- ISIN US915346FV75
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1000000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1219731.00000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.110890226163

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A
Item C.4. Asset and issuer type.
a. Asset type. (6) Debt

b. Issuer type. (7). Municipal



Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.
Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

a. Maturity date. 2032-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) I:I Yes No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d . d
Instrument Record ame o1 1ssuer 1tle o1 1Ssue urrency in whic enominate:
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

] Yes No

Schedule of Portfolio Investments Record: 54

Item C.1. ldentification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

Riverside County Transportation Commission

5493003GOIESJIS57M350

RIVERSIDE CNTY CA TRANSPRTN COMMISSION SALES TAX REVENUE

769125EM3

US769125EM34

9165000.00000000

Principal amount

United States Dollar

9985357.32000000

0.907805517395



a. Payoft profile. (5)
Ttem C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

1. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

2032-06-01

Fixed

5.25000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes L1 No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 55

Item C.1. Identification of investment.
a. Name of issuer (if any). Los Angeles Unified School District/CA
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

LOS ANGELES CA UNIF SCH DIST COPS
d. CUSIP (if any). 544648VC9

At least one of the following other identifiers:

- ISIN US544648VC97

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4365000.00000000

b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar

e. Value. (4) 4584305.46000000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

0.416776050835

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

2028-10-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

1 ves L1 No

[ Yes LI No



iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 56

Item C.1. Identification of investment.

a. Name of issuer (if any). Guam Power Authority

b. LEI (if any) of issuer. (1) 549300IPOV320QCKWO060
fm};lifn (;fl E’le issue or description of the GUAM PWR AUTH REVENUE
d. CUSIP (if any). 400653JL6

At least one of the following other identifiers:

- ISIN US400653JL65

Item C.2. Amount of each investment.
Balance. (2)

a. Balance 1000000.00000000



b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

Principal amount

United States Dollar

1152696.90000000

0.104795909867

Long [ Short L1 N/A

Debt

Municipal

GUAM

[ Yes No

N/A

Oi1X2030NA

2040-10-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No



f. For convertible securities, also provide:

i. Mandatory convertible? L] ves L1 No

ii. Contingent convertible? ] Yes LI No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y L Yes X No

Schedule of Portfolio Investments Record: 57

Item C.1. Identification of investment.

a. Name of issuer (if any). Palomar Health

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the PALOMAR HLTH CA
nvestment.

d. CUSIP (if any). 697527AQ2

At least one of the following other identifiers:



- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.

US697527AQ23

1285000.00000000

Principal amount

United States Dollar

1508246.52000000

0.137120232012

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O1X2030NA

2031-08-01

Fixed

5.00000000



c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

O Yes X No
(14)
e. Is any portion of the interest paid in kind?

[ Yes X No
(15)
f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference . . . . . .
Instrument Record Name of issuer Title of issue Currency in which denominated
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 58

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. (1)

Rialto Redevelopment Agency

N/A



c. Title of the issue or description of the
investment.

RIALTO CAREDEV AGY SUCCESSOR AGY TAX ALLOCATION
d. CUSIP (if any). 76246PCV8

At least one of the following other identifiers:

- ISIN US76246PCV85
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2235000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 2766471.83000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.251510117315

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:



a. Maturity date. 2037-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?

14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? ] Yes [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cllg Y [ Yes X No



Schedule of Portfolio Investments Record: 59

Item C.1. Identification of investment.
a. Name of issuer (if any). California County Tobacco Securitization Agency
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

CALIFORNIA CNTY CA TOBACCO SECURITIZATION AGY TOBACCO SETTLE
d. CUSIP (if any). 13016NFA7

At least one of the following other identifiers:

- ISIN US13016NFA72
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 110000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 110961.41000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.010087909424

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6), Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-06-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 1.75000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) v = D Yes No

e. Is any portion of the interest paid in kind?
(15) ' P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? ] Yes L1 No

iii. Description of the reference instrument. (16)

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 60

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

[ Yes No

[ Yes No

Lake Elsinore Public Financing Authority

549300C5SMCDOVNPOX172

LAKE ELSINORE CA PUBLIC FING AUTH LOCAL AGY REVENUE

509632NA9

US509632NA90

1835000.00000000

Principal amount

United States Dollar

2077968.13000000

0.188915716577

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA



a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? 1 ves X No

d. Are there any interest payments in arrears?
(1 4) v = D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes L1 No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.



N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 61

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

California Community Housing Agency

N/A
CALIFORNIA CMNTY HSG AGY ESSENTIAL HSG REVENUE

13013FAV6

US13013FAV67

2000000.00000000

Principal amount

United States Dollar

2213777.60000000

0.201262654421

Long [ Short L1 N/A

Debt

Municipal



Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.
Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

a. Maturity date. 2046-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) I:I Yes No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d inated
Instrument Record ame o1 1ssuer 1tle o1 1ssue urrency in whic enominate:
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 62

Item C.1. Identification of investment.

a. Name of issuer (if any). California Statewide Communities Development Authority
b. LEI (if any) of issuer. (1) 549300KTNI2GCINX2U48

c. Title of the issue or description of the
investment.

CALIFORNIA ST STWD CMNTYS DEV AUTH
d. CUSIP (if any). 1309116Y1

At least one of the following other identifiers:

- ISIN US1309116Y11
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 11110000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 11110000.00000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.010050915059

Item C.3. Payoff profile.



a. Payoft profile. (5)

Ttem C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

1. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

2035-08-01

Floating

0.01000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes L1 No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 63

Item C.1. Identification of investment.

a. Name of issuer (if any). LCH Limited

b. LEI (if any) of issuer. (1) F226 TOH6YD6XJB17KS62

c. Title of the issue or description of the Long: SS28XP6 IRS USD R F 2.50500 IS28XP6 CCPINFLATIONZERO / Short:
investment. SS28XP6 IRS USD P V 12MUSCPI IS28XQ7 CCPINFLATIONZERO

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- Other unique identifier (if ticker and ISIN

are not available). Indicate the type of SS28XP6
identifier used
Description of other unique identifier. Internal Identifier

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1850000.00000000
b. Units Other units

¢. Description of other units. Notional Amount



d. Currency. (3),
e. Value. (4)
f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

United States Dollar

-15334.65000000

-0.00139412936

[ Long [ Short XI N/A

Derivative-interest rate

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
a. Type of derivative instrument (21)

b. Counterparty.

Swap

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty

LEI (if any) of counterparty

#1 LCH Limited

F226TOH6YD6XJIB17KS62

3. The reference instrument is neither a derivative or an index (28)



Name of issuer.
Title of issue.
At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available).

If other identifier provided, indicate the type
of identifier used.

Custom swap Flag

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.
Receipts: fixed, floating or other.

Receipts: Fixed rate.
Receipts: Base currency.

Receipts: Amount.

N/A

N/A

N/A

N/A

Yes L] No

Fixed [ Floating [] Other

2.50500000

United States Dollar

0.00000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.
Payments: fixed, floating or other.

Payments: fixed or floating

Payments: Floating rate Index.

Payments: Floating rate Spread.
Payment: Floating Rate Reset Dates.
Payment: Floating Rate Reset Dates Unit.
Payment: Floating Rate Tenor.

Payment: Floating Rate Tenor Unit.
Payments: Base currency

Payments: Amount

ii. Termination or maturity date.
iii. Upfront payments or receipts
Upfront payments.

ISO Currency Code.

Upfront receipts.

ISO Currency Code.

[ Fixed X Floating [] Other

Floating

US CPI Urban Consumers NSA

0.00000000

Day

7233

Day

7233

United States Dollar

0.00000000

2041-02-15

0.00000000
United States Dollar
0.00000000

United States Dollar



1v. Notional amount.
ISO Currency Code.

v. Unrealized appreciation or depreciation.
(24)

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

1850000.00000000

USD

-15334.65000000

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 64

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

Chicago Mercantile Exchange
SNZ20OJLFK8MNNCLQOF39

Long: BS21YH4 IRS USD R V 03MLIBOR IS21YI5 CCPVANILLA / Short: BS21YH4
IRS USD P F .96200 IS21YH4 CCPVANILLA

000000000

BS21YH4

Internal Identifier

5370000.00000000
Other units

Notional Amount
United States Dollar

722774.77000000

0.065710109614



a. Payoff profile. (5) [ Long [ Short Xl N/A
Ttem C.4. Asset and issuer type.

a. Asset type. (6) Derivative-interest rate

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21) Swap

b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 Chicago Mercantile Exchange SNZ20JLFK8MNNCLQOF39

3. The reference instrument is neither a derivative or an index (28)
Name of issuer. N/A

Title of issue. N/A

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker

are not available). N/A

If other identifier provided, indicate the type

of identifier used. N/A



Custom swap Flag

Yes L] No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.
Receipts: fixed, floating or other.

Receipts: Floating rate Index.

Receipts: Floating rate Spread.

Receipt: Floating Rate Reset Dates.
Receipt: Floating Rate Reset Dates Unit.
Receipts: Floating Rate Tenor.

Receipts: Floating Rate Tenor Unit.
Receipts: Base currency.

Receipts: Amount.

[ Fixed Xl Floating [1 Other
ICE Libor USD 3 Months
0.00000000

Month

3

Month

3

United States Dollar

903.08000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.
Payments: fixed, floating or other.

Payments: Fixed rate.
Payments: Base currency

Payments: Amount

ii. Termination or maturity date.
iii. Upfront payments or receipts
Upfront payments.

ISO Currency Code.

Upfront receipts.

ISO Currency Code.

iv. Notional amount.

ISO Currency Code.

v. Unrealized appreciation or depreciation.
(24)

Item C.12. Securities lending.
a. Does any amount of this investment

represent reinvestment of cash collateral
received for loaned securities?

Fixed [ Floating [] Other
0.96200000
United States Dollar

-19515.77000000

2044-04-15

0.00000000

United States Dollar
0.00000000

United States Dollar
5370000.00000000

USD

722774.77000000

[ Yes No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 65

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

] Yes No

[ Yes No

California Municipal Finance Authority

5493000UQOV6R4ZWS346

CALIFORNIA ST MUNI FIN AUTH STUDENT HSG REVENUE

13049YEC1

US13049YECI12

1575000.00000000

Principal amount

United States Dollar

1910862.77000000

0.173723554400

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA



a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-05-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? 1 ves X No

d. Are there any interest payments in arrears?
(1 4) v = D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes L1 No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.



N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y L Yes X No

Schedule of Portfolio Investments Record: 66

Item C.1. Identification of investment.
a. Name of issuer (if any). Oakland Unified School District/Alameda County
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

OAKLAND CA UNIF SCH DIST ALAMEDA CNTY
d. CUSIP (if any). 672325XR3

At least one of the following other identifiers:

- ISIN US672325XR30
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1500000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1761045.90000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.160103152363

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7) Municipal



Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.
Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

a. Maturity date. 2032-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) I:I Yes No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d inated
Instrument Record ame o1 1ssuer 1tle o1 1ssue urrency in whic enominate:
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 67

Item C.1. Identification of investment.
a. Name of issuer (if any). California County Tobacco Securitization Agency
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

CALIFORNIA CNTY CA TOBACCO SECURITIZATION AGY TOBACCO SETTLE
d. CUSIP (if any). 13016NEZ3

At least one of the following other identifiers:

- ISIN US13016NEZ33
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 12155000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 14397508.77000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.308930414736

Item C.3. Payoff profile.



a. Payoft profile. (5)

Ttem C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

1. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

2049-06-01

Fixed

4.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No

[ Yes L1 No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

] Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 68

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

Washington Township Health Care District

N/A

WASHINGTON TWP CA HLTH CARE DIST REVENUE

940204EV8

US940204EV83

2000000.00000000

Principal amount

United States Dollar

2403407.60000000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

0.218502614369

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

2032-07-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No



iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 69

Item C.1. Identification of investment.

a. Name of issuer (if any). Puerto Rico Highway & Transportation Authority

b. LEI (if any) of issuer. (1) 549300J6QBXVWIXB7Y41

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 745190UR7

At least one of the following other identifiers:

- ISIN US745190UR70
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 725000.00000000

PUERTO RICO HIGHWAY & TRANSPRTN AUTH TRANSPRTN REVENUE



b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

Principal amount

United States Dollar

831002.61000000

0.075549500148

Long [ Short L1 N/A

Debt

Municipal

PUERTO RICO

[ Yes No

N/A

Oi1X2030NA

2041-07-01

Fixed

5.25000000

[ Yes No

[ Yes No

[ Yes No



f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

[ Yes L1 No
[ Yes LI No

Title of issue Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 70

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

Puerto Rico Sales Tax Financing Corp Sales Tax Revenue

N/A

PUERTO RICO SALES TAX FING CORP SALES TAX REVENUE

74529JRHO



- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.

US74529JRH04

980000.00000000

Principal amount

United States Dollar

1111597.93000000

0.101059451518

Long [ Short [ N/A

Debt

Municipal

PUERTO RICO

[ Yes No

N/A

O1X2030NA

2040-07-01

Fixed

4.32900000



c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?

(14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) o P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes L1 No

ii. Contingent convertible? ] Yes L1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 71

Item C.1. Identification of investment.

a. Name of issuer (if any). County of San Bernardino CA

b. LEI (if any) of issuer. (1) 254900RTS8DDNPA7MX91



c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.
Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

SAN BERNARDINO CNTY CA MF REVENUE

796900CZ9

US796900CZ92

1000000.00000000

Principal amount

United States Dollar

1000000.00000000

0.090913673722

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA



a. Maturity date. 2029-05-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 0.01000000

c. Currently in default? L] Yes X No

d. Are there any interest payments in arrears?

14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? ] Yes [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y L Yes X No



Schedule of Portfolio Investments Record: 72

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category.

California Statewide Communities Development Authority

549300KTNI2GCINX2U48
CALIFORNIA STWD CMNTYS DEV AUTH REVENUE

13080SGU2

US13080SGU24

1125000.00000000

Principal amount

United States Dollar

1303125.64000000

0.118471939254

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-10-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) v = D Yes No

e. Is any portion of the interest paid in kind?
(15) ' P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 ves L1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 73

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

[ Yes No

[ Yes No

Capistrano Unified School District School Facilities Improvement District No 1

N/A

CAPISTRANO CA UNIF SCH DIST SCH FACS IMPT DIST #1

139707BR3

US139707BR34

6300000.00000000

Principal amount

United States Dollar

5721748.20000000

0.520185148978

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA



a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-08-01

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0.00000000

c. Currently in default? 1 Yes X No

d. Are there any interest payments in arrears?
(1 4) v = D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes L] No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.



N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 74

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

California Statewide Communities Development Authority

549300KTNI2GCINX2U48

CALIFORNIA ST STWD CMNTYS DEV AUTH CLG HSG REVENUE

13081CAC2

US13081CAC29

2295000.00000000

Principal amount

United States Dollar

2533157.89000000

0.230298689899

Long [ Short L1 N/A

Debt

Municipal



Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.
Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

a. Maturity date. 2039-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.25000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) I:I Yes No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d inated
Instrument Record ame o1 1ssuer 1tle o1 1ssue urrency in whic enominate:
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y O Yes X No

Schedule of Portfolio Investments Record: 75

Item C.1. Identification of investment.

a. Name of issuer (if any). Coast Community College District
b. LEI (if any) of issuer. (1) N/A

lcn;l;lzltfn (;fl ‘gle issue or description of the COAST CA CMNTY CLG DIST
d. CUSIP (if any). 190335JU4

At least one of the following other identifiers:

- ISIN US190335JU42

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 850000.00000000

b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar

e. Value. (4) 949399.26000000

f. Exchange rate.

g. Percentage value compared to net assets of 0.086313374556

the Fund.

Item C.3. Payoff profile.



a. Payoft profile. (5)

Ttem C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

1. Coupon category. (13)

1i. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

1. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

2036-08-01

Fixed

3.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes L1 No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 76

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

California School Finance Authority

N/A

CALIFORNIA ST SCH FIN AUTH CHRT SCH REVENUE

13058TGD6

US13058TGD63

1200000.00000000

Principal amount

United States Dollar

1379028.84000000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

0.125372578014

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

2037-06-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

1 ves L1 No

[ Yes LI No



iii. Description of the reference instrument. (16)

Reference . ] )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No

Schedule of Portfolio Investments Record: 77

Item C.1. Identification of investment.

a. Name of issuer (if any). Municipal Electric Authority of Georgia

b. LEI (if any) of issuer. (1) JAOWNILDDF2KUPS83B16

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 6262072T0

At least one of the following other identifiers:

- ISIN US6262072T08
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 220000.00000000

MUNI ELEC AUTH OF GEORGIA



b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.
a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.
c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

Principal amount

United States Dollar

265674.55000000

0.024153449355

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2059-01-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No



f. For convertible securities, also provide:

i. Mandatory convertible? 1 ves L1 No

ii. Contingent convertible? ] Yes LI No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 78

Item C.1. Identification of investment.

a. Name of issuer (if any). Intercontinental Exchange, Inc.

b. LEI (if any) of issuer. (1) 5493000F4Z033MV32P92

c. Title of the issue or description of the Long: BS29012 CDS USD R V 03MEVENT 1529023 CCPCDX / Short: BS29012 CDS
investment. USD P F 5.00000 1S29012 CCPCDX

d. CUSIP (if any). 000000000

At least one of the following other identifiers:



- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.
Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

BS29012

Internal Identifier

33500000.00000000
Other units

Notional Amount
United States Dollar

-3620751.02000000

-0.32917577686

[ Long [ Short XI N/A

Derivative-credit

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

Item C.10. Repurchase and reverse repurchase agreements.

N/A



Item C.11. Derivatives.
a. Type of derivative instrument (21) Swap
b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 Intercontinental Exchange, Inc. 5493000F4Z0O33MV32P92

2. The reference instrument is an index or custom basket. (26)
Index name. Markit CDX.NA.HY.S36.V1
Index identifier, if any. 2165BRYP9

Narrative description. (27)

Custom swap Flag Yes L1 No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.

Receipts: fixed, floating or other. [ Fixed [ Floating X Other
Description of Other Receipts buy protection
2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.

Payments: fixed, floating or other. Fixed [] Floating [ Other
Payments: Fixed rate. 5.00000000

Payments: Base currency United States Dollar

Payments: Amount -335000.00000000

ii. Termination or maturity date. 2026-06-20

iii. Upfront payments or receipts

Upfront payments. 0.00000000

ISO Currency Code. United States Dollar
Upfront receipts. -3219924.38000000
ISO Currency Code. United States Dollar
iv. Notional amount. 33500000.00000000
ISO Currency Code. UsD

v. Unrealized appreciation or depreciation.

(24) -400826.64000000



Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 79

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)

Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

California State Public Works Board

N/A
CALIFORNIA ST PUBLIC WKS BRD LEASE REVENUE

1306852J8

US1306852J89

5000000.00000000

Principal amount

United States Dollar

5141260.50000000

0.467410879620

Long [ Short L1 N/A

Debt

Municipal



a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

2037-04-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes L1 No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).



Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

] Yes No

] Yes No

[ Yes No

Schedule of Portfolio Investments Record: 80

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Tobacco Securitization Authority of Northern California

N/A
TOBACCO SECURITIZATION AUTH NTHRN CA TOBACCO SETTLEMENT REVE

888794CA0

US888794CA04

10000000.00000000

Principal amount

United States Dollar

2516890.00000000

0.228819716256

Long [1 Short L1 N/A



Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2060-06-01

None

0.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes L1 No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)



Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 81

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

California Statewide Communities Development Authority

549300KTNI2GCINX2U48
CALIFORNIA STWD CMNTYS DEV AUTH REVENUE

13080SER1

US13080SER13

2500000.00000000

Principal amount

United States Dollar

2886384.75000000



g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

0.262411841399

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2034-11-15

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No



Reference

Name of issuer
Instrument Record

Title of issue

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 82

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance. (2)

LCH Limited

F226TOH6YD6XJB17KS62

Long: BS283G7 IRS USD R V 12MUSCPI IS283H8 CCPINFLATIONZERO / Short:

BS283G7 IRS USD P F 2.61250 1S283G7 CCPINFLATIONZERO

000000000

BS283G7

Internal Identifier

Currency in which denominated



a. Balance 3175000.00000000

b. Units Other units

¢. Description of other units. Notional Amount

d. Currency. (3) United States Dollar
e. Value. (4) 100182.08000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.009107920933

Item C.3. Payoff profile.

a. Payoff profile. (5) [ Long [ Short XI N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-interest rate

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A

Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21) Swap
b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty




#1 LCH Limited F226TOH6YD6XJB17KS62

3. The reference instrument is neither a derivative or an index (28)
Name of issuer. N/A

Title of issue. N/A

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker

are not available). NA
If other identifier provided, indicate the type
. . N/A
of identifier used.
Custom swap Flag Yes ] No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.

Receipts: fixed, floating or other. L] Fixed Xl Floating [1 Other
Receipts: Floating rate Index. US CPI Urban Consumers NSA
Receipts: Floating rate Spread. 0.00000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1401

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1401

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.00000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.

Payments: fixed, floating or other. Fixed [] Floating [ Other
Payments: Fixed rate. 2.61300000

Payments: Base currency United States Dollar

Payments: Amount 0.00000000

ii. Termination or maturity date. 2025-01-15

iii. Upfront payments or receipts
Upfront payments. 0.00000000
ISO Currency Code. United States Dollar

Upfront receipts. 0.00000000



ISO Currency Code.
iv. Notional amount.
ISO Currency Code.

v. Unrealized appreciation or depreciation.
(24),

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

United States Dollar
3175000.00000000

USD

100182.08000000

[ Yes No

[ Yes No

] Yes No

Schedule of Portfolio Investments Record: 83

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Anaheim Housing & Public Improvements Authority

N/A
ANAHEIM CA HSG & PUBLIC IMPT AUTH REVENUE

032556ER9

US032556ER97

2300000.00000000

Principal amount

United States Dollar

2308978.97000000

0.209917760711

Long [ Short [ N/A



Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2035-10-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes L1 No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)



Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 84

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

Bay Area Toll Authority

5493001FUZGUQMIP5D78

BAY AREA CA TOLL AUTH TOLL BRIDGE REVENUE

072024WZ1

US072024WZ12

2500000.00000000

Principal amount

United States Dollar

2499938.50000000



g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

0.227278593115

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030wNA

2056-04-01

Floating

0.30000000

[ Yes No

[ Yes No

[ Yes No

[ Yes L1 No
[ Yes LI No



Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond C
ond Lurrency Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 85

Item C.1. Identification of investment.

a. Name of issuer (if any). California Municipal Finance Authority

b. LEI (if any) of issuer. (1) 5493000UQOV6R4ZWS346

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 13048TYQO

At least one of the following other identifiers:

- ISIN US13048TYQ02

Item C.2. Amount of each investment.

Balance. (2)
a. Balance 5000000.00000000

b. Units Principal amount

CALIFORNIA ST MUNI FIN AUTH REVENUE



¢. Description of other units.
d. Currency. (3),
e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

United States Dollar

5814113.50000000

0.528582417726

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030wNA

2032-06-15

Fixed

5.00000000

[ Yes No

] Yes No

[ Yes No



i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

[ Yes LI No
[ Yes LI No

Title of issue Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 86

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Puerto Rico Sales Tax Financing Corp Sales Tax Revenue

N/A

PUERTO RICO SALES TAX FING CORP SALES TAX REVENUE

74529JPX7

US74529JPX71



Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.

c. Currently in default?

2650000.00000000

Principal amount

United States Dollar

3061701.35000000

0.278350517570

Long [1 Short L1 N/A

Debt

Municipal

PUERTO RICO

[ Yes No

N/A

01 X2030NA

2058-07-01

Fixed

5.00000000

[ Yes No



d. Are there any interest payments in arrears?

(M) I:l Yes No
e. Is any portion of the interest paid in kind?

15 [ Yes X No
15)
f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference . . . . . .
Name of issuer Title of issue Currency in which denominated

Instrument Record
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 87

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. (1)

California School Finance Authority

N/A



c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

CALIFORNIA ST SCH FIN AUTH CHRT SCH REVENUE

13058TFT2

US13058TFT25

3450000.00000000

Principal amount

United States Dollar

3974680.14000000

0.361352773400

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O1X2030NA

2053-06-01



b. Coupon.

i. Coupon category. (13) Fixed
ii. Annualized rate. 5.00000000
c. Currently in default? [ ves X No

d. Are there any interest payments in arrears?

(M) I:l Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? L] Yes L] No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y L Yes X No

Schedule of Portfolio Investments Record: 88



Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Ttem C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

City of Encinitas CA

N/A
ENCINITAS CA SPL TAX

292528BZ8

US292528BZ87

770000.00000000

Principal amount

United States Dollar

807199.47000000

0.073385469244

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A



a. Level within the fair value hierarchy (12) O1 X203 ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?

(14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? 1 ves [ No

ii. Contingent convertible? [ Yes [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

] Yes No

[ Yes No

Schedule of Portfolio Investments Record: 89

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

California Statewide Communities Development Authority

549300KTNI2GCINX2U48
CALIFORNIA STWD CMNTYS DEV AUTH REVENUE

13080SVN1

US13080SVN16

1700000.00000000

Principal amount

United States Dollar

2013568.40000000

0.183060900536

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA



a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

[ Yes No

N/A

O X2030NA

2058-12-01

Fixed

5.50000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.



N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 90

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

Tejon Ranch Public Facilities Finance Authority

N/A
TEJON RANCH CA PUBLIC FACS FIN AUTH SPL TAX REVENUE

879083DC4

US879083DC42

500000.00000000

Principal amount

United States Dollar

520485.25000000

0.047319226196

Long [ Short L1 N/A

Debt

Municipal



Item C.5. Country of investment or issuer.
a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

a. Maturity date. 2033-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.50000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) I:I Yes No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d . d
Instrument Record ame o1 1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};l‘g) Y O Yes X No

Schedule of Portfolio Investments Record: 91

Item C.1. Identification of investment.
a. Name of issuer (if any). San Francisco City & County Redevelopment Agency Successor Agency
b. LEI (if any) of issuer. (1) 5493001 TPOZL3UK8DX25

c. Title of the issue or description of the
investment.

SAN FRANCISCO CITY & CNTY CA REDEV AGY SUCCESSOR AGY TAX
d. CUSIP (if any). 79770GCUS

At least one of the following other identifiers:

- ISIN US79770GCUS85
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1000000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1196847.60000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.108809812202

Item C.3. Payoff profile.



a. Payoff profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

1. Coupon category. (13)

11. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

1. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

2033-08-01

Fixed

5.00000000

[ Yes No

[ Yes No

] Yes No

[ Yes LI No
[ Yes L1 No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 92

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance. (2)

a. Balance

b. Units

¢. Description of other units.

LCH Limited

F226TOH6YD6XJIB17KS62

Long: BS2AU39 IRS USD R V 12MUSCPI IS2AU40 CCPINFLATIONZERO / Short:

BS2AU39 IRS USD P F 2.68000 IS2AU39 CCPINFLATIONZERO

000000000

BS2AU39

Internal Identifier

5700000.00000000

Other units

Notional Amount



d. Currency. (3),
e. Value. (4)
f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

United States Dollar

61457.11000000

0.005587291646

[ Long [ Short XI N/A

Derivative-interest rate

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
a. Type of derivative instrument (21)

b. Counterparty.

Swap

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty

LEI (if any) of counterparty

#1 LCH Limited

F226TOH6YD6XJIB17KS62

3. The reference instrument is neither a derivative or an index (28)



Name of issuer.
Title of issue.
At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available).

If other identifier provided, indicate the type
of identifier used.

Custom swap Flag

N/A

N/A

N/A

N/A

Yes L] No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.
Receipts: fixed, floating or other.

Receipts: Floating rate Index.

Receipts: Floating rate Spread.

Receipt: Floating Rate Reset Dates.
Receipt: Floating Rate Reset Dates Unit.
Receipts: Floating Rate Tenor.

Receipts: Floating Rate Tenor Unit.
Receipts: Base currency.

Receipts: Amount.

[ Fixed X Floating [] Other
US CPI Urban Consumers NSA
0.00000000

Day

3436

Day

3436

United States Dollar

0.00000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.
Payments: fixed, floating or other.

Payments: Fixed rate.
Payments: Base currency

Payments: Amount

ii. Termination or maturity date.
iii. Upfront payments or receipts
Upfront payments.

ISO Currency Code.

Upfront receipts.

ISO Currency Code.

1v. Notional amount.

Fixed [ Floating [] Other
2.68000000
United States Dollar

0.00000000

2031-01-15

0.00000000
United States Dollar
0.00000000
United States Dollar

5700000.00000000



ISO Currency Code. UsSD

v. Unrealized appreciation or depreciation.
(24)

61457.11000000
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 93

Item C.1. Identification of investment.
a. Name of issuer (if any). Fremont Community Facilities District No 1
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

FREMONT CA CMNTY FACS DIST #1
d. CUSIP (if any). 357129CH6

At least one of the following other identifiers:

- ISIN US357129CH66
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 4492395.60000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.408420187811
Item C.3. Payoff profile.
a. Payoftf profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Debt



b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X203 0NA

a. Maturity date. 2040-09-01
b. Coupon.
1. Coupon category. (13) Fixed
ii. Annualized rate. 5.00000000
c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?
(14) [ Yes X No
e. Is any portion of the interest paid in kind?
(15) [ Yes X No
f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)
Reference Name of issuer Title of issue Currency in which denominated

Instrument Record
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

] Yes No

] Yes No

[ Yes No

Schedule of Portfolio Investments Record: 94

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Stockton Redevelopment Agency Successor Agency

N/A

STOCKTON CA REDEV AGY SUCCESSOR AGY TAX ALLOCATION

861403AK9

US861403AK95

2800000.00000000

Principal amount

United States Dollar

3332568.68000000

0.302976061632



Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030wNA

2033-09-01

Fixed

5.00000000

[ Yes No

] Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 95

Item C.1. Identification of investment.

a. Name of issuer (if any). Municipal Electric Authority of Georgia
b. LEI (if any) of issuer. (1) JAOWNILDDF2KUPS83B16

c. Title of the issue or description of the
investment.

MUNI ELEC AUTH OF GEORGIA
d. CUSIP (if any). 6262072N3
At least one of the following other identifiers:

- ISIN US6262072N38

Item C.2. Amount of each investment.
Balance. (2)
a. Balance 100000.00000000

b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar



e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

122799.61000000

0.011164163676

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2037-01-01

Fixed

5.00000000

[ Yes No

] Yes No

[ Yes No

[ Yes LI No



ii. Contingent convertible? L] Yes L] No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond C
ond Lurrency Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 96

Item C.1. Identification of investment.
a. Name of issuer (if any). City of Palo Alto CA
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 697373CZ9
At least one of the following other identifiers:

- ISIN US697373CZ90

Item C.2. Amount of each investment.

Balance. (2)

PALO ALTO CA IMPT BOND ACT 1915



a. Balance

b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.
c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

830000.00000000

Principal amount

United States Dollar

867480.48000000

0.078865837319

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2030-09-02

Fixed

5.00000000

[ Yes No

] Yes No



e. Is any portion of the interest paid in kind?

(u) I:l Yes No
f. For convertible securities, also provide:
i. Mandatory convertible? [ ves 1 No

ii. Contingent convertible? [ Yes L1 No

iii. Description of the reference instrument. (16),

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes XI No

Schedule of Portfolio Investments Record: 97

Item C.1. Identification of investment.
a. Name of issuer (if any). County of Los Angeles CA
b. LEI (if any) of issuer. (1) 254900NGUPWO7FB6II89

c. Title of the issue or description of the

. LOS ANGELES CNTY CA
Ivestment.

d. CUSIP (if any). 544657HYS



At least one of the following other identifiers:

- ISIN US544657HY 89
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 35610000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 36766627.04000000
f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 3.342589134600

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6), Debt
b. Issuer type. (7). Municipal
Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.
a. Level within the fair value hierarchy (12) O1 X203 0ONA

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2022-06-30
b. Coupon.

i. Coupon category. (13) Fixed



11. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?

(14)

e. Is any portion of the interest paid in kind?

15)

4.00000000

] Yes No

[ Yes No

[ Yes No

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

[ Yes LI No

1 ves L1 No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue

Instrument Record

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 98

Item C.1. Identification of investment.



a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

California School Finance Authority

N/A
CALIFORNIA SCH FIN AUTH SCH FAC REVENUE

13059TEV7

US13059TEV70

935000.00000000

Principal amount

United States Dollar

1108521.69000000

0.100779779239

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA



For debt securities, also provide:

a. Maturity date. 2037-07-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) 4 = [ Yes No

e. Is any portion of the interest paid in kind?
(15) v P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 Yes L1 No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No
received for loaned securities?



c. Is any portion of this investment on loan by
the Fund? [ Yes XI No

Schedule of Portfolio Investments Record: 99

Item C.1. Identification of investment.
a. Name of issuer (if any). California Health Facilities Financing Authority
b. LEI (if any) of issuer. (1) 5493007RISBUDOGHZ546

c. Title of the issue or description of the
investment.

CALIFORNIA ST HLTH FACS FING AUTH REVENUE
d. CUSIP (if any). 13032UNC8

At least one of the following other identifiers:

- ISIN US13032UNC89
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3000000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar
e. Value. (4) 3624701.70000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.329534947696

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.



a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-08-15

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) v = I:‘ Yes No

e. Is any portion of the interest paid in kind?
(15) o P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 ves L1 No

iii. Description of the reference instrument. (16)

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.



a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y L Yes X No

Schedule of Portfolio Investments Record: 100

Item C.1. Identification of investment.
a. Name of issuer (if any). California School Finance Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

CALIFORNIA ST SCH FIN AUTH CHRT SCH REVENUE
d. CUSIP (if any). 13058TEP1

At least one of the following other identifiers:

- ISIN US13058TEP12
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2750000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar
e. Value. (4) 3013227.80000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.273943609061

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6), Debt

b. Issuer type. (7) Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA

b. Investment ISO country code. (9),



Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1 2 O3 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2042-06-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) 4 = ] Yes No

e. Is any portion of the interest paid in kind?
(15) vP P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 ves [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.



N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 101

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

San Francisco City & County Redevelopment Agency Successor Agency

5493001 TPOZL3UKS8DX25
SAN FRANCISCO CITY & CNTY CAREDEV AGY SUCCESSOR AGY TAX

79770GDTO

US79770GDT04

1000000.00000000

Principal amount

United States Dollar

1193051.80000000

0.108464722079

Long [1 Short L1 N/A

Debt



b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

a. Maturity date. 2035-08-01
b. Coupon.
i. Coupon category. (13) Fixed
ii. Annualized rate. 5.00000000
c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?
(1 4) D Yes No
e. Is any portion of the interest paid in kind?
(1 5) D Yes No
f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)
Reference Name of issuer Title of issue Currency in which denominated
Instrument Record
iv. Conversion ratio per US$1000 notional. (17)
Bond Currency Conversion ratio per 1000 units ISO Currency Code
Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 102

Item C.1. Identification of investment.

a. Name of issuer (if any). Sacramento County Water Financing Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

SACRAMENTO CNTY CAWTR FING AUTH REVENUE
d. CUSIP (if any). 78615RCUS

At least one of the following other identifiers:

- ISIN US78615RCUS59
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1450000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1446020.62000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.131463046843



Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. [s any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2034-06-01

Floating

0.64000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

] Yes No

Schedule of Portfolio Investments Record: 103

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3)

California Health Facilities Financing Authority

5493007RISBUDOGHZ546
CALIFORNIA ST HLTH FACS FING AUTH REVENUE

13032U0WX2

US13032UWX26

2000000.00000000

Principal amount

United States Dollar



e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.
a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?

(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

2403311.60000000

0.218493886656

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2036-04-01

Fixed

4.00000000

[ Yes No

] Yes No

[ Yes No

[ Yes LI No



ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

[ Yes LI No

Title of issue Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 104

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN
Item C.2. Amount of each investment.

Balance. (2)

American Samoa Economic Development Authority

N/A

AMERICAN SAMOA AS ECON DEV AUTH GEN REVENUE

02936TAG6

US02936TAG67



a. Balance

b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

1385000.00000000

Principal amount

United States Dollar

1818704.58000000

0.165345114784

Item C.3. Payoff profile.
a. Payoff profile. (5) Long [ Short [ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

Debt

Municipal

AMERICAN SAMOA

a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

O X2030NA

a. Maturity date. 2038-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 7.12500000

c. Currently in default? 1 Yes X No
d. Are there any interest payments in arrears? [ ves K No

(14)



e. Is any portion of the interest paid in kind?

(15) I:l Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes [ No

ii. Contingent convertible? [ Yes LI No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 105

Item C.1. Identification of investment.
a. Name of issuer (if any). City of Long Beach CA Marina System Revenue
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the

. LONG BEACH CA MARINA REVENUE
nvestment.

d. CUSIP (if any). 542426DA6



At least one of the following other identifiers:

- ISIN US542426DA69
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2250000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 2473710.30000000
f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.224894091098

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7) Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2045-05-15

b. Coupon.

i. Coupon category. (13) Fixed



11. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?

(14)

e. Is any portion of the interest paid in kind?

15)

5.00000000

[ Yes No

[ Yes No

[ Yes No

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

[ Yes LI No

1 ves L1 No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue

Instrument Record

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 106

Item C.1. Identification of investment.



a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

Southern California Public Power Authority

5493003B5TDSFWUKMD34
STHRN CA PUBLIC PWR AUTH REVENUE

84247PHKO

US84247PHK03

3200000.00000000

Principal amount

United States Dollar

3599132.48000000

0.327210355971

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A

Oi1X2030wNA



For debt securities, also provide:

a. Maturity date. 2034-07-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) v = D Yes No

e. Is any portion of the interest paid in kind?
(15) v P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 Yes L1 No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No
received for loaned securities?



c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 107

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

[ Yes No

State of California

N/A
CALIFORNIA ST

13063BT28

US13063BT282

5000000.00000000

Principal amount

United States Dollar

5334043.00000000

0.484937444925

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No



a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-02-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ ves X No

d. Are there any interest payments in arrears?
(1 4) v = D Yes No

e. Is any portion of the interest paid in kind?

(u) I:l Yes No
f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? 1 ves L1 No

iii. Description of the reference instrument. (16)

Reference . i )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.



a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 108

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Western Municipal Water District Facilities Authority

N/A
WSTRN CA MUNI WTR DISTS FACS AUTH WTR REVENUE

95874TBR9

US95874TBR9S

3525000.00000000

Principal amount

United States Dollar

3525000.00000000

0.320470699872

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA



Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1 2 O3 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2042-10-01

b. Coupon.

1. Coupon category. (13) Floating

ii. Annualized rate. 0.01000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) 4 = ] Yes No

e. Is any portion of the interest paid in kind?
(15) vP P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? ] ves [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.



N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 109

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

[ Yes No

[ Yes No

[ Yes No

City of Long Beach CA Marina System Revenue

N/A
LONG BEACH CA MARINA REVENUE

542426CV1

US542426CV16

1100000.00000000

Principal amount

United States Dollar

1230923.43000000

0.111907771092

Long [1 Short L1 N/A

Debt



b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

a. Maturity date. 2032-05-15
b. Coupon.
i. Coupon category. (13) Fixed
ii. Annualized rate. 5.00000000
c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?
(1 4) D Yes No
e. Is any portion of the interest paid in kind?
(1 5) D Yes No
f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)
Reference Name of issuer Title of issue Currency in which denominated
Instrument Record
iv. Conversion ratio per US$1000 notional. (17)
Bond Currency Conversion ratio per 1000 units ISO Currency Code
Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 110

Item C.1. Identification of investment.

a. Name of issuer (if any). Northern California Power Agency
b. LEI (if any) of issuer. (1) 549300QYTU4PHD2XHS96
fanégtfn (;1; ‘gle issue or description of the NTHRN CA PWR AGY

d. CUSIP (if any). 664845BE3

At least one of the following other identifiers:

- ISIN US664845BE39

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 10365000.00000000

b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar

e. Value. (4) 10365000.00000000

f. Exchange rate.

g. Percentage value compared to net assets of 0.942320228136

the Fund.



Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2032-07-01

Floating

0.01000000

[ Yes No

] Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 111

Item C.1. Identification of investment.

a. Name of issuer (if any). Citibank, National Association

b. LEI (if any) of issuer. (1) E570DZWZ7FF32TWEFA76

c. Title of the issue or description of the Long: ISIWUB4 IRS USD R V 01MMUNIP ISIWUC5 VANILLA / Short: ISTWUB4
investment. IRS USD P F 1.12500 ISTWUB4 VANILLA

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- Other unique identifier (if ticker and ISIN

are not available). Indicate the type of ISIWUB4
identifier used

Description of other unique identifier. Internal Identifier
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 12620000.00000000

b. Units Other units



¢. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

Notional Amount
United States Dollar

-265086.99000000

-0.02410003211

[ Long [ Short XI N/A

Derivative-interest rate

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21)

b. Counterparty.

Swap

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty

LEI (if any) of counterparty

#1 Citibank, National Association

E570DZWZ7FF32TWEFA76




3. The reference instrument is neither a derivative or an index (28)

Name of issuer.
Title of issue.
At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available).

If other identifier provided, indicate the type
of identifier used.

Custom swap Flag

N/A

N/A

N/A

N/A

Yes [] No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.
Receipts: fixed, floating or other.

Receipts: Floating rate Index.

Receipts: Floating rate Spread.

Receipt: Floating Rate Reset Dates.
Receipt: Floating Rate Reset Dates Unit.
Receipts: Floating Rate Tenor.

Receipts: Floating Rate Tenor Unit.
Receipts: Base currency.

Receipts: Amount.

[ Fixed X Floating [] Other
SIFMA Municipal Swap Index Yield
0.00000000

Month

3

Month

3

United States Dollar

387.52000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.
Payments: fixed, floating or other.

Payments: Fixed rate.
Payments: Base currency

Payments: Amount

ii. Termination or maturity date.
iii. Upfront payments or receipts
Upfront payments.

ISO Currency Code.

Upfront receipts.

ISO Currency Code.

Fixed [ Floating [1 Other
1.12500000
United States Dollar

-20833.29000000

2029-10-09

0.00000000
United States Dollar
0.00000000

United States Dollar



1v. Notional amount.
ISO Currency Code.

v. Unrealized appreciation or depreciation.
(24)

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

12620000.00000000

USD

-265086.99000000

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 112

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

California Health Facilities Financing Authority

5493007RISBUDOGHZ546
CALIFORNIA ST HLTH FACS FING AUTH REVENUE

13032UYS1

US130320YS13

2000000.00000000

Principal amount

United States Dollar

2298106.20000000

0.208929277247

Long [ Short L1 N/A



a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Name of issuer
Instrument Record

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030wNA

2051-05-15

Fixed

4.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes L1 No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)



Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 113

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

[ Yes No

[ Yes No

[ Yes No

Los Angeles Unified School District/CA

N/A
LOS ANGELES CA UNIF SCH DIST

544647BU3

US544647BU33

6000000.00000000

Principal amount

United States Dollar

7241046.60000000



g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

0.658310148003

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2038-07-01

Fixed

4.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes L1 No



Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 114

Item C.1. Identification of investment.

a. Name of issuer (if any). Golden State Tobacco Securitization Corp

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 38122NZU9

At least one of the following other identifiers:

- ISIN US38122NZU98
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 12940000.00000000

b. Units Principal amount

GOLDEN ST TOBACCO SECURITIZATION CORP CA TOBACCO SETTLEMENT



¢. Description of other units.
d. Currency. (3),
e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

United States Dollar

13370299.00000000

1.215543000861

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2047-06-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No



i. Mandatory convertible? 1 ves L1 No

ii. Contingent convertible? L] Yes L] No

iii. Description of the reference instrument. (16)

Reference . ] )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 115

Item C.1. Identification of investment.
a. Name of issuer (if any). County of Sacramento CA
b. LEI (if any) of issuer. (1) 5493000XI5MD45L13R20

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 786153NU6
At least one of the following other identifiers:

- ISIN US786153NU65

SACRAMENTO CNTY CA SPL TAX



Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.

c. Currently in default?

1250000.00000000

Principal amount

United States Dollar

1434613.13000000

0.130425950019

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

2045-09-01

Fixed

5.00000000

[ Yes No



d. Are there any interest payments in arrears?

(14) [ Yes No

e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? ] Yes [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 116

Item C.1. Identification of investment.

a. Name of issuer (if any). Chicago Mercantile Exchange

b. LEI (if any) of issuer. (1) SNZ20JLFK8MNNCLQOF39

c. Title of the issue or description of the Long: BS29DF9 IRS USD R V 03MLIBOR 1S29DG0 CCPVANILLA / Short: BS29DF9



investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.
Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

IRS USD P F 1.60000 IS29DF9 CCPVANILLA

000000000

BS29DF9

Internal Identifier

25500000.00000000
Other units

Notional Amount
United States Dollar

-730318.24000000

-0.06639591418

[ Long [ Short XI N/A

Derivative-interest rate

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA



N/A
Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21) Swap
b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 Chicago Mercantile Exchange SNZ20JLFK8MNNCLQOF39

3. The reference instrument is neither a derivative or an index (28)
Name of issuer. N/A

Title of issue. N/A

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker

are not available). N/A
If other identifier provided, indicate the type
. . N/A
of identifier used.
Custom swap Flag Yes ] No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.

Receipts: fixed, floating or other. L] Fixed Xl Floating [1 Other
Receipts: Floating rate Index. ICE Libor USD 3 Months
Receipts: Floating rate Spread. 0.00000000

Receipt: Floating Rate Reset Dates. Month

Receipt: Floating Rate Reset Dates Unit. 3

Receipts: Floating Rate Tenor. Month

Receipts: Floating Rate Tenor Unit. 3

Receipts: Base currency. United States Dollar

Receipts: Amount. 4288.42000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.

Payments: fixed, floating or other. Fixed [] Floating [ Other



Payments: Fixed rate.
Payments: Base currency

Payments: Amount

ii. Termination or maturity date.
iii. Upfront payments or receipts
Upfront payments.

ISO Currency Code.

Upfront receipts.

ISO Currency Code.

iv. Notional amount.

ISO Currency Code.

v. Unrealized appreciation or depreciation.
(24),

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

1.60000000
United States Dollar

-52133.33000000

2031-01-15

0.00000000
United States Dollar
0.00000000
United States Dollar
25500000.00000000

USD

-730318.24000000

[ Yes No

[ Yes No

] Yes No

Schedule of Portfolio Investments Record: 117

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.

Balance. (2)

a. Balance

California Statewide Communities Development Authority

549300KTNI2GCINX2U48

CALIFORNIA STWD CMNTYS DEV AUTH REVENUE

13080SES9

US13080SES95

2000000.00000000



b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

Principal amount

United States Dollar

2309107.80000000

0.209929473119

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030wNA

2044-11-15

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No



f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

[ Yes LI No
[ Yes LI No

Title of issue Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 118

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

Sacramento County Water Financing Authority

N/A

SACRAMENTO CNTY CA WTR FING AUTH REVENUE

78615RCV3



- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

1. Coupon category. (13)

11. Annualized rate.

US78615RCV33

5375000.00000000

Principal amount

United States Dollar

5339815.79000000

0.485462270471

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0NA

2039-06-01

Floating

0.66000000



c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

[ Yes XI No
(14)
e. Is any portion of the interest paid in kind?

L Yes X No
(15)
f. For convertible securities, also provide:
i. Mandatory convertible? 1 ves L] No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference . . . . . .
Instrument Record Name of issuer Title of issue Currency in which denominated
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 119

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. (1)

California Public Finance Authority

N/A



c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Ttem C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payofft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:

CALIFORNIA PUBLIC FIN AUTH REVENUE

13057EAKO

US13057EAKO1

1000000.00000000

Principal amount

United States Dollar

1183855.80000000

0.107628679935

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA



a. Maturity date. 2037-10-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? ] Yes XI No

d. Are there any interest payments in arrears?

14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? [ Yes L] No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y L Yes X No



Schedule of Portfolio Investments Record: 120

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category.

City of San Jose CA Hotel Tax Revenue

N/A
SAN JOSE CA SPL HOTEL TAX REVENUE

798180ANS5

US798180ANS53

5000000.00000000

Principal amount

United States Dollar

5020607.00000000

0.456441826688

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.12500000

c. Currently in default? 1 ves X No

d. Are there any interest payments in arrears?

(14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) P = 1 Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? 1 ves L1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 121

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

[ Yes No

[ Yes No

California Enterprise Development Authority

549300544P6FSHU1HB46

CALIFORNIA ST ENTERPRISE DEV AUTH CHRT SCH REVENUE

13069AAK4

US13069AAK43

840000.00000000

Principal amount

United States Dollar

937587.84000000

0.085239554972

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA



a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

i1. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

[ Yes No

N/A

O X2030NA

2061-06-01

Fixed

4.00000000

[ Yes No

] Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.



N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r; Y L Yes X No

Schedule of Portfolio Investments Record: 122

Item C.1. Identification of investment.
a. Name of issuer (if any). Southern California Public Power Authority
b. LEI (if any) of issuer. (1) 5493003B5TDSFWUKMD34

c. Title of the issue or description of the
investment.

STHRN CA PUBLIC PWR AUTH REVENUE
d. CUSIP (if any). 84247PHJ3

At least one of the following other identifiers:

- ISIN US84247PHI30
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5000000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 5628165.50000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.511677201924

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7) Municipal



Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030wNA

a. Maturity date. 2033-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) I:I Yes No
e. Is any portion of the interest paid in kind?

(15) D Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d inated
Instrument Record ame o1 1ssuer 1tle o1 1ssue urrency in whic enominate:
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};l‘g) Y O Yes X No

Schedule of Portfolio Investments Record: 123

Item C.1. Identification of investment.
a. Name of issuer (if any). California School Finance Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

CALIFORNIA SCH FIN AUTH SCH FAC REVENUE
d. CUSIP (if any). 13059TBES

At least one of the following other identifiers:

- ISIN US13059TBES&2
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1000000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1108544.50000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.100781852980

Item C.3. Payoff profile.



a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

1. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

1. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0wNA

2044-10-01

Fixed

5.87500000

[ Yes No

[ Yes No

] Yes No

[ Yes LI No
[ Yes L1 No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 124

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

[ Yes No

[ Yes No

[ Yes No

Territory of Guam

N/A
GUAM GOVT LTD OBLG REVENUE

40065HDN7

US40065HDN70

415000.00000000

Principal amount

United States Dollar

490467.17000000



f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

0.044590172265

Long [ Short L1 N/A

Debt

Municipal

GUAM

[ Yes No

N/A

01 X2030wNA

2030-12-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes L1 No



iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 125

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN
Item C.2. Amount of each investment.

Balance. (2)

a. Balance

[ Yes No

[ Yes No

[ Yes No

Oakland Unified School District/Alameda County

N/A
OAKLAND CA UNIF SCH DIST ALAMEDA CNTY

672325XQ5

US672325XQ56

1640000.00000000



b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.
a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.
c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

Principal amount

United States Dollar

1926107.84000000

0.175109539720

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2031-08-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No



f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

[ Yes L1 No
[ Yes LI No

Title of issue

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 126

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

New York Transportation Development Corp

N/A

NEW YORK ST TRANSPRTN DEV CORP SPL FAC REVENUE

650116CQ7

Currency in which denominated



- ISIN US650116CQ76
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 535000.00000000
b. Units Principal amount

c¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 608556.40000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.055326097991

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ ves X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-01-01
b. Coupon.
i. Coupon category. (13) Fixed

1i. Annualized rate. 4.00000000



c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) [ ves X No

e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? 1 ves L1 No

ii. Contingent convertible? ] Yes ] No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 127

Item C.1. Identification of investment.

a. Name of issuer (if any). California Municipal Finance Authority

b. LEI (if any) of issuer. (1) 5493000UQOV6R4ZWS346



c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.
Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

CALIFORNIA ST MUNI FIN AUTH REVENUE

13048TSYO0

US13048TSY00

1295000.00000000

Principal amount

United States Dollar

1295063.84000000

0.117739011399

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA



a. Maturity date. 2045-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.25000000

c. Currently in default? ] Yes XI No

d. Are there any interest payments in arrears?

14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? [ Yes L] No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y L Yes X No



Schedule of Portfolio Investments Record: 128

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category.

California Municipal Finance Authority

5493000UQOV6R4ZWS346
CALIFORNIA ST MUNI FIN AUTH REVENUE

13048VBV9

US13048VBV99

5685000.00000000

Principal amount

United States Dollar

6976654.74000000

0.634273312708

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-12-31

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) v = D Yes No

e. Is any portion of the interest paid in kind?
(15) Y P 1 Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? ] Yes L1 No

iii. Description of the reference instrument. (16)

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 129

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

[ Yes No

[ Yes No

State of California

N/A
CALIFORNIA ST

13062T4D3

US13062T4D31

5000.00000000

Principal amount

United States Dollar

5021.15000000

0.000456491192

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA



a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-04-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.30000000

c. Currently in default? 1 ves X No

d. Are there any interest payments in arrears?
(1 4) v — D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes L] No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.



N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 130

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Anaheim Housing & Public Improvements Authority

N/A
ANAHEIM CA HSG & PUBLIC IMPT AUTH REVENUE

032556EQ1

US032556EQ15

2600000.00000000

Principal amount

United States Dollar

2610150.14000000

0.237298338195

Long [ Short L1 N/A

Debt

Municipal



Item C.5. Country of investment or issuer.
a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030wNA

a. Maturity date. 2034-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(1 4) I:l Yes No
e. Is any portion of the interest paid in kind?

(15) D Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d . d
Instrument Record ame o1 1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 131

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

Anaheim Housing & Public Improvements Authority

N/A

ANAHEIM CA HSG & PUBLIC IMPT AUTH REVENUE

032556HX3

US032556HX39

1500000.00000000

Principal amount

United States Dollar

1752234.30000000

0.159302057436



a. Payoft profile. (5)
Ttem C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

1. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

2045-10-01

Fixed

5.00000000

[ Yes No

[ Yes No

] Yes No

[ Yes LI No
[ Yes L1 No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 132

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

California Municipal Finance Authority

5493000UQOV6R4ZWS346

CALIFORNIA ST MUNI FIN AUTH STUDENT HSG REVENUE

13049YDY4

US13049YDY41

4705000.00000000

Principal amount

United States Dollar

5775798.72000000



f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

0.525099080318

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

2042-05-15

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes L1 No
[ Yes L1 No



iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No

Schedule of Portfolio Investments Record: 133

Item C.1. Identification of investment.

a. Name of issuer (if any). San Diego County Regional Airport Authority

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 79739GLBO

At least one of the following other identifiers:

- ISIN US79739GLB04
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2500000.00000000

SAN DIEGO CNTY CAREGL ARPT AUTH



b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.
a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.
c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

Principal amount

United States Dollar

2938260.00000000

0.267128010952

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2037-07-01

Fixed

4.00000000

[ Yes No

[ Yes No

[ Yes No



f. For convertible securities, also provide:

i. Mandatory convertible? ] ves L1 No

ii. Contingent convertible? ] Yes LI No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y L Yes X No

Schedule of Portfolio Investments Record: 134

Item C.1. Identification of investment.

a. Name of issuer (if any). California Municipal Finance Authority

b. LEI (if any) of issuer. (1) 5493000UQOV6R4ZWS346

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 13048TW66

At least one of the following other identifiers:

CALIFORNIA ST MUNI FIN AUTH REVENUE



- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.

US13048TW669

625000.00000000

Principal amount

United States Dollar

747900.69000000

0.067994399307

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2033-10-01

Fixed

5.00000000



c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

O Yes X No
(14)
e. Is any portion of the interest paid in kind?
( 1_5) D Yes No
f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference . . . . . .
Instrument Record Name of issuer Title of issue Currency in which denominated
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 135

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. (1)

San Diego County Regional Airport Authority

N/A



c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Ttem C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

SAN DIEGO CNTY CA REGL ARPT AUTH

79739GLCS8

US79739GLC86

2000000.00000000

Principal amount

United States Dollar

2345306.20000000

0.213220402646

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA



a. Maturity date. 2038-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.00000000

c. Currently in default? ] Yes XI No

d. Are there any interest payments in arrears?

14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? [ Yes L] No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No



Schedule of Portfolio Investments Record: 136

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category.

Metropolitan Water District of Southern California

5493003GDOSOP56RLT45
MET WTR DIST OF STHRN CA WTRWKS REVENUE

59266TNJ6

US59266TNJ69

2100000.00000000

Principal amount

United States Dollar

2100021.42000000

0.190920662188

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-07-01

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 0.16000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) v = D Yes No

e. Is any portion of the interest paid in kind?
(15) Y P 1 Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? ] Yes L1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 137

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

[ Yes No

[ Yes No

City of San Francisco CA Public Utilities Commission Water Revenue

N/A

SAN FRANCISCO CA CITY & CNTY PUB UTILS COMMN WTR REVENUE

T9TT71FAAS

UST79771FAAST

5000000.00000000

Principal amount

United States Dollar

5143532.50000000

0.467617435487

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA



a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

[ Yes No

N/A

O X2030NA

2041-11-01

Fixed

2.82500000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.



N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 138

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

[ Yes No

[ Yes No

[ Yes No

Washington State Housing Finance Commission

549300YL1HU59NREG764

WASHINGTON ST HSG FIN COMMISSION NONPROFIT HSG REVENUE

939783ZB5

US939783ZB59

410000.00000000

Principal amount

United States Dollar

462627.48000000

0.042059163771

Long [ Short L1 N/A

Debt

Municipal



Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030wNA

a. Maturity date. 2055-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(1 4) I:l Yes No
e. Is any portion of the interest paid in kind?

(15) D Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d . d
Instrument Record ame o1 1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}:ig Y [ Yes X No

Schedule of Portfolio Investments Record: 139

Item C.1. Identification of investment.
a. Name of issuer (if any). City of Encinitas CA
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

ENCINITAS CA SPL TAX
d. CUSIP (if any). 292528BX3

At least one of the following other identifiers:

- ISIN US292528BX30
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 955000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1001137.01000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.091017043478

Item C.3. Payoff profile.



a. Payoff profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

1. Coupon category. (13)

11. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

1. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

2027-09-01

Fixed

5.00000000

[ Yes No

[ Yes No

] Yes No

[ Yes LI No
[ Yes L1 No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 140

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

[ Yes No

[ Yes No

[ Yes No

City of Irvine CA

549300PJ9FL2XGFR8J79
IRVINE CA IMPT BOND ACT 1915

46360RPY7

US46360RPY70

1110000.00000000

Principal amount

United States Dollar

1208317.25000000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

0.109852560220

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

2029-09-02

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No



iii. Description of the reference instrument. (16)

Reference . ] )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No

Schedule of Portfolio Investments Record: 141

Item C.1. Identification of investment.
a. Name of issuer (if any). California Housing Finance
b. LEI (if any) of issuer. (1) 549300BOPCVLBA552Z14

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 13033DAES5

At least one of the following other identifiers:

- ISIN US13033DAES8
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 7306580.43000000

CALIFORNIA HSG FIN AGY MUNI CTFS



b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

Principal amount

United States Dollar

8650181.66000000

0.786419793079

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2035-11-20

Fixed

3.50000000

[ Yes No

[ Yes No

[ Yes No



f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? ] Yes LI No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 142

Item C.1. Identification of investment.
a. Name of issuer (if any). Municipal Electric Authority of Georgia
b. LEI (if any) of issuer. (1) JAOWNILDDF2KUPS83B16

c. Title of the issue or description of the

. MUNI ELEC AUTH OF GEORGIA
mvestment.

d. CUSIP (if any). 626207256

At least one of the following other identifiers:



- ISIN US6262072561
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 655000.00000000
b. Units Principal amount

c¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 793331.68000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.072124697509

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ ves X No
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2056-01-01
b. Coupon.
i. Coupon category. (13) Fixed

11. Annualized rate. 5.00000000



c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

[ Yes XI No
(14)
e. Is any portion of the interest paid in kind?

L Yes X No
15)
f. For convertible securities, also provide:
i. Mandatory convertible? 1 ves L] No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference . . . . . .
Instrument Record Name of issuer Title of issue Currency in which denominated
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 143

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. (1)

San Diego County Regional Airport Authority

N/A



c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.
Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

SAN DIEGO CNTY CA REGL ARPT AUTH

79739GKD7

US79739GKD78

500000.00000000

Principal amount

United States Dollar

641468.05000000

0.058318217001

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA



a. Maturity date. 2036-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ ves X No
d. Are there any interest payments in arrears?

(14) I:I Yes No
e. Is any portion of the interest paid in kind?

(15) L Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves [ No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d inated
Instrument Record ame o1 1ssuer 1tle o1 1ssue urrency in whic enominate:
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

[ Yes No

[ Yes No

[ Yes No



Schedule of Portfolio Investments Record: 144

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category.

City of Detroit MI

549300BQRJP7TMKKHOY28
DETROIT MI

2510933Q1

US2510933Q14

305000.00000000

Principal amount

United States Dollar

359959.29000000

0.032725221444

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-04-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) v = D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? ] Yes L1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 145

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

Guam Government Waterworks Authority

N/A
GUAM GOVT WTRWKS AUTH WTR & WSTWTR SYS REVENUE

40065FCHS

US40065FCHS55

1335000.00000000

Principal amount

United States Dollar

1506990.72000000

0.137006062621

Long [1 Short L1 N/A

Debt

Municipal

GUAM



a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

[ Yes No

N/A

O X2030NA

2046-01-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.



N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 146

Item C.1. Identification of investment.
a. Name of issuer (if any). San Diego County Regional Airport Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

SAN DIEGO CNTY CA REGL ARPT AUTH
d. CUSIP (if any). 79739GKC9

At least one of the following other identifiers:

- ISIN US79739GKC95
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 650000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 836525.17000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.076051576366

Item C.3. Payoff profile.

a. Payoftf profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7) Municipal



Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.
Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

a. Maturity date. 2035-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) I:I Yes No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d inated
Instrument Record ame o1 1ssuer 1tle o1 1ssue urrency in whic enominate:
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 147

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

[ Yes No

[ Yes No

[ Yes No

Municipal Electric Authority of Georgia

JAOWNILDDF2KUPS83B16
MUNI ELEC AUTH OF GEORGIA

6262072P8

US6262072P85

100000.00000000

Principal amount

United States Dollar

122704.78000000

0.011155542333



a. Payoft profile. (5)
Ttem C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Name of issuer
Instrument Record

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

2038-01-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 148

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

[ Yes No

[ Yes No

[ Yes No

San Diego Unified School District/CA

N/A
SAN DIEGO CA UNIF SCH DIST

797355U36

US797355U364

3180000.00000000

Principal amount

United States Dollar

3455256.35000000



f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

0.314130048432

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

2032-07-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No



iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 149

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN
Item C.2. Amount of each investment.
Balance. (2)

a. Balance

Anaheim Housing & Public Improvements Authority

N/A

ANAHEIM CA HSG & PUBLIC IMPT AUTH REVENUE

032556GY2

US032556GY21

5000000.00000000



b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

Principal amount

United States Dollar

5142353.50000000

0.467510248266

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2032-10-01

Fixed

2.79200000

[ Yes No

[ Yes No

[ Yes No



f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

[ Yes L1 No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 150

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

Alameda Corridor Transportation Authority

N/A

ALAMEDA CA CORRIDOR TRANSPRTN AUTH

010869HAG6



- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.

US010869HA67

10655000.00000000

Principal amount

United States Dollar

12622878.34000000

1.147592242844

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O1X2030NA

2036-10-01

Fixed

5.00000000



c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

[ Yes XI No
(14)
e. Is any portion of the interest paid in kind?

L Yes X No
15)
f. For convertible securities, also provide:
i. Mandatory convertible? 1 ves L] No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference . . . . . .
Instrument Record Name of issuer Title of issue Currency in which denominated
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 151

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. (1)

California County Tobacco Securitization Agency

N/A



c. Title of the issue or description of the
investment.

CALIFORNIA CNTY CA TOBACCO SECURITIZATION AGY TOBACCO SETTLE
d. CUSIP (if any). 13016NEY6

At least one of the following other identifiers:

- ISIN US13016NEY 67
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1365000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1650010.09000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.150008478961

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:



a. Maturity date. 2040-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.00000000

c. Currently in default? ] Yes XI No

d. Are there any interest payments in arrears?

14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? [ Yes L] No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y L Yes X No



Schedule of Portfolio Investments Record: 152

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category.

California School Finance Authority

N/A
CALIFORNIA SCH FIN AUTH SCH FAC REVENUE

13059TBF5

US13059TBF57

715000.00000000

Principal amount

United States Dollar

795256.46000000

0.072299686330

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1 2 O3 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2049-10-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 6.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) v = ] Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 ves 1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 153

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

Puerto Rico Industrial Tourist Educational Medical & Envirml Ctl Facs Fing Auth

N/A
PUERTO RICO INDL TOURIST EDUCTNL MED & ENVRNMNTL CONTROL FAC

74527JACI

US74527JAC18

2110000.00000000

Principal amount

United States Dollar

2178575.00000000

0.198062256730

Long [1 Short L1 N/A

Debt

Municipal

PUERTO RICO



a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.62500000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?

(14) [ Yes No

e. Is any portion of the interest paid in kind?

(u) I:l Yes No
f. For convertible securities, also provide:
i. Mandatory convertible? ] Yes LI No

ii. Contingent convertible? [ Yes LI No

iii. Description of the reference instrument. (16)

Reference . ] )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.



N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 154

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

California Municipal Finance Authority

5493000UQOV6R4ZWS346
CALIFORNIA ST MUNI FIN AUTH EDUCTNL REVENUE

13049AAFO0

US13049AAF03

1900000.00000000

Principal amount

United States Dollar

2184951.74000000

0.198641989590

Long [ Short L1 N/A

Debt

Municipal



Item C.5. Country of investment or issuer.
a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2036-06-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};l‘g) Y O Yes X No

Schedule of Portfolio Investments Record: 155

Item C.1. Identification of investment.
a. Name of issuer (if any). California Enterprise Development Authority
b. LEI (if any) of issuer. (1) 549300544P6FSHU1HB46

c. Title of the issue or description of the
investment.

CALIFORNIA ST ENTERPRISE DEV AUTH STUDENT HSG REVENUE
d. CUSIP (if any). 13069BAPI1

At least one of the following other identifiers:

- ISIN US13069BAP13
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1030000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1273538.25000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.115782040933

Item C.3. Payoff profile.



a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Name of issuer
Instrument Record

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

2050-08-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes L1 No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 156

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.

Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

] Yes No

[ Yes No

[ Yes No

Washington State Housing Finance Commission

549300YL1HU5S9NREG764

WASHINGTON ST HSG FIN COMMISSION NONPROFIT HSG REVENUE

939783ZA7

US939783ZA76

100000.00000000

Principal amount

United States Dollar

113424.20000000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

0.010311810711

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030NA

2049-01-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ ves L1 No

[ Yes LI No



iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 157

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.

Balance. (2)

a. Balance

[ Yes No

[ Yes No

[ Yes No

Walnut Energy Center Authority

N/A
WALNUT CA ENERGY CENTER AUTH REVENUE

93265PCT4

US93265PCT49

4000000.00000000



b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.
a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.
c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

Principal amount

United States Dollar

4507360.80000000

0.409780729121

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2031-01-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No



f. For convertible securities, also provide:

i. Mandatory convertible? ] ves L1 No

ii. Contingent convertible? ] Yes [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond C
onc furrency Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cllg Y [ Yes X No

Schedule of Portfolio Investments Record: 158

Item C.1. Identification of investment.

a. Name of issuer (if any). Abag Finance Authority for Nonprofit Corps
b. LEI (if any) of issuer. (1) 549300EWVCCTI602KU84

c. Title of the issue or description of the

. ABAG CA FIN AUTH FOR NONPROFIT CORPS
mvestment.

d. CUSIP (if any). 00037CPP9

At least one of the following other identifiers:



- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.

US00037CPP9%4

700000.00000000

Principal amount

United States Dollar

700000.00000000

0.063639571605

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2035-08-01

Floating

0.01000000



c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?

14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) ' P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 ves L1 No

ii. Contingent convertible? [ Yes ] No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y L Yes X No

Schedule of Portfolio Investments Record: 159

Item C.1. Identification of investment.

a. Name of issuer (if any). Puerto Rico Highway & Transportation Authority

b. LEI (if any) of issuer. (1) 549300J6QBXVWIXB7Y41



c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Ttem C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.
Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

PUERTO RICO HIGHWAY & TRANSPRTN AUTH TRANSPRTN REVENUE

745190ZS0

US745190ZS09

1070000.00000000

Principal amount

United States Dollar

1204501.25000000

0.109505633641

Long [ Short L1 N/A

Debt

Municipal

PUERTO RICO

[ Yes No

N/A

O X2030NA



a. Maturity date. 2036-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.25000000

c. Currently in default? ] Yes X No

d. Are there any interest payments in arrears?

( M) I:l Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes 1 No

ii. Contingent convertible? ] Yes LI No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}ég Y [ Yes X No



Schedule of Portfolio Investments Record: 160

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category.

Puerto Rico Sales Tax Financing Corp Sales Tax Revenue

N/A
PUERTO RICO SALES TAX FING CORP SALES TAX REVENUE

74529JRJ6

US74529JRJI69

85000.00000000

Principal amount

United States Dollar

96414.11000000

0.008765360938

Long [1 Short L1 N/A

Debt

Municipal

PUERTO RICO

] Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2040-07-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 4.32900000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) v = D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? 1 ves L1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun{lg Y 0 Yes X No

Schedule of Portfolio Investments Record: 161

Item C.1. Identification of investment.

a. Name of issuer (if any). Puerto Rico Highway & Transportation Authority
b. LEI (if any) of issuer. (1) 549300J6QBXVWJIXB7Y41

c. Title of the issue or description of the
investment.

PUERTO RICO HIGHWAY & TRANSPRTN AUTH HIGHWAY REVENUE
d. CUSIP (if any). 745181F85

At least one of the following other identifiers:

- ISIN US745181F855
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 140000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 163702.01000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.014882751124

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) PUERTO RICO

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?



a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.50000000

c. Currently in default? ] Yes X No

d. Are there any interest payments in arrears?
(14) Y p v I:l Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes L] No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.



N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No

Schedule of Portfolio Investments Record: 162

Item C.1. Identification of investment.
a. Name of issuer (if any). City of Irvine CA
b. LEI (if any) of issuer. (1) 549300PJ9FL2XGFR8J79

c. Title of the issue or description of the
investment.

IRVINE CA IMPT BOND ACT 1915
d. CUSIP (if any). 46360RQL4

At least one of the following other identifiers:

- ISIN US46360RQL41
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 650000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 709781.35000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.064528830068

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7) Municipal



Item C.5. Country of investment or issuer.
a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030wNA

a. Maturity date. 2027-09-02

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(1 4) I:l Yes No
e. Is any portion of the interest paid in kind?

(15) D Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d . d
Instrument Record ame o1 1ssuer 1tle o1 1ssue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 163

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

[ Yes No

[ Yes No

] Yes No

California School Finance Authority

N/A
CALIFORNIA SCH FIN AUTH SCH FAC REVENUE

13059TGZ6

US13059TGZ66

1140000.00000000

Principal amount

United States Dollar

1301647.55000000

0.118337560662



a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

1. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

1. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0wNA

2050-07-01

Fixed

4.00000000

] Yes No

[ Yes No

] Yes No

[ Yes LI No
[ Yes L1 No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 164

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

California Statewide Communities Development Authority

549300KTNI2GCINX2U48

CALIFORNIA STWD CMNTYS DEV AUTH REVENUE

13080SGV0

US13080SGV07

2800000.00000000

Principal amount

United States Dollar

3146377.36000000



f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

0.286048724715

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A

Oi1X2030wNA

2045-10-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ ves L1 No

[ Yes LI No



iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record
iv. Conversion ratio per US$1000 notional. (17)
Bond C
one Lurrency Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 165

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN
Item C.2. Amount of each investment.

Balance. (2)

a. Balance

CSCDA Community Improvement Authority

N/A

CSCDA CMNTY IMPT AUTH CA ESSENTIAL HSG REVENUE

126292AH4

US126292AH43

2500000.00000000



b. Units

¢. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.
a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

Principal amount

United States Dollar

2753145.00000000

0.250298526241

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2056-09-01

Fixed

4.00000000

[ Yes No

[ Yes No

[ Yes No



f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Name of issuer
Instrument Record

[ Yes LI No
[ Yes LI No

Title of issue Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 166

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

Puerto Rico Sales Tax Financing Corp Sales Tax Revenue

N/A

PUERTO RICO SALES TAX FING CORP SALES TAX REVENUE

74529JPV1



- ISIN

ITtem C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.

US74529JPV16

90000.00000000

Principal amount

United States Dollar

103339.92000000

0.009395011769

Long [ Short L1 N/A

Debt

Municipal

PUERTO RICO

[ Yes No

N/A

Oi1X2030NA

2040-07-01

Fixed

4.55000000



c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

O Yes X No
(14)
e. Is any portion of the interest paid in kind?

[ Yes X No
(15)
f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference . . . . . .
Instrument Record Name of issuer Title of issue Currency in which denominated
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 167

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. (1)

San Francisco City & County Redevelopment Agency Successor Agency

5493001 TPOZL3UK8DX25



c. Title of the issue or description of the
investment.

SAN FRANCISCO CITY & CNTY CAREDEV AGY SUCCESSOR AGY TAX
d. CUSIP (if any). 79770GER3

At least one of the following other identifiers:

- ISIN US79770GER39
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 775000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 922959.90000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.083909675207
Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal
Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:



a. Maturity date. 2036-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? ] Yes X No

d. Are there any interest payments in arrears?

(M) I:l Yes No

e. Is any portion of the interest paid in kind?
(15) P 5 L] Yes XI No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes 1 No

ii. Contingent convertible? ] Yes LI No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y [ Yes X No



Schedule of Portfolio Investments Record: 168

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category.

Garden Grove Unified School District

5493003B6710BLY G4P22
GARDEN GROVE CA UNIF SCH DIST

365298P36

US365298P368

2535000.00000000

Principal amount

United States Dollar

2771418.16000000

0.251959806347

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1 2 O3 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2032-08-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) d = [ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 ves 1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 169

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

California School Finance Authority

N/A
CALIFORNIA ST SCH FIN AUTH CHRT SCH REVENUE

13058TGP9

US13058TGP93

430000.00000000

Principal amount

United States Dollar

489917.88000000

0.044540234293

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA



a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? 1 ves X No

d. Are there any interest payments in arrears?
(1 4) v — D Yes No

e. Is any portion of the interest paid in kind?

(15) I:l Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes L] No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.



N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No

Schedule of Portfolio Investments Record: 170

Item C.1. Identification of investment.
a. Name of issuer (if any). San Diego County Regional Airport Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

SAN DIEGO CNTY CA REGL ARPT AUTH
d. CUSIP (if any). 79739GKHS8

At least one of the following other identifiers:

- ISIN US79739GKHS82
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 250000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 317498.75000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.028864977764

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6), Debt

b. Issuer type. (7). Municipal



Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

a. Maturity date. 2040-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) I:I Yes No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d . d
Instrument Record ame o1 1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 171

Item C.1. Identification of investment.
a. Name of issuer (if any). California Housing Finance
b. LEI (if any) of issuer. (1) 549300BOPCVLBA552Z14

c. Title of the issue or description of the
investment.

CALIFORNIA HSG FIN AGY MUNI CTFS
d. CUSIP (if any). 13033DACY

At least one of the following other identifiers:

- ISIN US13033DAC92
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 8028959.34000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 9585784.99000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.871478928957

Item C.3. Payoff profile.



a. Payoff profile. (5)

Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0wNA

2033-03-20

Fixed

4.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 172

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

[ Yes No

] Yes No

[ Yes No

Coast Community College District

N/A
COAST CA CMNTY CLG DIST

190335JV2

US190335JV25

940000.00000000

Principal amount

United States Dollar

1043586.12000000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).
Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

0.094876248015

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030NA

2037-08-01

Fixed

3.00000000

[ Yes No

[ Yes No

[ Yes No

[ ves L1 No

[ Yes LI No



iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 173

Item C.1. Identification of investment.
a. Name of issuer (if any). Irvine Unified School District

b. LEI (if any) of issuer. (1) 549300BNIP4XNVC0X742

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 463612)725

At least one of the following other identifiers:

- ISIN US463612J259
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1000000.00000000

IRVINE CA UNIF SCH DIST SPL TAX



b. Units

¢. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

Principal amount

United States Dollar

1186916.00000000

0.107906893960

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O1X2030NA

2047-09-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No



f. For convertible securities, also provide:

i. Mandatory convertible? ] ves L1 No

ii. Contingent convertible? 1 Yes 1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun{lg Y L Yes X No

Schedule of Portfolio Investments Record: 174

Item C.1. Identification of investment.

a. Name of issuer (if any). California Municipal Finance Authority

b. LEI (if any) of issuer. (1) 5493000UQOV6R4ZWS346

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 13048TNC3

At least one of the following other identifiers:

CALIFORNIA ST MUNI FIN AUTH REVENUE



- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.

US13048TNC35

2745000.00000000

Principal amount

United States Dollar

54900.00000000

0.004991160687

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

Yes L] No

N/A

Oi1X2030NA

2032-12-01

Fixed

7.50000000



c. Currently in default? Yes L] No
d. Are there any interest payments in arrears?

O Yes X No
(14)
e. Is any portion of the interest paid in kind?
(15) [ Yes X No
f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference . . . . . .
Instrument Record Name of issuer Title of issue Currency in which denominated
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 175

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. (1)

California Pollution Control Financing Authority

N/A



c. Title of the issue or description of the
investment.

CALIFORNIA ST POLL CONTROL FING AUTH WTR FURNISHING REVENUE
d. CUSIP (if any). 13054WAQO

At least one of the following other identifiers:

- ISIN US13054WAQO06
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 8000000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 9652897.60000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.877580382885

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:



a. Maturity date. 2045-11-21

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?

(14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) o P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? [ Yes L] No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y [ Yes X No



Schedule of Portfolio Investments Record: 176

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category.

California Statewide Communities Development Authority

549300KTNI2GCINX2U48
CALIFORNIA STWD CMNTYS DEV AUTH REVENUE

13080SDC5

US13080SDC52

1800000.00000000

Principal amount

United States Dollar

1949616.90000000

0.177246834730

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1 2 O3 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2044-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.25000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) d = [ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 ves 1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 177

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

LCH Limited
F226TOH6YD6XIB17KS62

Long: BS21YNO IRS USD R V 12MUSCPI IS21YO1 CCPINFLATIONZERO / Short:
BS21YNO IRS USD P F 1.23000 IS21YNO CCPINFLATIONZERO

000000000

BS21YNO

Internal Identifier

20520000.00000000
Other units

Notional Amount
United States Dollar

2687621.57000000

0.244341550505

[ Long [ Short XI N/A

Derivative-interest rate

UNITED STATES OF AMERICA



Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21) Swap

b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 LCH Limited F226TOH6YD6XJB17KS62

3. The reference instrument is neither a derivative or an index (28)
Name of issuer. N/A

Title of issue. N/A

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker

are not available). N/A
If other identifier provided, indicate the type
. . N/A
of identifier used.
Custom swap Flag Yes L1 No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.

Receipts: fixed, floating or other. [ Fixed X Floating [] Other
Receipts: Floating rate Index. US CPI Urban Consumers NSA

Receipts: Floating rate Spread. 0.00000000



Receipt: Floating Rate Reset Dates.
Receipt: Floating Rate Reset Dates Unit.
Receipts: Floating Rate Tenor.

Receipts: Floating Rate Tenor Unit.
Receipts: Base currency.

Receipts: Amount.

Day
2838
Day
2838
United States Dollar

0.00000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.

Payments: fixed, floating or other.

Payments: Fixed rate.
Payments: Base currency

Payments: Amount

ii. Termination or maturity date.
iii. Upfront payments or receipts
Upfront payments.

ISO Currency Code.

Upfront receipts.

ISO Currency Code.

iv. Notional amount.

ISO Currency Code.

v. Unrealized appreciation or depreciation.
(24)

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 178

Item C.1. Identification of investment.

a. Name of issuer (if any).

Fixed [ Floating [] Other
1.23000000
United States Dollar

0.00000000

2028-01-15

0.00000000
United States Dollar
0.00000000
United States Dollar
20520000.00000000

USD

2687621.57000000

[ Yes No

[ Yes No

[ Yes No

State of California



b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A
CALIFORNIA ST

13063DPHS

US13063DPHS51

10000000.00000000

Principal amount

United States Dollar

13114171.00000000

1.192257463438

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O1X2030NA



For debt securities, also provide:

a. Maturity date. 2029-04-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ ves X No
d. Are there any interest payments in arrears?

(14) I:l Yes No
e. Is any portion of the interest paid in kind?

(15) D Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves [ No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d inated
Instrument Record ame o1 1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

[ Yes No

[ Yes No

[ Yes No



Schedule of Portfolio Investments Record: 179

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category.

City of Long Beach CA Marina System Revenue

N/A
LONG BEACH CA MARINA REVENUE

542426CZ2

US542426CZ20

2250000.00000000

Principal amount

United States Dollar

2488431.38000000

0.226232438562

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2040-05-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? 1 ves X No

d. Are there any interest payments in arrears?
(1 4) . — D Yes No

e. Is any portion of the interest paid in kind?

(u) I:l Yes No
f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? [ Yes L1 No

iii. Description of the reference instrument. (16)

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 180

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

[ Yes No

[ Yes No

California Infrastructure & Economic Development Bank

549300C10OGIRDIMBET06

CALIFORNIA ST INFRASTRUCTURE & ECON DEV BANK REVENUE

13034AQ45

US13034AQ455

6300000.00000000

Principal amount

United States Dollar

6300118.44000000

0.572766912268

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA



a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2047-08-01

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 0.37000000

c. Currently in default? 1 Yes X No

d. Are there any interest payments in arrears?
(1 4) v — D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes L] No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.



N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 181

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Tobacco Securitization Authority of Southern California

N/A

TOBACCO SECURITIZATION AUTH STHRN CA TOBACCO SETTLEMENT REVE

888804CT6

US888804CT68

5380000.00000000

Principal amount

United States Dollar

6647408.56000000

0.604340332925

Long [ Short L1 N/A

Debt

Municipal



Item C.5. Country of investment or issuer.
a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030wNA

a. Maturity date. 2048-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) I:I Yes No
e. Is any portion of the interest paid in kind?

(15) [ Yes XI No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d . d
Instrument Record ame o1 1ssuer 1tle o1 1ssue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 182

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

[ Yes No

[ Yes No

] Yes No

Chicago Board of Education

54930099NR6TIOV7LVB43
CHICAGO IL BRD OF EDU

167505UX2

US167505UX20

2000000.00000000

Principal amount

United States Dollar

2501796.00000000

0.227447465264



a. Payoff profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0wNA

2031-12-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes L1 No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 183

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

California School Finance Authority

N/A

CALIFORNIA ST SCH FIN AUTH CHRT SCH REVENUE

13058TDR8

US13058TDR86

2910000.00000000

Principal amount

United States Dollar

3173675.39000000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

0.288530488908

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030NA

2051-06-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ ves L1 No

[ Yes LI No



iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 184

Item C.1. Identification of investment.

a. Name of issuer (if any). California Municipal Finance Authority

b. LEI (if any) of issuer. (1) 5493000UQOV6R4ZWS346

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 13049YDX6

At least one of the following other identifiers:

- ISIN US13049YDX67
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3470000.00000000

CALIFORNIA ST MUNI FIN AUTH STUDENT HSG REVENUE



b. Units

¢. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

Principal amount

United States Dollar

4271537.73000000

0.388341187479

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2041-05-15

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No



f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Name of issuer
Instrument Record

[ Yes L1 No
[ Yes LI No

Title of issue Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 185

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

San Francisco City & County Airport Comm-San Francisco International Airport

54930055TIDYHNDP4F84

SAN FRANCISCO CALIF CITY &CNTY ARPTS COMMN INTL ARPT REV

79766DDF3



- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.

US79766DDF33

6000000.00000000

Principal amount

United States Dollar

6189927.00000000

0.562749003645

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2027-05-01

Fixed

5.00000000



c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

O Yes X No
(14)
e. Is any portion of the interest paid in kind?
(15) [ Yes X No
f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference . . . . . .
Instrument Record Name of issuer Title of issue Currency in which denominated
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 186

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. (1)

State of California

N/A



c. Title of the issue or description of the

investment. CALIFORNIA ST
d. CUSIP (if any). 13063CJA9

At least one of the following other identifiers:

- ISIN US13063CJA99
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2000000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 2211898.20000000
f. Exchange rate.

ﬁ.}f;f;fitage value compared to net assets of 0201091791262
Item C.3. Payoff profile.

a. Payoftf profile. (5) Long [ Short [ N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:



a. Maturity date. 2030-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? ] Yes X No

d. Are there any interest payments in arrears?

14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes 1 No

ii. Contingent convertible? ] Yes LI No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}ég Y [ Yes X No



Schedule of Portfolio Investments Record: 187

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category.

California Municipal Finance Authority

5493000UQOV6R4ZWS346
CALIFORNIA ST MUNI FIN AUTH REVENUE

13048TTR4

US13048TTR40

2960000.00000000

Principal amount

United States Dollar

3320911.62000000

0.301916275482

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1 2 O3 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-04-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) d = [ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 ves 1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}zl‘g) Y 0 Yes X No

Schedule of Portfolio Investments Record: 188

Item C.1. Identification of investment.

a. Name of issuer (if any). Chicago Mercantile Exchange

b. LEI (if any) of issuer. (1) SNZ20JLFK8MNNCLQOF39

c. Title of the issue or description of the Long: SS1ZHUI IRS USD R F 1.36100 IS1ZHU1 CCPVANILLA / Short: SS1ZHU1 IRS
investment. USD P V 03MLIBOR IS1ZHV2 CCPVANILLA

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- Other unique identifier (if ticker and ISIN

are not available). Indicate the type of SS1ZHU1
identifier used

Description of other unique identifier. Internal Identifier

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3508000.00000000
b. Units Other units

¢. Description of other units. Notional Amount

d. Currency. (3) United States Dollar
e. Value. (4) 92962.60000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.008451571484

Item C.3. Payoff profile.

a. Payoff profile. (5) [ Long L] Short Xl N/A
Item C.4. Asset and issuer type.

a. Asset type. (6), Derivative-interest rate

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA

b. Investment ISO country code. (9),



Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21) Swap

b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 Chicago Mercantile Exchange SNZ20JLFK8MNNCLQOF39

3. The reference instrument is neither a derivative or an index (28)
Name of issuer. N/A

Title of issue. N/A

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker

are not available). N/A
If other identifier provided, indicate the type
. . N/A
of identifier used.
Custom swap Flag Yes L1 No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.

Receipts: fixed, floating or other. Fixed [ Floating [] Other
Receipts: Fixed rate. 1.36100000

Receipts: Base currency. United States Dollar



Receipts: Amount.

3448.17000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.

Payments: fixed, floating or other.

Payments: fixed or floating

Payments: Floating rate Index.

Payments: Floating rate Spread.
Payment: Floating Rate Reset Dates.
Payment: Floating Rate Reset Dates Unit.
Payment: Floating Rate Tenor.

Payment: Floating Rate Tenor Unit.
Payments: Base currency

Payments: Amount

ii. Termination or maturity date.
iii. Upfront payments or receipts
Upfront payments.

ISO Currency Code.

Upfront receipts.

ISO Currency Code.

iv. Notional amount.

ISO Currency Code.

v. Unrealized appreciation or depreciation.
(24)

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 189

Item C.1. Identification of investment.

[ Fixed X Floating [] Other
Floating

ICE Libor USD 3 Months
0.00000000

Month

3

Month

3

United States Dollar

-319.35000000

2025-02-05

0.00000000

United States Dollar
0.00000000

United States Dollar
3508000.00000000

USD

92962.60000000

] Yes No

[ Yes No

[ Yes No



a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

Poway Unified School District Public Financing Authority

N/A

POWAY CA UNIF SCH DIST PUBLIC FING AUTH SPL TAX REVENUE

73885QGE3

US73885QGE35

995000.00000000

Principal amount

United States Dollar

1139799.96000000

0.103623401672

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA



For debt securities, also provide:

a. Maturity date. 2034-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? 1 ves X No

d. Are there any interest payments in arrears?

14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) YP P 1 Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes [ No

ii. Contingent convertible? 1 Yes L1 No

iii. Description of the reference instrument. (16)

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?



c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 190

Item C.1. ldentification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN
Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

[ Yes No

San Diego County Regional Airport Authority

N/A
SAN DIEGO CNTY CA REGL ARPT AUTH

79739GKGO

US79739GKG00

255000.00000000

Principal amount

United States Dollar

324548.04000000

0.029505854615

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No



a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1 2 O3 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2039-07-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) v = I:‘ Yes No

e. Is any portion of the interest paid in kind?
(15) o P [ Yes XI No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes [ No

ii. Contingent convertible? 1 ves [ No

iii. Description of the reference instrument. (16)

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.



a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

California Statewide Communities Development Authority

549300KTNI2GCINX2U48
CALIFORNIA STWD CMNTYS DEV AUTH REVENUE

13080SGTS

US13080SGT50

1000000.00000000

Principal amount

United States Dollar

1163073.70000000

0.105739302877

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA



Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) 4 = [ Yes No

e. Is any portion of the interest paid in kind?
(15) Y P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 ves [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.



N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 192

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

California Municipal Finance Authority

5493000UQOV6R4ZWS346
CALIFORNIA ST MUNI FIN AUTH STUDENT HSG REVENUE

13049YEB3

US13049YEB39

4500000.00000000

Principal amount

United States Dollar

5470931.70000000

0.497382499533

Long [1 Short L1 N/A

Debt



b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

a. Maturity date. 2049-05-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) [ ves X No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d . d
Instrument Record ame o1 i1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

] Yes No

] Yes No

[ Yes No

California School Finance Authority

N/A
CALIFORNIA SCH FIN AUTH SCH FAC REVENUE

13059TBU2

US13059TBU25

4675000.00000000

Principal amount

United States Dollar

5252276.01000000

0.477503707474



Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. [s any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030wNA

2045-07-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

] Yes No
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

California School Finance Authority

N/A

CALIFORNIA ST SCH FIN AUTH CHRT SCH REVENUE

13058TCQ1

US13058TCQI13

1000000.00000000

Principal amount

United States Dollar



e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?

(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

1103187.00000000

0.100294782973

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030wNA

2036-06-01

Fixed

5.00000000

[ Yes No

] Yes No

[ Yes No

[ Yes LI No



ii. Contingent convertible? L] Yes L] No

iii. Description of the reference instrument. (16)

Reference
Name of issuer Title of issue
Instrument Record

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No
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Item C.1. Identification of investment.

a. Name of issuer (if any). Menifee Union School District

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 586810E66
At least one of the following other identifiers:
- ISIN US586810E664

Item C.2. Amount of each investment.

Balance. (2)

MENIFEE CA UNION SCH DIST SPL TAX



a. Balance

b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

1215000.00000000

Principal amount

United States Dollar

1389649.08000000

0.126338103048

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2048-09-01

Fixed

5.00000000

[ Yes No

[ Yes No



e. Is any portion of the interest paid in kind?
(15), YP P 1 Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? [ Yes L1 No

iii. Description of the reference instrument. (16)

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No
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Item C.1. Identification of investment.
a. Name of issuer (if any). County of Sacramento CA Airport System Revenue
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the

. SACRAMENTO CNTY CA ARPT SYS REVENUE
mvestment.

d. CUSIP (if any). 786107PE6



At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

US786107PE60

1755000.00000000

Principal amount

United States Dollar

2088156.56000000

0.189841984177

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

2036-07-01

Fixed



11. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?

(14)

e. Is any portion of the interest paid in kind?

(15)

5.00000000

[ Yes No

[ Yes No

[ Yes No

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

[ Yes LI No

1 ves L1 No

iii. Description of the reference instrument. (16),

Reference

Name of issuer Title of issue

Instrument Record

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No
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Item C.1. Identification of investment.



a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

County of San Bernardino CA

254900RTSEDDNPA7MX91
SAN BERNARDINO CNTY CA MF REVENUE

796900EA2

US796900EA24

2300000.00000000

Principal amount

United States Dollar

2300000.00000000

0.209101449562

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA



For debt securities, also provide:

a. Maturity date. 2027-02-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 0.01000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) 4 = [ Yes No

e. Is any portion of the interest paid in kind?
(15) v P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? ] Yes L1 No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No
received for loaned securities?



c. Is any portion of this investment on loan by
the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 198

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)

Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

Tuscaloosa County Industrial Development Authority

N/A
TUSCALOOSA CNTY AL INDL DEV AUTH GULF OPPORTUNITY ZONE

90068FAZ9

US90068FAZ99

1710000.00000000

Principal amount

United States Dollar

2009989.40000000

0.182735520497

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No



a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1 2 O3 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2044-05-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.25000000

¢. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) 4 = D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? 1 ves [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.



a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 199

Item C.1. Identification of investment.
a. Name of issuer (if any). California School Finance Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

CALIFORNIA ST SCH FIN AUTH CHRT SCH REVENUE
d. CUSIP (if any). 13058TGY0

At least one of the following other identifiers:

- ISIN US13058TGYO01
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4770000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 5399070.46000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.490849330206

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA

b. Investment ISO country code. (9),



Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-06-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) v = D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 ves [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.



N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 200

Item C.1. Identification of investment.
a. Name of issuer (if any). Redding Joint Powers Financing Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

REDDING CA JT PWRS FING AUTH ELEC SYS REVENUE
d. CUSIP (if any). 75728LBGO

At least one of the following other identifiers:

- ISIN US75728LBGOS
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1350000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1602322.70000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.145673043146

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Debt



b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

a. Maturity date. 2030-06-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) [ ves X No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d inated
Instrument Record ame o1 1ssuer 1tle o1 1ssue urrency in whic enominate:
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

] Yes No

] Yes No

[ Yes No

Schedule of Portfolio Investments Record: 201

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Hastings Campus Housing Finance Authority

N/A

HASTINGS CAMPUS HSG FIN AUTH CA CAMPUS HSG REVENUE

418338AA7

US418338AA70

5000000.00000000

Principal amount

United States Dollar

6036298.00000000

0.548782026865



Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. [s any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2045-07-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No

Schedule of Portfolio Investments Record: 202

Item C.1. Identification of investment.
a. Name of issuer (if any). California Pollution Control Financing Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

CALIFORNIA ST POLL CONTROL FING AUTH WTR FURNISHING REVENUE
d. CUSIP (if any). 13054WAP2

At least one of the following other identifiers:

- ISIN US13054WAP23

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 9740000.00000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar



e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

11901195.94000000

1.081981444599

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030wNA

2039-07-01

Fixed

5.00000000

[ Yes No

] Yes No

[ Yes No

[ Yes LI No



ii. Contingent convertible? ] Yes LI No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond C
ond Lurrency Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 203

Item C.1. Identification of investment.
a. Name of issuer (if any). California State Public Works Board
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the

. CALIFORNIA ST PUBLIC WKS BRD LEASE REVENUE
mvestment.

d. CUSIP (if any). 13068XAA7

At least one of the following other identifiers:

- ISIN US13068XAA72

Item C.2. Amount of each investment.

Balance. (2)



a. Balance

b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

3750000.00000000

Principal amount

United States Dollar

3813819.75000000

0.346728364388

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O1X2030NA

2022-08-01

Fixed

5.00000000

[ Yes No

[ Yes No



e. Is any portion of the interest paid in kind?
(15) YP P 1 Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? [ Yes L1 No

iii. Description of the reference instrument. (16)

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Funzl‘.l; Y O Yes X No

Schedule of Portfolio Investments Record: 204

Item C.1. Identification of investment.

a. Name of issuer (if any). California Public Finance Authority

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 13057GAG4

CALIFORNIA PUBLIC FIN AUTH SENIOR LIVING REVENUE



At least one of the following other identifiers:

- ISIN US13057GAG47
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2500000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 2532062.00000000
f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.230199058513

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7) Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-11-15

b. Coupon.

i. Coupon category. (13) Fixed



11. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?

(14)

e. Is any portion of the interest paid in kind?

15)

2.12500000

] Yes No

[ Yes No

] Yes No

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

[ Yes LI No

1 ves L1 No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue

Instrument Record

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 205

Item C.1. Identification of investment.



a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

Norman Y Mineta San Jose International Airport SJC

N/A
SAN JOSE CAARPT REVENUE

798136VM6

US798136VM62

1100000.00000000

Principal amount

United States Dollar

1327786.02000000

0.120713904995

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA



For debt securities, also provide:

a. Maturity date. 2033-03-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) 4 = [ Yes No

e. Is any portion of the interest paid in kind?
(15) v P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes [ No

ii. Contingent convertible? 1 Yes L1 No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No
received for loaned securities?



c. Is any portion of this investment on loan b
the Fun}él‘.lg Y O Yes X No

Schedule of Portfolio Investments Record: 206

Item C.1. Identification of investment.

a. Name of issuer (if any). CSCDA Community Improvement Authority

b. LEI (if any) of issuer. (1) N/A

. Title of the issue or description of the CSCDA CMNTY IMPT AUTH CA ESSENTIAL HSG REVENUE
Investment.

d. CUSIP (if any). 126292AP6

At least one of the following other identifiers:

- ISIN US126292AP68
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2400000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 2594439.36000000
f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.235870013468
Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.



a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1 2 O3 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2056-07-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 4.00000000

¢. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) 4 = I:‘ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes LI No

ii. Contingent convertible? ] Yes L1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.



a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cllg Y L Yes X No

Schedule of Portfolio Investments Record: 207

Item C.1. Identification of investment.
a. Name of issuer (if any). San Joaquin Hills Transportation Corridor Agency
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

SAN JOAQUIN HILLS CA TRANSPRTN CORRIDOR AGY TOLL ROAD REV
d. CUSIP (if any). 798111AY6

At least one of the following other identifiers:

- ISIN US798111AY62
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 25000000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 24930280.00000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 2.266503341736

ITtem C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6), Debt

b. Issuer type. (7) Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA

b. Investment ISO country code. (9),



Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-01-01

b. Coupon.

1. Coupon category. (13) None

ii. Annualized rate. 0.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) 4 = [ Yes No

e. Is any portion of the interest paid in kind?
(15) Y P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 ves [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.



N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

] Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 208

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

CSCDA Community Improvement Authority

N/A
CSCDA CMNTY IMPT AUTH CA ESSENTIAL HSG REVENUE

126292AM3

US126292AM38

5000000.00000000

Principal amount

United States Dollar

5427545.50000000

0.493438100702

Long [1 Short L1 N/A

Debt



b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

a. Maturity date. 2056-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) [ ves X No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d . d
Instrument Record ame o1 i1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y O Yes X No

Schedule of Portfolio Investments Record: 209

Item C.1. Identification of investment.

a. Name of issuer (if any). State of California
b. LEI (if any) of issuer. (1) N/A

lcm"]l;lzlt; c;fl ‘gle issue or description of the CALIFORNIA ST
d. CUSIP (if any). 13063BCS9

At least one of the following other identifiers:

- ISIN US13063BCS97
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 12000000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 12000000.00000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.090964084672



Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2033-05-01

Floating

0.01000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No

[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 210

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

Puerto Rico Sales Tax Financing Corp Sales Tax Revenue

N/A

PUERTO RICO SALES TAX FING CORP SALES TAX REVENUE

74529JQDO

US74529JQD09

847000.00000000

Principal amount

United States Dollar



e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

743850.73000000

0.067626202565

Long [1 Short L1 N/A

Debt

Municipal

PUERTO RICO

[ Yes No

N/A

O X2030wNA

2029-07-01

None

0.00000000

[ Yes No

] Yes No

[ Yes No

[ Yes LI No



ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

[ Yes LI No

Title of issue Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 211

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN
Item C.2. Amount of each investment.

Balance. (2)

Rialto Redevelopment Agency

N/A

RIALTO CA REDEV AGY SUCCESSOR AGY TAX ALLOCATION

76246PCT3

US76246PCT30



a. Balance

b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

500000.00000000

Principal amount

United States Dollar

628536.00000000

0.057142516827

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2032-09-01

Fixed

5.00000000

[ Yes No

[ Yes No



e. Is any portion of the interest paid in kind?
(15), YP P 1 Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? [ Yes L1 No

iii. Description of the reference instrument. (16)

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 212

Item C.1. Identification of investment.

a. Name of issuer (if any). Chicago Mercantile Exchange

b. LEI (if any) of issuer. (1) SNZ20JLFK8MNNCLQOF39

c. Title of the issue or description of the Long: SS1ZIA8 IRS USD R F 1.41850 IS1ZIA8 CCPVANILLA / Short: SS1ZIA8 IRS
investment. USD P V 03MLIBOR IS1Z1B9 CCPVANILLA

d. CUSIP (if any). 000000000



At least one of the following other identifiers:
- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

SS1ZIAS8

Internal Identifier

7882000.00000000
Other units

Notional Amount
United States Dollar

223792.39000000

0.020345788326

[ Long [ Short XI N/A

Derivative-interest rate

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

Item C.10. Repurchase and reverse repurchase agreements.



N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21) Swap
b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 Chicago Mercantile Exchange SNZ20JLFK8MNNCLQOF39

3. The reference instrument is neither a derivative or an index (28)
Name of issuer. N/A

Title of issue. N/A

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker

are not available). NA
If other identifier provided, indicate the type
. . N/A
of identifier used.
Custom swap Flag Yes ] No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.

Receipts: fixed, floating or other. Fixed [ Floating [] Other
Receipts: Fixed rate. 1.41900000

Receipts: Base currency. United States Dollar

Receipts: Amount. 7143.17000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.

Payments: fixed, floating or other. [ Fixed X Floating [] Other
Payments: fixed or floating Floating

Payments: Floating rate Index. ICE Libor USD 3 Months
Payments: Floating rate Spread. 0.00000000

Payment: Floating Rate Reset Dates. Month

Payment: Floating Rate Reset Dates Unit. 3

Payment: Floating Rate Tenor. Month

Payment: Floating Rate Tenor Unit. 3



Payments: Base currency

Payments: Amount

ii. Termination or maturity date.
iii. Upfront payments or receipts
Upfront payments.

ISO Currency Code.

Upfront receipts.

ISO Currency Code.

iv. Notional amount.

ISO Currency Code.

v. Unrealized appreciation or depreciation.
(24)

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

United States Dollar

-693.07000000

2025-02-06

0.00000000

United States Dollar
0.00000000

United States Dollar
7882000.00000000

USD

223792.39000000

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 213

Item C.1. Identification of investment.
a. Name of issuer (if any). California Statewide Communities Development Authority
b. LEI (if any) of issuer. (1) 549300KTNI2GCINX2U48

c. Title of the issue or description of the
investment.

CALIFORNIA ST STWD CMNTYS DEVAUTH STUDENT HSG REVENUE
d. CUSIP (if any). 13078RHC7

At least one of the following other identifiers:

- ISIN US13078RHC79

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1500000.00000000

b. Units Principal amount



c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

United States Dollar

1818782.25000000

0.165352176049

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030wNA

2036-05-15

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No



i. Mandatory convertible? 1 ves L1 No

ii. Contingent convertible? ] ves L1 No

iii. Description of the reference instrument. (16)

Reference . ] )
Instrument Record | 2me Of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 214

Item C.1. Identification of investment.
a. Name of issuer (if any). City of Riverside CA Sewer Revenue
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

RIVERSIDE CA SWR REVENUE
d. CUSIP (if any). 769047HU8
At least one of the following other identifiers:

- ISIN US769047HURS



Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.

c. Currently in default?

10090000.00000000

Principal amount

United States Dollar

11803140.74000000

1.073066886140

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030NA

2033-08-01

Fixed

5.00000000

[ Yes No



d. Are there any interest payments in arrears?

(M) I:l Yes No
e. Is any portion of the interest paid in kind?
(1 5) D Yes No
f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves [ No
iii. Description of the reference instrument. (16)
Reference Name of issuer Title of issue Currency in which denominated
Instrument Record
iv. Conversion ratio per US$1000 notional. (17)
Bond Currency Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 215

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. (1)

Antelope Valley-East Kern Water Agency

N/A



c. Title of the issue or description of the
investment.

ANTELOPE VLY-E KERN CA WTR AGY COPS
d. CUSIP (if any). 03672TCN5

At least one of the following other identifiers:

- ISIN US03672TCN54
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1125000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1125000.00000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.102277882938

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Debt
b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1 2 O3 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-06-01



b. Coupon.

i. Coupon category. (13) Floating

1i. Annualized rate. 0.01000000

c. Currently in default? [ ves X No
d. Are there any interest payments in arrears?

(14) v = I:l Yes No
e. Is any portion of the interest paid in kind?

(15) I ¥ [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes L] No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun{l‘g Y 0 Yes X No

Schedule of Portfolio Investments Record: 216



Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

Oxnard Financing Authority

N/A
OXNARD CA FING AUTH WSTWTR REVENUE

691878BUS

US691878BUS7

5250000.00000000

Principal amount

United States Dollar

5880320.78000000

0.534601564778

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A



a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? L] Yes XI No

d. Are there any interest payments in arrears?

(14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) o P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? [ Yes [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 217

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

] Yes No

[ Yes No

California School Finance Authority

N/A
CALIFORNIA SCH FIN AUTH SCH FAC REVENUE

13059TAQ2

US13059TAQ22

600000.00000000

Principal amount

United States Dollar

663643.50000000

0.060334268627

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA



a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? 1 ves X No

d. Are there any interest payments in arrears?
(1 4) v — D Yes No

e. Is any portion of the interest paid in kind?

(15) I:l Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes L] No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.



N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No

Schedule of Portfolio Investments Record: 218

Item C.1. Identification of investment.
a. Name of issuer (if any). California Statewide Communities Development Authority
b. LEI (if any) of issuer. (1) 549300K TNI2GCINX2U48

c. Title of the issue or description of the
investment.

CALIFORNIA STWD CMNTYS DEV AUTH REVENUE
d. CUSIP (if any). 13080SGS7

At least one of the following other identifiers:

- ISIN US13080SGS77
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 720000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 842081.26000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.076556700919

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6), Debt

b. Issuer type. (7). Municipal



Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030wNA

a. Maturity date. 2026-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) I:I Yes No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d . d
Instrument Record ame o1 1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

] Yes No

Schedule of Portfolio Investments Record: 219

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

California Educational Facilities Authority

N/A

CALIFORNIA ST EDUCTNL FACS AUTH REVENUE

130178JD9

US130178JD98

16535000.00000000

Principal amount

United States Dollar

24008127.18000000

2.182667041136



a. Payoff profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0wNA

2039-03-15

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 220

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

California Statewide Communities Development Authority

549300KTNI2GCINX2U48
CALIFORNIA STWD CMNTYS DEV AUTH REVENUE

13080SMH4

US13080SMH49

5000000.00000000

Principal amount

United States Dollar

5676484.50000000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

0.516070059725

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030NA

2036-12-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ ves L1 No

[ Yes LI No



iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 221

Item C.1. Identification of investment.

a. Name of issuer (if any). LCH Limited

b. LEI (if any) of issuer. (1) F226TOH6YD6XJB17KS62

c. Title of the issue or description of the Long: BS20V36 IRS USD R V 12MUSCPI 1S20V47 CCPINFLATIONZERO / Short:
investment. BS20V36 IRS USD P F .73500 IS20V36 CCPINFLATIONZERO

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- Other unique identifier (if ticker and ISIN

are not available). Indicate the type of BS20V36
identifier used

Description of other unique identifier. Internal Identifier

Item C.2. Amount of each investment.



Balance. (2)

a. Balance 16260000.00000000
b. Units Other units

¢. Description of other units. Notional Amount

d. Currency. (3), United States Dollar
e. Value. (4) 2783818.18000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.253087137719

Item C.3. Payoff profile.

a. Payoff profile. (5) [ Long [ Short XI N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-interest rate

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21) Swap

b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).



Counterparty Info Record Name of counterparty

LEI (if any) of counterparty

#1 LCH Limited

F226TOH6YD6XJB17KS62

3. The reference instrument is neither a derivative or an index (28)

Name of issuer.
Title of issue.
At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available).

If other identifier provided, indicate the type
of identifier used.

Custom swap Flag

N/A

N/A

N/A

N/A

Yes L] No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.
Receipts: fixed, floating or other.

Receipts: Floating rate Index.

Receipts: Floating rate Spread.

Receipt: Floating Rate Reset Dates.
Receipt: Floating Rate Reset Dates Unit.
Receipts: Floating Rate Tenor.

Receipts: Floating Rate Tenor Unit.
Receipts: Base currency.

Receipts: Amount.

[ Fixed XI Floating [1 Other
US CPI Urban Consumers NSA
0.00000000

Day

2861

Day

2861

United States Dollar

0.00000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.

Payments: fixed, floating or other.

Payments: Fixed rate.

Payments: Base currency

Payments: Amount

ii. Termination or maturity date.
iii. Upfront payments or receipts

Upfront payments.

Fixed [ Floating [1 Other
0.73500000
United States Dollar

0.00000000

2028-01-15

0.00000000



ISO Currency Code.
Upfront receipts.

ISO Currency Code.
iv. Notional amount.
ISO Currency Code.

v. Unrealized appreciation or depreciation.
(24),

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

United States Dollar
0.00000000

United States Dollar
16260000.00000000

USD

2783818.18000000

[ Yes No

[ Yes No

] Yes No

Schedule of Portfolio Investments Record: 222

Item C.1. Identification of investment.

a. Name of issuer (if any). California Infrastructure & Economic Development Bank

b. LEI (if any) of issuer. (1) 549300C10GI9RDIMBET06

c. Title of the issue or desription of the CALIFORNIA ST INFRASTRUCTURE & ECON DEV BANK REVENUE

investment.

d. CUSIP (if any). 13034AQ86

At least one of the following other identifiers:

- ISIN US13034AQ869
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1250000.00000000
b. Units Principal amount

¢. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

United States Dollar

1483420.25000000

0.134863184602



Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2056-01-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No

Schedule of Portfolio Investments Record: 223

Item C.1. Identification of investment.
a. Name of issuer (if any). Alameda Corridor Transportation Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

ALAMEDA CA CORRIDOR TRANSPRTN AUTH
d. CUSIP (if any). 010869HB4

At least one of the following other identifiers:

- ISIN US010869HB4 1

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1500000.00000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar



e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

1772950.50000000

0.161185443283

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030wNA

2037-10-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No



ii. Contingent convertible? [ ves I No
iii. Description of the reference instrument. (16)
Reference . . . . . .
Name of issuer Title of issue Currency in which denominated

Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond C
one Lurrency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 224

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN
Item C.2. Amount of each investment.

Balance. (2)

Tejon Ranch Public Facilities Finance Authority

N/A

TEJON RANCH CA PUBLIC FACS FIN AUTH SPL TAX REVENUE

879083DA8

US879083DASS



a. Balance

b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

1000000.00000000

Principal amount

United States Dollar

1042594.30000000

0.094786078015

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2028-09-01

Fixed

5.25000000

[ Yes No

[ Yes No



e. Is any portion of the interest paid in kind?
(15) YP P 1 Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? [ Yes L1 No

iii. Description of the reference instrument. (16)

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 225

Item C.1. Identification of investment.
a. Name of issuer (if any). California Public Finance Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the

. CALIFORNIA PUBLIC FIN AUTH REVENUE
Ivestment.

d. CUSIP (if any). 13057EALS



At least one of the following other identifiers:

- ISIN US13057EALS3
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2665000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 3123278.73000000
f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.283948743404

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7) Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2047-10-15

b. Coupon.

i. Coupon category. (13) Fixed



11. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) v = D Yes No

e. Is any portion of the interest paid in kind?
(15) o P 1 Yes Xl No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes [ No

ii. Contingent convertible? ] ves L1 No

iii. Description of the reference instrument. (16)

Reference . i )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y O Yes X No

Schedule of Portfolio Investments Record: 226

Item C.1. Identification of investment.



a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

City of Los Angeles CA Wastewater System Revenue

N/A
LOS ANGELES CA WSTWTR SYS REVENUE

53945CBKS5

US53945CBK53

5000000.00000000

Principal amount

United States Dollar

5414313.00000000

0.492235085514

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA



For debt securities, also provide:

a. Maturity date. 2031-06-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) 4 = [ Yes No

e. Is any portion of the interest paid in kind?
(15) v P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 Yes L1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No
received for loaned securities?



c. Is any portion of this investment on loan by
the Fund?
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

[ Yes No

Chicago Mercantile Exchange

SNZ20OJLFK8MNNCLQOF39

Long: BS2A4J3 IRS USD R V 03MLIBOR IS2A4K4 CCPVANILLA / Short: BS2A4J3
IRS USD P F 1.09150 IS2A4J3 CCPVANILLA

000000000

BS2A4J3

Internal Identifier

20000000.00000000
Other units

Notional Amount
United States Dollar

-80411.83000000

-0.00731053487

[ Long [ Short XI N/A

Derivative-interest rate

UNITED STATES OF AMERICA



a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 ON/A
Item C.9. Debt securities.
N/A

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21), Swap
b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 Chicago Mercantile Exchange SNZ20JLFK8MNNCLQOF39

3. The reference instrument is neither a derivative or an index (28)
Name of issuer. N/A

Title of issue. N/A

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker

are not available). N/A
If other identifier provided, indicate the type
. . N/A
of identifier used.
Custom swap Flag Yes ] No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.

Receipts: fixed, floating or other. [ Fixed Xl Floating [1 Other
Receipts: Floating rate Index. ICE Libor USD 3 Months
Receipts: Floating rate Spread. 0.00000000

Receipt: Floating Rate Reset Dates. Month



Receipt: Floating Rate Reset Dates Unit.
Receipts: Floating Rate Tenor.

Receipts: Floating Rate Tenor Unit.
Receipts: Base currency.

Receipts: Amount.

Month

3

United States Dollar

3363.46000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.

Payments: fixed, floating or other.

Payments: Fixed rate.
Payments: Base currency

Payments: Amount

ii. Termination or maturity date.
iii. Upfront payments or receipts
Upfront payments.

ISO Currency Code.

Upfront receipts.

ISO Currency Code.

iv. Notional amount.

ISO Currency Code.

v. Unrealized appreciation or depreciation.
(24)

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?
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Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. (1)

Fixed [ Floating [] Other
1.09200000
United States Dollar

-27893.89000000

2028-01-15

0.00000000
United States Dollar
0.00000000
United States Dollar
20000000.00000000

USD

-80411.83000000

[ Yes No

[ Yes No

[ Yes No

Rialto Redevelopment Agency

N/A



c. Title of the issue or description of the
investment.

RIALTO CAREDEV AGY SUCCESSOR AGY TAX ALLOCATION
d. CUSIP (if any). 76246PCUQ

At least one of the following other identifiers:

- ISIN US76246PCU03
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 500000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 626013.05000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.056913146173

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-09-01



b. Coupon.

i. Coupon category. (13) Fixed
ii. Annualized rate. 5.00000000
c. Currently in default? 1 ves X No

d. Are there any interest payments in arrears?
(1 4) v — D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ ves 1 No

ii. Contingent convertible? [ Yes LI No

iii. Description of the reference instrument. (16)

Reference
Name of issuer Title of issue
Instrument Record

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun{ig Y 0 Yes X No

Schedule of Portfolio Investments Record: 229



Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7),

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

San Francisco City & County Airport Comm-San Francisco International Airport

54930055TIDYHNDP4F84
SAN FRANCISCO CALIF CITY &CNTY ARPTS COMMN INTL ARPT REV

79766DDG1

US79766DDG16

1000000.00000000

Principal amount

United States Dollar

1031108.50000000

0.093741861741

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A



a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?

(14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) o P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? [ Yes [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No

received for loaned securities?

b. Does any portion of this investment



represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN
Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

[ Yes No

[ Yes No

California School Finance Authority

N/A
CALIFORNIA SCH FIN AUTH SCH FAC REVENUE

13059THAO

US13059THAO07

1075000.00000000

Principal amount

United States Dollar

1222068.39000000

0.111102726875

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No



Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2055-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.00000000

c. Currently in default? ] Yes X No

d. Are there any interest payments in arrears?
(1 4) v — D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? [ Yes L1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A



Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y [ Yes X No
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Item C.1. Identification of investment.
a. Name of issuer (if any). California Educational Facilities Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

CALIFORNIA ST EDUCTNL FACS AUTH REVENUE
d. CUSIP (if any). 1301786W1

At least one of the following other identifiers:

- ISIN US1301786W19
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2000000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 2355225.40000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.214122193559

ITtem C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.



a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

2031-11-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).



Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y O Yes X No
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Item C.1. Identification of investment.
a. Name of issuer (if any). San Diego County Regional Airport Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

SAN DIEGO CNTY CA REGL ARPT AUTH
d. CUSIP (if any). 79739GKF2

At least one of the following other identifiers:

- ISIN US79739GKF27
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 250000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 318996.88000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.029001178266

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A



Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030wNA

2038-07-01

Fixed

5.00000000

[ Yes No

] Yes No

[ Yes No

[ Yes L1 No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)



Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

California Pollution Control Financing Authority

N/A

CALIFORNIA ST POLL CONTROL FIN AUTH SOL WST DISP REVENUE

130536RG2

US130536RG27

2200000.00000000

Principal amount

United States Dollar

2420468.60000000



g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

0.220053692556

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O1X2030NA

2040-12-01

Fixed

7.50000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes L1 No



Reference N i
ame of issuer
Instrument Record

Title of issue

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance. (2)

LCH Limited

F226TOH6YD6XJIB17KS62

Long: BS249D4 IRS USD R V 12MUSCPI IS249E5 CCPINFLATIONZERO / Short:

BS249D4 IRS USD P F 1.73100 1S249D4 CCPINFLATIONZERO

000000000

BS249D4

Internal Identifier

Currency in which denominated



a. Balance 655000.00000000

b. Units Other units

¢. Description of other units. Notional Amount

d. Currency. (3) United States Dollar
e. Value. (4) 68073.63000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.006188823786

Item C.3. Payoff profile.

a. Payoff profile. (5) [ Long [ Short XI N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-interest rate

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 ON/A

Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21) Swap
b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty




#1 LCH Limited F226TOH6YD6XJB17KS62

3. The reference instrument is neither a derivative or an index (28)
Name of issuer. N/A

Title of issue. N/A

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker

are not available). NA
If other identifier provided, indicate the type
. . N/A
of identifier used.
Custom swap Flag Yes ] No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.

Receipts: fixed, floating or other. L] Fixed Xl Floating [1 Other
Receipts: Floating rate Index. US CPI Urban Consumers NSA
Receipts: Floating rate Spread. 0.00000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 3442

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 3442

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.00000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.

Payments: fixed, floating or other. Fixed [] Floating [ Other
Payments: Fixed rate. 1.73100000

Payments: Base currency United States Dollar

Payments: Amount 0.00000000

ii. Termination or maturity date. 2030-01-15

iii. Upfront payments or receipts
Upfront payments. 0.00000000
ISO Currency Code. United States Dollar

Upfront receipts. 0.00000000



ISO Currency Code.
iv. Notional amount.
ISO Currency Code.

v. Unrealized appreciation or depreciation.
(24)

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

United States Dollar
655000.00000000

USD

68073.63000000

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 235

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

California School Finance Authority

N/A
CALIFORNIA SCH FIN AUTH SCH FAC REVENUE

13059TEWS

US13059TEW53

2485000.00000000

Principal amount

United States Dollar

2899591.93000000

0.263612554653

Long [ Short [ N/A



Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030wNA

2047-07-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)



Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 236

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

LCH Limited

F226TOH6YD6XJB17KS62

Long: SS28QP7 IRS USD R F 2.39100 IS28QP7 CCPINFLATIONZERO / Short:

SS28QP7 IRS USD P V 12MUSCPI 1S28QQ8 CCPINFLATIONZERO

000000000

SS28QP7

Internal Identifier

4090000.00000000
Other units
Notional Amount

United States Dollar



e. Value. (4) -146063.43000000
f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. -0.01327916301

Item C.3. Payoff profile.

a. Payoff profile. (3) L] Long [ Short X N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-interest rate

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA

Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21), Swap
b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 LCH Limited F226TOH6YD6XJB17KS62

3. The reference instrument is neither a derivative or an index (28)

Name of issuer. N/A



Title of issue. N/A
At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker

are not available). NA
If other identifier provided, indicate the type
. . N/A
of identifier used.
Custom swap Flag Yes [ No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.

Receipts: fixed, floating or other. Fixed [] Floating [ Other

Receipts: Fixed rate.
Receipts: Base currency.

Receipts: Amount.

2.39100000

United States Dollar

0.00000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.

Payments: fixed, floating or other.

Payments: fixed or floating

Payments: Floating rate Index.

[ Fixed X Floating [] Other

Floating

US CPI Urban Consumers NSA

Payments: Floating rate Spread. 0.00000000
Payment: Floating Rate Reset Dates. Day
Payment: Floating Rate Reset Dates Unit. 9072
Payment: Floating Rate Tenor. Day
Payment: Floating Rate Tenor Unit. 9072

Payments: Base currency

United States Dollar

Payments: Amount 0.00000000

ii. Termination or maturity date. 2046-02-15

iii. Upfront payments or receipts

Upfront payments. 0.00000000

ISO Currency Code. United States Dollar
Upfront receipts. 0.00000000

ISO Currency Code. United States Dollar

1v. Notional amount.

4090000.00000000



ISO Currency Code. UsSD

v. Unrealized appreciation or depreciation.
(24)

-146063.43000000
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 237

Item C.1. Identification of investment.

a. Name of issuer (if any). City of Irvine CA

b. LEI (if any) of issuer. (1) 549300PJ9FL2XGFR8J79
fn\}zifn (gl gle issue or description of the IRVINE CA SPL TAX

d. CUSIP (if any). 46360TFV0

At least one of the following other identifiers:

- ISIN US46360TFV08

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2400000.00000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar

e. Value. (4) 2788902.72000000

f. Exchange rate.

f[gh el’;flcneitage value compared to net assets of 0.253549391930

Item C.3. Payoff profile.

a. Payoft profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Debt



b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

a. Maturity date. 2043-09-01
b. Coupon.
i. Coupon category. (13) Fixed
ii. Annualized rate. 5.00000000
c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?
(1 4) D Yes No
e. Is any portion of the interest paid in kind?
(1 5) D Yes No
f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)
Reference Name of issuer Title of issue Currency in which denominated

Instrument Record
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 238

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

CSCDA Community Improvement Authority

N/A

CSCDA CMNTY IMPT AUTH CA ESSENTIAL HSG REVENUE

126292AR2

US126292AR25

2000000.00000000

Principal amount

United States Dollar

2038948.80000000

0.185368325940



Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. [s any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030wNA

2056-12-01

Fixed

3.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(]ig Y [ Yes X No

Schedule of Portfolio Investments Record: 239

Item C.1. Identification of investment.
a. Name of issuer (if any). City of Palo Alto CA
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

PALO ALTO CA IMPT BOND ACT 1915
d. CUSIP (if any). 697373CX4

At least one of the following other identifiers:

- ISIN US697373CX43

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 585000.00000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar



e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.
c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

612137.57000000

0.055651675312

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030wNA

2028-09-02

Fixed

5.00000000

[ Yes No

] Yes No

[ Yes No

[ Yes LI No



ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

[ Yes LI No

Title of issue Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 240

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.

Balance. (2)

Stockton Redevelopment Agency Successor Agency

N/A

STOCKTON CA REDEV AGY SUCCESSOR AGY TAX ALLOCATION

861403AL7

US861403AL78



a. Balance

b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14)

1000000.00000000

Principal amount

United States Dollar

1187747.80000000

0.107982515954

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2034-09-01

Fixed

5.00000000

[ Yes No

[ Yes No



e. Is any portion of the interest paid in kind?
(15), YP P 1 Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? [ Yes L1 No

iii. Description of the reference instrument. (16)

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Funzl‘.l; Y O Yes X No

Schedule of Portfolio Investments Record: 241

Item C.1. Identification of investment.
a. Name of issuer (if any). California Public Finance Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the

. CALIFORNIA PUBLIC FIN AUTH REVENUE
mvestment.

d. CUSIP (if any). 13057EDH4



At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

US13057EDH45

2000000.00000000

Principal amount

United States Dollar

2318679.60000000

0.210799680621

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030NA

2054-07-01

Fixed



11. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?

(14)

e. Is any portion of the interest paid in kind?

15)

6.25000000

[ Yes No

[ Yes No

[ Yes No

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

[ Yes LI No

1 ves L1 No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue

Instrument Record

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 242

Item C.1. Identification of investment.



a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

San Francisco City & County Redevelopment Agency Successor Agency

5493001TPOZL3UK8DX25

SAN FRANCISCO CITY & CNTY CAREDEV AGY SUCCESSOR AGY TAX

79770GEM4

US79770GEM42

1025000.00000000

Principal amount

United States Dollar

1228731.26000000

0.111708472864

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030NA



For debt securities, also provide:

a. Maturity date. 2032-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) 4 = [ Yes No

e. Is any portion of the interest paid in kind?
(15) v P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? ] Yes L1 No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No
received for loaned securities?



c. Is any portion of this investment on loan b
the Fun}(llg Y O Yes X No

Schedule of Portfolio Investments Record: 243

Item C.1. ldentification of investment.
a. Name of issuer (if any). Poway Unified School District
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

POWAY CA UNIF SCH DIST SPL TAX
d. CUSIP (if any). 738855VKS

At least one of the following other identifiers:

- ISIN US738855VKS85
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 970000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3) United States Dollar
e. Value. (4) 1016361.15000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.092401125975

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ ves X No

Item C.7. Liquidity classification information.



a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1 2 O3 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-09-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

¢. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) 4 = D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? 1 ves [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.



a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun{l‘g Y 0 Yes X No

Schedule of Portfolio Investments Record: 244

Item C.1. Identification of investment.
a. Name of issuer (if any). California School Finance Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

CALIFORNIA SCH FIN AUTH SCH FAC REVENUE
d. CUSIP (if any). 13059TDF3

At least one of the following other identifiers:

- ISIN US13059TDF30
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2500000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3) United States Dollar
e. Value. (4) 2846102.75000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.258749656794

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6), Debt

b. Issuer type. (7) Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA

b. Investment ISO country code. (9),



Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-07-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.25000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) v = D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 ves [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.



N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 245

Item C.1. Identification of investment.
a. Name of issuer (if any). Long Beach Bond Finance Authority
b. LEI (if any) of issuer. (1) 549300BKBZ5U70ZH3S21

c. Title of the issue or description of the
investment.

LONG BEACH CA BOND FIN AUTH REVENUE
d. CUSIP (if any). 54240TCU5

At least one of the following other identifiers:

- ISIN US54240TCUS1
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 3525232.20000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.320491810027

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Debt



b. Issuer type. (7).
Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030NA

a. Maturity date. 2028-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(1 4) D Yes No
e. Is any portion of the interest paid in kind?

(15) D Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d inated
Instrument Record ame o1 i1ssuer 1tle o1 1ssue urrency in whic enominate:
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 246

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

California Community Housing Agency

N/A

CALIFORNIA CMNTY HSG AGY ESSENTIAL HSG REVENUE

13013FALS

US13013FALS8S

5000000.00000000

Principal amount

United States Dollar

5598914.50000000

0.509017886054



Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. [s any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2056-02-01

Fixed

4.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 247

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

[ Yes No

[ Yes No

] Yes No

California School Finance Authority

N/A
CALIFORNIA SCH FIN AUTH SCH FAC REVENUE

13059TCD9

US13059TCD90

1000000.00000000

Principal amount

United States Dollar



e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

1114022.00000000

0.101279832627

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030wNA

2045-08-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No



ii. Contingent convertible? ] Yes LI No

iii. Description of the reference instrument. (16)

Reference . ] )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 248

Item C.1. Identification of investment.
a. Name of issuer (if any). County of Sacramento CA
b. LEI (if any) of issuer. (1) 5493000XI5MD45L13R20

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 786153NT9
At least one of the following other identifiers:
- ISIN US786153NT92

Item C.2. Amount of each investment.

Balance. (2)

SACRAMENTO CNTY CA SPL TAX



a. Balance

b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14)

990000.00000000

Principal amount

United States Dollar

1144608.10000000

0.104060527343

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2040-09-01

Fixed

5.00000000

[ Yes No

[ Yes No



e. Is any portion of the interest paid in kind?
(15) YP P 1 Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes [ No

ii. Contingent convertible? [ Yes L1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 249

Item C.1. Identification of investment.
a. Name of issuer (if any). California Municipal Finance Authority
b. LEI (if any) of issuer. (1) 5493000UQOV6R4ZWS346

c. Title of the issue or description of the

. CALIFORNIA ST MUNI FIN AUTH REVENUE
Ivestment.

d. CUSIP (if any). 13048TW58



At least one of the following other identifiers:

- ISIN US13048TW586
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 565000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 678863.94000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.061718014743

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7) Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2032-10-01

b. Coupon.

i. Coupon category. (13) Fixed



11. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?

(14)

e. Is any portion of the interest paid in kind?

15)

5.00000000

] Yes No

[ Yes No

] Yes No

f. For convertible securities, also provide:

1. Mandatory convertible?

ii. Contingent convertible?

[ Yes LI No
[ Yes L1 No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue

Instrument Record

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 250

Item C.1. Identification of investment.



a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

Wisconsin Health & Educational Facilities Authority

549300ISNGXSO0VHGVD41

WISCONSIN ST HLTH & EDUCTNL FACS AUTH REVENUE

97712D4D5

US97712D4D59

115000.00000000

Principal amount

United States Dollar

123572.51000000

0.011234430855

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA



For debt securities, also provide:

a. Maturity date. 2054-11-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) 4 = [ Yes No

e. Is any portion of the interest paid in kind?
(15) v P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 Yes L1 No

iii. Description of the reference instrument. (16)

Reference . i )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No
received for loaned securities?



c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 251

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

[ Yes No

Menifee Union School District

N/A
MENIFEE CA UNION SCH DIST SPL TAX

586810E58

US586810E581

1000000.00000000

Principal amount

United States Dollar

1148471.40000000

0.104411754139

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No



a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1 2 O3 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2043-09-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) v = I:‘ Yes No

e. Is any portion of the interest paid in kind?
(15) o P [ Yes XI No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes [ No

ii. Contingent convertible? 1 ves [ No

iii. Description of the reference instrument. (16)

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.



a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 252

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

[ Yes No

[ Yes No

[ Yes No

California Municipal Finance Authority

5493000UQOV6R4ZWS346
CALIFORNIA ST MUNI FIN AUTH REVENUE

13048TX32

US13048TX329

2000000.00000000

Principal amount

United States Dollar

2367577.60000000

0.215245177439

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA



Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2039-10-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) 4 = [ Yes No

e. Is any portion of the interest paid in kind?
(15) Y P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 ves [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.



N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? L] Yes XI No

Schedule of Portfolio Investments Record: 253

Item C.1. Identification of investment.

a. Name of issuer (if any). Territory of Guam
b. LEI (if any) of issuer. (1) N/A

fm};lifn (;fl ‘gle issue or description of the GUAM GOVT

d. CUSIP (if any). 40065BCQ4

At least one of the following other identifiers:

- ISIN US40065BCQ41
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 315000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 368186.40000000

f. Exchange rate.

tg};englcr;eitage value compared to net assets of 0.033473178238
Item C.3. Payoff profile.

a. Payoff profile. (5) Long [1 Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Debt



b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

Municipal

GUAM

[ Yes No

N/A

01 X2030NA

a. Maturity date. 2031-11-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) [ ves X No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d . d
Instrument Record ame o1 i1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 254

Item C.1. Identification of investment.
a. Name of issuer (if any). City of Atwater CA Wastewater Revenue
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

ATWATER CA WSTWTR REVENUE
d. CUSIP (if any). 050002AW4

At least one of the following other identifiers:

- ISIN US050002AW47
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1000000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1193257.90000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.108483459387



Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. [s any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030wNA

2040-05-01

Fixed

5.00000000

[ Yes No

] Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond C
one Lurrency Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No

Schedule of Portfolio Investments Record: 255

Item C.1. Identification of investment.

a. Name of issuer (if any). City of Roseville CA

b. LEI (if any) of issuer. (1) 5493000H100KESVPND17
lcm"/l;li; (;tr”l E’le issue or description of the ROSEVILLE CA SPL TAX
d. CUSIP (if any). 777870XV3

At least one of the following other identifiers:

- ISIN US777870XV30
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1320000.00000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar



e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?

14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

1579014.49000000

0.143554008147

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030wNA

2033-09-01

Fixed

5.00000000

[ Yes No

] Yes No

[ Yes No

[ Yes LI No



ii. Contingent convertible? L] Yes L] No

iii. Description of the reference instrument. (16)

Reference
Name of issuer Title of issue
Instrument Record

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 256

Item C.1. Identification of investment.

a. Name of issuer (if any). California School Finance Authority

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 13058TDQO
At least one of the following other identifiers:
- ISIN US13058TDQ04

Item C.2. Amount of each investment.

Balance. (2)

CALIFORNIA ST SCH FIN AUTH CHRT SCH REVENUE



a. Balance

b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

2325000.00000000

Principal amount

United States Dollar

2541059.69000000

0.231017071566

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2046-06-01

Fixed

5.00000000

[ Yes No

[ Yes No



e. Is any portion of the interest paid in kind?
(15), YP P 1 Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? [ Yes L1 No

iii. Description of the reference instrument. (16)

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 257

Item C.1. Identification of investment.
a. Name of issuer (if any). Los Angeles Community College District/CA
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the

. LOS ANGELES CA CMNTY CLG DIST
mvestment.

d. CUSIP (if any). 54438CYA4



At least one of the following other identifiers:

- ISIN US54438CYA43
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2500000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 2880652.00000000
f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.261890656036

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6), Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-08-01

b. Coupon.

i. Coupon category. (13) Fixed



11. Annualized rate. 4.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) 4 = [ Yes No

e. Is any portion of the interest paid in kind?
(15) vP P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes [ No

ii. Contingent convertible? ] ves L1 No

iii. Description of the reference instrument. (16)

Reference . i )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y O Yes X No

Schedule of Portfolio Investments Record: 258

Item C.1. Identification of investment.



a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

LCH Limited
F226TOH6YD6XIB17KS62

Long: BS23W54 IRS USD R V 12MUSCPI IS23W65 CCPINFLATIONZERO / Short:
BS23W54 IRS USD P F 1.58700 IS23W54 CCPINFLATIONZERO

000000000

BS23W54

Internal Identifier

6300000.00000000
Other units
Notional Amount
United States Dollar

751511.69000000

0.068322688583

[ Long [ Short XI N/A

Derivative-interest rate

UNITED STATES OF AMERICA

] Yes No

N/A



a. Level within the fair value hierarchy (12) 1 2 O3 ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21) Swap

b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 LCH Limited F226TOH6YD6XJB17KS62

3. The reference instrument is neither a derivative or an index (28)
Name of issuer. N/A

Title of issue. N/A

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker

are not available). NA
If other identifier provided, indicate the type
. . N/A
of identifier used.
Custom swap Flag Yes [ No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.

Receipts: fixed, floating or other. [ Fixed X Floating [] Other
Receipts: Floating rate Index. US CPI Urban Consumers NSA
Receipts: Floating rate Spread. 0.00000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 3463

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 3463

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.00000000

2. Description and terms of payments to be paid to another party.



Payments: Reference Asset, Instrument or Index.

Payments: fixed, floating or other.

Payments: Fixed rate.
Payments: Base currency

Payments: Amount

ii. Termination or maturity date.
iii. Upfront payments or receipts
Upfront payments.

ISO Currency Code.

Upfront receipts.

ISO Currency Code.

iv. Notional amount.

ISO Currency Code.

v. Unrealized appreciation or depreciation.
(24)

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 259

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).
At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.

Fixed [ Floating [] Other
1.58700000
United States Dollar

0.00000000

2030-01-15

0.00000000

United States Dollar
0.00000000

United States Dollar
6300000.00000000

USD

751511.69000000

[ Yes No

[ Yes No

[ Yes No

M-S-R Energy Authority

549300UEMSS1JTK5YB98
M-S-R CA ENERGY AUTH GAS REVENUE

55374SAF7

US55374SAF74



Balance. (2)

a. Balance

b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14)

10000000.00000000

Principal amount

United States Dollar

16418501.00000000

1.492666242930

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0wNA

2039-11-01

Fixed

6.50000000

] Yes No

[ Yes No



e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes L1 No

ii. Contingent convertible? 1 Yes 1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun{lg Y [ Yes X No

Schedule of Portfolio Investments Record: 260

Item C.1. Identification of investment.

a. Name of issuer (if any). California School Finance Authority

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

CALIFORNIA ST SCH FIN AUTH CHRT SCH REVENUE



d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

13058TGE4

US13058TGE47

1565000.00000000

Principal amount

United States Dollar

1774977.46000000

0.161369721663

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030wNA

2047-06-01



i. Coupon category. (13) Fixed

1i. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) V = [ Yes No

e. Is any portion of the interest paid in kind?
(15) vP P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? ] ves [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};l‘g) Y [ Yes X No

Schedule of Portfolio Investments Record: 261

Item C.1. Identification of investment.



a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

City of Irvine CA

549300PJ9FL2XGFR8J79
IRVINE CA SPL TAX

46360TFW8

US46360TFW80

4250000.00000000

Principal amount

United States Dollar

4916504.13000000

0.446977452331

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA



Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2048-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? 1 ves X No

d. Are there any interest payments in arrears?

(14) [ Yes No

e. Is any portion of the interest paid in kind?

(u) I:l Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes [ No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?



c. Is any portion of this investment on loan by
the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 262

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

San Francisco City & County Redevelopment Agency Successor Agency

5493001 TPOZL3UKS8DX25
SAN FRANCISCO CITY & CNTY CA REDEV AGY SUCCESSOR AGY TAX

79770GEP7

US79770GEP72

1105000.00000000

Principal amount

United States Dollar

1319820.40000000

0.119989721218

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No



a. Liquidity classification information. (10)
Category. N/A
Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1 2 O3 ON/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-08-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

¢. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) 4 = I:‘ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? ] Yes L1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.



a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cllg Y L Yes X No

Schedule of Portfolio Investments Record: 263

Item C.1. Identification of investment.
a. Name of issuer (if any). Mission Economic Development Corp
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

MISSION TX ECON DEV CORP REVENUE
d. CUSIP (if any). 605156AC2

At least one of the following other identifiers:

- ISIN US605156AC20
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1805000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3) United States Dollar
e. Value. (4) 1900696.23000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.172799276900

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6), Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA

b. Investment ISO country code. (9),



Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-10-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 4.62500000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) 4 = [ Yes No

e. Is any portion of the interest paid in kind?
(15) Y P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 ves [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.



N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? L] Yes XI No

Schedule of Portfolio Investments Record: 264

Item C.1. Identification of investment.

a. Name of issuer (if any). Freddie Mac Multifamily
b. LEI (if any) of issuer. (1) S6XOOCTOIEGSABCC6LS7

c. Title of the issue or description of the
investment.

Freddie Mac Multifamily ML Certificates
d. CUSIP (if any). 35833JAK3

At least one of the following other identifiers:

- ISIN US35833JAK34
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3719123.64000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 3882686.61000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.352989303629
Item C.3. Payoff profile.
a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security



b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

U.S. government sponsored entity

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

a. Maturity date. 2038-01-25

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.03200000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) [ ves X No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d . d
Instrument Record ame o1 i1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y O Yes X No

Schedule of Portfolio Investments Record: 265

Item C.1. Identification of investment.

a. Name of issuer (if any). California Statewide Communities Development Authority
b. LEI (if any) of issuer. (1) 549300KTNI2GCINX2U48

c. Title of the issue or description of the
investment.

CALIFORNIA STWD CMNTYS DEV AUTH REVENUE
d. CUSIP (if any). 13080SYR9

At least one of the following other identifiers:

- ISIN US13080SYR92
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1000000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1292946.70000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.117546534424



Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2035-04-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 266

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN
Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

California Statewide Communities Development Authority

549300KTNI2GCINX2U48
CALIFORNIA STWD CMNTYS DEV AUTH REVENUE

13080SWP5

US13080SWP54

2150000.00000000

Principal amount

United States Dollar



e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

2566443.39000000

0.233324796986

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030wNA

2051-06-01

Fixed

5.00000000

[ Yes No

] Yes No

[ Yes No

[ Yes LI No



ii. Contingent convertible? ] Yes LI No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No

Schedule of Portfolio Investments Record: 267

Item C.1. Identification of investment.

a. Name of issuer (if any). LCH Limited

b. LEI (if any) of issuer. (1) F226TOH6YD6XIB17KS62

c. Title of the issue or description of the Long: BS23XF1 IRS USD R V 12MUSCPI [S23XG2 CCPINFLATIONZERO / Short:
investment. BS23XF1 IRS USD P F 1.57200 IS23XF1 CCPINFLATIONZERO

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of BS23XF1
identifier used

Description of other unique identifier. Internal Identifier



Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

6300000.00000000
Other units
Notional Amount
United States Dollar

761519.87000000

0.069232568994

[ Long [ Short XI N/A

Derivative-interest rate

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
a. Type of derivative instrument (21),

b. Counterparty.

Swap



1. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty

LEI (if any) of counterparty

#1 LCH Limited

F226TOH6YD6XJB17KS62

3. The reference instrument is neither a derivative or an index (28)

Name of issuer.
Title of issue.
At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available).

If other identifier provided, indicate the type
of identifier used.

Custom swap Flag

N/A

N/A

N/A

N/A

Yes L] No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.
Receipts: fixed, floating or other.

Receipts: Floating rate Index.

Receipts: Floating rate Spread.

Receipt: Floating Rate Reset Dates.
Receipt: Floating Rate Reset Dates Unit.
Receipts: Floating Rate Tenor.

Receipts: Floating Rate Tenor Unit.
Receipts: Base currency.

Receipts: Amount.

[ Fixed X Floating [1 Other
US CPI Urban Consumers NSA
0.00000000

Day

3462

Day

3462

United States Dollar

0.00000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.
Payments: fixed, floating or other.

Payments: Fixed rate.
Payments: Base currency

Payments: Amount

ii. Termination or maturity date.

iii. Upfront payments or receipts

Fixed [ Floating [1 Other
1.57200000
United States Dollar

0.00000000

2030-01-15



Upfront payments.
ISO Currency Code.
Upfront receipts.
ISO Currency Code.
iv. Notional amount.
ISO Currency Code.

v. Unrealized appreciation or depreciation.
(24)

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

0.00000000

United States Dollar
0.00000000

United States Dollar
6300000.00000000

USD

761519.87000000

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 268

Item C.1. Identification of investment.

a. Name of issuer (if any). California Enterprise Development Authority

b. LEI (if any) of issuer. (1) 549300544P6FSHU1HB46

¢ Titlciof the issucior deseription‘of the CALIFORNIA ST ENTERPRISE DEV AUTH CHRT SCH REVENUE

investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

13069AAJ7

US13069AAJ79

625000.00000000

Principal amount

United States Dollar

703906.00000000



g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

0.063994680415

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0wNA

2051-06-01

Fixed

4.00000000

] Yes No

[ Yes No

[ Yes No

[ Yes LI No

[ Yes L1 No



Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 269

Item C.1. Identification of investment.
a. Name of issuer (if any). California State University
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 13077DQM7

At least one of the following other identifiers:

- ISIN US13077DQM73
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 6000000.00000000

b. Units Principal amount

CALIFORNIA ST UNIV REVENUE



c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

United States Dollar

5961171.00000000

0.541951955299

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030wNA

2033-11-01

Fixed

2.14400000

[ Yes No

[ Yes No

[ Yes No



i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

[ Yes L1 No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 270

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

[ Yes No

[ Yes No

[ Yes No

Tobacco Securitization Authority of Northern California

N/A

TOBACCO SECURITIZATION AUTH NTHRN CA TOBACCO SETTLEMENT REVE

888794BY9

US888794BY98



Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.

c. Currently in default?

100000.00000000

Principal amount

United States Dollar

102370.73000000

0.009306899145

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

2030-06-01

Fixed

0.45000000

[ Yes No



d. Are there any interest payments in arrears?

(14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) o P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes L1 No

ii. Contingent convertible? ] Yes L] No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No

Schedule of Portfolio Investments Record: 271

Item C.1. Identification of investment.

a. Name of issuer (if any). County of Riverside CA

b. LEI (if any) of issuer. (1) 254900CB5SHEOBAVTY 629



c. Title of the issue or description of the

investment. RIVERSIDE CNTY CA
d. CUSIP (if any). 769110CV7

At least one of the following other identifiers:

- ISIN US769110CV73
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 17865000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 18151690.37000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.650236855814

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.
a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2022-06-30



b. Coupon.

i. Coupon category. (13) Fixed

1i. Annualized rate. 2.00000000

c. Currently in default? 1 ves X No
d. Are there any interest payments in arrears?

(14) 4 oy ] Yes No
e. Is any portion of the interest paid in kind?

(15) I ¥ [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes L] No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun{l‘g Y 0 Yes X No

Schedule of Portfolio Investments Record: 272



Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

Los Angeles Unified School District/CA

N/A
LOS ANGELES CA UNIF SCH DIST COPS

544648VD7

US544648VD70

4855000.00000000

Principal amount

United States Dollar

5098275.31000000

0.463502938082

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A



a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes Xl No

d. Are there any interest payments in arrears?

( M) I:l Yes No

e. Is any portion of the interest paid in kind?
(15) P 2 [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? ] Yes LI No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 273

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

] Yes No

[ Yes No

Abag Finance Authority for Nonprofit Corps

549300EWVCCTI602K U84
ABAG CA FIN AUTH FOR NONPROFIT CORPS

00037CPP9

US00037CPPY4

1100000.00000000

Principal amount

United States Dollar

1100000.00000000

0.100005041095

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA



a. Is the investment a Restricted Security? [ ves X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-08-01

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 0.01000000

c. Currently in default? 1 ves X No

d. Are there any interest payments in arrears?

(14) [ Yes No

e. Is any portion of the interest paid in kind?

(1 5) I:l Yes No
f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? [ Yes LI No

iii. Description of the reference instrument. (16)

Reference . ] )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.



N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 274

Item C.1. Identification of investment.
a. Name of issuer (if any). Territory of Guam
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

GUAM GOVT LTD OBLG REVENUE
d. CUSIP (if any). 40065HDQO

At least one of the following other identifiers:

- ISIN US40065HDQ02
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 455000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 535176.82000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.048654890797

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7) Municipal



Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

GUAM

[ Yes No

N/A

01 X2030wNA

a. Maturity date. 2032-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) I:I Yes No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d . d
Instrument Record ame o1 1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};l‘g) Y O Yes X No
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Item C.1. Identification of investment.
a. Name of issuer (if any). California Infrastructure & Economic Development Bank
b. LEI (if any) of issuer. (1) 549300C10GI9RDIMBET06

c. Title of the issue or description of the
investment.

CALIFORNIA ST INFRASTRUCTURE & ECON DEV BANK REVENUE
d. CUSIP (if any). 13034AR36

At least one of the following other identifiers:

- ISIN US13034AR362
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 18390000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 18390513.08000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.671949105749

Item C.3. Payoff profile.



a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Name of issuer
Instrument Record

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

2050-01-01

Floating

0.20000000

[ Yes No

[ Yes No

[ Yes No

[ Yes L1 No

[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

[ Yes No

] Yes No

[ Yes No
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance. (2)

a. Balance

b. Units

¢. Description of other units.

Chicago Mercantile Exchange
SNZ20JLFK8MNNCLQOF39

Long: SS294T0 IRS USD R F 2.06050 IS294T0 CCPVANILLA / Short: SS294T0 IRS
USD P V 03MLIBOR 15294U1 CCPVANILLA

000000000

SS294T0

Internal Identifier

6000000.00000000
Other units

Notional Amount



d. Currency. (3), United States Dollar
e. Value. (4) 497369.03000000
f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.045217645713

Item C.3. Payoff profile.

a. Payoff profile. (5) [ Long [ Short Xl N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-interest rate

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ ves X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21) Swap

b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 Chicago Mercantile Exchange SNZ20JLFK8MNNCLQOF39

3. The reference instrument is neither a derivative or an index (28)



Name of issuer.
Title of issue.
At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available).

If other identifier provided, indicate the type
of identifier used.

Custom swap Flag

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.
Receipts: fixed, floating or other.

Receipts: Fixed rate.
Receipts: Base currency.

Receipts: Amount.

N/A

N/A

N/A

N/A

Yes L] No

Fixed [ Floating [] Other

2.06100000

United States Dollar

5151.25000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.
Payments: fixed, floating or other.

Payments: fixed or floating

Payments: Floating rate Index.

Payments: Floating rate Spread.
Payment: Floating Rate Reset Dates.
Payment: Floating Rate Reset Dates Unit.
Payment: Floating Rate Tenor.

Payment: Floating Rate Tenor Unit.
Payments: Base currency

Payments: Amount

ii. Termination or maturity date.
iii. Upfront payments or receipts
Upfront payments.

ISO Currency Code.

Upfront receipts.

ISO Currency Code.

[ Fixed X Floating L] Other

Floating

ICE Libor USD 3 Months

0.00000000

Month

3

Month

3

United States Dollar

-332.66000000

2046-02-15

0.00000000

United States Dollar

0.00000000

United States Dollar



1v. Notional amount. 6000000.00000000
ISO Currency Code. UsSD

v. Unrealized appreciation or depreciation.
(24)

497369.03000000
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘? Y [ Yes X No
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Item C.1. Identification of investment.
a. Name of issuer (if any). Oakland Unified School District/Alameda County
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

OAKLAND CA UNIF SCH DIST ALAMEDA CNTY
d. CUSIP (if any). 672325XS1

At least one of the following other identifiers:

- ISIN US672325XS13
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2200000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 2581931.66000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.234732892511
Item C.3. Payoff profile.
a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.



a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference £i
Name of issuer
Instrument Record

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

2033-08-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes L1 No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)



Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No
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Item C.1. Identification of investment.
a. Name of issuer (if any). City of Atwater CA Wastewater Revenue
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

ATWATER CA WSTWTR REVENUE
d. CUSIP (if any). 050002AX2

At least one of the following other identifiers:

- ISIN US050002AX20

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1000000.00000000

b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar

e. Value. (4) 1187227.40000000

f. Exchange rate.



g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

0.107935204478

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O1X2030NA

2043-05-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes L1 No



Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No
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Item C.1. Identification of investment.

a. Name of issuer (if any). Norman Y Mineta San Jose International Airport SJIC
b. LEI (if any) of issuer. (1) N/A

fm};lifn (;tr”l E’le issue or description of the SAN JOSE CA ARPT REVENUE

d. CUSIP (if any). 798136VRS

At least one of the following other identifiers:

- ISIN US798136VR59

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1800000.00000000

b. Units Principal amount



¢. Description of other units.
d. Currency. (3),
e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

United States Dollar

2157718.14000000

0.196166082965

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030wNA

2037-03-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No



i. Mandatory convertible? 1 ves L1 No

ii. Contingent convertible? ] Yes [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 280

Item C.1. Identification of investment.

a. Name of issuer (if any). Orange County Water District
b. LEI (if any) of issuer. (1) 549300KBQTX6CMJ3U708

c. Title of the issue or description of the
investment.

ORANGE CNTY CA WTR DIST REVENUE
d. CUSIP (if any). 68442CCR5
At least one of the following other identifiers:

- ISIN US68442CCR51



Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.

c. Currently in default?

1250000.00000000

Principal amount

United States Dollar

1514316.75000000

0.137672098922

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030NA

2034-08-15

Fixed

4.00000000

[ Yes No



d. Are there any interest payments in arrears?

14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) ' P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes [ No

ii. Contingent convertible? ] Yes LI No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No

Schedule of Portfolio Investments Record: 281

Item C.1. Identification of investment.

a. Name of issuer (if any). California Municipal Finance Authority

b. LEI (if any) of issuer. (1) 5493000UQOV6R4ZWS346



c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

CALIFORNIA ST MUNI FIN AUTH REVENUE

13048TW82

US13048TW826

600000.00000000

Principal amount

United States Dollar

715721.88000000

0.065068905474

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0wNA

2035-10-01



b. Coupon.

i. Coupon category. (13) Fixed
ii. Annualized rate. 5.00000000
c. Currently in default? 1 ves X No

d. Are there any interest payments in arrears?
(1 4) v = D Yes No

e. [s any portion of the interest paid in kind?

(15) I:l Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes LI No

ii. Contingent convertible? 1 Yes 1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 282



Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

Los Angeles Unified School District/CA

N/A

LOS ANGELES CA UNIF SCH DIST

544647BS8

US544647BS86

5000000.00000000

Principal amount

United States Dollar

6095804.00000000

0.554191935933

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A



a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.00000000

c. Currently in default? L] Yes XI No

d. Are there any interest payments in arrears?

14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? ] Yes L1 No

ii. Contingent convertible? [ Yes [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No

received for loaned securities?

b. Does any portion of this investment



represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 283

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

[ Yes No

[ Yes No

Alameda Corridor Transportation Authority

N/A
ALAMEDA CA CORRIDOR TRANSPRTN AUTH

010869GZ2

US010869GZ28

6100000.00000000

Principal amount

United States Dollar

7238217.91000000

0.658052981403

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No



Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? 1 ves X No

d. Are there any interest payments in arrears?
(1 4) v — D Yes No

e. Is any portion of the interest paid in kind?

(u) I:l Yes No
f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? [ Yes LI No

iii. Description of the reference instrument. (16)

Reference . i )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A



Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y [ Yes X No

Schedule of Portfolio Investments Record: 284

Item C.1. Identification of investment.
a. Name of issuer (if any). Upland Unified School District
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

UPLAND CA UNIF SCH DIST
d. CUSIP (if any). 91537PFA8

At least one of the following other identifiers:

- ISIN US91537PFA84
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1020000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 790809.57000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.071895403223

Item C.3. Payoff profile.

a. Payoft profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7) Municipal

Item C.5. Country of investment or issuer.



a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

1. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

2035-08-01

None

0.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No

[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).



Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? O Yes X No

Schedule of Portfolio Investments Record: 285

Item C.1. Identification of investment.

a. Name of issuer (if any). City of Roseville CA

b. LEI (if any) of issuer. (1) 5493000H100KESVPND17
lcm"]l“elzltil (;fl ‘gle issue or description of the ROSEVILLE CA SPL TAX
d. CUSIP (if any). 777870WE2

At least one of the following other identifiers:

- ISIN US777870WE24
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 715000.00000000

b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar

e. Value. (4) 825067.60000000

f. Exchange rate.

g. Percentage value compared to net assets of 0.075009926585

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A



Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030wNA

2036-09-01

Fixed

5.00000000

[ Yes No

] Yes No

[ Yes No

[ Yes L1 No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)



Bond C
ond Lurrency Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 286

Item C.1. Identification of investment.
a. Name of issuer (if any). Tobacco Securitization Authority of Southern California
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

TOBACCO SECURITIZATION AUTH STHRN CA TOBACCO SETTLEMENT REVE
d. CUSIP (if any). 888804CRO

At least one of the following other identifiers:

- ISIN US888804CR0O3
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 9000000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 11323539.00000000

f. Exchange rate.



g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

1.029464530032

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O1X2030NA

2048-06-01

Fixed

5.00000000

] Yes No

[ Yes No

[ Yes No

[ Yes LI No

[ Yes L1 No



Reference N i
ame of issuer
Instrument Record

Title of issue

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 287

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

Bristol Industrial Development Board

N/A

BRISTOL TN INDL DEV BRD ST SALES TAX REVENUE

11023PABO

US11023PAB04

1010000.00000000

Principal amount

Currency in which denominated



¢. Description of other units.
d. Currency. (3),
e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

United States Dollar

1003821.53000000

0.091261103054

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030wNA

2035-12-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No



i. Mandatory convertible? ] ves L1 No

ii. Contingent convertible? ] Yes LI No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 288

Item C.1. Identification of investment.

a. Name of issuer (if any). California Health Facilities Financing Authority
b. LEI (if any) of issuer. (1) 5493007RISBUDOGHZ546

c. Title of the issue or description of the
investment.

CALIFORNIA ST HLTH FACS FING AUTH REVENUE
d. CUSIP (if any). 13032UNE4
At least one of the following other identifiers:

- ISIN US13032UNE46



Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.

c. Currently in default?

2000000.00000000

Principal amount

United States Dollar

2396209.80000000

0.217848235928

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030wNA

2042-08-15

Fixed

5.00000000

[ Yes No



d. Are there any interest payments in arrears?

14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes [ No

ii. Contingent convertible? ] Yes L1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cllg Y [ Yes X No

Schedule of Portfolio Investments Record: 289

Item C.1. Identification of investment.

a. Name of issuer (if any). California Municipal Finance Authority

b. LEI (if any) of issuer. (1) 5493000UQOV6R4ZWS346



c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.
For debt securities, also provide:

a. Maturity date.

CALIFORNIA ST MUNI FIN AUTH REVENUE

13048VBW7

US13048VBW72

4000000.00000000

Principal amount

United States Dollar

4899984.40000000

0.445475582988

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0wNA

2037-12-31



b. Coupon.

i. Coupon category. (13) Fixed
ii. Annualized rate. 5.00000000
c. Currently in default? 1 ves X No

d. Are there any interest payments in arrears?

(14) [ Yes No

e. Is any portion of the interest paid in kind?

(u) I:l Yes No
f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? [ Yes LI No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 290



Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

Tejon Ranch Public Facilities Finance Authority

N/A

TEJON RANCH CA PUBLIC FACS FIN AUTH SPL TAX REVENUE

879083CZ4

US879083CZ46

1375000.00000000

Principal amount

United States Dollar

1437342.91000000

0.130674124347

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A



a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.25000000

c. Currently in default? [ Yes Xl No

d. Are there any interest payments in arrears?
(1 4) v ey I:l Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes L1 No

ii. Contingent convertible? ] Yes LI No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No

received for loaned securities?

b. Does any portion of this investment



represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 291

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

California Health Facilities Financing Authority

5493007RISBUDOGHZ546
CALIFORNIA ST HLTH FACS FING AUTH REVENUE

13033LY27

USI13033LY276

5000000.00000000

Principal amount

United States Dollar

5435684.50000000

0.494178047092

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No



Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

N/A

Oi1X2030NA

a. Maturity date. 2033-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? 1 ves X No
d. Are there any interest payments in arrears?

(1 4) D Yes No
e. Is any portion of the interest paid in kind?

(15) D Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? [ ves [ No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d inated
Instrument Record ame ol 1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bon(l;Currency Conversion ratio per 1000 units ISO Currency Code
ecord

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A



Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 292

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)
b. Issuer type. (7).

Item C.5. Country of investment or issuer.

[ Yes No

[ Yes No

[ Yes No

California Municipal Finance Authority

5493000UQOV6R4ZWS346
CALIFORNIA ST MUNI FIN AUTH REVENUE

13048TTS2

US13048TTS23

3000000.00000000

Principal amount

United States Dollar

3336921.00000000

0.303371747032

Long [ Short L1 N/A

Debt

Municipal



a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

2041-04-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).



Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 293

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

San Francisco City & County Redevelopment Agency Successor Agency

5493001 TPOZL3UKS8DX25

SAN FRANCISCO CITY & CNTY CA REDEV AGY SUCCESSOR AGY TAX

79770GEQ5

US79770GEQS55

595000.00000000

Principal amount

United States Dollar

709865.82000000

0.064536509546

Long [ Short L1 N/A



Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030wNA

2035-08-01

Fixed

5.00000000

[ Yes No

] Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)



Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 294

Item C.1. Identification of investment.

a. Name of issuer (if any). California Municipal Finance Authority
b. LEI (if any) of issuer. (1) 5493000UQOV6R4ZWS346

c. Title of the issue or description of the
investment.

CALIFORNIA ST MUNI FIN AUTH REVENUE
d. CUSIP (if any). 13048TVWO

At least one of the following other identifiers:

- ISIN US13048TVWO07
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1380000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1576874.66000000

f. Exchange rate.



g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7),

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

0.143359468340

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0wNA

2046-02-01

Fixed

5.00000000

] Yes No

[ Yes No

[ Yes No

[ Yes LI No

[ Yes L1 No



Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cllg Y [ Yes X No

Schedule of Portfolio Investments Record: 295

Item C.1. Identification of investment.

a. Name of issuer (if any). Transbay Joint Powers Authority

b. LEI (if any) of issuer. (1) 549300WCOUP8WUBGYU95

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 89356CAU0

At least one of the following other identifiers:

- ISIN US89356CAU09
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2200000.00000000

b. Units Principal amount

TRANSBAY JT POWERS AUTH CA



c. Description of other units.
d. Currency. (3),
e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

United States Dollar

2759073.46000000

0.250837504319

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030wNA

2049-10-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No



i. Mandatory convertible? 1 ves L1 No

ii. Contingent convertible? ] ves L1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 296

Item C.1. Identification of investment.
a. Name of issuer (if any). California Educational Facilities Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the

. CALIFORNIA ST EDUCTNL FACS AUTH REVENUE
mvestment.

d. CUSIP (if any). 130179PH1
At least one of the following other identifiers:

- ISIN US130179PH12



Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.

c. Currently in default?

1265000.00000000

Principal amount

United States Dollar

1551558.05000000

0.141057842319

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030NA

2037-12-01

Fixed

5.00000000

[ Yes No



d. Are there any interest payments in arrears?

(M) I:l Yes No
e. Is any portion of the interest paid in kind?

15 [ Yes X No
(15)
f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference Name of issuer Title of issue Currency in which denominated

Instrument Record
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 297

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. (1)

Calleguas-Las Virgenes Public Financing Authority

N/A



c. Title of the issue or description of the
investment.

CALLEGUAS-LAS VIRGENES CA PUBLIC FING AUTH
d. CUSIP (if any). 13124CEC7

At least one of the following other identifiers:

- ISIN US13124CEC73
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1805000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1805000.00000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.164099181069

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Debt
b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1 2 O3 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-07-01



b. Coupon.

i. Coupon category. (13) Floating

1i. Annualized rate. 0.01000000

c. Currently in default? 1 ves X No
d. Are there any interest payments in arrears?

(14) 4 oy ] Yes No
e. Is any portion of the interest paid in kind?

(15) I ¥ ] Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes LI No

ii. Contingent convertible? 1 Yes 1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun{l‘g Y 0 Yes X No

Schedule of Portfolio Investments Record: 298



Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Ttem C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

Poway Unified School District Public Financing Authority

N/A

POWAY CA UNIF SCH DIST PUBLIC FING AUTH SPL TAX REVENUE

73885QGDS5

US73885QGD51

1500000.00000000

Principal amount

United States Dollar

1719921.15000000

0.156364350259

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A



a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes Xl No

d. Are there any interest payments in arrears?
(1 4) v pay I:I Yes No

e. Is any portion of the interest paid in kind?
(15) P 2 [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? L] ves L1 No

ii. Contingent convertible? ] Yes [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No

received for loaned securities?

b. Does any portion of this investment



represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘? Y [ Yes X No

Schedule of Portfolio Investments Record: 299

Item C.1. Identification of investment.
a. Name of issuer (if any). City of Encinitas CA
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

ENCINITAS CA SPL TAX
d. CUSIP (if any). 292528BWS5

At least one of the following other identifiers:

- ISIN US292528BW56
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 965000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1011620.12000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.091970101521

ITtem C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7) Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ ves X No



Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:

N/A

Oi1X2030NA

a. Maturity date. 2026-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? 1 ves X No
d. Are there any interest payments in arrears?

(1 4) D Yes No
e. Is any portion of the interest paid in kind?

(15) D Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves [ No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d inated
Instrument Record ame ol 1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bon(li{Currency Conversion ratio per 1000 units ISO Currency Code
ecord

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A



Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 300

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)
b. Issuer type. (7)

Item C.5. Country of investment or issuer.

Tejon Ranch Public Facilities Finance Authority

N/A
TEJON RANCH CA PUBLIC FACS FIN AUTH SPL TAX REVENUE

879083DB6

US879083DB68

1635000.00000000

Principal amount

United States Dollar

1705016.91000000

0.155009351047

Long [ Short L1 N/A

Debt

Municipal



a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15).

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030NA

2030-09-01

Fixed

5.50000000

[ Yes No

[ Yes No

[ Yes No

1 ves L1 No

[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).



Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

] Yes No

] Yes No

[ Yes No

Schedule of Portfolio Investments Record: 301

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

California Educational Facilities Authority

N/A
CALIFORNIA ST EDUCTNL FACS AUTH REVENUE

130178J64

US130178J641

1250000.00000000

Principal amount

United States Dollar

1259928.13000000

0.114544694924

Long [1 Short L1 N/A



Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2030-11-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)



Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 302

Item C.1. Identification of investment.
a. Name of issuer (if any). Parish of St James LA
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

SAINT JAMES PARISH LA REVENUE
d. CUSIP (if any). 790103AWS5

At least one of the following other identifiers:

- ISIN US790103AWS53
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 135000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 181391.97000000

f. Exchange rate.



g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

1. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

0.016491010376

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0wNA

2040-10-01

Fixed

6.35000000

] Yes No

[ Yes No

[ Yes No

[ Yes LI No

[ Yes L1 No



Reference N fi
ame of issuer
Instrument Record

Title of issue

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 303

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

CSCDA Community Improvement Authority

N/A

CSCDA CMNTY IMPT AUTH CA ESSENTIAL HSG REVENUE

126292AF8

US126292AF86

3000000.00000000

Principal amount

Currency in which denominated



c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

United States Dollar

3052560.00000000

0.277519443859

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2056-08-01

Fixed

3.12500000

[ Yes No

[ Yes No

[ Yes No



i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Name of issuer
Instrument Record

1 ves L1 No

[ Yes LI No

Title of issue Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 304

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of

LCH Limited

F226TOH6YD6XJIB17KS62

Long: BS28101 IRS USD R V 12MUSCPI 1S281P2 CCPINFLATIONZERO / Short:

BS28101 IRS USD P F 2.56500 1S28101 CCPINFLATIONZERO

000000000

BS28101



identifier used

Description of other unique identifier.
Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

Internal Identifier

6350000.00000000
Other units
Notional Amount
United States Dollar

213205.69000000

0.019383312536

[ Long [ Short XI N/A

Derivative-interest rate

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.



a. Type of derivative instrument (21)

b. Counterparty.

Swap

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty

LEI (if any) of counterparty

#1 LCH Limited

F226TOH6YD6XJB17KS62

3. The reference instrument is neither a derivative or an index (28)

Name of issuer.
Title of issue.
At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available).

If other identifier provided, indicate the type
of identifier used.

Custom swap Flag

N/A

N/A

N/A

N/A

Yes L] No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.
Receipts: fixed, floating or other.

Receipts: Floating rate Index.

Receipts: Floating rate Spread.

Receipt: Floating Rate Reset Dates.
Receipt: Floating Rate Reset Dates Unit.
Receipts: Floating Rate Tenor.

Receipts: Floating Rate Tenor Unit.
Receipts: Base currency.

Receipts: Amount.

[ Fixed X Floating [] Other
US CPI Urban Consumers NSA
0.00000000

Day

1402

Day

1402

United States Dollar

0.00000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.
Payments: fixed, floating or other.

Payments: Fixed rate.
Payments: Base currency

Payments: Amount

Fixed [ Floating [] Other
2.56500000
United States Dollar

0.00000000



ii. Termination or maturity date.
iii. Upfront payments or receipts
Upfront payments.

ISO Currency Code.

Upfront receipts.

ISO Currency Code.

iv. Notional amount.

ISO Currency Code.

v. Unrealized appreciation or depreciation.
(24)

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 305

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.

Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

2025-01-15

0.00000000

United States Dollar
0.00000000

United States Dollar
6350000.00000000

USD

213205.69000000

[ Yes No

[ Yes No

[ Yes No

American Samoa Economic Development Authority

N/A

AMERICAN SAMOA AS ECON DEV AUTH GEN REVENUE

02936TAB7

US02936TAB70

430000.00000000

Principal amount

United States Dollar

506064.72000000



f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16),

0.046008202836

Long [ Short L1 N/A

Debt

Municipal

AMERICAN SAMOA

[ Yes No

N/A

01 X2030wNA

2035-09-01

Fixed

6.62500000

[ Yes No

[ Yes No

[ Yes No

[ Yes L1 No
[ Yes L1 No



Reference N fi
ame of issuer
Instrument Record

Title of issue

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 306

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN
Item C.2. Amount of each investment.
Balance. (2)

a. Balance

California School Finance Authority

N/A

CALIFORNIA ST SCH FIN AUTH CHRT SCH REVENUE

13058TFR6

US13058TFR68

1500000.00000000

Currency in which denominated



b. Units

c. Description of other units.
d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

Principal amount

United States Dollar

1732747.50000000

0.157530440858

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2047-06-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No



f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes L1 No

ii. Contingent convertible? ] Yes L] No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No

Schedule of Portfolio Investments Record: 307

Item C.1. Identification of investment.

a. Name of issuer (if any). California Municipal Finance Authority

b. LEI (if any) of issuer. (1) 5493000UQOV6R4ZWS346

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 13050RAA0

At least one of the following other identifiers:

CALIFORNIA ST MUNI FIN AUTH SPL FAC REVENUE



- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.

US13050RAAO05

8950000.00000000

Principal amount

United States Dollar

10431428.17000000

0.948359457109

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O1X2030NA

2029-07-15

Fixed

4.00000000



c. Currently in default?

d. Are there any interest payments in arrears?

[ Yes No

(M) D Yes No
e. Is any portion of the interest paid in kind?

15 [ Yes X No
15)
f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference Name of issuer Title of issue Currency in which denominated
Instrument Record
iv. Conversion ratio per US$1000 notional. (17)
Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

] Yes No

Schedule of Portfolio Investments Record: 308

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. (1)

California Statewide Communities Development Authority

549300KTNI2GCINX2U48



c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Ttem C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:

CALIFORNIA STWD CMNTYS DEV AUTH REVENUE

13080SSH&

US13080SSH84

1135000.00000000

Principal amount

United States Dollar

1370997.03000000

0.124642376660

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA



a. Maturity date. 2032-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?

(14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) o P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? 1 ves L] No

ii. Contingent convertible? ] Yes LI No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No



Schedule of Portfolio Investments Record: 309

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category.

California School Finance Authority

N/A
CALIFORNIA ST SCH FIN AUTH CHRT SCH REVENUE

13058TCR9

US13058TCR95

2500000.00000000

Principal amount

United States Dollar

2731519.25000000

0.248332449861

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2046-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? 1 ves X No

d. Are there any interest payments in arrears?

14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) Y P 1 Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 ves L1 No

iii. Description of the reference instrument. (16)

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 310

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

[ Yes No

[ Yes No

Tobacco Securitization Authority of Southern California

N/A

TOBACCO SECURITIZATION AUTH STHRN CA TOBACCO SETTLEMENT REVE

888804CN9

US888804CN98

1000000.00000000

Principal amount

United States Dollar

1287968.00000000

0.117093902517

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA



a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? ] Yes X No

d. Are there any interest payments in arrears?
(1 4) 7 pay I:l Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] ves L1 No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.



N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 311

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

CSCDA Community Improvement Authority

N/A
CSCDA CMNTY IMPT AUTH CA ESSENTIAL HSG REVENUE

126292AX9

US126292AX92

2000000.00000000

Principal amount

United States Dollar

2149890.20000000

0.195454416182

Long [] Short [ N/A

Debt

Municipal



Item C.5. Country of investment or issuer.
a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030wNA

a. Maturity date. 2057-02-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) [ ves X No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? 1 ves L] No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d . d
Instrument Record ame o1 1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};l‘g) Y [ Yes X No

Schedule of Portfolio Investments Record: 312

Item C.1. Identification of investment.

a. Name of issuer (if any). Coast Community College District
b. LEI (if any) of issuer. (1) N/A

lcn;l;lzltfn (;fl ‘gle issue or description of the COAST CA CMNTY CLG DIST
d. CUSIP (if any). 190335JW0

At least one of the following other identifiers:

- ISIN US190335JW08

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2175000.00000000

b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar

e. Value. (4) 2377318.72000000

f. Exchange rate.

g. Percentage value compared to net assets of 0216130778445

the Fund.

Item C.3. Payoff profile.



a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

1. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?

15)

f. For convertible securities, also provide:

1. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0wNA

2038-08-01

Fixed

3.00000000

] Yes No

[ Yes No

] Yes No

[ Yes LI No
[ Yes L1 No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 313

Item C.1. Identification of investment.

a. Name of issuer (if any). San Francisco City & County Airport Comm-San Francisco International Airport
b. LEI (if any) of issuer. (1) 54930055TIDYHNDP4F84

¢. Viitle of il fsste o deseripiion of e SAN FRANCISCO CALIF CITY &CNTY ARPTS COMMN INTL ARPT REV
Investment.

d. CUSIP (if any). 79766DMA4

At least one of the following other identifiers:

- ISIN US79766DMAA45
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 17435000.00000000

b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar

e. Value. (4) 21544870.61000000



f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

1.958723337036

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030NA

2044-05-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ ves L1 No

[ Yes LI No



iii. Description of the reference instrument. (16)

Reference . ] )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 314

Item C.1. Identification of investment.

a. Name of issuer (if any). Anaheim Housing & Public Improvements Authority

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 032556ES7

At least one of the following other identifiers:

- ISIN US032556ES70
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1380000.00000000

ANAHEIM CA HSG & PUBLIC IMPT AUTH REVENUE



b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.
a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.
c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

Principal amount

United States Dollar

1385387.38000000

0.125950656244

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2036-10-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No



f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes L1 No

ii. Contingent convertible? ] Yes [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 315

Item C.1. Identification of investment.

a. Name of issuer (if any). Tobacco Securitization Authority of Northern California

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 888794BD5

At least one of the following other identifiers:

TOBACCO SECURITIZATION AUTH NTHRN CA TOBACCO SETTLEMENT REVE



- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.

US888794BD51

1160000.00000000

Principal amount

United States Dollar

1255645.71000000

0.114155364390

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2023-06-01

Fixed

5.00000000



c. Currently in default? L] Yes X No
d. Are there any interest payments in arrears?

O Yes X No
(14)
e. Is any portion of the interest paid in kind?
(15) [ Yes X No
f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference . . . . . .
Instrument Record Name of issuer Title of issue Currency in which denominated
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 316

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. (1)

California School Finance Authority

N/A



c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

CALIFORNIA ST SCH FIN AUTH CHRT SCH REVENUE

13058TFY1

US13058TFY10

360000.00000000

Principal amount

United States Dollar

412036.02000000

0.037459708284

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030wNA



a. Maturity date. 2037-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(1 4) D Yes No
e. Is any portion of the interest paid in kind?

(1 5) D Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d . d
Instrument Record ame o1 1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

[ Yes No

[ Yes No

[ Yes No
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

Chicago Mercantile Exchange

SNZ20OJLFKEMNNCLQOF39

Long: SS286F7 IRS USD R F 2.19250 IS286F7 CCPVANILLA / Short: SS286F7 IRS

USD P V 03MLIBOR 1S286G8 CCPVANILLA

000000000

SS286F7

Internal Identifier

13250000.00000000
Other units

Notional Amount
United States Dollar

1466994.12000000

0.133369824778

[ Long [ Short XI N/A

Derivative-interest rate

UNITED STATES OF AMERICA

] Yes No



a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21) Swap

b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 Chicago Mercantile Exchange SNZ20JLFK8S8MNNCLQOF39

3. The reference instrument is neither a derivative or an index (28)
Name of issuer. N/A

Title of issue. N/A

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker

are not available). N/A
If other identifier provided, indicate the type
. . N/A
of identifier used.
Custom swap Flag Yes ] No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.

Receipts: fixed, floating or other. Fixed [J Floating 1 Other
Receipts: Fixed rate. 2.19300000

Receipts: Base currency. United States Dollar

Receipts: Amount. 12104.43000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.



Payments: fixed, floating or other. [ Fixed X Floating [] Other

Payments: fixed or floating Floating

Payments: Floating rate Index. ICE Libor USD 3 Months
Payments: Floating rate Spread. 0.00000000

Payment: Floating Rate Reset Dates. Month

Payment: Floating Rate Reset Dates Unit. 3

Payment: Floating Rate Tenor. Month

Payment: Floating Rate Tenor Unit. 3

Payments: Base currency United States Dollar
Payments: Amount -734.64000000

ii. Termination or maturity date. 2046-02-15

iii. Upfront payments or receipts

Upfront payments. 0.00000000

ISO Currency Code. United States Dollar
Upfront receipts. 0.00000000

ISO Currency Code. United States Dollar
iv. Notional amount. 13250000.00000000
ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24,

1466994.12000000
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? L Yes XI No

Schedule of Portfolio Investments Record: 318

Item C.1. Identification of investment.
a. Name of issuer (if any). California Community Housing Agency

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment.

CALIFORNIA CMNTY HSG AGY ESSENTIAL HSG REVENUE
d. CUSIP (if any). 13013FAS3

At least one of the following other identifiers:

- ISIN US13013FAS39
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2370000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 2642923.99000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.240277929300

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ ves X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2043-02-01



b. Coupon.

i. Coupon category. (13) Fixed
ii. Annualized rate. 4.00000000
c. Currently in default? [ ves X No

d. Are there any interest payments in arrears?
(1 4) v pay I:l Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes L] No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}zl‘g) Y L Yes X No

Schedule of Portfolio Investments Record: 319



Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

Territory of Guam

N/A
GUAM GOVT LTD OBLG REVENUE

40065HDM9

US40065HDM97

3805000.00000000

Principal amount

United States Dollar

4517305.13000000

0.410684804694

Long [ Short L1 N/A

Debt

Municipal

GUAM

[ Yes No

N/A



a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? L] Yes XI No

d. Are there any interest payments in arrears?

14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) o P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? [ Yes [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

California Statewide Communities Development Authority

549300KTNI2GCINX2U48
CALIFORNIA ST STWD CMNTYS DEVAUTH STUDENT HSG REVENUE

13078RHA1

US13078RHA 14

1000000.00000000

Principal amount

United States Dollar

1216222.10000000

0.110571219173

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA



a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-05-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ ves X No

d. Are there any interest payments in arrears?

(14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 ves L1 No

ii. Contingent convertible? ] Yes LI No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.



N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

California Statewide Communities Development Authority

549300KTNI2GCINX2U48
CALIFORNIA ST STWD CMNTYS DEV AUTH CLG HSG REVENUE

13081CADO

US13081CADO02

2675000.00000000

Principal amount

United States Dollar

2905238.86000000

0.264125937804

Long [] Short [ N/A

Debt

Municipal



Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030wNA

a. Maturity date. 2049-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.25000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) I:I Yes No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? [ ves 1 No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d . d
Instrument Record ame o1 1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

] Yes No
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.
Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

LCH Limited

F226TOH6YD6XIB17KS62

Long: SS2APJO IRS USD R F 2.72150 IS2APJO CCPINFLATIONZERO / Short:

SS2APJO IRS USD PV 12MUSCPI IS2APK1 CCPINFLATIONZERO

000000000

SS2APJO

Internal Identifier

2630000.00000000

Other units

Notional Amount

United States Dollar

6410.99000000

0.000582846653



Item C.3. Payoff profile.

a. Payoff profile. (3) [ Long [ Short XI N/A
ITtem C.4. Asset and issuer type.

a. Asset type. (6) Derivative-interest rate

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ONA
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21) Swap

b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 LCH Limited F226TOH6YD6XJB17KS62

3. The reference instrument is neither a derivative or an index (28)
Name of issuer. N/A

Title of issue. N/A

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker

are not available). NA



If other identifier provided, indicate the type

of identifier used. N/A

Yes [] No

Custom swap Flag

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.

Receipts: fixed, floating or other. Fixed [ Floating [] Other

Receipts: Fixed rate.
Receipts: Base currency.

Receipts: Amount.

2.72200000

United States Dollar

0.00000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.

Payments: fixed, floating or other.

Payments: fixed or floating

Payments: Floating rate Index.

[ Fixed XI Floating [1 Other

Floating

US CPI Urban Consumers NSA

Payments: Floating rate Spread. 0.00000000
Payment: Floating Rate Reset Dates. Day
Payment: Floating Rate Reset Dates Unit. 3899
Payment: Floating Rate Tenor. Day
Payment: Floating Rate Tenor Unit. 3899

Payments: Base currency

United States Dollar

Payments: Amount 0.00000000

ii. Termination or maturity date. 2032-04-15

iii. Upfront payments or receipts

Upfront payments. 0.00000000

ISO Currency Code. United States Dollar
Upfront receipts. 0.00000000

ISO Currency Code. United States Dollar
iv. Notional amount. 2630000.00000000
ISO Currency Code. usD

v. Unrealized appreciation or depreciation. 6410.99000000

(24)

Item C.12. Securities lending.



a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

[ Yes No

[ Yes No

[ Yes No

San Francisco City & County Redevelopment Agency Successor Agency

5493001 TPOZL3UKS8DX25

SAN FRANCISCO CITY & CNTY CAREDEV AGY

79765TCA1

US79765TCA16

1150000.00000000

Principal amount

United States Dollar

1150000.00000000

0.104550724781

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA



Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-06-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 0.01000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) v = [ Yes No

e. Is any portion of the interest paid in kind?
(15) Y P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? ] ves L1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.



N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

California Statewide Communities Development Authority

549300KTNI2GCINX2U48
CALIFORNIA ST STWD CMNTYS DEV AUTH CLG HSG REVENUE

13081CAES

US13081CAEg84

1165000.00000000

Principal amount

United States Dollar

1262824.00000000

0.114807969105

Long [ Short L1 N/A

Debt



b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0wNA

a. Maturity date. 2052-07-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.25000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) [ ves X No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference Name of i Title of i C in which denominated
Instrument Record ame o1 1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No
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Item C.1. Identification of investment.
a. Name of issuer (if any). Palomar Health
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

PALOMAR HLTH CA REVENUE
d. CUSIP (if any). 697528ARS

At least one of the following other identifiers:

- ISIN US697528 ARS8
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5000000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 5880545.50000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.534621994898



Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Name of issuer
Instrument Record

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030wNA

2036-11-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}é‘.l?) Y 0 Yes X No

Schedule of Portfolio Investments Record: 326

Item C.1. Identification of investment.

a. Name of issuer (if any). Transbay Joint Powers Authority
b. LEI (if any) of issuer. (1) 549300WCOUPSWUSGYU95

c. Title of the issue or description of the
investment.

TRANSBAY JT POWERS AUTH CA
d. CUSIP (if any). 89356CASS

At least one of the following other identifiers:

- ISIN US89356CASS52

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1000000.00000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar



e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.
a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
(15).

f. For convertible securities, also provide:

i. Mandatory convertible?

1273890.90000000

0.115814101640

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA

2040-10-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

1 Yes L1 No



ii. Contingent convertible? [ Yes L] No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 327

Item C.1. Identification of investment.

a. Name of issuer (if any). California Statewide Communities Development Authority

b. LEI (if any) of issuer. (1) 549300K TNI2GCINX2U48

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 13078RHB9

At least one of the following other identifiers:

- ISIN US13078RHB96
Item C.2. Amount of each investment.

Balance. (2)

CALIFORNIA ST STWD CMNTYS DEVAUTH STUDENT HSG REVENUE



a. Balance

b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14)

1410000.00000000

Principal amount

United States Dollar

1712261.98000000

0.155668026977

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2035-05-15

Fixed

5.00000000

[ Yes No

[ Yes No



e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes [ No

ii. Contingent convertible? [ Yes LI No

iii. Description of the reference instrument. (16)

Reference . ] )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun{i‘g Y L Yes X No

Schedule of Portfolio Investments Record: 328

Item C.1. Identification of investment.
a. Name of issuer (if any). California State University
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 13077DMP4

CALIFORNIA ST UNIV REVENUE



At least one of the following other identifiers:

- ISIN US13077DMP41
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1500000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1505535.45000000
f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.136873758679

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Ttem C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7) Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.
a. Level within the fair value hierarchy (12) O1 X203 0ON/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-11-01
b. Coupon.

1. Coupon category. (13) Fixed



ii. Annualized rate. 1.49000000

c. Currently in default? 1 ves X No
d. Are there any interest payments in arrears?

(1 4) D Yes No
e. Is any portion of the interest paid in kind?

(1 5) I:l Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16),

Reference N fi Title of i C in which d inated
Instrument Record ame o1 1ssuer 1tie o1 1ssue urrency in whic enominate:
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 329

Item C.1. Identification of investment.



a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

San Francisco City & County Redevelopment Agency Successor Agency

5493001TPOZL3UK8DX25

SAN FRANCISCO CITY & CNTY CAREDEV AGY SUCCESSOR AGY TAX

79770GDQ6

US79770GDQ64

1000000.00000000

Principal amount

United States Dollar

1198762.20000000

0.108983875521

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA



For debt securities, also provide:

a. Maturity date. 2032-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ ves X No

d. Are there any interest payments in arrears?

(14) [ Yes No

e. Is any portion of the interest paid in kind?
(15) o P O Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? [ Yes LI No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No
received for loaned securities?



c. Is any portion of this investment on loan b
the Fun{l‘.l; Y O Yes X No

Schedule of Portfolio Investments Record: 330

Item C.1. Identification of investment.
a. Name of issuer (if any). Parish of St James LA
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

SAINT JAMES PARISH LA REVENUE
d. CUSIP (if any). 790103AV7

At least one of the following other identifiers:

- ISIN US790103AV70
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 200000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 268728.84000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.024431126079

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.



a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:

N/A

Oi1X2030NA

a. Maturity date. 2040-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.35000000

c. Currently in default? 1 ves X No
d. Are there any interest payments in arrears?

(1 4) D Yes No
e. Is any portion of the interest paid in kind?

(15) I:l Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16),

Reference N fi Title of i C in which d inated
Instrument Record ame ol 1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bon(llCurrency Conversion ratio per 1000 units ISO Currency Code
ecord

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.



a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 331

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Puerto Rico Public Buildings Authority

N/A
PUERTO RICO PUBLIC BLDGS AUTH REVENUE GTD

745235K34

US745235K347

335000.00000000

Principal amount

United States Dollar

373731.06000000

0.033977263648

Long [ Short L1 N/A

Debt

Municipal

PUERTO RICO



Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-07-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 6.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) 4 = [ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 ves [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.



N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun{i‘g Y L Yes X No

Schedule of Portfolio Investments Record: 332

Item C.1. Identification of investment.
a. Name of issuer (if any). California Statewide Communities Development Authority
b. LEI (if any) of issuer. (1), 549300K TNI2GCINX2U48

c. Title of the issue or description of the
investment.

CALIFORNIA STWD CMNTYS DEV AUTH REVENUE
d. CUSIP (if any). 13080SDD3

At least one of the following other identifiers:

- ISIN US13080SDD36
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2500000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 2711689.00000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.246529608983
Item C.3. Payoff profile.
a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Debt



b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0wNA

a. Maturity date. 2049-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.37500000

c. Currently in default? 1 ves X No
d. Are there any interest payments in arrears?

(14) [ Yes X No
e. Is any portion of the interest paid in kind?

(15) O ves X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? 1 ves L] No
iii. Description of the reference instrument. (16),

Reference N fi Title of i C in which d inated
Instrument Record ame o1 1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 333

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

[ Yes No

[ Yes No

[ Yes No

California Municipal Finance Authority

5493000UQOV6R4ZWS346
CALIFORNIA ST MUNI FIN AUTH REVENUE

13048TW90

US13048TW909

1150000.00000000

Principal amount

United States Dollar

1370693.63000000

0.124614793451



Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c¢. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2036-10-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 334

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN
Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

California Community College Financing Authority

N/A

CALIFORNIA ST CMNTY CLG FING AUTH CLG HSG REVENUE

13012RAU3

US13012RAU32

2600000.00000000

Principal amount

United States Dollar



e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

3071288.22000000

0.279222095141

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030wNA

2043-05-01

Fixed

5.25000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No



ii. Contingent convertible? ] ves L1 No

iii. Description of the reference instrument. (16)

Reference . i )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 335

Item C.1. Identification of investment.

a. Name of issuer (if any). City of Roseville CA

b. LEI (if any) of issuer. (1) 5493000H100KESVPND17
lcn;l;liil c;fl ‘gle issue or description of the ROSEVILLE CA SPL TAX
d. CUSIP (if any). 777870XW1

At least one of the following other identifiers:

- ISIN US777870XW13

Item C.2. Amount of each investment.

Balance. (2)



a. Balance

b. Units

¢. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
14)

1000000.00000000

Principal amount

United States Dollar

1192698.60000000

0.108432611369

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030NA

2034-09-01

Fixed

5.00000000

[ Yes No

] Yes No



e. Is any portion of the interest paid in kind?
(15) YP P 1 Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? 1 ves [ No

ii. Contingent convertible? [ Yes L1 No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Conversion ratio per 1000 units ISO Currency Code
Record

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes XI No

Schedule of Portfolio Investments Record: 336

Item C.1. Identification of investment.

a. Name of issuer (if any). City & County of San Francisco CA

b. LEI (if any) of issuer. (1) 549300RA28ZEFOB6M782

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 79765PDS9

SAN FRANCISCO CITY & CNTY CA MF HSG REVENUE



At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

US79765PDS92

5405000.00000000

Principal amount

United States Dollar

5405000.00000000

0.491388406471

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0wNA

2057-07-01

Floating



1i. Annualized rate. 0.01000000

c. Currently in default? ] Yes X No

d. Are there any interest payments in arrears?

( M) I:l Yes No

e. Is any portion of the interest paid in kind?
(15) YP P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes L No

ii. Contingent convertible? 1 Yes [ No

iii. Description of the reference instrument. (16),

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}élg d L Yes X No

Schedule of Portfolio Investments Record: 337

Item C.1. Identification of investment.



a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

Transbay Joint Powers Authority

549300WCOUPSWUBGYU9S
TRANSBAY JT POWERS AUTH CA

89356CAT3

US89356CAT36

2000000.00000000

Principal amount

United States Dollar

2517772.40000000

0.228899938481

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X2030NA



For debt securities, also provide:

a. Maturity date. 2045-10-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) v = D Yes No

e. Is any portion of the interest paid in kind?
(15) o P ] Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? 1 Yes L1 No

iii. Description of the reference instrument. (16)

Reference . ) )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?



c. Is any portion of this investment on loan b
the Fun}:l‘.r; Y 0 Yes X No

Schedule of Portfolio Investments Record: 338

Item C.1. Identification of investment.
a. Name of issuer (if any). Washington Township Health Care District
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

WASHINGTON TWP CA HLTH CARE DIST REVENUE
d. CUSIP (if any). 940204EW6

At least one of the following other identifiers:

- ISIN US940204EW66
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1500000.00000000
b. Units Principal amount

c¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1798304.40000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.163490459475

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.



a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1 2 O3 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-07-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) 4 = I:‘ Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? ] Yes L1 No

iii. Description of the reference instrument. (16)

Reference
Name of issuer Title of issue
Instrument Record

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.



a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 339

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

91 Express Lanes Toll Road

N/A
ORANGE CNTY CA TRANSPRTN AUTH TOLL ROAD REVENUE

68441MAY1

US68441MAY 12

2360000.00000000

Principal amount

United States Dollar

2576490.59000000

0.234238224848

Long [] Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA



Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-08-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? 1 ves X No

d. Are there any interest payments in arrears?
(1 4) v — D Yes No

e. Is any portion of the interest paid in kind?
(15) I . I:l Yes No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes [ No

ii. Contingent convertible? [ Yes LI No

iii. Description of the reference instrument. (16)

Reference

i . f .
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.



N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 340

Item C.1. Identification of investment.
a. Name of issuer (if any). Long Beach Bond Finance Authority
b. LEI (if any) of issuer. (1) 549300BKBZ5U70ZH3S21

c. Title of the issue or description of the
investment.

LONG BEACH CA BOND FIN AUTH REVENUE
d. CUSIP (if any). 54240TCV3

At least one of the following other identifiers:

- ISIN US54240TCV35
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3080000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 3101628.38000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.281980430548
Item C.3. Payoff profile.
a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Debt



b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030NA

a. Maturity date. 2029-11-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) [ ves X No
e. Is any portion of the interest paid in kind?

(15) [ Yes X No
f. For convertible securities, also provide:

i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? [ Yes [ No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d . d
Instrument Record ame o1 i1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

] Yes No

[ Yes No

] Yes No

Schedule of Portfolio Investments Record: 341

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.
Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

LCH Limited

F226TOH6YD6XIB17KS62

Long: SS28XN4 IRS USD R F 2.50000 IS28XN4 CCPINFLATIONZERO / Short:

SS28XN4 IRS USD P V 12MUSCPI IS28X0O5 CCPINFLATIONZERO

000000000

SS28XN4

Internal Identifier

1880000.00000000

Other units

Notional Amount

United States Dollar

-17878.39000000



g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

-0.00162539011

[ Long [ Short XI N/A

Derivative-interest rate

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
a. Type of derivative instrument (21)

b. Counterparty.

Swap

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty

LEI (if any) of counterparty

#1 LCH Limited

F226TOH6YD6XJB17KS62

3. The reference instrument is neither a derivative or an index (28)

Name of issuer.
Title of issue.

At least one of the following other identifiers:

N/A

N/A



- Other identifier (if CUSIP, ISIN, and ticker
are not available).

If other identifier provided, indicate the type
of identifier used.

Custom swap Flag

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.
Receipts: fixed, floating or other.

Receipts: Fixed rate.
Receipts: Base currency.

Receipts: Amount.

N/A

N/A

Yes L] No

Fixed [ Floating [1 Other

2.50000000

United States Dollar

0.00000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.
Payments: fixed, floating or other.

Payments: fixed or floating

Payments: Floating rate Index.

Payments: Floating rate Spread.
Payment: Floating Rate Reset Dates.
Payment: Floating Rate Reset Dates Unit.
Payment: Floating Rate Tenor.

Payment: Floating Rate Tenor Unit.
Payments: Base currency

Payments: Amount

ii. Termination or maturity date.
iii. Upfront payments or receipts
Upfront payments.

ISO Currency Code.

Upfront receipts.

ISO Currency Code.

iv. Notional amount.

ISO Currency Code.

v. Unrealized appreciation or depreciation.
(24)

[ Fixed X Floating [] Other

Floating

US CPI Urban Consumers NSA

0.00000000

Day

7233

Day

7233

United States Dollar

0.00000000

2041-02-15

0.00000000

United States Dollar
0.00000000

United States Dollar
1880000.00000000

USD

-17878.39000000



Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 342

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)
b. Issuer type. (7)

Item C.5. Country of investment or issuer.

[ Yes No

[ Yes No

[ Yes No

County of San Bernardino CA

254900RTSSDDNPA7MX91
SAN BERNARDINO CNTY CA MF REVENUE

796900EBO

US796900EBO07

275000.00000000

Principal amount

United States Dollar

275000.00000000

0.025001260273

Long [ Short L1 N/A

Debt

Municipal



a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

1. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14),

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030NA

2027-02-15

Floating

0.01000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).



Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};l‘.I; Y [ Yes X No

Schedule of Portfolio Investments Record: 343

Item C.1. Identification of investment.
a. Name of issuer (if any). San Diego County Regional Airport Authority
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

SAN DIEGO CNTY CA REGL ARPT AUTH
d. CUSIP (if any). 79739GKES

At least one of the following other identifiers:

- ISIN US79739GKES1
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 250000.00000000
b. Units Principal amount

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 319777.28000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.029072127297

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A



Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference N fi
ame of issuer
Instrument Record

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030wNA

2037-07-01

Fixed

5.00000000

[ Yes No

] Yes No

[ Yes No

[ Yes L1 No
[ Yes LI No

Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)



Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 344

Item C.1. Identification of investment.

a. Name of issuer (if any). California Municipal Finance Authority
b. LEI (if any) of issuer. (1) 5493000UQOV6R4ZWS346

c. Title of the issue or description of the
investment.

CALIFORNIA ST MUNI FIN AUTH REVENUE
d. CUSIP (if any). 13048TW74

At least one of the following other identifiers:

- ISIN US13048TW743
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 570000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 680482.53000000

f. Exchange rate.



g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7),

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?

(15)

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

0.061865166706

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O1X2030NA

2034-10-01

Fixed

5.00000000

] Yes No

[ Yes No

[ Yes No

[ Yes LI No

[ Yes L1 No



Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 345

Item C.1. Identification of investment.

a. Name of issuer (if any). County of San Bernardino CA

b. LEI (if any) of issuer. (1) 254900RTS8DDNPA7MX91

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 796900EBO

At least one of the following other identifiers:

- ISIN US796900EB07
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1875000.00000000

b. Units Principal amount

SAN BERNARDINO CNTY CA MF REVENUE



¢. Description of other units.
d. Currency. (3),
e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
(15)

f. For convertible securities, also provide:

United States Dollar

1875000.00000000

0.170463138230

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030wNA

2027-02-15

Floating

0.01000000

[ Yes No

[ Yes No

[ Yes No



i. Mandatory convertible? 1 Yes [ No

ii. Contingent convertible? 1 Yes L1 No

iii. Description of the reference instrument. (16)

Reference . ] )
Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};l‘.r; Y O Yes X No

Schedule of Portfolio Investments Record: 346

Item C.1. Identification of investment.
a. Name of issuer (if any). City of Redding CA Electric System Revenue
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

REDDING CA ELEC SYS REVENUE COPS
d. CUSIP (if any). 75728MBP8
At least one of the following other identifiers:

- ISIN US75728MBP86



Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

11. Annualized rate.

c. Currently in default?

100000.00000000

Principal amount

United States Dollar

109849.12000000

0.009986787054

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

] Yes No

N/A

01 X2030NA

2022-07-01

Floating

12.30800000

[ Yes No



d. Are there any interest payments in arrears?
(1 4) v pay I:l Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? [ Yes L1 No

ii. Contingent convertible? ] Yes L] No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r; Y [ Yes X No

Schedule of Portfolio Investments Record: 347

Item C.1. Identification of investment.

a. Name of issuer (if any). Guam Power Authority

b. LEI (if any) of issuer. (1) 549300IPOV320QCKW060



c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

GUAM PWR AUTH REVENUE

400653JH5

US400653TJH53

2940000.00000000

Principal amount

United States Dollar

3413732.20000000

0.310354935407

Long [ Short L1 N/A

Debt

Municipal

GUAM

[ Yes No

N/A

L1 X203 0wNA

2036-10-01



b. Coupon.

i. Coupon category. (13) Fixed
ii. Annualized rate. 5.00000000
c. Currently in default? [ ves X No

d. Are there any interest payments in arrears?

( M) I:l Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? 1 Yes L1 No

ii. Contingent convertible? ] Yes [ No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}zl‘g) Y L Yes X No

Schedule of Portfolio Investments Record: 348



Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Ttem C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

Norman Y Mineta San Jose International Airport SJC

N/A
SAN JOSE CA ARPT REVENUE

798136VN4

US798136VN46

2000000.00000000

Principal amount

United States Dollar

2408707.40000000

0.218984438657

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A



a. Level within the fair value hierarchy (12) O1 X203 0ONn/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-03-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(1 4) 4 = D Yes No

e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ ves [ No

ii. Contingent convertible? ] Yes L1 No

iii. Description of the reference instrument. (16)

Reference
Name of issuer Title of issue
Instrument Record

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No

received for loaned securities?

b. Does any portion of this investment



represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 349

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN
Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?

California School Finance Authority

N/A
CALIFORNIA ST SCH FIN AUTH CHRT SCH REVENUE

13058TIM3

US13058TIM36

625000.00000000

Principal amount

United States Dollar

714001.25000000

0.064912476680

Long [ Short [ N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No



Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2058-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? ] Yes X No

d. Are there any interest payments in arrears?

( H) D Yes No

e. Is any portion of the interest paid in kind?
(15) YP P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes ] No

ii. Contingent convertible? [ Yes L1 No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A



Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No

Schedule of Portfolio Investments Record: 350

Item C.1. Identification of investment.
a. Name of issuer (if any). Bay Area Toll Authority
b. LEI (if any) of issuer. (1) 5493001FUZGUQMIP5D78

c. Title of the issue or description of the
investment.

BAY AREA CA TOLL AUTH TOLL BRIDGE REVENUE
d. CUSIP (if any). 072024TD4

At least one of the following other identifiers:

- ISIN US072024TD47
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4200000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 4524239.58000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.411315241019

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.



a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

UNITED STATES OF AMERICA

[ Yes No

N/A

L1 X203 0NA

a. Maturity date. 2033-04-01

b. Coupon.

1. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) [ Yes X No
e. Is any portion of the interest paid in kind?

(15) [ Yes XI No
f. For convertible securities, also provide:

i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? [ ves L] No
iii. Description of the reference instrument. (16)

Reference N i Title of i C in which d inated
Instrument Record ame o1 1ssuer itle of issue urrency in whic enominate
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record

v. Delta (if applicable).



Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

] Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 351

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:
- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

Chicago Mercantile Exchange
SNZ20JLFK8MNNCLQOF39

Long: BS28QJ1 IRS USD R V 03MLIBOR IS28QK2 CCPVANILLA / Short: BS28QJ1
IRS USD P F 1.20800 IS28QJ1 CCPVANILLA

000000000

BS28QJ1

Internal Identifier

17500000.00000000
Other units

Notional Amount
United States Dollar

-200570.17000000

-0.01823457099



a. Payoff profile. (5) [ Long [ Short XI N/A
Item C.4. Asset and issuer type.

a. Asset type. (6), Derivative-interest rate

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1 2 O3 ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

a. Type of derivative instrument (21) Swap

b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central counterparty).

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 Chicago Mercantile Exchange SNZ20JLFK8MNNCLQOF39

3. The reference instrument is neither a derivative or an index (28)
Name of issuer. N/A

Title of issue. N/A

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker

are not available). N/A



If other identifier provided, indicate the type
of identifier used.

Custom swap Flag

N/A

Yes L] No

1. Description and terms of payments to be received from another party.

Receipts: Reference Asset, Instrument or Index.
Receipts: fixed, floating or other.

Receipts: Floating rate Index.

Receipts: Floating rate Spread.

Receipt: Floating Rate Reset Dates.
Receipt: Floating Rate Reset Dates Unit.
Receipts: Floating Rate Tenor.

Receipts: Floating Rate Tenor Unit.
Receipts: Base currency.

Receipts: Amount.

[ Fixed Xl Floating [1 Other
ICE Libor USD 3 Months
0.00000000

Month

3

Month

3

United States Dollar

2943.03000000

2. Description and terms of payments to be paid to another party.

Payments: Reference Asset, Instrument or Index.
Payments: fixed, floating or other.

Payments: Fixed rate.
Payments: Base currency

Payments: Amount

ii. Termination or maturity date.
iii. Upfront payments or receipts
Upfront payments.

ISO Currency Code.

Upfront receipts.

ISO Currency Code.

iv. Notional amount.

ISO Currency Code.

v. Unrealized appreciation or depreciation.
(24)

Item C.12. Securities lending.

a. Does any amount of this investment

Fixed [ Floating [] Other
1.20800000
United States Dollar

-27012.22000000

2028-01-15

0.00000000
United States Dollar
0.00000000
United States Dollar
17500000.00000000

USD

-200570.17000000



represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(/l? Y [ Yes XI No

Schedule of Portfolio Investments Record: 352

Item C.1. Identification of investment.

a. Name of issuer (if any). City of Upland CA
b. LEI (if any) of issuer. (1) N/A

i:m"]l“elifn (;fl ‘gle issue or description of the UPLAND CA COPS
d. CUSIP (if any). 915346GB0

At least one of the following other identifiers:

- ISIN US915346GB03
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2750000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 3269212.65000000
f. Exchange rate.

tgHengl(fitage value compared to net assets of 0297216132192
Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Debt

b. Issuer type. (7). Municipal

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA

b. Investment ISO country code. (9),



Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? 1 ves X No
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) O1 X203 0ON/A
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2047-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No

d. Are there any interest payments in arrears?
(14) v = [ Yes No

e. Is any portion of the interest paid in kind?
(15) vP P [ Yes X No

f. For convertible securities, also provide:
i. Mandatory convertible? [ Yes [ No

ii. Contingent convertible? ] Yes L] No

iii. Description of the reference instrument. (16)

Reference

Name of issuer Title of issue Currency in which denominated
Instrument Record

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).
Item C.10. Repurchase and reverse repurchase agreements.

N/A



Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes XI No

Schedule of Portfolio Investments Record: 353

Item C.1. Identification of investment.
a. Name of issuer (if any). City of Palo Alto CA
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment.

PALO ALTO CA IMPT BOND ACT 1915
d. CUSIP (if any). 697373CU0

At least one of the following other identifiers:

- ISIN US697373CU04
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1875000.00000000
b. Units Principal amount

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 1964599.88000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.178608992486

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Debt



b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

01 X203 0wNA

a. Maturity date. 2025-09-02

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.00000000

c. Currently in default? [ Yes X No
d. Are there any interest payments in arrears?

(14) [ Yes X No
e. Is any portion of the interest paid in kind?

(1 5) I:l Yes No
f. For convertible securities, also provide:

i. Mandatory convertible? [ ves [ No
ii. Contingent convertible? 1 ves L] No
iii. Description of the reference instrument. (16)

Reference N fi Title of i C in which d inated
Instrument Record ame o1 1ssuer 1tle o1 1ssue urrency in whic enominate:
iv. Conversion ratio per US$1000 notional. (17)

Bond Currency Conversion ratio per 1000 units ISO Currency Code

Record




v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 354

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

California Health Facilities Financing Authority

5493007RISBUDOGHZ546

CALIFORNIA ST HLTH FACS FING AUTH REVENUE

13032UNG9

US13032UNG93

1000000.00000000

Principal amount

United States Dollar

1191832.90000000

0.108353907402



Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

ii. Contingent convertible?

iii. Description of the reference instrument. (16)

Reference

Name of issuer
Instrument Record

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

Oi1X2030wNA

2047-08-15

Fixed

5.00000000

[ Yes No

] Yes No

[ Yes No

[ Yes LI No
[ Yes LI No

Title of issue

Currency in which denominated




iv. Conversion ratio per US$1000 notional. (17)

Bond Currency
Record

Conversion ratio per 1000 units

ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 355

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN
Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

California Educational Facilities Authority

N/A

CALIFORNIA ST EDUCTNL FACS AUTH REVENUE

130179JF2

US130179JF20

4000000.00000000

Principal amount

United States Dollar



e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7),

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Coupon category. (13)

1i. Annualized rate.
c. Currently in default?

d. Are there any interest payments in arrears?
(14)

e. Is any portion of the interest paid in kind?
15),

f. For convertible securities, also provide:

i. Mandatory convertible?

4712086.00000000

0.428393049157

Long [ Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030wNA

2047-04-01

Fixed

5.00000000

[ Yes No

[ Yes No

[ Yes No

[ Yes LI No



ii. Contingent convertible? ] ves L1 No

iii. Description of the reference instrument. (16)

Reference
Name of issuer Title of issue
Instrument Record

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 356

Item C.1. Identification of investment.

a. Name of issuer (if any). California Municipal Finance Authority

b. LEI (if any) of issuer. (1) 5493000UQOV6R4ZWS346

c. Title of the issue or description of the
investment.

d. CUSIP (if any). 13048TX24
At least one of the following other identifiers:
- ISIN US13048TX246

Item C.2. Amount of each investment.

Balance. (2)

CALIFORNIA ST MUNI FIN AUTH REVENUE



a. Balance

b. Units

¢. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?

a. [s the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)
Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Coupon category. (13)

ii. Annualized rate.

c. Currently in default?

d. Are there any interest payments in arrears?
(14)

2000000.00000000

Principal amount

United States Dollar

2377404.60000000

0.216138586111

Long [1 Short L1 N/A

Debt

Municipal

UNITED STATES OF AMERICA

[ Yes No

N/A

O X2030NA

2037-10-01

Fixed

5.00000000

[ Yes No

] Yes No



e. Is any portion of the interest paid in kind?
(15) ’P P [ Yes X No

f. For convertible securities, also provide:

i. Mandatory convertible? ] Yes [ No

ii. Contingent convertible? [ Yes LI No

iii. Description of the reference instrument. (16)

Reference

Instrument Record Name of issuer Title of issue

Currency in which denominated

iv. Conversion ratio per US$1000 notional. (17)

Bond Currency

Record Conversion ratio per 1000 units ISO Currency Code

v. Delta (if applicable).

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

NPORT-P: Part E: Explanatory Notes (if any)

The Fund may provide any information it believes would be helpful in understanding the information reported in response to any
Item of this Form. The Fund may also explain any assumptions that it made in responding to any Item of this Form. To the extent

responses relate to a particular Item, provide the Item number(s), as applicable.

Explanatory Note
Record Note Item Explanatory Notes
For the applicable funds using IBOR rates, IBORs are undergoing a change as regulators and
4 Cllfia industry groups have recommended that firms consider adoption of alternative, overnight risk-free

rates (RFRs). Floating rate swap terms reflected as Libors may be using the RFR to calculate the

actual rate



Monthly returns presented in Item B.5(a) have been calculated without deducting any applicable

2 B.5.a sales loads or redemption fees.

If the RIC is part of the securities lending authorization agreement and has engaged in securities
#3 C.12.a lending, the cash collateral will be adjusted on the next business day to maintain the required

collateral amount.

If the fund holds Capital Contingent Convertible Notes, conversion to an issuing bank's common
44 CO fiv stock occurs should its capital fall beneath a specified threshold. The conversion of debt to equity

will rebalance the issuer's debt to equity ratio, but as this amount is not known until the contingent
event's occurrence, question c.9.f.iv will be represented as 1.

NPORT-P: Additional notes

Identifier Note
(1) LEI (if any) of issuer. In the case of a holding in a fund that is a series of a series trust, report the LEI of the series.
) Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide the
) number of contracts.
3) Currency. Indicate the currency in which the investment is denominated.
4) Value. Report values in U.S. dollars. If currency of investment is not denominated in U.S. dollars, provide the exchange rate used to calculate value.
5 Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond to the relevant payoff
©) profile question in Item [C/D].11.
Asset type (short-term investment vehicle (e.g., money market fund, liquidity pool, or other cash management vehicle), repurchase agreement, equity-
©) common, equity-preferred, debt, derivative-commodity, derivative-credit, derivative-equity, derivative-foreign exchange, derivative-interest rate,
derivatives-other, structured note, loan, ABS-mortgage backed security, ABS-asset backed commercial paper, ABS-collateralized bond/debt obligation,
ABS-other, commodity, real estate, other). If “other” provide a brief description.
- Issuer type (corporate, U.S. Treasury, U.S. government agency, U.S. government sponsored entity, municipal, non-U.S. sovereign, private fund, registered
Q) fund, other). If “other” provide a brief description.
®) Report the ISO country code that corresponds to the country where the issuer is organized.
©) If different from the country where the issuer is organized, also report the ISO country code that corresponds to the country of investment or issuer based
on the concentrations of the risk and economic exposure of the investments.
Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity classification(s) for
10) each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22¢-4]: Highly Liquid Investments, Moderately Liquid
( Investments, Less Liquid Investments, Illiquid Investments. For portfolio investments with multiple liquidity classifications, indicate the percentage
amount attributable to each classification.
Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in the following circumstances:
(1) if portions of the position have differing liquidity features that justify treating the portions separately;
1 (2) it a fund has multiple sub-advisers with differing liquidity views; or
an (3) if the fund chooses to classify the position through evaluation of how long it would take to liquidate the entire position (rather than basing it on the
sizes it would reasonably anticipated trading).
In (1) and (2), a fund would classify using the reasonably anticipated trade size for each portion of the position.
Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted Accounting Principles 7
(12) (ASC 820, Fair Value Measurement). [1/2/3] Report "N/A" if the investment does not have a level associated with it (i.e., net asset value used as the
practical expedient).
(13) Select the category that most closely reflects the coupon type among the following (fixed, floating, variable, none).
(14) Are there any interest payments in arrears or have any coupon payments been legally deferred by the issuer? [Y/N]
15 Enter "N" if the interest may be paid in kind but is not actually paid in kind or if the Fund has the option of electing in-kind payment and has elected to be
(1s) paid in-kind.
Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of reference
(16) instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not

available).



If other identifier provided, indicate the type of identifier used.

an

Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the relevant currency, indicating the relevant
currency. If there is more than one conversion ratio, provide each conversion ratio.

(18)

Select the category that reflects the transaction (repurchase, reverse repurchase). Select "repurchase agreement" if the Fund is the cash lender and receives
collateral. Select "reverse repurchase agreement" if the Fund is the cash borrower and posts collateral.

19)

If multiple securities of an issuer are subject to the repurchase agreement, those securities may be aggregated.

(20)

Category of investments that most closely represents the collateral, selected from among the following (asset-backed securities; agency collateralized
mortgage obligations; agency debentures and agency strips; agency mortgage-backed securities; private label collateralized mortgage obligations;
corporate debt securities; equities; money market; U.S. Treasuries (including strips); other instrument). If "other instrument", include a brief description,
including, if applicable, whether it is a collateralized debt obligation, municipal debt, whole loan, or international debt

@n

Type of derivative instrument that most closely represents the investment, selected from among the following (forward, future, option, swaption, swap
(including but not limited to total return swaps, credit default swaps, and interest rate swaps), warrant, other).

22)

In the case of a holding in a fund that is a series of a series trust, report the LEI of the series.

(23)

Description and terms of payments necessary for a user of financial information to understand the terms of payments to be paid and received, including,
as applicable, description of the reference instrument, obligation, or index, financing rate, floating coupon rate, fixed coupon rate, and payment frequency.

@4

Depreciation shall be reported as a negative number.

25

If the reference instrument is a derivative, indicate the category of derivative from among the categories listed in sub-Item C.11.a. and provide all
information required to be reported on this Form for that category.

(26)

If the reference instrument is an index or custom basket, and if the index’s or custom basket’s components are publicly available on a website and are
updated on that website no less frequently than quarterly, identify the index and provide the index identifier, if any. If the index’s or custom basket’s
components are not publicly available in that manner, and the notional amount of the derivative represents 1% or less of the net asset value of the Fund,
provide a narrative description of the index. If the index’s or custom basket’s components are not publicly available in that manner, and the notional
amount of the derivative represents more than 5% of the net asset value of the Fund, provide the (i) name, (ii) identifier, (iii) number of shares or notional
amount or contract value as of the trade date (all of which would be reported as negative for short positions), and (iv) value of every component in the
index or custom basket. The identifier shall include CUSIP of the index’s or custom basket’s components, ISIN (if CUSIP is not available), ticker (if
CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available). If other identifier provided, indicate the type of
identifier used.

If the index’s or custom basket’s components are not publicly available in that manner, and the notional amount of the derivative represents greater than
1%, but 5% or less, of the net asset value of the Fund, Funds shall report the required component information described above, but may limit reporting to
the (i) 50 largest components in the index and (ii) any other components where the notional value for that components is over 1% of the notional value of
the index or custom basket.

An index or custom basket, where the components are publicly available on a website and are updated on that website no less frequently than quarterly.

@7

If the index’s or custom basket’s components are not publicly available in that manner, and the notional amount of the derivative represents 1% or less of
the net asset value of the Fund, provide a narrative description of the index.

28)

If the reference instrument is neither a derivative or an index, the description of the reference instrument shall include the name of issuer and title of issue,
as well as CUSIP of the reference instrument, ISIN (if CUSIP is not available), ticker if (CUSIP and ISIN are not available), or other identifier (if CUSIP,
ISIN, and ticker are not available).

NPORT-P: Signatures

The Registrant has duly caused this report to be signed on its behalf by the undersigned hereunto duly authorized.

Registrant: AB MUNICIPAL INCOME FUND, INC.
By (Signature): Joseph Mantineo

Name: Joseph Mantineo

Title: Treasurer and Chief Financial Officer

Date:

2021-09-28



AB Municipal Income Fund, Inc.
AB California Portfolio

Portfolio of Investments
August 31, 2021 (unaudited)

Principal
Amount
(000)

U.S. $ Value

MUNICIPAL OBLIGATIONS - 94.8%
Long-Term Municipal Bonds - 83.4%
California — 79.4%

Alameda Corridor Transportation Authority

Series 2016-B

5.00%, 10/01/2035-10/01/2037
Anaheim Housing & Public Improvements Authority

Series 2016

5.00%, 10/01/2034 (Pre-refunded/ETM)

5.00%, 10/01/2035 (Pre-refunded/ETM)

5.00%, 10/01/2036 (Pre-refunded/ETM)
Anaheim Housing & Public Improvements Authority
(City of Anaheim CA Electric System Revenue)

Series 2020

2.792%, 10/01/2032

Series 2020-A

5.00%, 10/01/2045

Series 2020-C

5.00%, 10/01/2045
Bay Area Toll Authority

Series 2013-S

5.00%, 04/01/2031 (Pre-refunded/ETM)

5.00%, 04/01/2033 (Pre-refunded/ETM)

Series 2021

0.30% (MUNIPSA + 0.28%), 04/01/2056(a)
California Community College Financing Authority
(NCCD-Orange Coast Properties LLC)

Series 2018

5.25%, 05/01/2043-05/01/2048
California Community Housing Agency
(California Community Housing Agency Aster Apartments)

Series 2021-A

4.00%, 02/01/2043(b)

California Community Housing Agency

(California Community Housing Agency Brio Apartments & Next on Lex Apartments)
Series 2021
4.00%, 02/01/2056(b)

California Community Housing Agency

(California Community Housing Agency Fountains at Emerald Park)

Series 2021

4.00%, 08/01/2046(b)

California County Tobacco Securitization Agency

Series 2020-A

4.00%, 06/01/2040-06/01/2049

Series 2020-B

1.75%, 06/01/2030
Callifornia Educational Facilities Authority
(Art Center College of Design)

Series 2018-A

5.00%, 12/01/2037-12/01/2044

$ 18,255

2,600
2,300
1,380

5,000
1,500

1,000

8,500
4,200

2,500

5,350

2,370

5,000

2,000

13,520

110

8,150

$ 21,634,047

2,610,150
2,308,979
1,385,387

5,142,353
1,752,234

1,168,156

9,156,199
4,524,240

2,499,939

6,299,350

2,642,924

5,598,914

2,213,778

16,047,519

110,961

9,867,043



Principal
Amount
(000)

U.S. $ Value

California Educational Facilities Authority
(Chapman University)

Series 2015

5.00%, 04/01/2035 $ 4,415
California Educational Facilities Authority
(Leland Stanford Junior University (The))

Series 2007-T

5.00%, 03/15/2039 16,535
California Educational Facilities Authority
(Loma Linda University)

Series 2017-A

5.00%, 04/01/2047 4,000
California Educational Facilities Authority
(University of the Pacific)

Series 2012-A

5.00%, 11/01/2030 1,250

Series 2015

5.00%, 11/01/2031 2,000
California Enterprise Development Authority
(Provident Group-SDSU Properties LLC)

Series 2020-A

5.00%, 08/01/2050 1,030
California Enterprise Development Authority
(Rocklin Academy (The))

Series 2021

4.00%, 06/01/2051-06/01/2061(b) 1,465
California Health Facilities Financing Authority
(Children’s Hospital Los Angeles)

Series 2017-A

5.00%, 08/15/2035-08/15/2047 7,365
California Health Facilities Financing Authority
(CommonSpirit Health)

Series 2020-A

4.00%, 04/01/2036-04/01/2040 15,165
California Health Facilities Financing Authority
(Lucile Salter Packard Children’s Hospital at Stanford Obligated Group)

Series 2022-A

4.00%, 05/15/2046-05/15/2051(c) 15,865
California Health Facilities Financing Authority
(Providence St. Joseph Health Obligated Group)

Series 2013-A

5.00%, 07/01/2033 5,000
California Housing Finance

Series 2019-2

4.00%, 03/20/2033 8,029

Series 2021-1, Class A

3.50%, 11/20/2035 7,307
California Infrastructure & Economic Development Bank

Series 2021

0.20%, 01/01/2050 (Pre-refunded/ETM)(b) 18,390

$ 5,069,965

24,008,127

4,712,086

1,259,928

2,355,225

1,273,538

1,641,494

8,865,403

18,130,228

18,343,764

5,435,684

9,585,785

8,650,182

18,390,513



Principal
Amount
(000)

U.S. $ Value

California Infrastructure & Economic Development Bank
(California Academy of Sciences)
Series 2021
0.37% (MUNIPSA + 0.35%), 08/01/2047(a)
California Infrastructure & Economic Development Bank
(Goodwill Industries of Sacramento Valley & Northern Nevada, Inc.)
Series 2016
5.00%, 01/01/2036(b)
California Infrastructure & Economic Development Bank
(WFCS Holdings Il LLC)
Series 2021-A1
5.00%, 01/01/2056(b)
California Municipal Finance Authority
(American Heritage/Escondido/Heritage K-8 Charter School Obligated Group)
Series 2016-A
5.00%, 06/01/2036-06/01/2046
California Municipal Finance Authority
(Azusa Pacific University)
Series 2015-B
5.00%, 04/01/2035-04/01/2041
California Municipal Finance Authority
(Biola University, Inc.)
Series 2017
5.00%, 10/01/2032-10/01/2039
California Municipal Finance Authority
(CHF-Riverside Il LLC)
Series 2019
5.00%, 05/15/2041-05/15/2052
California Municipal Finance Authority
(Community Hospitals of Central California Obligated Group)
Series 2015-A
5.00%, 02/01/2046
California Municipal Finance Authority
(Goodwill Industries of Sacramento Valley & Northern Nevada, Inc.)
Series 2014
5.25%, 01/01/2045
California Municipal Finance Authority
(Inland Regional Center)
Series 2015
5.00%, 06/15/2032
California Municipal Finance Authority
(LAX Integrated Express Solutions LLC)
Series 2018
5.00%, 12/31/2036-12/31/2037
California Municipal Finance Authority
(United Airlines, Inc.)
Series 2019
4.00%, 07/15/2029

6,300

1,500

1,250

3,400

5,960

7,510

14,250

1,380

1,295

5,000

9,685

8,950

6,300,118

1,508,713

1,483,420

3,884,444

6,657,833

8,938,647

17,429,132

1,576,875

1,295,064

5,814,113

11,876,639

10,431,428



Principal
Amount
(000)

U.S. $ Value

California Municipal Finance Authority
(UTS Bioenergy LLC)
Series 2011-A1
7.50%, 12/01/2032(d) (e) (f)
California Pollution Control Financing Authority
(Poseidon Resources Channelside LP)
Series 2019
5.00%, 07/01/2039-11/21/2045(b)
California Pollution Control Financing Authority
(Rialto Bioenergy Facility LLC)
Series 2019
7.50%, 12/01/2040(b)
California Public Finance Authority
(California University of Science & Medicine Obligated Group)
Series 2019
6.25%, 07/01/2054(b)
California Public Finance Authority
(Enso Village)
Series 2021
2.125%, 11/15/2027(b)
California Public Finance Authority
(Henry Mayo Newhall Hospital Obligated Group)
Series 2017
5.00%, 10/15/2037-10/15/2047

California School Finance Authority
(ACE Charter Schools Obligated Group)
Series 2016
5.00%, 06/01/2042(b)
California School Finance Authority
(Alliance for College Ready Public Schools Obligated Group)
Series 2015-A
5.00%, 07/01/2045(b)
Series 2016
5.25%, 07/01/2052
California School Finance Authority
(Bright Star Schools Obligated Group)
Series 2017
5.00%, 06/01/2037-06/01/2047(b)
California School Finance Authority
(Classical Academy Obligated Group)
Series 2020-A
5.00%, 10/01/2050(b)
California School Finance Authority
(Downtown College Prep Obligated Group)
Series 2016
5.00%, 06/01/2046-06/01/2051(b)
California School Finance Authority
(Ednovate Obligated Group)
Series 2018
5.00%, 06/01/2037(b)
California School Finance Authority
(Equitas Academy Obligated Group)
Series 2018-A
5.00%, 06/01/2035(b)

$ 2,745

17,740

2,200

2,000

2,500

3,665

2,750

4,675

2,500

2,765

3,000

5,235

430

4,770

$ 54,900

21,554,094

2,420,469

2,318,680

2,532,062

4,307,135

3,013,228

5,252,276

2,846,103

3,154,006

3,558,219

5,714,735

489,918

5,399,070



Principal
Amount
(000)

U.S. $ Value

California School Finance Authority
(Fenton Charter Public Schools)
Series 2020-A
5.00%, 07/01/2058(b)
California School Finance Authority
(Green Dot Public Schools Obligated Group)
Series 2015-A
5.00%, 08/01/2045(b)
California School Finance Authority
(Kipp SoCal Public Schools Obligated Group)
Series 2017-A
5.00%, 07/01/2037-07/01/2047(b)
Series 2020-A
4.00%, 07/01/2050-07/01/2055(b)
California School Finance Authority
(Kipp SoCal Public Schools)
Series 2014-A
5.00%, 07/01/2034
California School Finance Authority
(Rocketship Education Obligated Group)
Series 2016-A
5.00%, 06/01/2036-06/01/2046(b)
Series 2017
5.125%, 06/01/2047(b)
Series 2017-G
5.00%, 06/01/2037-06/01/2053(b)
California School Finance Authority
(Summit Public Schools Obligated Group)
Series 2017
5.00%, 06/01/2047-06/01/2053(b)
California School Finance Authority
(View Park Elementary & Middle Schools)
Series 2014
5.625%, 10/01/2034
5.875%, 10/01/2044
6.00%, 10/01/2049
California State Public Works Board
(California State Public Works Board Lease)
Series 2012-A
5.00%, 04/01/2037
California State University
Series 2020-D
1.49%, 11/01/2028
Series 2021-B
2.144%, 11/01/2033
California Statewide Communities Development Authority
AGM Series 2014
5.00%, 11/15/2034 (Pre-refunded/ETM)
5.00%, 11/15/2044 (Pre-refunded/ETM)
California Statewide Communities Development Authority
(American Baptist Homes of the West Obligated Group)
Series 2015
5.00%, 10/01/2026-10/01/2045

625

1,000

3,420

2,215

600

3,500
700

1,910

4,950

575
1,000
715

5,000

1,500

6,000

2,500
2,000

5,645

$

714,001

1,114,022

4,008,114

2,523,716

663,644

3,834,706
778,098

2,153,213

5,707,428

636,598
1,108,545
795,256

5,141,260

1,505,535

5,961,171

2,886,385
2,309,108

6,454,658



Principal
Amount
(000)

U.S. $ Value

California Statewide Communities Development Authority
(California Baptist University)

Series 2017-A

5.00%, 11/01/2032-11/01/2041(b)
Callifornia Statewide Communities Development Authority
(CHF-Irvine LLC)

Series 2017-A

5.00%, 05/15/2034-05/15/2036
California Statewide Communities Development Authority
(Emanate Health Obligated Group)

Series 2020-A

5.00%, 04/01/2035
California Statewide Communities Development Authority
(Lancer Educational Housing LLC)

Series 2019

5.00%, 06/01/2051(b)
California Statewide Communities Development Authority
(Loma Linda University Medical Center)

Series 2016-A

5.00%, 12/01/2036(b)

Series 2018-A

5.50%, 12/01/2058(b)
California Statewide Communities Development Authority
(Moldaw Residences)

Series 2014-A

5.25%, 11/01/2044(0)

5.375%, 11/01/2049(b)
California Statewide Communities Development Authority
(NCCD-Hooper Street LLC)

Series 2019

5.25%, 07/01/2039-07/01/2052(b)

Capistrano Unified School District School Facilities Improvement District No. 1

AGM Series 2001-B
Zero Coupon, 08/01/2025
City of Atwater CA Wastewater Revenue
AGM Series 2017-A
5.00%, 05/01/2040-05/01/2043
City of Encinitas CA
(City of Encinitas CA CFD No. 1)
Series 2012
5.00%, 09/01/2026 (Pre-refunded/ETM)
5.00%, 09/01/2027 (Pre-refunded/ETM)
5.00%, 09/01/2029 (Pre-refunded/ETM)
City of Fairfield CA
(City of Fairfield CA COP)
XLCA Series 2007
Zero Coupon, 04/01/2035
City of Irvine CA
(City of Irvine CA Assessment Dist No. 13-1)
Series 2013
5.00%, 09/02/2027-09/02/2029

3,010

3,910

1,000

2,150

5,000

1,700

1,800
2,500

6,135

6,300

2,000

965
955
770

3,700

1,760

3,590,920

4,747,266

1,292,947

2,566,443

5,676,484

2,013,568

1,949,617
2,711,689

6,701,221

5,721,748

2,380,485

1,011,620
1,001,137
807,199

2,869,871

1,918,098



Principal
Amount
(000)

U.S. $ Value

City of Irvine CA
(Irvine Community Facilities District No. 2013-3)
Series 2018
5.00%, 09/01/2043-09/01/2048
City of Long Beach CA Marina System Revenue
Series 2015
5.00%, 05/15/2032-05/15/2045
City of Los Angeles CA Wastewater System Revenue
Series 2013-B
5.00%, 06/01/2031
City of Los Angeles Department of Airports
Series 2019
4.00%, 05/15/2044
City of Palo Alto CA
(City of Palo Alto CA University Avenue AD)
Series 2012
5.00%, 09/02/2025-09/02/2030
City of Redding CA Electric System Revenue
NATL Series 1992
12.308%, 07/01/2022 (Pre-refunded/ETM)(9)
City of Riverside CA Sewer Revenue
Series 2015-A
5.00%, 08/01/2033
City of Roseville CA
(Fiddyment Ranch Community Facilities District No. 1)
Series 2017
5.00%, 09/01/2033-09/01/2034
City of Roseville CA
(HP Campus Oaks Community Facilities District No. 1)
Series 2016
5.00%, 09/01/2036
City of San Francisco CA Public Utilities Commission Water Revenue
Series 2020-E
2.825%, 11/01/2041
City of San Jose CA Airport Revenue
(Norman Y Mineta San Jose International Airport SJC)
Series 2017-A
5.00%, 03/01/2033-03/01/2037
City of San Jose CA Hotel Tax Revenue
Series 2011
6.125%, 05/01/2031
City of Upland CA
(San Antonio Regional Hospital)
Series 2017
5.00%, 01/01/2032-01/01/2047
CMFA Special Finance Agency VII
(CMFA Special Finance Agency VIl The Breakwater Apartments)
Series 2021
3.00%, 08/01/2056(b)

6,650

5,600

5,000

4,045

3,290

100

10,090

2,320

715

5,000

8,400

5,000

3,750

2,500

7,705,407

6,193,064

5,414,313

4,624,333

3,444,218

109,849

11,803,141

2,771,713

825,068

5,143,532

10,102,262

5,020,607

4,488,944

2,547,314



Principal
Amount
(000)

U.S. $ Value

Coast Community College District
Series 2019-F
3.00%, 08/01/2036-08/01/2038
County of Sacramento CA
(North Vineyard District 2005-2)
Series 2016
5.00%, 09/01/2040-09/01/2045
County of Sacramento CA Airport System Revenue
Series 2016-B
5.00%, 07/01/2036
CSCDA Community Improvement Authority
(CSCDA Community Improvement Authority Dublin)
Series 2021-B
4.00%, 02/01/2057(b)
CSCDA Community Improvement Authority
(CSCDA Community Improvement Authority Altana Apartments)
Series 2021
4.00%, 10/01/2056(b)
CSCDA Community Improvement Authority
(CSCDA Community Improvement Authority Jefferson Platinum Triangle Apartments)
Series 2021-A2
3.125%, 08/01/2056(b)
CSCDA Community Improvement Authority
(CSCDA Community Improvement Authority Oceanaire Apartments)
Series 2021
4.00%, 09/01/2056(b)
CSCDA Community Improvement Authority
(CSCDA Community Improvement Authority Pasadena Portfolio)
Series 2021
3.00%, 12/01/2056(b)
4.00%, 12/01/2056(b)
CSCDA Community Improvement Authority
(CSCDA Community Improvement Authority Union South Bay)
Series 2021-A2
4.00%, 07/01/2056(b)
Fremont Community Facilities District No. 1
Series 2015
5.00%, 09/01/2040
Garden Grove Unified School District
Series 2013-C
5.00%, 08/01/2032 (Pre-refunded/ETM)
Golden State Tobacco Securitization Corp.
Series 2018-A
5.00%, 06/01/2047
Hastings Campus Housing Finance Authority
Series 2020-A
5.00%, 07/01/2045
Irvine Unified School District
Series 2017-B
5.00%, 09/01/2047

3,965

2,240

1,755

2,000

5,000

3,000

2,500

2,000
1,000

2,400

4,000

2,535

12,940

5,000

1,000

$

4,370,304

2,579,221

2,088,157

2,149,890

5,427,545

3,052,560

2,753,145

2,038,949
1,089,465

2,594,439

4,492,396

2,771,418

13,370,299

6,036,298

1,186,916



Principal
Amount
(000)

U.S. $ Value

Lake Elsinore Public Financing Authority
Series 2015
5.00%, 09/01/2031-09/01/2035
Long Beach Bond Finance Authority
(Aquarium of the Pacific)
Series 2012
5.00%, 11/01/2028-11/01/2029
Los Angeles Community College District/CA
Series 2019-K
4.00%, 08/01/2038
Los Angeles Unified School District/CA
Series 2020-R
4.00%, 07/01/2036-07/01/2044
Los Angeles Unified School District/CA
(Los Angeles Unified School District/CA COP)
Series 2012-B
5.00%, 10/01/2028-10/01/2029

M-S-R Energy Authority
(Citigroup, Inc.)
Series 2009-A
6.50%, 11/01/2039
Series 2009-B
6.50%, 11/01/2039
Menifee Union School District
Series 2018
5.00%, 09/01/2043-09/01/2048
Metropolitan Water District of Southern California
Series 2021-D
0.16% (MUNIPSA + 0.14%), 07/01/2037(a)
Oakland Unified School District/Alameda County
Series 2015-A
5.00%, 08/01/2031-08/01/2033
Orange County Transportation Authority
(91 Express Lanes Toll Road)
Series 2013
5.00%, 08/15/2029
Orange County Water District
Series 2019-C
4.00%, 08/15/2034
Oxnard Financing Authority
AGM Series 2014
5.00%, 06/01/2031
Palomar Health
Series 2016-A
5.00%, 08/01/2031
Palomar Health
(Palomar Health Obligated Group)
Series 2016
5.00%, 11/01/2036
Series 2017
5.00%, 11/01/2042
Poway Unified School District
Series 2012
5.00%, 09/01/2026 (Pre-refunded/ETM)

Poway Unified School District Public Financing Authority

Series 2015-A
5.00%, 09/01/2033-09/01/2034

4,525

6,580

2,500

20,500

9,220

830

10,000

2,215

2,100

5,340

2,360

1,250

5,250

1,285

5,000

1,000

970

2,495

$ 5,154,393

6,626,860

2,880,652

24,743,661

9,682,580

1,362,736

16,418,501

2,538,120

2,100,021

6,269,086

2,576,491

1,514,317

5,880,321

1,508,247

5,880,545

1,191,812

1,016,361

2,859,721



Principal
Amount
(000)

U.S. $ Value

Redding Joint Powers Financing Authority

Series 2015-A

5.00%, 06/01/2030 $ 1,350
Rialto Redevelopment Agency

Series 2018

5.00%, 09/01/2032-09/01/2037 3,235
Riverside County Transportation Commission

Series 2013-A

5.25%, 06/01/2032 (Pre-refunded/ETM) 9,165
Sacramento County Water Financing Authority

NATL Series 2007-B

0.64% (LIBOR 3 Month + 0.55%), 06/01/2034(a) 1,450

0.66% (LIBOR 3 Month + 0.57%), 06/01/2039(a) 5,375
San Diego County Regional Airport Authority

Series 2019-A

4.00%, 07/01/2037-07/01/2038 4,500

Series 2020

5.00%, 07/01/2035-07/01/2040 2,155
San Diego Unified School District/CA

Series 2013-C

5.00%, 07/01/2032 3,180
San Francisco City & County Redevelopment Agency Successor Agency
(Mission Bay South Public Imp)

Series 2013-A

5.00%, 08/01/2029 1,310
San Francisco City & County Redevelopment Agency Successor Agency
(Successor Agency to the Redev of San Francisco - Mission Bay South)

Series 2016-B

5.00%, 08/01/2033-08/01/2035 2,000

Series 2016-C

5.00%, 08/01/2032-08/01/2035 2,000
San Francisco Intl Airport

Series 2012-A

5.00%, 05/01/2027-05/01/2028 7,000

Series 2017-A

5.00%, 05/01/2042 2,000

Series 2019-A

5.00%, 05/01/2044 17,435
San Joaquin Hills Transportation Corridor Agency

Series 1993

Zero Coupon, 01/01/2023 (Pre-refunded/ETM) 25,000
Sierra Joint Community College District School Facilities District No. 2

NATL Series 2007-B

Zero Coupon, 06/01/2032 5,485
Southern California Public Power Authority
(Los Angeles Department of Water & Power PWR)

Series 2014-A

5.00%, 07/01/2033-07/01/2034 8,200
State of California

Series 2004

5.30%, 04/01/2029 5

10

$

1,602,323

4,021,021

9,985,357

1,446,021
5,339,816

5,283,566

2,758,814

3,455,256

1,360,219

2,389,900

2,391,814

7,221,036
2,413,967

21,544,871

24,930,280

4,649,841

9,227,297

5,021



Principal
Amount
(000)

U.S. $ Value

Series 2013

5.00%, 02/01/2031 $ 5,000

Series 2014

5.00%, 12/01/2030 2,000

Series 2019

5.00%, 04/01/2029 10,000
Stockton Redevelopment Agency Successor Agency

AGM Series 2016-A

5.00%, 09/01/2033-09/01/2034 3,800
Successor Agency to the Redev of San Francisco - Mission Bay North

Series 2016-A

5.00%, 08/01/2032-08/01/2036 3,500
Tejon Ranch Public Facilities Finance Authority
(Tejon Ranch Public Facilities Finance Authority CFD No. 1)

Series 2012

5.25%, 09/01/2026-09/01/2028 2,375

5.50%, 09/01/2030-09/01/2033 2,135
Tobacco Securitization Authority of Northern California
(Sacramento County Tobacco Securitization Corp.)

Series 2021

Zero Coupon, 06/01/2060 10,000

0.45%, 06/01/2030 100

4.00%, 06/01/2022 1,250

5.00%, 06/01/2023 1,160
Tobacco Securitization Authority of Southern California

Series 2019

5.00%, 06/01/2037-06/01/2048 15,380
Transbay Joint Powers Authority
(Transbay Joint Powers Authority Transbay Redevelopment Project Tax Increment Rev)

Series 2020

5.00%, 10/01/2040-10/01/2049 5,200
Upland Unified School District

Series 2011-C

Zero Coupon, 08/01/2035 1,020
Walnut Energy Center Authority

Series 2014

5.00%, 01/01/2031-01/01/2032 7,700
Washington Township Health Care District

Series 2017-B

5.00%, 07/01/2032-07/01/2033 3,500

Alabama - 0.2%
Tuscaloosa County Industrial Development Authority
(Hunt Refining Co.)
Series 2019-A
5.25%, 05/01/2044(b) 1,710

11

$ 5,334,043
2,211,898

13,114,171
4,520,317

4,181,377

2,479,937
2,225,502

2,516,890

102,371
1,285,132
1,255,646

19,258,916

6,550,736
790,810
8,674,436

4,201,712
872,880,693

2,009,990



Principal
Amount
(000)

U.S. $ Value

American Samoa - 0.2%
American Samoa Economic Development Authority
(Territory of American Samoa)

Series 2015-A

6.625%, 09/01/2035

Series 2018

7.125%, 09/01/2038(b)

Georgia — 0.1%

Municipal Electric Authority of Georgia
Series 2019
5.00%, 01/01/2037-01/01/2059

Guam - 1.3%
Antonio B Won Pat International Airport Authority
Series 2021-A
3.839%, 10/01/2036
Guam Government Waterworks Authority
Series 2016
5.00%, 01/01/2046
Guam Power Authority
Series 2017-A
5.00%, 10/01/2036-10/01/2040
Territory of Guam
Series 2019
5.00%, 11/15/2031
Territory of Guam
(Guam Section 30 Income Tax)
Series 2016-A
5.00%, 12/01/2029-12/01/2032

lllinois — 0.2%

Chicago Board of Education
Series 2018-A
5.00%, 12/01/2031

Louisiana — 0.0%
Parish of St. James LA
(NuStar Logistics LP)
Series 2020-2
6.35%, 07/01/2040-10/01/2040(b)

Michigan - 0.0%

City of Detroit MI
Series 2018
5.00%, 04/01/2036

New York — 0.1%
New York Transportation Development Corp.
(Delta Air Lines, Inc.)

Series 2018

4.00%, 01/01/2036

Ohio - 0.2%
Ohio Water Development Authority Water Pollution Control Loan Fund
(Energy Harbor Nuclear Generation LLC)

Series 2016-A

4.375%, 06/01/2033

$ 430

1,385

1,390

700

1,335

5,240

SIS

4,675

2,000

335

305

535

1,700

12

$

506,065

1,818,704

2,324,769

1,688,146

734,549

1,506,991

6,072,663

368,186

5,542,949

14,225,338

2,501,796

450,121

359,959

608,556

1,736,341



Principal
Amount
(000)

U.S. $ Value

Puerto Rico — 1.1%
Puerto Rico Electric Power Authority
AGM Series 2007-V
5.25%, 07/01/2031
Puerto Rico Highway & Transportation Authority
AGC Series 2005-L
5.25%, 07/01/2041
AGC Series 2007-C
5.50%, 07/01/2031
AGC Series 2007-N
5.25%, 07/01/2034-07/01/2036

Puerto Rico Industrial Tourist Educational Medical & Environmental Control Facilities Financing Auth

(AES Puerto Rico LP)
Series 2000
6.625%, 06/01/2026
Puerto Rico Public Buildings Authority
(Commonwealth of Puerto Rico)
NATL Series 2007
6.00%, 07/01/2025
Puerto Rico Sales Tax Financing Corp. Sales Tax Revenue
Series 2018-A
Zero Coupon, 07/01/2029
Series 2019-A
4.329%, 07/01/2040
4.55%, 07/01/2040
5.00%, 07/01/2058

Tennessee — 0.1%

Bristol Industrial Development Board

(Bristol Industrial Development Board Sales Tax)
Series 2016-A
5.00%, 12/01/2035(b)

Texas — 0.2%
Mission Economic Development Corp.
(Natgasoline LLC)

Series 2018

4.625%, 10/01/2031(b)

Washington — 0.1%

Washington State Housing Finance Commission

(Presbyterian Retirement Communities Northwest Obligated Group)
Series 2019-A
5.00%, 01/01/2044-01/01/2055(b)

Wisconsin - 0.2%
Wisconsin Health & Educational Facilities Authority
(St. Camillus Health System Obligated Group)
Series 2019
5.00%, 11/01/2054

13

1,000

725

140

2,090

2,110

335

847
1,065

2,650

1,010

1,805

640

115

1,172,686

831,003
163,702

2,343,934

2,178,575

373,731

743,851

1,208,012
103,340
3,061,701

12,180,535

1,003,822

1,900,696

723,951

123,573



Principal
Amount
(000) U.S. $ Value

Wisconsin Public Finance Authority
(Catholic Bishop of Chicago (The))
Series 2021
5.75%, 07/25/2041(b)

Total Long-Term Municipal Bonds
(cost $856,378,584)

Short-Term Municipal Notes — 11.4%
California — 11.4%
Abag Finance Authority for Nonprofit Corps.
(Sharp Healthcare Obligated Group)
Series 2009-D
0.01%, 08/01/2035(h)
Antelope Valley-East Kern Water Agency
Series 2008-A
0.01%, 06/01/2037(h)
California State Public Works Board
(California State Public Works Board Lease)
Series 2022-A
5.00%, 08/01/2022(c)
California Statewide Communities Development Authority
(Scripps Health Obligated Group)
Series 2012-A
0.01%, 08/01/2035(h)
Callifornia Statewide Communities Development Authority
(Western University of Health Sciences)
Series 2019
0.01%, 06/01/2039(h)
Calleguas-Las Virgenes Public Financing Authority
Series 2008-A
0.01%, 07/01/2037(h)
City & County of San Francisco CA
(Related/Mariposa Development Co. LP)
Series 2017-B1
0.01%, 07/01/2057(h)
County of Los Angeles CA
Series 2021
4.00%, 06/30/2022
County of Riverside CA
Series 2021
2.00%, 06/30/2022
County of San Bernardino CA
(WLP Green Valley Apartments LLC)
Series 1999
0.01%, 05/15/2029(h)
County of San Bernardino CA
(WLP Mountain View Apartments LLC)
Series 2004-A
0.01%, 02/15/2027(h)
County of San Bernardino CA
(WLP Parkview Place Apartments LLC)
Series 2004-A
0.01%, 02/15/2027(h)

$ 2,000 $ 2,107,250
2,230,823

916,825,536

1,800 1,800,000

1,125 1,125,000

3,750 3,813,820

11,410 11,410,000

5,570 5,570,000

2,355 2,355,000

5,405 5,405,000

35,610 36,766,627

17,865 18,151,690

1,000 1,000,000

2,300 2,300,000

2,150 2,150,000
14



Principal
Amount
(000)

U.S. $ Value

Northern California Power Agency
Series 2019-A
0.01%, 07/01/2032(h)
Riverside County Asset Leasing Corp.
(County of Riverside CA)
AGC Series 2013
0.01%, 11/01/2032(h)
San Francisco City & County Redevelopment Agency Successor Agency
(Mercy Terrace LLC)
Series 2005-A
0.01%, 06/15/2035(h)
State of California
Series 2018-C
0.01%, 05/01/2033(h)
Western Municipal Water District Facilities Authority
Series 2017-A
0.01%, 10/01/2042(h)

Total Short-Term Municipal Notes
(cost $125,655,428)

Total Municipal Obligations
(cost $982,034,012)

COMMERCIAL MORTGAGE-BACKED SECURITY - 0.3%
Agency CMBS - 0.3%
Federal Home Loan Mortgage Corp.

Series 2021-ML10, Class AUS

2.032%, 01/25/2038

(cost $3,866,393)

SHORT-TERM INVESTMENTS - 5.6%

Investment Companies — 5.6%

AB Fixed Income Shares, Inc. - Government Money Market Portfolio - Class AB, 0.01%!(i) () (k)
(cost $61,228,177)

Total Investments — 100.7%
(cost $1,047,128,582)()
Other assets less liabilities — (0.7)%

Net Assets — 100.0%

15

$ 10,365

6,775

1,150

12,000

3,525

3,719

Shares

61,228,177

$ 10,365,000

6,775,000

1,150,000

12,000,000

3,525,000

125,662,137

1,042,487,673

3,882,687

61,228,177

1,107,598,537
(7,865,314)
$  1,099,733,223



CENTRALLY CLEARED CREDIT DEFAULT SWAPS

Implied
Fixed Credit Upfront
Rate Spread at Notional Premiums Unrealized
(Pay) Payment August 31, Amount Market Paid/ Appreciation/
Description Receive Frequency 2021 Value (Received) (Depreciation)
Buy Contracts
CDX-NAHY Series 36, 5 Year Index, 06/20/2026* (5.00)% Quarterly 2.76% uUsD 33,500 $ (3,620,751) $ (3,219,924) $ (400,827)
*  Termination date
CENTRALLY CLEARED INFLATION (CPI) SWAPS
Rate Type
Payments Payments Payment Upfront
Notional made received Frequency Premiums Unrealized
Amount Termination by the by the Paid/ Market Paid/ Appreciation/
(000) Date Fund Fund Received Value (Received) (Depreciation)
usD 6,350 01/15/2025 2.565% CPI# Maturity $ 213,206 $ — $ 213,206
usD 3,175 01/15/2025 2.585% CPI# Maturity 103,900 — 103,900
usD 3,175 01/15/2025 2.613% CPI# Maturity 100,182 — 100,182
UsSD 20,520 01/15/2028 1.230% CPI# Maturity 2,687,622 — 2,687,622
UsSD 16,260 01/15/2028 0.735% CPI# Maturity 2,783,818 — 2,783,818
usb 6,300 01/15/2030 1.572% CPI# Maturity 761,520 — 761,520
usD 6,300 01/15/2030 1.587% CPI# Maturity 751,512 — 751,512
usD 655 01/15/2030 1.714% CPI# Maturity 69,268 — 69,268
usD 655 01/15/2030 1.731% CPI# Maturity 68,074 — 68,074
usD 5,700 01/15/2031 2.680% CPI# Maturity 61,457 — 61,457
usb 2,630 04/15/2032 CPI# 2.722% Maturity 6,411 — 6,411
usbD 2,060 02/15/2041 CPI# 2.553% Maturity 7,186 — 7,186
usD 1,880 02/15/2041 CPI# 2.500% Maturity (17,879) — (17,879)
usD 1,850 02/15/2041 CPI# 2.505% Maturity (15,335) — (15,335)
usD 4,090 02/15/2046 CPI# 2.391% Maturity (146,064) — (146,064)
$ 7,434,878 $ — $ 7,434,878
# Variable interest rate based on the rate of inflation as determined by the Consumer Price Index (CPI).
CENTRALLY CLEARED INTEREST RATE SWAPS
Rate Type
Payments Payments Payment Upfront
Notional made received Frequency Premiums Unrealized
Amount Termination by the by the Paid/ Market Paid/ Appreciation/
(000) Date Fund Fund Received Value (Received) (Depreciation)
3 Month Quarterly/
usD 3,508 02/05/2025 LIBOR 1.361% Semi-Annual $ 92,963 $ — $ 92,963
3 Month Quarterly/
usD 7,882 02/06/2025 LIBOR 1.419% Semi-Annual 223,792 — 223,792
3 Month Semi-Annual/
UsSD 20,000 01/15/2028 1.092% LIBOR Quarterly (80,412) — (80,412)
3 Month Semi-Annual/
usD 17,500 01/15/2028 1.208% LIBOR Quarterly (200,570) — (200,570)
3 Month Semi-Annual/
UsSD 25,500 01/15/2031 1.600% LIBOR Quarterly (730,318) — (730,318)
3 Month Semi-Annual/
usDb 15,000 02/15/2041 1.855% LIBOR Quarterly (650,064) — (650,064)
3 Month Semi-Annual/
usD 5,370 04/15/2044 0.962% LIBOR Quarterly 722,775 — 722,775
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Rate Type

Payments Payments Payment Upfront
Notional made received Frequency Premiums Unrealized
Amount Termination by the by the Paid/ Market Paid/ Appreciation/
(000) Date Fund Fund Received Value (Received) (Depreciation)
3 Month Quarterly/
uUsb 13,250 02/15/2046 LIBOR 2.193% Semi-Annual $ 1,466,994 $ — $ 1,466,994
3 Month Quarterly/
usD 6,000 02/15/2046 LIBOR 2.061% Semi-Annual 497,369 — 497,369
$ 1,342,529 $ — $ 1,342,529
INTEREST RATE SWAPS
Rate Type
Payments Payments Payment Upfront
Notional made received Frequency Premiums Unrealized
Amount Termination by the by the Paid/ Market Paid/ Appreciation/
Swap Counterparty (000) Date Fund Fund Received Value (Received) (Depreciation)
Citibank, NA usD 12,620 10/09/2029 1.120% SIFMA* Quarterly $ (259,517) $ —  $ (259,517)
Citibank, NA usD 12,620 10/09/2029 1.125% SIFMA* Quarterly (265,087) — (265,087)
$ (524604) $ = $ (524,604)

*

Variable interest rate based on the Securities Industry & Financial Markets Association (SIFMA) Municipal Swap Index.

(a) Floating Rate Security. Stated interest/floor/ceiling rate was in effect at August 31, 2021.

(b) Security is exempt from registration under Rule 144A or Regulation S of the Securities Act of 1933. These securities are considered restricted, but liquid and may be resold in
transactions exempt from registration. At August 31, 2021, the aggregate market value of these securities amounted to $166,597,594 or 15.1% of net assets.

(c) When-Issued or delayed delivery security.
(d) Restricted and illiquid security.

Percentage
Restricted & llliquid Acquisition Market of
Securities Date Cost Value Net Assets
California Municipal Finance Authority
(UTS Bioenergy LLC)
Series 2011-A1
7.50%, 12/01/2032 12/22/2011  $§ 2,745000 $ 54,900 0.01%

(e) Non-income producing security.

) Defaulted.

(9) Inverse floater security.

(h) Variable Rate Demand Notes are instruments whose interest rates change on a specific date (such as coupon date or interest payment date) or whose interest rates vary with
changes in a designated base rate (such as the prime interest rate). This instrument is payable on demand and is secured by letters of credit or other credit support
agreements from major banks.

(i) Affiliated investments.

0 The rate shown represents the 7-day yield as of period end.
(k) To obtain a copy of the fund’s shareholder report, please go to the Securities and Exchange Commission’s website at www.sec.gov, or call AB at (800) 227-4618.
) As of August 31, 2021, the cost basis of investment securities owned was substantially identical for both book and tax purposes. Gross unrealized appreciation of investments

was $73,999,395 and gross unrealized depreciation of investments was $(5,677,464), resulting in net unrealized appreciation of $68,321,931.
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As of August 31, 2021, the Portfolio’s percentages of investments in municipal bonds that are insured and in insured municipal bonds that have been pre-refunded or escrowed to
maturity are 4.8% and 0.5%, respectively.

Glossary:

AD — Assessment District

AGC — Assured Guaranty Corporation

AGM — Assured Guaranty Municipal

CFD — Community Facilities District

CMBS - Commercial Mortgage-Backed Securities
COP - Cetrtificate of Participation

CPI — Consumer Price Index

CDX-NAHY — North American High Yield Credit Default Swap Index
ETM — Escrowed to Maturity

LIBOR — London Interbank Offered Rate
MUNIPSA — SIFMA Municipal Swap Index.

NATL — National Interstate Corporation

XLCA — XL Capital Assurance Inc.
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AB Municipal Income Fund, Inc.

AB California Portfolio
August 31, 2021 (unaudited)

In accordance with U.S. GAAP regarding fair value measurements, fair value is defined as the price that the Portfolio would receive to sell an
asset or pay to transfer a liability in an orderly transaction between market participants at the measurement date. U.S. GAAP establishes a
framework for measuring fair value, and a three-level hierarchy for fair value measurements based upon the transparency of inputs to the
valuation of an asset or liability (including those valued based on their market values). Inputs may be observable or unobservable and refer
broadly to the assumptions that market participants would use in pricing the asset or liability. Observable inputs reflect the assumptions market
participants would use in pricing the asset or liability based on market data obtained from sources independent of the Portfolio. Unobservable
inputs reflect the Portfolio’s own assumptions about the assumptions that market participants would use in pricing the asset or liability based on
the best information available in the circumstances. Each investment is assigned a level based upon the observability of the inputs which are
significant to the overall valuation. The three-tier hierarchy of inputs is summarized below.

. Level 1 - quoted prices in active markets for identical investments

. Level 2 - other significant observable inputs (including quoted prices for similar investments, interest rates, prepayment speeds, credit
risk, etc.)

. Level 3 - significant unobservable inputs (including the Portfolio’s own assumptions in determining the fair value of investments)

The fair value of debt instruments, such as bonds, and over-the-counter derivatives is generally based on market price quotations, recently
executed market transactions (where observable) or industry recognized modeling techniques and are generally classified as Level 2. Pricing
vendor inputs to Level 2 valuations may include quoted prices for similar investments in active markets, interest rate curves, coupon rates,
currency rates, yield curves, option adjusted spreads, default rates, credit spreads and other unique security features in order to estimate the
relevant cash flows which is then discounted to calculate fair values. If these inputs are unobservable and significant to the fair value, these
investments will be classified as Level 3.

Other fixed income investments, including non-U.S. government and corporate debt, are generally valued using quoted market prices, if
available, which are typically impacted by current interest rates, maturity dates and any perceived credit risk of the issuer. Additionally, in the
absence of quoted market prices, these inputs are used by pricing vendors to derive a valuation based upon industry or proprietary models which
incorporate issuer specific data with relevant yield/spread comparisons with more widely quoted bonds with similar key characteristics. Those
investments for which there are observable inputs are classified as Level 2. Where the inputs are not observable, the investments are classified
as Level 3.
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The following table summarizes the valuation of the Portfolio’s investments by the above fair value hierarchy levels as of August 31, 2021:

Investments in Securities: Level 1 Level 2 Level 3 Total
Assets:

Long-Term Municipal Bonds $ — 3 916,825,536 $ — 3 916,825,536
Short-Term Municipal Notes — 125,662,137 — 125,662,137
Commercial Mortgage-Backed Security — 3,882,687 — 3,882,687
Short-Term Investments 61,228,177 — — 61,228,177
Total Investments in Securities 61,228,177 1,046,370,360 — 1,107,598,537
Other Financial Instruments(a):

Assets:

Centrally Cleared Inflation (CPI) Swaps — 7,614,156 — 7,614,156
Centrally Cleared Interest Rate Swaps — 3,003,893 — 3,003,893
Liabilities:

Centrally Cleared Credit Default Swapss — (3,620,751) — (3,620,751)
Centrally Cleared Inflation (CPI) Swaps — (179,278) — (179,278)
Centrally Cleared Interest Rate Swaps — (1,661,364) — (1,661,364)
Interest Rate Swaps — (524,604) — (524,604)
Total $ 61,228177 $ 1,051,002,412 $ — $ 1,112,230,589

(a) Other financial instruments are derivative instruments, such as futures, forwards and swaps, which are valued at the unrealized appreciation/(depreciation) on the instrument.
Other financial instruments may also include swaps with upfront premiums, options written and swaptions written which are valued at market value.

A summary of the Portfolio’s transactions in AB mutual funds for the three months ended August 31, 2021 is as follows:

Market Value Purchases Sales Market Value Dividend
05/31/2021 at Cost Proceeds 08/31/2021 Income

Portfolio (000) (000) (000) (000) (000)
Government Money Market Portfolio $ 70,188 $ 95,491 $ 104,451 $ 61,228 $ 1
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