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The Securities and Exchange Commission has not necessarily reviewed the information in this filing and has not determined if it is accurate
and complete.

The reader should not assume that the information is accurate and complete.

UNITED STATES
SECURITIES AND EXCHANGE COMMISSION

WASHINGTON, DC 20549

FORM NPORT-P
Monthly Portfolio Investments Report

NPORT-P: Filer Information

Confidential ☐
Filer CIK 0000810893

Filer CCC ********

Filer Investment Company Type

Is this a LIVE or TEST Filing? ☐ LIVE ☐ TEST

Would you like a Return Copy? ☐
Is this an electronic copy of an official filing
submitted in paper format? ☐

Submission Contact Information

Name

Phone

E-Mail Address

Notification Information

Notify via Filing Website only? ☐
Notification E-mail Address

Series ID S000009694

Class (Contract) ID C000026586

C000085176

NPORT-P: Part A: General Information

Item A.1. Information about the Registrant.

a. Name of Registrant PIMCO Funds

b. Investment Company Act file number for
Registrant: (e.g., 811-______) 811-05028

c. CIK number of Registrant 0000810893



d. LEI of Registrant 5493003B5Y5GR0Y25Y76

e. Address and telephone number of
Registrant:

i. Street Address 1 650 Newport Center Drive

ii. Street Address 2

iii. City Newport Beach

iv. State, if applicable

v. Foreign country, if applicable

vi. Zip / Postal Code 92660

vii. Telephone number (888) 877-4626

Item A.2. Information about the Series.

a. Name of Series. PIMCO Moderate Duration Fund

b. EDGAR series identifier (if any). S000009694

c. LEI of Series. B2JY4NU9RPQLDEI8V482

Item A.3. Reporting period.

a. Date of fiscal year-end. 2024-03-31

b. Date as of which information is reported. 2023-09-30

Item A.4. Final filing

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

NPORT-P: Part B: Information About the Fund

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. 1684725536.980000

b. Total liabilities. 430687324.050000

c. Net assets. 1254038212.930000

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

a. Assets attributable to miscellaneous
securities reported in Part D. 0.000000

b. Assets invested in a Controlled Foreign
Corporation for the purpose of investing in
certain types of instruments such as, but not
limited to, commodities.

0.000000

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. 34895865.030000

Controlled companies. 0.000000

Other affiliates. 0.000000

Others. 0.000000

Amounts payable after one year.

Banks or other financial institutions for
borrowings. 0.000000

Controlled companies. 0.000000

Other affiliates. 0.000000

Others. 0.000000

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: 0.000000

(ii) On a standby commitment basis: 0.000000

e. Liquidation preference of outstanding
preferred stock issued by the Fund. 0.000000

f. Cash and cash equivalents not reported in
Parts C and D. 24556635.550000

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 (DV01). 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
Record

ISO Currency code 3 month 1 year 5 years 10 years 30 years

#1 Peru Sol

Interest Rate Risk (DV01)

0.000000 1.366555 10.263704 0.000000 0.000000

Interest Rate Risk (DV100)

0.000000 132.953611 998.566986 0.000000 0.000000



#2 Australia Dollar

Interest Rate Risk (DV01)

52.103774 3.952020 0.414853 0.000000 0.000000

Interest Rate Risk (DV100)

5199.948866 391.960735 41.145049 0.000000 0.000000

#3 Canada Dollar

Interest Rate Risk (DV01)

48.932633 11170.619806 3065.705933 0.000000 0.000000

Interest Rate Risk (DV100)

4748.280555 1100501.285356 302097.240026 0.000000 0.000000

#4 Argentina Peso

Interest Rate Risk (DV01)

0.031516 0.000000 0.000000 0.000000 0.000000

Interest Rate Risk (DV100)

3.139959 0.000000 0.000000 0.000000 0.000000

#5 United States Dollar

Interest Rate Risk (DV01)

16874.661336 97384.956512 306854.748393 64722.550802 -13151.085220

Interest Rate Risk (DV100)

2589641.456345 9581418.622223 30694694.637377 6351806.733042 -1082754.289673

#6 Japan Yen

Interest Rate Risk (DV01)

0.000000 592.720268 -10420.844969 -34118.956321 -23399.195602

Interest Rate Risk (DV100)

0.000000 57577.743603 -996550.389247 -3144262.197319 -2058368.345002

#7 South Africa Rand

Interest Rate Risk (DV01)

0.000000 1846.715748 1465.778839 0.000000 0.000000



Interest Rate Risk (DV100)

0.000000 181689.494285 144210.941107 0.000000 0.000000

#8 Euro Member Countries

Interest Rate Risk (DV01)

71.757077 -11534.172818 413.458534 1162.906702 0.000000

Interest Rate Risk (DV100)

7203.551774 -1137787.262366 33748.177960 111442.446092 0.000000

#9 United Kingdom Pound

Interest Rate Risk (DV01)

164.460923 0.000000 577.208888 515.989818 0.000000

Interest Rate Risk (DV100)

16452.054954 0.000000 54395.491585 48626.277990 0.000000

#10 Mexico Peso

Interest Rate Risk (DV01)

0.000000 0.000000 432.392276 308.005438 0.000000

Interest Rate Risk (DV100)

0.000000 0.000000 41441.573218 29520.022904 0.000000

c. Credit Spread Risk (SDV01, CR01 or CS01). 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 61574.237700 64133.306900 211780.811600 5320.909600 -45546.299300

Non-Investment grade 3865.922600 5034.704300 13196.538000 2735.090500 0.000000

For purposes of Item B.3., calculate value as the sum of the absolute values of:
(i) the value of each debt security,
(ii) 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;
(iii) 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:

Borrower
Information

Record
Name of borrower LEI (if any) of borrower Aggregate value of all securities

on loan to the borrower

— — — —

b. Did any securities lending counterparty
provide any non-cash collateral? ☐ Yes ☒ 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
Return Record

Monthly total returns of the Fund for each of the preceding three months
Class identification number(s) (if any) of the
Class(es) for which returns are reported

Month 1 Month 2 Month 3

#1 0.562761 0.039823 -1.06909 C000026586

#2 0.554581 0.031405 -1.07744 C000085176

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.

Asset category Instrument type

Month 1 Month 2 Month 3

Monthly net
realized

gain(loss)

Monthly net
change in
unrealized

appreciation (or
depreciation)

Monthly net
realized

gain(loss)

Monthly net
change in
unrealized

appreciation (or
depreciation)

Monthly net
realized

gain(loss)

Monthly net
change in
unrealized

appreciation (or
depreciation)

Commodity
Contracts — — — — — —

Credit Contracts 0.000000 202049.970000 0.000000 -10604.460000 420.500000 -87231.260000

Forward — — — — — —

Future — — — — — —

Option — — — — — —

Swaption — — — — — —

Swap 0.000000 202049.970000 0.000000 -10604.460000 420.500000 -87231.260000

Warrant — — — — — —

Other — — — — — —



Equity Contracts — — — — — —

Foreign Exchange
Contracts 2153.680000 -844763.690000 -48565.690000 1662493.600000 105387.960000 1197556.510000

Forward 2153.680000 -844763.690000 -48565.690000 1662493.600000 105387.960000 1197556.510000

Future — — — — — —

Option — — — — — —

Swaption — — — — — —

Swap — — — — — —

Warrant — — — — — —

Other — — — — — —

Interest Rate
Contracts -49742.130000 2395240.810000

-13219138.22000
0 14525262.550000 -62119.770000 1131613.120000

Forward — — — — — —

Future -153129.630000 304436.080000
-13267965.10000

0 13075544.960000 -306170.310000 -915998.270000

Option 0.000000 -3530.300000 0.000000 -29588.300000 0.000000 1400742.900000

Swaption 103387.500000 -36862.970000 48826.880000 81109.650000 244050.540000 -279252.800000

Swap 0.000000 2131198.000000 0.000000 1398196.240000 0.000000 926121.290000

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 334427.830000 116514.980000

Month 2 -2024110.340000 -4306271.810000

Month 3 -1665949.520000 -21679095.150000

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.



Month
Total net asset value of shares sold (including

exchanges but excluding reinvestment of
dividends and distributions)

Total net asset value of shares sold in
connection with reinvestments of dividends

and distributions

Total net asset value of shares redeemed or
repurchased, including exchanges

Month 1 11654182.280000 4483112.930000 -19422362.460000

Month 2 20591421.280000 3941072.100000 -7621441.260000

Month 3 11236276.640000 4283027.290000 -150776743.060000

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 ☐ No ☐ 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 22e-4 [17 CFR 270.22e-4]:

(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 as a
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)(i)(B) [17 CFR 270.18f-4(c)(4)(i)(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)(i)(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.

Bloomberg Inter US Government/Credit Total Return Unhedged Index

ii. As applicable, the index identifier for the
Fund’s Designated Index. LF97TRUU

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). N/A

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

c. Title of the issue or description of the
investment. SOLD CAD BOUGHT USD 20231003

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

23IMKBBN411

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Canada Dollar

e. Value. (4) 7042.890000

f. Exchange rate. 1.358200

g. Percentage value compared to net assets of
the Fund. 0.0005616

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CANADA (FEDERAL LEVEL)

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 HSBC BANK PLC MP6I5ZYZBEU3UXPYFY54

i. Amount and description of currency sold.

Amount of currency sold. 834000.000000

Description of currency sold. Canada Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 621068.290000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-10-03

iv. Unrealized appreciation or depreciation.
(24) 7042.890000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 2

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. SOLD CAD BOUGHT USD 20231102

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

23IRKBB4BXD

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Canada Dollar

e. Value. (4) 52514.110000

f. Exchange rate. 1.357700

g. Percentage value compared to net assets of
the Fund. 0.0041876

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CANADA (FEDERAL LEVEL)

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 HSBC BANK PLC MP6I5ZYZBEU3UXPYFY54

i. Amount and description of currency sold.

Amount of currency sold. 15953500.320000

Description of currency sold. Canada Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 11803025.440000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-11-02

iv. Unrealized appreciation or depreciation.
(24) 52514.110000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 3

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. JPN 10Y BOND(OSE) DEC23 XOSE 20231213

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- Ticker (if ISIN is not available). JBZ3

Item C.2. Amount of each investment.



Balance. (2)

a. Balance -43.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Japan Yen

e. Value. (4) 307646.780000

f. Exchange rate. 149.440000

g. Percentage value compared to net assets of
the Fund. 0.0245325

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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) JAPAN

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☒ 1 ☐ 2 ☐ 3 ☐ N/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) Future

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 OSAKA SECURITIES EXCHANGE 3538001249AILNPRUX57

c. For futures and forwards (other than forward foreign currency contracts), provide:

i. Payoff profile, selected from among the
following (long, short). Short

ii. Description of reference instrument, as required by sub-Item C.11.c.iii.

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

Name of issuer. N/A

Title of issue. JAPAN GOVT

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). ADI2GRFR7-JAPAN GOVT

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

iii. Expiration date. 2023-12-13

iv. Aggregate notional amount or contract
value on trade date. -41710920.770000

ISO Currency Code. Japan Yen

v. Unrealized appreciation or depreciation.
(24) 307646.780000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 4

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. SOLD GBP BOUGHT USD 20231115

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

23HGKBBVLGC

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United Kingdom Pound

e. Value. (4) 544622.330000

f. Exchange rate. 0.819400

g. Percentage value compared to net assets of
the Fund. 0.0434295

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 JPMorgan Chase Bank, National Association 7H6GLXDRUGQFU57RNE97

i. Amount and description of currency sold.

Amount of currency sold. 10235758.000000

Description of currency sold. United Kingdom Pound

ii. Amount and description of currency purchased.

Amount of currency purchased. 13036371.930000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-11-15

iv. Unrealized appreciation or depreciation.
(24) 544622.330000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 5

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. SOLD GBP BOUGHT USD 20231115

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

23HHKBBVVXC

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United Kingdom Pound

e. Value. (4) 505607.770000

f. Exchange rate. 0.819400

g. Percentage value compared to net assets of
the Fund. 0.0403184

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 JPMorgan Chase Bank, National Association 7H6GLXDRUGQFU57RNE97

i. Amount and description of currency sold.

Amount of currency sold. 8913642.000000

Description of currency sold. United Kingdom Pound

ii. Amount and description of currency purchased.

Amount of currency purchased. 11383843.060000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-11-15

iv. Unrealized appreciation or depreciation.
(24) 505607.770000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 6

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. SOLD ZAR BOUGHT USD 20231122

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

23IKKBB3NVN



Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) South Africa Rand

e. Value. (4) -4754.830000

f. Exchange rate. 19.016900

g. Percentage value compared to net assets of
the Fund. -0.0003792

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) SOUTH AFRICA

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward



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 JPMorgan Chase Bank, National Association 7H6GLXDRUGQFU57RNE97

i. Amount and description of currency sold.

Amount of currency sold. 13740773.910000

Description of currency sold. South Africa Rand

ii. Amount and description of currency purchased.

Amount of currency purchased. 717802.940000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-11-22

iv. Unrealized appreciation or depreciation.
(24) -4754.830000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 7

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. BOUGHT INR SOLD USD 20231220

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

23IDKBB60SM

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.



Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) India Rupee

e. Value. (4) 730.200000

f. Exchange rate. 83.417100

g. Percentage value compared to net assets of
the Fund. 0.0000582

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) INDIA

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 JPMorgan Chase Bank, National Association 7H6GLXDRUGQFU57RNE97

i. Amount and description of currency sold.

Amount of currency sold. 404983.000000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 33843416.850000

Description of currency purchased. India Rupee

iii. Settlement date. 2023-12-20

iv. Unrealized appreciation or depreciation.
(24) 730.200000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 8

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. BOUGHT INR SOLD USD 20231220

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

23IEKBB62HD

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000



b. Units Number of contracts

c. Description of other units.

d. Currency. (3) India Rupee

e. Value. (4) -384.000000

f. Exchange rate. 83.417100

g. Percentage value compared to net assets of
the Fund. -0.0000306

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) INDIA

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 JPMorgan Chase Bank, National Association 7H6GLXDRUGQFU57RNE97



i. Amount and description of currency sold.

Amount of currency sold. 402435.000000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 33537926.810000

Description of currency purchased. India Rupee

iii. Settlement date. 2023-12-20

iv. Unrealized appreciation or depreciation.
(24) -384.000000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 9

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. BOUGHT IDR SOLD USD 20240320

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

23IDKBB5WDK

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.



d. Currency. (3) Indonesia Rupiah

e. Value. (4) -21894.340000

f. Exchange rate. 15513.330800

g. Percentage value compared to net assets of
the Fund. -0.0017459

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) INDONESIA

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 MORGAN STANLEY & CO. INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653

i. Amount and description of currency sold.



Amount of currency sold. 2794799.220000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 43016990634.000000

Description of currency purchased. Indonesia Rupiah

iii. Settlement date. 2024-03-20

iv. Unrealized appreciation or depreciation.
(24) -21894.340000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 10

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. SOLD CNH BOUGHT USD 20240326

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

23ICKBBS920

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) China Yuan Renminbi

e. Value. (4) 2537.530000



f. Exchange rate. 7.230400

g. Percentage value compared to net assets of
the Fund. 0.0002023

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CHINA

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 MORGAN STANLEY & CO. INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653

i. Amount and description of currency sold.

Amount of currency sold. 7047968.060000

Description of currency sold. China Yuan Renminbi



ii. Amount and description of currency purchased.

Amount of currency purchased. 977308.000000

Description of currency purchased. United States Dollar

iii. Settlement date. 2024-03-26

iv. Unrealized appreciation or depreciation.
(24) 2537.530000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 11

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. SOLD CAD BOUGHT USD 20231003

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

23IJKBBN7P4

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Canada Dollar

e. Value. (4) 851.070000

f. Exchange rate. 1.358200



g. Percentage value compared to net assets of
the Fund. 0.0000679

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CANADA (FEDERAL LEVEL)

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 NATWEST MARKETS PLC RR3QWICWWIPCS8A4S074

i. Amount and description of currency sold.

Amount of currency sold. 205000.000000

Description of currency sold. Canada Dollar

ii. Amount and description of currency purchased.



Amount of currency purchased. 151780.570000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-10-03

iv. Unrealized appreciation or depreciation.
(24) 851.070000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 12

Item C.1. Identification of investment.

a. Name of issuer (if any). AVIATION CAPITAL GROUP LLC

b. LEI (if any) of issuer. (1) 549300ODEK8HY3445C77

c. Title of the issue or description of the
investment. AVIATION CAPITAL GROUP SR UNSECURED 144A 08/25 4.125

d. CUSIP (if any). 05369AAD3

At least one of the following other identifiers:

- ISIN US05369AAD37

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3300000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3140997.060000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2504706

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.125

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 13

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. 3 MONTH SOFR FUT DEC23 XCME 20240319

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- Ticker (if ISIN is not available). SFRZ3

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 358.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -1893409.600000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. -0.1509850

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Future

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 SNZ2OJLFK8MNNCLQOF39

c. For futures and forwards (other than forward foreign currency contracts), provide:

i. Payoff profile, selected from among the
following (long, short). Long

ii. Description of reference instrument, as required by sub-Item C.11.c.iii.



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

Name of issuer. N/A

Title of issue. 90SOFR

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). ADI20TM27-90SOFR

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

iii. Expiration date. 2024-03-19

iv. Aggregate notional amount or contract
value on trade date. 84620012.500000

ISO Currency Code. United States Dollar

v. Unrealized appreciation or depreciation.
(24) -1893409.600000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 14

Item C.1. Identification of investment.

a. Name of issuer (if any). AVIS BUDGET RENTAL CAR FUNDING AESOP 2023-5A LLC

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

c. Title of the issue or description of the
investment. AVIS BUDGET RENTAL CAR FUNDING AESOP 2023 5A A 144A

d. CUSIP (if any). 05377RHC1

At least one of the following other identifiers:

- ISIN US05377RHC16

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2600000.000000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2578478.760000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2056141

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-04-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.78

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 15

Item C.1. Identification of investment.

a. Name of issuer (if any). AVIS BUDGET RENTAL CAR FUNDING AESOP 2023-8A LLC

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

c. Title of the issue or description of the
investment. AVIS BUDGET RENTAL CAR FUNDING AESOP 2023 8A A 144A

d. CUSIP (if any). 05377RHM9

At least one of the following other identifiers:

- ISIN US05377RHM97



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5300000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 5264648.210000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.4198156

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-02-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.02

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 16

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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



c. Title of the issue or description of the
investment. 3 MONTH SOFR OPT DEC23P 96.75 EXP 12/15/2023

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- Ticker (if ISIN is not available). SFRZ3P

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -13.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -71662.110000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0057145

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Option

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 SNZ2OJLFK8MNNCLQOF39

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☒ Put ☐ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested Derivatives

a. Type of derivative instrument (21) Future

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 SNZ2OJLFK8MNNCLQOF39

Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. FIN FUT SOFR 90DAY CME (WHT) 03/19/24

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

SFRZ30008

Description of other unique identifier. Internal ID

Amount of each investment.

Balance. (2)



Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

c. For futures and forwards (other than forward foreign currency contracts), provide:

i. Payoff profile, selected from among the
following (long, short). N/A

ii. Description of reference instrument, as required by sub-Item C.11.c.iii.

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

Name of issuer. N/A

Title of issue. FIN FUT SOFR 90DAY CME (WHT) 03/19/24

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SFRZ30008

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

iii. Expiration date. 2024-03-20

iv. Aggregate notional amount or contract
value on trade date. N/A

ISO Currency Code. United States Dollar

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A



v. Exercise price or rate. 96.750000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-12-15

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) -46312.110000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 17

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. SOUTH AFRICA EM SP GST

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZD6RP1M2JW7

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3537.980000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0002821

Item C.3. Payoff profile.



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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-credit

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 ☒ 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 ☐ 3 ☐ N/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 GOLDMAN SACHS INTERNATIONAL W22LROWP2IHZNBB6K528

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

Name of issuer. SOUTH AFRICA GOVT

Title of issue. REPUBLIC OF SOUTH AFRICA SR UNSECURED

At least one of the following other identifiers:

- ISIN (if CUSIP is not available). US836205AN45

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. 1.000000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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

Description of Other Payments Single Leg Swap

ii. Termination or maturity date. 2024-06-20

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -113093.070000

ISO Currency Code. United States Dollar

iv. Notional amount. 2700000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) 116631.050000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 18

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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



c. Title of the issue or description of the
investment. SOUTH AFRICA EM SP MYC

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZNLRC3852L0

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -147449.510000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0117580

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-credit

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 ☒ 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 ☐ 3 ☐ N/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 MORGAN STANLEY CAPITAL SERVICES LLC I7331LVCZKQKX5T7XV54

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

Name of issuer. SOUTH AFRICA GOVT

Title of issue. REPUBLIC OF SOUTH AFRICA

At least one of the following other identifiers:

- ISIN (if CUSIP is not available). US836205AR58

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. 1.000000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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

Description of Other Payments Single Leg Swap

ii. Termination or maturity date. 2026-12-20

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -228979.910000

ISO Currency Code. United States Dollar

iv. Notional amount. 5100000.000000



ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) 81530.400000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 19

Item C.1. Identification of investment.

a. Name of issuer (if any). AVIS BUDGET RENTAL CAR FUNDING AESOP LLC 2023-3A

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

c. Title of the issue or description of the
investment. AVIS BUDGET RENTAL CAR FUNDING AESOP 2023 3A A 144A

d. CUSIP (if any). 05377RGU2

At least one of the following other identifiers:

- ISIN US05377RGU23

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2700000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2655316.620000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2117413

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other



b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-02-22

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.44

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 20

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. BOUGHT INR SOLD USD 20231220

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

23IBKBCGPTL

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) India Rupee

e. Value. (4) -262.050000

f. Exchange rate. 83.417100



g. Percentage value compared to net assets of
the Fund. -0.0000209

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) INDIA

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 STANDARD CHARTERED BANK RILFO74KP1CM8P6PCT96

i. Amount and description of currency sold.

Amount of currency sold. 474205.000000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.



Amount of currency purchased. 39534945.060000

Description of currency purchased. India Rupee

iii. Settlement date. 2023-12-20

iv. Unrealized appreciation or depreciation.
(24) -262.050000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 21

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. BOUGHT INR SOLD USD 20231220

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

23IGKBBP818

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) India Rupee

e. Value. (4) -780.170000

f. Exchange rate. 83.417100

g. Percentage value compared to net assets of
the Fund. -0.0000622



Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) INDIA

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 STANDARD CHARTERED BANK RILFO74KP1CM8P6PCT96

i. Amount and description of currency sold.

Amount of currency sold. 387156.670000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 32230405.620000

Description of currency purchased. India Rupee



iii. Settlement date. 2023-12-20

iv. Unrealized appreciation or depreciation.
(24) -780.170000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 22

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. SOLD AUD BOUGHT USD 20231115

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

23HGKBBQXZX

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Australia Dollar

e. Value. (4) 70174.960000

f. Exchange rate. 1.553100

g. Percentage value compared to net assets of
the Fund. 0.0055959

Item C.3. Payoff profile.

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



Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) AUSTRALIA

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 STANDARD CHARTERED BANK RILFO74KP1CM8P6PCT96

i. Amount and description of currency sold.

Amount of currency sold. 5433000.000000

Description of currency sold. Australia Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 3568306.390000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-11-15



iv. Unrealized appreciation or depreciation.
(24) 70174.960000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 23

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. SOLD CNH BOUGHT USD 20240326

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

23IDKBBN21H

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) China Yuan Renminbi

e. Value. (4) -1204.600000

f. Exchange rate. 7.230400

g. Percentage value compared to net assets of
the Fund. -0.0000961

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.



a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CHINA

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 STANDARD CHARTERED BANK RILFO74KP1CM8P6PCT96

i. Amount and description of currency sold.

Amount of currency sold. 6919405.510000

Description of currency sold. China Yuan Renminbi

ii. Amount and description of currency purchased.

Amount of currency purchased. 955785.000000

Description of currency purchased. United States Dollar

iii. Settlement date. 2024-03-26

iv. Unrealized appreciation or depreciation.
(24) -1204.600000



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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 24

Item C.1. Identification of investment.

a. Name of issuer (if any). AVOLON HOLDINGS (PARK AEROSPACE HOLDINGS LTD)

b. LEI (if any) of issuer. (1) 635400CPI3EOIFF6OC33

c. Title of the issue or description of the
investment. PARK AEROSPACE HOLDINGS COMPANY GUAR 144A 02/24 5.5

d. CUSIP (if any). 70014LAB6

At least one of the following other identifiers:

- ISIN US70014LAB62

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 336000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 334383.030000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0266645

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) Corporate

Item C.5. Country of investment or issuer.



a. ISO country code. (8) CAYMAN ISLANDS

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2024-02-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 25

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. 317U05OA3 PIMCO SWAPTION 3.19 PUT USD 20231023

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZ4629SGJZ87

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -7800000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -166355.280000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0132656

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☒ Put ☐ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/3.19000 10/25/23-1Y LCH

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

SWU01I9W8

Description of other unique identifier. Internal ID

Amount of each investment.

Balance. (2)

Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

ii. Description and terms of payments (23)



Description of reference instrument.

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

Name of issuer. N/A

Title of issue. RFR USD SOFR/3.19000 10/25/23-1Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01I9W8

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

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. 3.190000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2024-10-25

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000



ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A

v. Exercise price or rate. 3.190000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-10-23

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) -112145.280000

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
received for loaned securities?

☐ Yes ☒ No

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). N/A

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

c. Title of the issue or description of the
investment. 317U05PA2 PIMCO SWAPTION 3.19 CALL USD 2023102

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZMNPQLBF766

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -7800000.000000

b. Units Number of contracts



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -0.780000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0000001

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02



ii. Type, selected from among the following
(put, call). Respond call for warrants. ☐ Put ☒ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/3.19000 10/25/23-1Y LCH

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

SWU01I9X6

Description of other unique identifier. Internal ID

Amount of each investment.

Balance. (2)

Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:



Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

ii. Description and terms of payments (23)

Description of reference instrument.

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

Name of issuer. N/A

Title of issue. RFR USD SOFR/3.19000 10/25/23-1Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01I9X6

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

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: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Receipts: Floating rate Spread. 0.000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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. 3.190000



Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2024-10-25

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A

v. Exercise price or rate. 3.190000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-10-23

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) 54209.220000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 27

Item C.1. Identification of investment.

a. Name of issuer (if any). AVOLON HOLDINGS FUNDING LTD

b. LEI (if any) of issuer. (1) 635400ZRKEX9L1BKCH30

c. Title of the issue or description of the
investment. AVOLON HOLDINGS FNDG LTD COMPANY GUAR 144A 11/27 2.528



d. CUSIP (if any). 05401AAR2

At least one of the following other identifiers:

- ISIN US05401AAR23

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 956000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 807731.570000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0644104

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CAYMAN ISLANDS

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-11-18

b. Coupon.



i. Coupon category. (13) Fixed

ii. Annualized rate. 2.528

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 28



Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. 317U05QA1 PIMCO SWAPTION 3.14 PUT USD 20231023

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZ4629SGJZ87

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -3100000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -67603.250000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0053908

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☒ Put ☐ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/3.14000 10/25/23-1Y LCH

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

SWU01I9Y4

Description of other unique identifier. Internal ID



Amount of each investment.

Balance. (2)

Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

ii. Description and terms of payments (23)

Description of reference instrument.

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

Name of issuer. N/A

Title of issue. RFR USD SOFR/3.14000 10/25/23-1Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01I9Y4

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

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. 3.140000



Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2024-10-25

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A

v. Exercise price or rate. 3.140000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-10-23

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) -45825.750000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 29

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. 317U05RA0 PIMCO SWAPTION 3.14 CALL USD 2023102

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZMNPQLBF766

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -3100000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -0.310000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000000

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☐ Put ☒ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

Identification of investment.



Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/3.14000 10/25/23-1Y LCH

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

SWU01I9Z1

Description of other unique identifier. Internal ID

Amount of each investment.

Balance. (2)

Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

ii. Description and terms of payments (23)

Description of reference instrument.

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

Name of issuer. N/A

Title of issue. RFR USD SOFR/3.14000 10/25/23-1Y LCH

At least one of the following other identifiers:



- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01I9Z1

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

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: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Receipts: Floating rate Spread. 0.000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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. 3.140000

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2024-10-25

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.



Number of shares. N/A

v. Exercise price or rate. 3.140000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-10-23

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) 21777.190000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 30

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. 317U0ATA7 PIMCO SWAPTION 3.02 PUT USD 20231106

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZN8CHP29F41

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -11800000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -268311.940000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0213958



Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 NOMURA GLOBAL FINANCIAL PRODUCTS INC. 0Z3VO5H2G7GRS05BHJ91

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☒ Put ☐ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 NOMURA GLOBAL FINANCIAL PRODUCTS INC. 0Z3VO5H2G7GRS05BHJ91

Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/3.02000 11/08/23-1Y LCH

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

SWU01IL12

Description of other unique identifier. Internal ID

Amount of each investment.

Balance. (2)

Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)



ii. Description and terms of payments (23)

Description of reference instrument.

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

Name of issuer. N/A

Title of issue. RFR USD SOFR/3.02000 11/08/23-1Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01IL12

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

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. 3.020000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2024-11-08

iii. Upfront payments or receipts

Upfront payments. 0.000000



ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A

v. Exercise price or rate. 3.020000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-11-06

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) -191611.940000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 31

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. 317U0AUA5 PIMCO SWAPTION 3.02 CALL USD 2023110

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZ89LC1LR8K5

Item C.2. Amount of each investment.

Balance. (2)



a. Balance -11800000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -3.540000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0000003

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 NOMURA GLOBAL FINANCIAL PRODUCTS INC. 0Z3VO5H2G7GRS05BHJ91

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☐ Put ☒ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 NOMURA GLOBAL FINANCIAL PRODUCTS INC. 0Z3VO5H2G7GRS05BHJ91

Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/3.02000 11/08/23-1Y LCH

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

SWU01IL20

Description of other unique identifier. Internal ID

Amount of each investment.

Balance. (2)

Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.



Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

ii. Description and terms of payments (23)

Description of reference instrument.

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

Name of issuer. N/A

Title of issue. RFR USD SOFR/3.02000 11/08/23-1Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01IL20

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

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: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Receipts: Floating rate Spread. 0.000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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. 3.020000

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2024-11-08

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A

v. Exercise price or rate. 3.020000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-11-06

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) 76696.460000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 32

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A



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

c. Title of the issue or description of the
investment. 317U388O2 PIMCO FPPSWAPTION 2.697 PUT USD

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

OP001LP05

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -10600000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -235285.020000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0187622

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☒ Put ☐ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/2.69700 04/04/24-1Y LCH

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

SWU01HS82

Description of other unique identifier. Internal ID



Amount of each investment.

Balance. (2)

Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

ii. Description and terms of payments (23)

Description of reference instrument.

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

Name of issuer. N/A

Title of issue. RFR USD SOFR/2.69700 04/04/24-1Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01HS82

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

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. 2.697000



Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2025-04-04

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A

v. Exercise price or rate. 2.700000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2024-04-02

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) -152141.270000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 33

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. 317U391O7 PIMCO FPPSWAPTION 2.697 CALL USD

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

OP001LP47

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -10600000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -1677.980000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0001338

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☐ Put ☒ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02



Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/2.69700 04/04/24-1Y LCH

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

SWU01HSC3

Description of other unique identifier. Internal ID

Amount of each investment.

Balance. (2)

Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

ii. Description and terms of payments (23)

Description of reference instrument.

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

Name of issuer. N/A



Title of issue. RFR USD SOFR/2.69700 04/04/24-1Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01HSC3

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

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: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Receipts: Floating rate Spread. 0.000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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. 2.697000

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2025-04-04

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives



iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A

v. Exercise price or rate. 2.700000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2024-04-02

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) 81465.770000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 34

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. 317U3V5A4 PIMCO SWAPTION 4.03 PUT USD 20231002

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

OP002R2H9

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -2300000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar



e. Value. (4) -44289.950000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0035318

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 MORGAN STANLEY & CO. LLC 9R7GPTSO7KV3UQJZQ078

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☒ Put ☐ Call

iii. Payoff profile, selected from among the



following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 MORGAN STANLEY & CO. LLC 9R7GPTSO7KV3UQJZQ078

Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/4.03000 10/04/23-10Y LCH

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

SWU01XCK7

Description of other unique identifier. Internal ID

Amount of each investment.

Balance. (2)

Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)



Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

ii. Description and terms of payments (23)

Description of reference instrument.

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

Name of issuer. N/A

Title of issue. RFR USD SOFR/4.03000 10/04/23-10Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01XCK7

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

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. 4.030000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar



Payments: Amount 0.000000

ii. Termination or maturity date. 2033-10-04

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A

v. Exercise price or rate. 4.030000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-10-02

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) -36239.950000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 35

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. 317U3V6A3 PIMCO SWAPTION 3.58 CALL USD 2023100

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

OP002R2G1

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -2300000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -0.230000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000000

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 MORGAN STANLEY & CO. LLC 9R7GPTSO7KV3UQJZQ078

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☐ Put ☒ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 MORGAN STANLEY & CO. LLC 9R7GPTSO7KV3UQJZQ078

Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/3.58000 10/04/23-10Y LCH

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

SWU01XCL5

Description of other unique identifier. Internal ID

Amount of each investment.

Balance. (2)

Balance 0.000000



Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

ii. Description and terms of payments (23)

Description of reference instrument.

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

Name of issuer. N/A

Title of issue. RFR USD SOFR/3.58000 10/04/23-10Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01XCL5

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

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: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Receipts: Floating rate Spread. 0.000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day



Receipts: Floating Rate Tenor Unit. 1

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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. 3.580000

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2033-10-04

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A

v. Exercise price or rate. 3.580000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-10-02

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) 8049.770000

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
received for loaned securities?

☐ Yes ☒ No



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

Schedule of Portfolio Investments Record: 36

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. 317U3W6A1 PIMCO SWAPTION 4.175 PUT USD 2023100

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

OP002R834

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -1700000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -16398.880000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0013077

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 E57ODZWZ7FF32TWEFA76

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☒ Put ☐ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 E57ODZWZ7FF32TWEFA76

Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A



Title of the issue or description of the
investment. RFR USD SOFR/4.17500 10/10/23-10Y LCH

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

SWU01XEY5

Description of other unique identifier. Internal ID

Amount of each investment.

Balance. (2)

Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

ii. Description and terms of payments (23)

Description of reference instrument.

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

Name of issuer. N/A

Title of issue. RFR USD SOFR/4.17500 10/10/23-10Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01XEY5



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

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. 4.175000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2033-10-10

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A



v. Exercise price or rate. 4.170000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-10-05

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) -10300.130000

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
received for loaned securities?

☐ Yes ☒ No

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). N/A

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

c. Title of the issue or description of the
investment. 317U3W7A0 PIMCO SWAPTION 3.725 CALL USD 202310

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

OP002R826

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -1700000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -8.330000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. -0.0000007

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 E57ODZWZ7FF32TWEFA76

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☐ Put ☒ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)



Start of Nested 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 E57ODZWZ7FF32TWEFA76

Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/3.72500 10/10/23-10Y LCH

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

SWU01XEZ2

Description of other unique identifier. Internal ID

Amount of each investment.

Balance. (2)

Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA



Investment ISO country code. (9)

ii. Description and terms of payments (23)

Description of reference instrument.

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

Name of issuer. N/A

Title of issue. RFR USD SOFR/3.72500 10/10/23-10Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01XEZ2

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

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: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Receipts: Floating rate Spread. 0.000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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. 3.725000

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2033-10-10

iii. Upfront payments or receipts



Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A

v. Exercise price or rate. 3.730000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-10-05

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) 6090.420000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 38

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. 317U3X4A1 PIMCO SWAPTION 4.15 PUT USD 20231010

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

OP002RMB0



Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -3000000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -36140.700000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0028819

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption



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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☒ Put ☐ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/4.15000 10/12/23-10Y LCH

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

SWU01XH63

Description of other unique identifier. Internal ID

Amount of each investment.

Balance. (2)

Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar



Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

ii. Description and terms of payments (23)

Description of reference instrument.

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

Name of issuer. N/A

Title of issue. RFR USD SOFR/4.15000 10/12/23-10Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01XH63

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

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. 4.150000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating



Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2033-10-12

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A

v. Exercise price or rate. 4.150000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-10-10

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) -24290.700000

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
received for loaned securities?

☐ Yes ☒ No

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



Schedule of Portfolio Investments Record: 39

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. 317U3X5A0 PIMCO SWAPTION 3.75 CALL USD 2023101

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

OP002RM95

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -3000000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -146.100000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0000117

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☐ Put ☒ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/3.75000 10/12/23-10Y LCH

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

SWU01XH71

Description of other unique identifier. Internal ID

Amount of each investment.

Balance. (2)

Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

ii. Description and terms of payments (23)

Description of reference instrument.

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

Name of issuer. N/A

Title of issue. RFR USD SOFR/3.75000 10/12/23-10Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01XH71

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



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: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Receipts: Floating rate Spread. 0.000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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. 3.750000

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2033-10-12

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A

v. Exercise price or rate. 3.750000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-10-10



viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) 11703.900000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 40

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. 317U3Z4A6 PIMCO SWAPTION 4.22 PUT USD 20231018

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

OP002SCX1

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -2400000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -25419.600000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0020270

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☒ Put ☐ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/4.22000 10/20/23-10Y LCH

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

SWU01XOT5

Description of other unique identifier. Internal ID

Amount of each investment.

Balance. (2)

Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

ii. Description and terms of payments (23)



Description of reference instrument.

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

Name of issuer. N/A

Title of issue. RFR USD SOFR/4.22000 10/20/23-10Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01XOT5

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

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. 4.220000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2033-10-20

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000



ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A

v. Exercise price or rate. 4.220000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-10-18

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) -17193.600000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 41

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. 317U3Z5A5 PIMCO SWAPTION 3.82 CALL USD 2023101

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

OP002SCW3

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)



a. Balance -2400000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -1469.760000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0001172

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☐ Put ☒ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/3.82000 10/20/23-10Y LCH

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

SWU01XOU2

Description of other unique identifier. Internal ID

Amount of each investment.

Balance. (2)

Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.



Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

ii. Description and terms of payments (23)

Description of reference instrument.

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

Name of issuer. N/A

Title of issue. RFR USD SOFR/3.82000 10/20/23-10Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01XOU2

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

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: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Receipts: Floating rate Spread. 0.000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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. 3.820000

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2033-10-20

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A

v. Exercise price or rate. 3.820000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-10-18

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) 6756.240000

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
received for loaned securities?

☐ Yes ☒ No

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). N/A



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

c. Title of the issue or description of the
investment. 317U3ZRA1 PIMCO SWAPTION 4.255 PUT USD 2023101

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

OP002SHQ1

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -100000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -937.210000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0000747

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 BNP PARIBAS R0MUWSFPU8MPRO8K5P83

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☒ Put ☐ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 BNP PARIBAS R0MUWSFPU8MPRO8K5P83

Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/4.25500 10/23/23-10Y LCH

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

SWU01XQ14

Description of other unique identifier. Internal ID



Amount of each investment.

Balance. (2)

Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

ii. Description and terms of payments (23)

Description of reference instrument.

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

Name of issuer. N/A

Title of issue. RFR USD SOFR/4.25500 10/23/23-10Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01XQ14

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

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. 4.255000



Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2033-10-23

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A

v. Exercise price or rate. 4.250000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-10-19

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) -583.460000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 43

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. 317U3ZSA0 PIMCO SWAPTION 3.855 CALL USD 202310

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

OP002SHP3

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -100000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -89.630000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0000071

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 BNP PARIBAS R0MUWSFPU8MPRO8K5P83

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☐ Put ☒ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 BNP PARIBAS R0MUWSFPU8MPRO8K5P83



Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/3.85500 10/23/23-10Y LCH

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

SWU01XQ22

Description of other unique identifier. Internal ID

Amount of each investment.

Balance. (2)

Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

ii. Description and terms of payments (23)

Description of reference instrument.

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

Name of issuer. N/A



Title of issue. RFR USD SOFR/3.85500 10/23/23-10Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01XQ22

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

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: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Receipts: Floating rate Spread. 0.000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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. 3.855000

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2033-10-23

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives



iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A

v. Exercise price or rate. 3.860000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-10-19

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) 264.120000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 44

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. 317U41UA1 PIMCO SWAPTION 4.3925 PUT USD 202310

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

OP002SZG3

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -1500000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar



e. Value. (4) -8214.150000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0006550

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 BNP PARIBAS R0MUWSFPU8MPRO8K5P83

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☒ Put ☐ Call

iii. Payoff profile, selected from among the



following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 BNP PARIBAS R0MUWSFPU8MPRO8K5P83

Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/4.39250 10/25/23-10Y LCH

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

SWU01XU19

Description of other unique identifier. Internal ID

Amount of each investment.

Balance. (2)

Balance 0.000000

Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)



Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

ii. Description and terms of payments (23)

Description of reference instrument.

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

Name of issuer. N/A

Title of issue. RFR USD SOFR/4.39250 10/25/23-10Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01XU19

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

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. 4.392500

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar



Payments: Amount 0.000000

ii. Termination or maturity date. 2033-10-25

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A

v. Exercise price or rate. 4.390000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-10-23

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) -3057.900000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 45

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. 317U41VA0 PIMCO SWAPTION 3.9425 CALL USD 20231

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

OP002SZF5

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -1500000.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -2853.300000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0002275

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Swaption

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 BNP PARIBAS R0MUWSFPU8MPRO8K5P83

ii. Type, selected from among the following
(put, call). Respond call for warrants. ☐ Put ☒ Call

iii. Payoff profile, selected from among the
following (written, purchased). Respond
purchased for warrants.

☒ Written ☐ Purchased

1. The reference instrument is a derivative. (25)

Start of Nested 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 BNP PARIBAS R0MUWSFPU8MPRO8K5P83

Identification of investment.

Name of issuer (if any). N/A

LEI (if any) of issuer. (22) N/A

Title of the issue or description of the
investment. RFR USD SOFR/3.94250 10/25/23-10Y LCH

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

SWU01XU27

Description of other unique identifier. Internal ID

Amount of each investment.

Balance. (2)

Balance 0.000000



Units Number of contracts

Description of other units.

Currency. (3) United States Dollar

Value. (4) 0.000000

Exchange rate.

Percentage value compared to net assets of the
Fund. 0.000000

Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type. (6) Derivative-interest rate

Issuer type. (7)

Country of investment or issuer.

ISO country code. (8) UNITED STATES OF AMERICA

Investment ISO country code. (9)

ii. Description and terms of payments (23)

Description of reference instrument.

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

Name of issuer. N/A

Title of issue. RFR USD SOFR/3.94250 10/25/23-10Y LCH

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01XU27

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

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: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Receipts: Floating rate Spread. 0.000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day



Receipts: Floating Rate Tenor Unit. 1

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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. 3.942500

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2033-10-25

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. N/A

ISO Currency Code. USD

End of Nested Derivatives

iv. Number of shares or principal amount of underlying reference instrument per contract.

Number of shares. N/A

v. Exercise price or rate. 3.940000

vi. Exercise Price Currency Code United States Dollar

vii. Expiration date. 2023-10-23

viii. Delta. XXXX

ix. Unrealized appreciation or depreciation.
(24) 2302.950000

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
received for loaned securities?

☐ Yes ☒ No



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

Schedule of Portfolio Investments Record: 46

Item C.1. Identification of investment.

a. Name of issuer (if any). BAMLL COMMERCIAL MORTGAGE SECURITIES TRUST 2020-BOC

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

c. Title of the issue or description of the
investment. BANC OF AMERICA MERRILL LYNCH BAMLL 2020 BOC A 144A

d. CUSIP (if any). 05551JAA8

At least one of the following other identifiers:

- ISIN US05551JAA88

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3062080.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2441776

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2032-01-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.627

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 47

Item C.1. Identification of investment.

a. Name of issuer (if any). BANC OF AMERICA FUNDING CORP 2005-C

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

c. Title of the issue or description of the
investment. BANC OF AMERICA FUNDING CORPOR BAFC 2005 C A1

d. CUSIP (if any). 05946XUB7

At least one of the following other identifiers:

- ISIN US05946XUB71

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 152471.580000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 151917.320000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0121142

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-05-20

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.67932

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 48

Item C.1. Identification of investment.

a. Name of issuer (if any). BANC OF AMERICA FUNDING CORP 2005-D

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

c. Title of the issue or description of the
investment. BANC OF AMERICA FUNDING CORPOR BAFC 2005 D A1

d. CUSIP (if any). 06051GDM8

At least one of the following other identifiers:

- ISIN US06051GDM87

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 884263.940000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 813936.750000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0649053

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-05-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.64555

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 49

Item C.1. Identification of investment.

a. Name of issuer (if any). BANC OF AMERICA FUNDING CORP 2006-A

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

c. Title of the issue or description of the
investment. BANC OF AMERICA FUNDING CORPOR BAFC 2006 A 1A1

d. CUSIP (if any). 058927AA2

At least one of the following other identifiers:

- ISIN US058927AA22

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 42074.110000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 38880.940000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0031005

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-02-20

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.75735

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 50

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. OIS CAD CAONREPO/3.75000 12/20/23-2Y LCH

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZQ135FQM5Y5

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts



c. Description of other units.

d. Currency. (3) Canada Dollar

e. Value. (4) -1634910.090000

f. Exchange rate. 1.358200

g. Percentage value compared to net assets of
the Fund. -0.1303716

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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) CANADA (FEDERAL LEVEL)

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62



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

Name of issuer. N/A

Title of issue. CANADIAN ON REPO RATE CORRA

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01V9X7-CANADIAN ON REPO RATE CORRA

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

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. 3.750000

Receipts: Base currency. Canada Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. CANADIAN ON REPO RATE CORRA

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency Canada Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2025-12-20

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. Canada Dollar

Upfront receipts. -1356501.860000



ISO Currency Code. Canada Dollar

iv. Notional amount. 104200000.000000

ISO Currency Code. CAD

v. Unrealized appreciation or depreciation.
(24) -278408.230000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 51

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR JPY MUT+5.89/0.3800 06/18/18-10Y LCH

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZ7S9NVJR5W6

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Japan Yen

e. Value. (4) -155290.960000

f. Exchange rate. 149.440000

g. Percentage value compared to net assets of
the Fund. -0.0123833

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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) JAPAN

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. BOJ Overnight Call Rate TONAR

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01E1J4-BOJ Overnight Call Rate TONAR

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

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. 0.380000

Receipts: Base currency. Japan Yen

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. BOJ Overnight Call Rate TONAR

Payments: Floating rate Spread. 5.890000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency Japan Yen

Payments: Amount 0.000000

ii. Termination or maturity date. 2028-06-18

iii. Upfront payments or receipts

Upfront payments. 107342.750000

ISO Currency Code. Japan Yen

Upfront receipts. 0.000000

ISO Currency Code. Japan Yen

iv. Notional amount. 2460000000.000000

ISO Currency Code. JPY

v. Unrealized appreciation or depreciation.
(24) -262633.710000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 52

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR JPY MUT+5.89/0.7500 03/20/19-19Y LCH

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

SWU01E2M6

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Japan Yen

e. Value. (4) 41705.510000

f. Exchange rate. 149.440000

g. Percentage value compared to net assets of
the Fund. 0.0033257

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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) JAPAN



b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. BOJ Overnight Call Rate TONAR

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01E2M6-BOJ Overnight Call Rate TONAR

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

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: Floating rate Index. BOJ Overnight Call Rate TONAR



Receipts: Floating rate Spread. 5.890000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1

Receipts: Base currency. Japan Yen

Receipts: Amount. 0.000000

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. 0.750000

Payments: Base currency Japan Yen

Payments: Amount 0.000000

ii. Termination or maturity date. 2038-03-20

iii. Upfront payments or receipts

Upfront payments. 9097.380000

ISO Currency Code. Japan Yen

Upfront receipts. 0.000000

ISO Currency Code. Japan Yen

iv. Notional amount. 85900000.000000

ISO Currency Code. JPY

v. Unrealized appreciation or depreciation.
(24) 32608.130000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 53

Item C.1. Identification of investment.



a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR JPY MUT+5.89/0.7500 6/20/19-20Y* LCH

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

SWU01E220

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Japan Yen

e. Value. (4) 42544.420000

f. Exchange rate. 149.440000

g. Percentage value compared to net assets of
the Fund. 0.0033926

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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) JAPAN

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. BOJ Overnight Call Rate TONAR

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01E220-BOJ Overnight Call Rate TONAR

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

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: Floating rate Index. BOJ Overnight Call Rate TONAR

Receipts: Floating rate Spread. 5.890000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1

Receipts: Base currency. Japan Yen

Receipts: Amount. 0.000000



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. 0.750000

Payments: Base currency Japan Yen

Payments: Amount 0.000000

ii. Termination or maturity date. 2038-12-20

iii. Upfront payments or receipts

Upfront payments. 3551.100000

ISO Currency Code. Japan Yen

Upfront receipts. 0.000000

ISO Currency Code. Japan Yen

iv. Notional amount. 80500000.000000

ISO Currency Code. JPY

v. Unrealized appreciation or depreciation.
(24) 38993.320000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 54

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR JPY MUT+5.89/0.7850 11/12/18-20Y LCH

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 SWU01E170



identifier used

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Japan Yen

e. Value. (4) 110634.680000

f. Exchange rate. 149.440000

g. Percentage value compared to net assets of
the Fund. 0.0088223

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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) JAPAN

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. BOJ Overnight Call Rate TONAR

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01E170-BOJ Overnight Call Rate TONAR

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

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: Floating rate Index. BOJ Overnight Call Rate TONAR

Receipts: Floating rate Spread. 5.890000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1

Receipts: Base currency. Japan Yen

Receipts: Amount. 0.000000

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. 0.785000

Payments: Base currency Japan Yen

Payments: Amount 0.000000



ii. Termination or maturity date. 2038-11-12

iii. Upfront payments or receipts

Upfront payments. 786.930000

ISO Currency Code. Japan Yen

Upfront receipts. 0.000000

ISO Currency Code. Japan Yen

iv. Notional amount. 230000000.000000

ISO Currency Code. JPY

v. Unrealized appreciation or depreciation.
(24) 109847.750000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 55

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR JPY MUT+5.89/0.8000 10/22/18-20Y LCH

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

SWU01E1O3

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.



d. Currency. (3) Japan Yen

e. Value. (4) 68899.640000

f. Exchange rate. 149.440000

g. Percentage value compared to net assets of
the Fund. 0.0054942

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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) JAPAN

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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



Name of issuer. N/A

Title of issue. BOJ Overnight Call Rate TONAR

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01E1O3-BOJ Overnight Call Rate TONAR

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

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: Floating rate Index. BOJ Overnight Call Rate TONAR

Receipts: Floating rate Spread. 5.890000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1

Receipts: Base currency. Japan Yen

Receipts: Amount. 0.000000

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. 0.800000

Payments: Base currency Japan Yen

Payments: Amount 0.000000

ii. Termination or maturity date. 2038-10-22

iii. Upfront payments or receipts

Upfront payments. 80.120000

ISO Currency Code. Japan Yen

Upfront receipts. 0.000000

ISO Currency Code. Japan Yen

iv. Notional amount. 150000000.000000



ISO Currency Code. JPY

v. Unrealized appreciation or depreciation.
(24) 68819.520000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 56

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR JPY MUTK/0.5000 03/15/22-20Y LCH

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZCZ1TJ17G22

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Japan Yen

e. Value. (4) 2290367.330000

f. Exchange rate. 149.440000

g. Percentage value compared to net assets of
the Fund. 0.1826394

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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) JAPAN

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. BOJ Overnight Call Rate TONAR

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01GJD3-BOJ Overnight Call Rate TONAR

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

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: Floating rate Index. BOJ Overnight Call Rate TONAR

Receipts: Floating rate Spread. 0.000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1

Receipts: Base currency. Japan Yen

Receipts: Amount. 0.000000

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. 0.500000

Payments: Base currency Japan Yen

Payments: Amount 0.000000

ii. Termination or maturity date. 2042-03-15

iii. Upfront payments or receipts

Upfront payments. 658050.570000

ISO Currency Code. Japan Yen

Upfront receipts. 0.000000

ISO Currency Code. Japan Yen

iv. Notional amount. 2329000000.000000

ISO Currency Code. JPY

v. Unrealized appreciation or depreciation.
(24) 1632316.760000

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
received for loaned securities?

☐ Yes ☒ No

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



Schedule of Portfolio Investments Record: 57

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR JPY MUTK/0.6620 04/19/22-20Y LCH

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZ8TF49JFRJ1

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Japan Yen

e. Value. (4) 119640.620000

f. Exchange rate. 149.440000

g. Percentage value compared to net assets of
the Fund. 0.0095404

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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) JAPAN

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. BOJ Overnight Call Rate TONAR

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01I4K9-BOJ Overnight Call Rate TONAR

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

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: Floating rate Index. BOJ Overnight Call Rate TONAR

Receipts: Floating rate Spread. 0.000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1



Receipts: Base currency. Japan Yen

Receipts: Amount. 0.000000

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. 0.662000

Payments: Base currency Japan Yen

Payments: Amount 0.000000

ii. Termination or maturity date. 2042-04-19

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. Japan Yen

Upfront receipts. 0.000000

ISO Currency Code. Japan Yen

iv. Notional amount. 148000000.000000

ISO Currency Code. JPY

v. Unrealized appreciation or depreciation.
(24) 119640.620000

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
received for loaned securities?

☐ Yes ☒ No

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). N/A

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

c. Title of the issue or description of the
investment. RFR JPY MUTKCALM/0.8000 06/15/22-30Y LCH

d. CUSIP (if any). 000000000



At least one of the following other identifiers:

- ISIN EZX8CM5S6GQ7

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Japan Yen

e. Value. (4) 1250219.410000

f. Exchange rate. 149.440000

g. Percentage value compared to net assets of
the Fund. 0.0996955

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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) JAPAN

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. BOJ Overnight Call Rate TONAR

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01HIX8-BOJ Overnight Call Rate TONAR

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

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: Floating rate Index. BOJ Overnight Call Rate TONAR

Receipts: Floating rate Spread. 0.000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1

Receipts: Base currency. Japan Yen

Receipts: Amount. 0.000000

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. 0.800000

Payments: Base currency Japan Yen

Payments: Amount 0.000000



ii. Termination or maturity date. 2052-06-15

iii. Upfront payments or receipts

Upfront payments. 13722.270000

ISO Currency Code. Japan Yen

Upfront receipts. 0.000000

ISO Currency Code. Japan Yen

iv. Notional amount. 1080000000.000000

ISO Currency Code. JPY

v. Unrealized appreciation or depreciation.
(24) 1236497.140000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 59

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR USD SOFR/1.75000 12/21/22-30Y CME

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZFYQZMJVQZ5

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 11205974.690000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.8935912

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 SNZ2OJLFK8MNNCLQOF39

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

Name of issuer. N/A

Title of issue. USD-SOFR-COMPOUND



At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01JI06-USD-SOFR-COMPOUND

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

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: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Receipts: Floating rate Spread. 0.000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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. 1.750000

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2052-12-21

iii. Upfront payments or receipts

Upfront payments. 5367023.430000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. 27500000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) 5838951.260000



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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 60

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR USD SOFR/1.78750 05/03/22-5Y LCH

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZN15R9GWFZ2

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -1262162.220000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.1006478

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. USD-SOFR-COMPOUND

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01IEL6-USD-SOFR-COMPOUND

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

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. 1.787500

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2027-05-03

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -41896.250000

ISO Currency Code. United States Dollar

iv. Notional amount. 12100000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -1220265.970000

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
received for loaned securities?

☐ Yes ☒ No

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



Schedule of Portfolio Investments Record: 61

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR USD SOFR/2.15000 06/15/22-5Y LCH

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZV1KR773RK9

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -2253886.200000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.1797303

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. USD-SOFR-COMPOUND

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01JM92-USD-SOFR-COMPOUND

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

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. 2.150000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating



Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2027-06-15

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -96140.000000

ISO Currency Code. United States Dollar

iv. Notional amount. 25300000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -2157746.200000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 62

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR USD SOFR/2.61740 09/30/22-25Y* LCH

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

SWU01KYT2

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4139141.890000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3300651

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. USD-SOFR-COMPOUND

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01KYT2-USD-SOFR-COMPOUND

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

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: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Receipts: Floating rate Spread. 0.000000

Receipt: Floating Rate Reset Dates. Day

Receipt: Floating Rate Reset Dates Unit. 1

Receipts: Floating Rate Tenor. Day

Receipts: Floating Rate Tenor Unit. 1

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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. 2.617400

Payments: Base currency United States Dollar



Payments: Amount 0.000000

ii. Termination or maturity date. 2048-02-15

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. 16900000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) 4139141.890000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 63

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR USD SOFR/2.85000 08/29/22-5Y LCH

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZ5Q39C61BC4

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.



d. Currency. (3) United States Dollar

e. Value. (4) -439529.270000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0350491

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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



Name of issuer. N/A

Title of issue. USD-SOFR-COMPOUND

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01L3U1-USD-SOFR-COMPOUND

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

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. 2.850000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2027-08-29

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -37595.000000

ISO Currency Code. United States Dollar



iv. Notional amount. 7300000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -401934.270000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 64

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR USD SOFR/3.30000 06/14/23-10Y LCH

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

SWU01VGU5

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -677858.790000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0540541

Item C.3. Payoff profile.



a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. USD-SOFR-COMPOUND

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01VGU5-USD-SOFR-COMPOUND

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



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. 3.300000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2033-06-14

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -37412.500000

ISO Currency Code. United States Dollar

iv. Notional amount. 8200000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -640446.290000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 65

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR USD SOFR/3.34000 02/23/23-7Y LCH

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZDG82BZ14P5

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -358083.030000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0285544

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. USD-SOFR-COMPOUND

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01P0U5-USD-SOFR-COMPOUND

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

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. 3.340000



Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2030-02-23

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -19002.500000

ISO Currency Code. United States Dollar

iv. Notional amount. 5500000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -339080.530000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 66



Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR USD SOFR/3.37000 07/12/23-30Y LCH

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

SWU01W0W6

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -250892.530000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0200068

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. USD-SOFR-COMPOUND

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01W0W6-USD-SOFR-COMPOUND

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

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. 3.370000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating



Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2053-07-12

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -14410.000000

ISO Currency Code. United States Dollar

iv. Notional amount. 2200000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -236482.530000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 67

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR USD SOFR/3.42000 05/24/23-10Y LCH

d. CUSIP (if any). 000000000



At least one of the following other identifiers:

- ISIN EZQ0HPWLD824

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -44145.460000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0035203

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. USD-SOFR-COMPOUND

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01UZO0-USD-SOFR-COMPOUND

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

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. 3.420000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000



ii. Termination or maturity date. 2033-05-24

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -2419.800000

ISO Currency Code. United States Dollar

iv. Notional amount. 600000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -41725.660000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 68

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR USD SOFR/3.47000 02/22/23-7Y LCH

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZMKCXT9NBC2

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar



e. Value. (4) -171357.500000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0136645

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A



Title of issue. USD-SOFR-COMPOUND

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01OYI8-USD-SOFR-COMPOUND

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

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. 3.470000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2030-02-22

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -10556.250000

ISO Currency Code. United States Dollar

iv. Notional amount. 3000000.000000



ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -160801.250000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 69

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR USD SOFR/3.50000 06/22/23-7Y LCH

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZLXFBVN3H87

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -280154.460000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0223402

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. USD-SOFR-COMPOUND

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01VLO3-USD-SOFR-COMPOUND

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

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. 3.500000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2030-06-22

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -19845.000000

ISO Currency Code. United States Dollar

iv. Notional amount. 5400000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -260309.460000

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
received for loaned securities?

☐ Yes ☒ No



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

Schedule of Portfolio Investments Record: 70

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR USD SOFR/3.73500 08/07/23-10Y LCH

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

SWU01WNQ4

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -63608.250000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0050723

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. USD-SOFR-COMPOUND

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01WNQ4-USD-SOFR-COMPOUND

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

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. 3.735000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000



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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2033-08-07

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -5565.000000

ISO Currency Code. United States Dollar

iv. Notional amount. 1400000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -58043.250000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 71

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A



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

c. Title of the issue or description of the
investment. RFR USD SOFR/3.75000 07/12/23-10Y LCH

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

SWU01W0V8

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -121698.450000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0097045

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. USD-SOFR-COMPOUND

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01W0V8-USD-SOFR-COMPOUND

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

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. 3.750000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate



Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2033-07-12

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -9585.000000

ISO Currency Code. United States Dollar

iv. Notional amount. 2700000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -112113.450000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 72

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR USD SOFR/3.76000 08/23/23-10Y LCH

d. CUSIP (if any). 000000000

At least one of the following other identifiers:



- ISIN EZJ33D6YGJ14

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -136957.890000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0109213

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. USD-SOFR-COMPOUND

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01X2Q5-USD-SOFR-COMPOUND

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

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. 3.760000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000



ii. Termination or maturity date. 2033-08-23

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -12480.000000

ISO Currency Code. United States Dollar

iv. Notional amount. 3200000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -124477.890000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 73

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR USD SOFR/3.80000 03/10/23-5Y LCH

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZY9P1QWZZS7

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -169818.220000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0135417

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. USD-SOFR-COMPOUND



At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01Q3X4-USD-SOFR-COMPOUND

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

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. 3.800000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2028-03-10

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -11115.000000

ISO Currency Code. United States Dollar

iv. Notional amount. 5200000.000000

ISO Currency Code. USD



v. Unrealized appreciation or depreciation.
(24) -158703.220000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 74

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR USD SOFR/3.80000 08/30/23-10Y LCH

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

SWU01X8G1

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -168975.380000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0134745

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. USD-SOFR-COMPOUND

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01X8G1-USD-SOFR-COMPOUND

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

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. 3.800000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2033-08-30

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -16151.880000

ISO Currency Code. United States Dollar

iv. Notional amount. 4300000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -152823.500000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 75

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR USD SOFR/3.80000 09/05/23-5Y LCH

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

SWU01XBG7

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -152879.300000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0121910

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. USD-SOFR-COMPOUND

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01XBG7-USD-SOFR-COMPOUND

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

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. 3.800000



Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2028-09-05

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -41752.500000

ISO Currency Code. United States Dollar

iv. Notional amount. 5700000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -111126.800000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 76



Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR USD SOFR/3.95000 09/13/23-10Y LCH

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZG67P43C8S5

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -45345.270000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0036159

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. USD-SOFR-COMPOUND

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01XHO4-USD-SOFR-COMPOUND

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

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. 3.950000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate



Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar

Payments: Amount 0.000000

ii. Termination or maturity date. 2033-09-13

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -6035.000000

ISO Currency Code. United States Dollar

iv. Notional amount. 1700000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -39310.270000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 77

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. RFR USD SOFR/4.16500 09/27/23-10Y LCH

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

SWU01XTV5

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -15028.550000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0011984

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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 LONDON CLEARING HOUSE F226TOH6YD6XJB17KS62

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

Name of issuer. N/A

Title of issue. USD-SOFR-COMPOUND

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). SWU01XTV5-USD-SOFR-COMPOUND

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

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. 4.165000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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 or floating Floating

Payments: Floating rate Index. United States SOFR Secured Overnight Financing Rate

Payments: Floating rate Spread. 0.000000

Payment: Floating Rate Reset Dates. Day

Payment: Floating Rate Reset Dates Unit. 1

Payment: Floating Rate Tenor. Day

Payment: Floating Rate Tenor Unit. 1

Payments: Base currency United States Dollar



Payments: Amount 0.000000

ii. Termination or maturity date. 2033-09-27

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -6970.000000

ISO Currency Code. United States Dollar

iv. Notional amount. 1700000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -8058.550000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 78

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. BOUGHT INR SOLD USD 20231220

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

23ICKBB7J7L

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000



b. Units Number of contracts

c. Description of other units.

d. Currency. (3) India Rupee

e. Value. (4) 553.800000

f. Exchange rate. 83.417100

g. Percentage value compared to net assets of
the Fund. 0.0000442

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) INDIA

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 THE TORONTO-DOMINION BANK PT3QB789TSUIDF371261



i. Amount and description of currency sold.

Amount of currency sold. 516718.000000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 43149311.670000

Description of currency purchased. India Rupee

iii. Settlement date. 2023-12-20

iv. Unrealized appreciation or depreciation.
(24) 553.800000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 79

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. BOUGHT JPY SOLD USD 20231115

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

23HGKBB4ZX7

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.



d. Currency. (3) Japan Yen

e. Value. (4) -388646.670000

f. Exchange rate. 148.417800

g. Percentage value compared to net assets of
the Fund. -0.0309916

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) JAPAN

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 THE TORONTO-DOMINION BANK PT3QB789TSUIDF371261

i. Amount and description of currency sold.



Amount of currency sold. 8180884.000000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 1156507028.000000

Description of currency purchased. Japan Yen

iii. Settlement date. 2023-11-15

iv. Unrealized appreciation or depreciation.
(24) -388646.670000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 80

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. SOLD CNH BOUGHT USD 20240326

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

23IGKBBNQSL

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) China Yuan Renminbi

e. Value. (4) 665.860000



f. Exchange rate. 7.230400

g. Percentage value compared to net assets of
the Fund. 0.0000531

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CHINA

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 THE TORONTO-DOMINION BANK PT3QB789TSUIDF371261

i. Amount and description of currency sold.

Amount of currency sold. 3346383.360000

Description of currency sold. China Yuan Renminbi



ii. Amount and description of currency purchased.

Amount of currency purchased. 463488.000000

Description of currency purchased. United States Dollar

iii. Settlement date. 2024-03-26

iv. Unrealized appreciation or depreciation.
(24) 665.860000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 81

Item C.1. Identification of investment.

a. Name of issuer (if any). BANK 2019-BN19

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

c. Title of the issue or description of the
investment. BANK BANK 2019 BN19 ASB

d. CUSIP (if any). 06540WBB8

At least one of the following other identifiers:

- ISIN US06540WBB81

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2688959.100000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2144240

Item C.3. Payoff profile.



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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2061-08-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.071

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 82

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. BOUGHT JPY SOLD USD 20231115

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

23HHKBBXNXX

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.



d. Currency. (3) Japan Yen

e. Value. (4) -65994.570000

f. Exchange rate. 148.417800

g. Percentage value compared to net assets of
the Fund. -0.0052626

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) JAPAN

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 UBS AG BFM8T61CT2L1QCEMIK50

i. Amount and description of currency sold.



Amount of currency sold. 1464673.970000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 207588974.000000

Description of currency purchased. Japan Yen

iii. Settlement date. 2023-11-15

iv. Unrealized appreciation or depreciation.
(24) -65994.570000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 83

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. SOLD EUR BOUGHT USD 20231115

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

23HGKBBVLJL

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Euro Member Countries

e. Value. (4) 224229.170000



f. Exchange rate. 0.944200

g. Percentage value compared to net assets of
the Fund. 0.0178806

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) N/A

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 UBS AG BFM8T61CT2L1QCEMIK50

i. Amount and description of currency sold.

Amount of currency sold. 5116056.000000

Description of currency sold. Euro Member Countries



ii. Amount and description of currency purchased.

Amount of currency purchased. 5642892.100000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-11-15

iv. Unrealized appreciation or depreciation.
(24) 224229.170000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 84

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. US 10YR NOTE (CBT)DEC23 XCBT 20231219

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- Ticker (if ISIN is not available). TYZ3

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1492.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -2944464.230000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.2347986

Item C.3. Payoff profile.



a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Future

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 BOARD OF TRADE 549300EX04Q2QBFQTQ27

c. For futures and forwards (other than forward foreign currency contracts), provide:

i. Payoff profile, selected from among the
following (long, short). Long

ii. Description of reference instrument, as required by sub-Item C.11.c.iii.

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

Name of issuer. N/A

Title of issue. UNITED STATES GOVT



At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). ADI2FZ3Q5-UNITED STATES GOVT

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

iii. Expiration date. 2023-12-19

iv. Aggregate notional amount or contract
value on trade date. 161170969.500000

ISO Currency Code. United States Dollar

v. Unrealized appreciation or depreciation.
(24) -2944464.230000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 85

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. US 10YR ULTRA FUT DEC23 XCBT 20231219

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- Ticker (if ISIN is not available). UXYZ3

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -1328.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4060220.580000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3237717

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Future

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 BOARD OF TRADE 549300EX04Q2QBFQTQ27

c. For futures and forwards (other than forward foreign currency contracts), provide:

i. Payoff profile, selected from among the
following (long, short). Short

ii. Description of reference instrument, as required by sub-Item C.11.c.iii.



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

Name of issuer. N/A

Title of issue. UNITED STATES GOVT

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). ADI2HM1R2-UNITED STATES GOVT

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

iii. Expiration date. 2023-12-19

iv. Aggregate notional amount or contract
value on trade date. -148144625.660000

ISO Currency Code. United States Dollar

v. Unrealized appreciation or depreciation.
(24) 4060220.580000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 86

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. US 2YR NOTE (CBT) DEC23 XCBT 20231229

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- Ticker (if ISIN is not available). TUZ3

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 766.000000

b. Units Number of contracts



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -434878.110000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0346782

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Future

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 BOARD OF TRADE 549300EX04Q2QBFQTQ27



c. For futures and forwards (other than forward foreign currency contracts), provide:

i. Payoff profile, selected from among the
following (long, short). Long

ii. Description of reference instrument, as required by sub-Item C.11.c.iii.

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

Name of issuer. N/A

Title of issue. UNITED STATES GOVT

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). ADI2GMSD5-UNITED STATES GOVT

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

iii. Expiration date. 2023-12-29

iv. Aggregate notional amount or contract
value on trade date. 155267600.990000

ISO Currency Code. United States Dollar

v. Unrealized appreciation or depreciation.
(24) -434878.110000

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
received for loaned securities?

☐ Yes ☒ No

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). N/A

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

c. Title of the issue or description of the
investment. US 5YR NOTE (CBT) DEC23 XCBT 20231229

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- Ticker (if ISIN is not available). FVZ3

Item C.2. Amount of each investment.



Balance. (2)

a. Balance 2014.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -1863878.800000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.1486301

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Future

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 BOARD OF TRADE 549300EX04Q2QBFQTQ27

c. For futures and forwards (other than forward foreign currency contracts), provide:

i. Payoff profile, selected from among the
following (long, short). Long

ii. Description of reference instrument, as required by sub-Item C.11.c.iii.

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

Name of issuer. N/A

Title of issue. UNITED STATES GOVT

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). ADI2FFB72-UNITED STATES GOVT

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

iii. Expiration date. 2023-12-29

iv. Aggregate notional amount or contract
value on trade date. 212122977.070000

ISO Currency Code. United States Dollar

v. Unrealized appreciation or depreciation.
(24) -1863878.800000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 88

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. US LONG BOND(CBT) DEC23 XCBT 20231219

d. CUSIP (if any). 000000000



At least one of the following other identifiers:

- Ticker (if ISIN is not available). USZ3

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -105.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 625859.170000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0499075

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Future

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 BOARD OF TRADE 549300EX04Q2QBFQTQ27

c. For futures and forwards (other than forward foreign currency contracts), provide:

i. Payoff profile, selected from among the
following (long, short). Short

ii. Description of reference instrument, as required by sub-Item C.11.c.iii.

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

Name of issuer. N/A

Title of issue. UNITED STATES GOVT

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). ADI2GYZX7-UNITED STATES GOVT

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

iii. Expiration date. 2023-12-19

iv. Aggregate notional amount or contract
value on trade date. -11958515.630000

ISO Currency Code. United States Dollar

v. Unrealized appreciation or depreciation.
(24) 625859.170000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 89

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A



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

c. Title of the issue or description of the
investment. US ULTRA BOND CBT DEC23 XCBT 20231219

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- Ticker (if ISIN is not available). WNZ3

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -299.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2273321.360000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1812801

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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 ☒ 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 ☐ 3 ☐ N/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) Future

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 BOARD OF TRADE 549300EX04Q2QBFQTQ27

c. For futures and forwards (other than forward foreign currency contracts), provide:

i. Payoff profile, selected from among the
following (long, short). Short

ii. Description of reference instrument, as required by sub-Item C.11.c.iii.

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

Name of issuer. N/A

Title of issue. UNITED STATES GOVT

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). ADI2GYZY5-UNITED STATES GOVT

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

iii. Expiration date. 2023-12-19

iv. Aggregate notional amount or contract
value on trade date. -35566984.380000

ISO Currency Code. United States Dollar

v. Unrealized appreciation or depreciation.
(24) 2273321.360000

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
received for loaned securities?

☐ Yes ☒ No

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



Schedule of Portfolio Investments Record: 90

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. VERIZON COMMUNICATIONS INC SNR S* ICE

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

SWPC0L936

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 428.720000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000342

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-credit

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 ☒ 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 ☐ 3 ☐ N/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 INTERCONTINENTAL EXCHANGE 5493000F4ZO33MV32P92

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

Name of issuer. VERIZON COMMUNICATIONS INC

Title of issue. VERIZON COMMUNICATIONS SR UNSEC

At least one of the following other identifiers:

- ISIN (if CUSIP is not available). US92343VDY74

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. 1.000000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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

Description of Other Payments Single Leg Swap



ii. Termination or maturity date. 2027-12-20

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -3582.130000

ISO Currency Code. United States Dollar

iv. Notional amount. 200000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) 4010.850000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 91

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. VERIZON COMMUNICATIONS INC SNR S* ICE

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

SWPC0LTK6

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.



d. Currency. (3) United States Dollar

e. Value. (4) -1027.890000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0000820

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-credit

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 ☒ 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 ☐ 3 ☐ N/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 INTERCONTINENTAL EXCHANGE 5493000F4ZO33MV32P92

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



Name of issuer. VERIZON COMMUNICATIONS INC

Title of issue. VERIZON COMMUNICATIONS SR UNSEC

At least one of the following other identifiers:

- ISIN (if CUSIP is not available). US92343VDY74

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. 1.000000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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

Description of Other Payments Single Leg Swap

ii. Termination or maturity date. 2028-06-20

iii. Upfront payments or receipts

Upfront payments. 1454.050000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. 2200000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -2481.940000

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
received for loaned securities?

☐ Yes ☒ No

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



Schedule of Portfolio Investments Record: 92

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. VERIZON COMMUNICATIONS INC SNR S* ICE

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

SWPC0M2L1

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -1495.030000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0001192

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-credit

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 ☒ 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 ☐ 3 ☐ N/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 INTERCONTINENTAL EXCHANGE 5493000F4ZO33MV32P92

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

Name of issuer. VERIZON COMMUNICATIONS INC

Title of issue. VERIZON COMMUNICATIONS SR UNSEC

At least one of the following other identifiers:

- ISIN (if CUSIP is not available). US92343VDY74

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. 1.000000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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



Description of Other Payments Single Leg Swap

ii. Termination or maturity date. 2028-12-20

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -1243.240000

ISO Currency Code. United States Dollar

iv. Notional amount. 500000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -251.790000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 93

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. BOUGHT BRL SOLD USD 20231103

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

23IKKBB6KGH

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000



b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Brazil Real

e. Value. (4) -54041.070000

f. Exchange rate. 5.048500

g. Percentage value compared to net assets of
the Fund. -0.0043094

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) BRAZIL

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 Wells Fargo Bank, National Association KB1H1DSPRFMYMCUFXT09



i. Amount and description of currency sold.

Amount of currency sold. 1660537.530000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 8110397.400000

Description of currency purchased. Brazil Real

iii. Settlement date. 2023-11-03

iv. Unrealized appreciation or depreciation.
(24) -54041.070000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 94

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

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

c. Title of the issue or description of the
investment. SOLD BRL BOUGHT USD 20231003

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

23IKKBB6KD6

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.



d. Currency. (3) Brazil Real

e. Value. (4) 54029.290000

f. Exchange rate. 5.026600

g. Percentage value compared to net assets of
the Fund. 0.0043084

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) BRAZIL

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 Wells Fargo Bank, National Association KB1H1DSPRFMYMCUFXT09

i. Amount and description of currency sold.



Amount of currency sold. 8075194.010000

Description of currency sold. Brazil Real

ii. Amount and description of currency purchased.

Amount of currency purchased. 1660537.530000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-10-03

iv. Unrealized appreciation or depreciation.
(24) 54029.290000

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
received for loaned securities?

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 95

Item C.1. Identification of investment.

a. Name of issuer (if any). BANK OF AMERICA CORPORATION

b. LEI (if any) of issuer. (1) 9DJT3UXIJIZJI4WXO774

c. Title of the issue or description of the
investment. BANK OF AMERICA CORP SR UNSECURED 09/29 VAR

d. CUSIP (if any). 06051GLS6

At least one of the following other identifiers:

- ISIN US06051GLS65

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2371540.800000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.1891123

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-09-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.819

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 96

Item C.1. Identification of investment.

a. Name of issuer (if any). BANK OF AMERICA CORPORATION

b. LEI (if any) of issuer. (1) 9DJT3UXIJIZJI4WXO774

c. Title of the issue or description of the
investment. BANK OF AMERICA CORP SR UNSECURED REGS 09/26 VAR

d. CUSIP (if any). ACI20HJH6

At least one of the following other identifiers:

- ISIN XS2387929834

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3300000.000000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) Euro Member Countries

e. Value. (4) 3495589.150000

f. Exchange rate. 0.945900

g. Percentage value compared to net assets of
the Fund. 0.2787466

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-09-22

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.934

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 97

Item C.1. Identification of investment.

a. Name of issuer (if any). BANK OF AMERICA MTGE SECURITIES 2004-A

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

c. Title of the issue or description of the
investment. BANC OF AMERICA MORTGAGE SECUR BOAMS 2004 A 2A2

d. CUSIP (if any). 05948XT27

At least one of the following other identifiers:

- ISIN US05948XT270



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 13752.660000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 13005.140000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0010371

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☒ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-02-25

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.17042

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). BARCLAYS PLC

b. LEI (if any) of issuer. (1) 213800LBQA1Y9L22JB70



c. Title of the issue or description of the
investment. BARCLAYS PLC SR UNSECURED 08/26 5.304

d. CUSIP (if any). 06738EBZ7

At least one of the following other identifiers:

- ISIN US06738EBZ79

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3723027.850000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2968831

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-08-09



b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.304

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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



Schedule of Portfolio Investments Record: 99

Item C.1. Identification of investment.

a. Name of issuer (if any). BARCLAYS PLC

b. LEI (if any) of issuer. (1) 213800LBQA1Y9L22JB70

c. Title of the issue or description of the
investment. BARCLAYS PLC SR UNSECURED 09/29 VAR

d. CUSIP (if any). 06738ECK9

At least one of the following other identifiers:

- ISIN US06738ECK91

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4300000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4267290.980000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3402840

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-09-13

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.49

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 100

Item C.1. Identification of investment.

a. Name of issuer (if any). BAYER US FINANCE II LLC

b. LEI (if any) of issuer. (1) 529900XWNEXYNJ3X6T40

c. Title of the issue or description of the
investment. BAYER US FINANCE II LLC COMPANY GUAR 144A 12/25 4.25

d. CUSIP (if any). 07274NAJ2

At least one of the following other identifiers:

- ISIN US07274NAJ28

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4100000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3948365.480000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3148521

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-12-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.25

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 101

Item C.1. Identification of investment.

a. Name of issuer (if any). BDS 2022-FL11 LLC

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

c. Title of the issue or description of the
investment. BDS LTD BDS 2022 FL11 ATS 144A

d. CUSIP (if any). 054980AA5

At least one of the following other identifiers:

- ISIN US054980AA58

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3468368.750000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2765760

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2039-03-19

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 7.12708

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 102

Item C.1. Identification of investment.

a. Name of issuer (if any). BEAR STEARNS ADJ RATE MTGE 2003-9

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

c. Title of the issue or description of the
investment. BEAR STEARNS ADJUSTABLE RATE M BSARM 2003 9 2A1

d. CUSIP (if any). 07384MB68

At least one of the following other identifiers:

- ISIN US07384MB681

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 10841.620000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 9895.900000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0007891

Item C.3. Payoff profile.



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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-02-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.43532

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 103

Item C.1. Identification of investment.

a. Name of issuer (if any). BEAR STEARNS ADJ RATE MTGE TR 2006-4

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

c. Title of the issue or description of the
investment. BEAR STEARNS ADJUSTABLE RATE M BSARM 2006 4 1A1

d. CUSIP (if any). 073882AA0

At least one of the following other identifiers:

- ISIN US073882AA08

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 64220.620000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 58653.520000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0046772

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☒ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-10-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.79674

c. Currently in default? ☒ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 104

Item C.1. Identification of investment.

a. Name of issuer (if any). BEAR STEARNS ADJUSTABLE RATE MORTGAGE TRUST 2004-10

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

c. Title of the issue or description of the
investment. BEAR STEARNS ADJUSTABLE RATE M BSARM 2004 10 13A1

d. CUSIP (if any). 07384M4E9

At least one of the following other identifiers:

- ISIN US07384M4E98

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 11021.070000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 10222.590000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0008152

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-01-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.03064

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 105

Item C.1. Identification of investment.

a. Name of issuer (if any). BEAR STEARNS ALT-A TRUST 2003-3

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

c. Title of the issue or description of the
investment. BEAR STEARNS ALT A TRUST BALTA 2003 3 1A

d. CUSIP (if any). 07386HCE9



At least one of the following other identifiers:

- ISIN US07386HCE99

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1540.620000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1416.370000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001129

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☒ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-10-25

b. Coupon.

i. Coupon category. (13) Floating



ii. Annualized rate. 5.0441

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). BEAR STEARNS ALT-A TRUST 2005-4

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

c. Title of the issue or description of the
investment. BEAR STEARNS ALT A TRUST BALTA 2005 4 23A1

d. CUSIP (if any). 07386HSY8

At least one of the following other identifiers:

- ISIN US07386HSY89

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 379139.630000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 356106.220000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0283968

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2035-05-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.39771

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No



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

Schedule of Portfolio Investments Record: 107

Item C.1. Identification of investment.

a. Name of issuer (if any). BEAR STEARNS ALT-A TRUST 2005-7

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

c. Title of the issue or description of the
investment. BEAR STEARNS ALT A TRUST BALTA 2005 7 22A1

d. CUSIP (if any). 07386HVS7

At least one of the following other identifiers:

- ISIN US07386HVS74

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 175958.010000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 107331.870000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0085589

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-09-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.5984

c. Currently in default? ☒ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 108

Item C.1. Identification of investment.

a. Name of issuer (if any). BEAR STEARNS ALT-A TRUST 2005-8

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

c. Title of the issue or description of the
investment. BEAR STEARNS ALT A TRUST BALTA 2005 8 21A1

d. CUSIP (if any). 07386HWZ0

At least one of the following other identifiers:

- ISIN US07386HWZ09

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 780773.520000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 654946.250000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0522270

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-10-25

b. Coupon.

i. Coupon category. (13) Variable

ii. Annualized rate. 4.74931

c. Currently in default? ☒ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 109

Item C.1. Identification of investment.

a. Name of issuer (if any). BEAR STEARNS ARM 2003-1

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

c. Title of the issue or description of the
investment. BEAR STEARNS ADJUSTABLE RATE M BSARM 2003 1 6A1

d. CUSIP (if any). 07384MTN2

At least one of the following other identifiers:

- ISIN US07384MTN29

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2014.090000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1928.960000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001538

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☒ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-04-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 110

Item C.1. Identification of investment.

a. Name of issuer (if any). BEAR STEARNS ARM TR 2004-3

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

c. Title of the issue or description of the
investment. BEAR STEARNS ADJUSTABLE RATE M BSARM 2004 3 1A2

d. CUSIP (if any). 07384MR87

At least one of the following other identifiers:

- ISIN US07384MR877

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 12125.010000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 11209.950000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0008939

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-07-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.74882

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 111

Item C.1. Identification of investment.

a. Name of issuer (if any). BEAR STEARNS ARM TRUST 2002-11

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

c. Title of the issue or description of the
investment. BEAR STEARNS ADJUSTABLE RATE M BSARM 2002 11 1A1

d. CUSIP (if any). 07384MSH6

At least one of the following other identifiers:

- ISIN US07384MSH69

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1641.380000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1572.370000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001254

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☒ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-02-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.48223

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 112

Item C.1. Identification of investment.

a. Name of issuer (if any). BEAR STEARNS ARM TRUST 2002-11

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

c. Title of the issue or description of the
investment. BEAR STEARNS ADJUSTABLE RATE M BSARM 2002 11 1A2

d. CUSIP (if any). 07384MSJ2

At least one of the following other identifiers:

- ISIN US07384MSJ26



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3156.770000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2274.860000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001814

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☒ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-02-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 3.25004

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 113

Item C.1. Identification of investment.

a. Name of issuer (if any). BERRY GLOBAL INC

b. LEI (if any) of issuer. (1) 549300AP2Q7ERHX6RI89



c. Title of the issue or description of the
investment. BERRY GLOBAL INC SR SECURED 01/26 1.57

d. CUSIP (if any). 08576PAH4

At least one of the following other identifiers:

- ISIN US08576PAH47

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3255395.870000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2595930

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-01-15



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.57

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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



Schedule of Portfolio Investments Record: 114

Item C.1. Identification of investment.

a. Name of issuer (if any). BMW CANADA AUTO TRUST 2023-1A

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

c. Title of the issue or description of the
investment. BMW CANADA AUTO TRUST BMWC 2023 1A A1 144A

d. CUSIP (if any). 05570XCG9

At least one of the following other identifiers:

- ISIN CA05570XCG93

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1405076.030000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) Canada Dollar

e. Value. (4) 1031175.290000

f. Exchange rate. 1.358200

g. Percentage value compared to net assets of
the Fund. 0.0822284

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CANADA (FEDERAL LEVEL)

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-01-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.43

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 115

Item C.1. Identification of investment.

a. Name of issuer (if any). BPCRE HOLDER LLC 2022-FL2

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

c. Title of the issue or description of the
investment. BPCRE HOLDER LLC BPCRE 2022 FL2 A 144A

d. CUSIP (if any). 05602FAA5

At least one of the following other identifiers:

- ISIN US05602FAA57

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3575422.190000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2851127

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) BERMUDA

b. Investment ISO country code. (9)

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



a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-01-16

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 7.73057

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 116

Item C.1. Identification of investment.

a. Name of issuer (if any). BROADCOM INC

b. LEI (if any) of issuer. (1) 549300WV6GIDOZJTV909

c. Title of the issue or description of the
investment. BROADCOM INC COMPANY GUAR 144A 02/31 2.45

d. CUSIP (if any). 11135FBH3

At least one of the following other identifiers:

- ISIN US11135FBH38

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1368000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1069853.360000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0853127

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) Corporate



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-02-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.45

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 117

Item C.1. Identification of investment.

a. Name of issuer (if any). BROADCOM INC

b. LEI (if any) of issuer. (1) 549300WV6GIDOZJTV909

c. Title of the issue or description of the
investment. BROADCOM INC SR UNSECURED 144A 04/33 3.419

d. CUSIP (if any). 11135FBK6

At least one of the following other identifiers:

- ISIN US11135FBK66

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3759000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3008169.970000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2398787

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-04-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.419

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 118

Item C.1. Identification of investment.

a. Name of issuer (if any). BROADCOM INC

b. LEI (if any) of issuer. (1) 549300WV6GIDOZJTV909

c. Title of the issue or description of the
investment. BROADCOM INC SR UNSECURED 144A 05/37 4.926

d. CUSIP (if any). 11135FBV2

At least one of the following other identifiers:

- ISIN US11135FBV22

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 425000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 366535.500000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0292284

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-05-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.926

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). BROADCOM INC

b. LEI (if any) of issuer. (1) 549300WV6GIDOZJTV909

c. Title of the issue or description of the
investment. BROADCOM INC SR UNSECURED 144A 11/35 3.137

d. CUSIP (if any). 11135FBP5

At least one of the following other identifiers:

- ISIN US11135FBP53

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4331000.000000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3159146.260000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2519179

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-11-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.137

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 120

Item C.1. Identification of investment.

a. Name of issuer (if any). BROADCOM INC

b. LEI (if any) of issuer. (1) 549300WV6GIDOZJTV909

c. Title of the issue or description of the
investment. BROADCOM INC SR UNSECURED 144A 11/36 3.187

d. CUSIP (if any). 11135FBQ3



At least one of the following other identifiers:

- ISIN US11135FBQ37

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 175000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 125718.230000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0100251

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-11-15

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 3.187

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 121

Item C.1. Identification of investment.



a. Name of issuer (if any). BSPDF 2021-FL1 LTD

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

c. Title of the issue or description of the
investment. BSPDF 2021 FL1 ISSUER LTD BSPDF 2021 FL1 A 144A

d. CUSIP (if any). 055731AA1

At least one of the following other identifiers:

- ISIN US055731AA16

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3865130.680000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3082147

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CAYMAN ISLANDS

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2036-10-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.64668

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No



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

Schedule of Portfolio Investments Record: 122

Item C.1. Identification of investment.

a. Name of issuer (if any). CAIXABANK SA (AKA: LA CAIXA)

b. LEI (if any) of issuer. (1) 7CUNS533WID6K7DGFI87

c. Title of the issue or description of the
investment. CAIXABANK SA SR UNSECURED 144A 09/27 VAR

d. CUSIP (if any). 12803RAB0

At least one of the following other identifiers:

- ISIN US12803RAB06

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2399965.490000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1913790

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) SPAIN

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-09-13

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.684

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 123

Item C.1. Identification of investment.

a. Name of issuer (if any). CAPE LOOKOUT RE LTD

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

c. Title of the issue or description of the
investment. CAPE LOOKOUT RE LTD UNSECURED 144A 03/29 VAR

d. CUSIP (if any). 13947LAD4

At least one of the following other identifiers:

- ISIN US13947LAD47

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1200000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1164960.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0928967

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) BERMUDA



b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-03-28

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 124

Item C.1. Identification of investment.

a. Name of issuer (if any). CAPITAL ONE MULTI-ASSET EXECUTION TRUST 2017-A5

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

c. Title of the issue or description of the
investment. CAPITAL ONE MULTI ASSET EXECUT COMET 2017 A5 A5

d. CUSIP (if any). 14041NFP1

At least one of the following other identifiers:

- ISIN US14041NFP15

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3502775.500000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2793197

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-07-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.02668

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 125

Item C.1. Identification of investment.

a. Name of issuer (if any). CASSA DEPOSITI E PRESTITI SOCIETA PER AZIONI

b. LEI (if any) of issuer. (1) 81560029E2CE4D14F425

c. Title of the issue or description of the
investment. CASSA DEPOSITI E PRESTIT SR UNSECURED 144A 05/26 5.75

d. CUSIP (if any). 147918AB2

At least one of the following other identifiers:

- ISIN US147918AB23

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1570379.820000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.1252258

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) ITALY

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-05-05

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.75

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 126

Item C.1. Identification of investment.

a. Name of issuer (if any). CATAMARAN CLO LTD 2014-1A

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

c. Title of the issue or description of the
investment. CATAMARAN CLO LTD CRMN 2014 1A A1AR 144A

d. CUSIP (if any). 14889DAJ7

At least one of the following other identifiers:

- ISIN US14889DAJ72

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3691040.630000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3683645.850000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2937427

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CAYMAN ISLANDS

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-04-22

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.70718

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 127

Item C.1. Identification of investment.

a. Name of issuer (if any). CENTENE CORPORATION

b. LEI (if any) of issuer. (1) 549300Z7JJ4TQSQGT333

c. Title of the issue or description of the
investment. CENTENE CORP SR UNSECURED 08/31 2.625

d. CUSIP (if any). 15135BAZ4

At least one of the following other identifiers:

- ISIN US15135BAZ40



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 100000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 76716.260000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0061175

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.625

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 128

Item C.1. Identification of investment.

a. Name of issuer (if any). CGI INC

b. LEI (if any) of issuer. (1) 549300WSRCZY73ZG3090



c. Title of the issue or description of the
investment. CGI INC SR UNSECURED 09/26 1.45

d. CUSIP (if any). 12532HAC8

At least one of the following other identifiers:

- ISIN US12532HAC88

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3353624.490000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2674260

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CANADA (FEDERAL LEVEL)

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-09-14



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.45

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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



Schedule of Portfolio Investments Record: 129

Item C.1. Identification of investment.

a. Name of issuer (if any). CHASE MORTGAGE FINANCE CORP 2007-A1

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

c. Title of the issue or description of the
investment. CHASE MORTGAGE FINANCE CORPORA CHASE 2007 A1 11M1

d. CUSIP (if any). 161630BD9

At least one of the following other identifiers:

- ISIN US161630BD93

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 227131.650000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 209593.790000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0167135

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-03-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.0986

c. Currently in default? ☒ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 130

Item C.1. Identification of investment.

a. Name of issuer (if any). CHASE MORTGAGE FINANCE CORP 2007-A1

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

c. Title of the issue or description of the
investment. CHASE MORTGAGE FINANCE CORPORA CHASE 2007 A1 5A1

d. CUSIP (if any). 161630AQ1

At least one of the following other identifiers:

- ISIN US161630AQ16

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 48751.330000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 46289.810000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0036913

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-02-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.30499

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 131

Item C.1. Identification of investment.

a. Name of issuer (if any). CIT MTGE LOAN TRUST 2007-1

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

c. Title of the issue or description of the
investment. CIT MORTGAGE LOAN TRUST CITM 2007 1 1A 144A

d. CUSIP (if any). 12559QAA0

At least one of the following other identifiers:

- ISIN US12559QAA04

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 74408.870000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 74380.430000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0059313

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-10-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.7842

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 132

Item C.1. Identification of investment.

a. Name of issuer (if any). CITIBANK CREDIT CARD ISSUANCE TRUST 2017-A5

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

c. Title of the issue or description of the
investment. CITIBANK CREDIT CARD ISSUANCE CCCIT 2017 A5 A5

d. CUSIP (if any). 17305EGD1

At least one of the following other identifiers:

- ISIN US17305EGD13

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1700000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1704403.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1359132

Item C.3. Payoff profile.



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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-04-22

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.05793

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 133

Item C.1. Identification of investment.

a. Name of issuer (if any). CITIBANK CREDIT CARD ISSUANCE TRUST 2018-A5

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

c. Title of the issue or description of the
investment. CITIBANK CREDIT CARD ISSUANCE CCCIT 2018 A5 A5

d. CUSIP (if any). 17305EGP4

At least one of the following other identifiers:

- ISIN US17305EGP43

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1799800.740000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1435204

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-08-07

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.0521

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 134

Item C.1. Identification of investment.

a. Name of issuer (if any). CITIGROUP MORTGAGE LOAN TR 2004-HYB2

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

c. Title of the issue or description of the
investment. CITIGROUP MORTGAGE LOAN TRUST CMLTI 2004 HYB2 2A

d. CUSIP (if any). 17307GEC8

At least one of the following other identifiers:

- ISIN US17307GEC87

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 12587.240000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 11009.270000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0008779

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-03-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.3194

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). CITIGROUP MTGE LOAN TR INC 2004-OPT1

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

c. Title of the issue or description of the
investment. CITIGROUP MORTGAGE LOAN TRUST CMLTI 2004 OPT1 M3

d. CUSIP (if any). 17307GJK5



At least one of the following other identifiers:

- ISIN US17307GJK58

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1381849.080000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1308719.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1043604

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-10-25

b. Coupon.

i. Coupon category. (13) Floating



ii. Annualized rate. 6.3792

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 136

Item C.1. Identification of investment.



a. Name of issuer (if any). CITIGROUP MTGE LOAN TR INC 2007-AMC1

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

c. Title of the issue or description of the
investment. CITIGROUP MORTGAGE LOAN TRUST CMLTI 2007 AMC1 A1 144A

d. CUSIP (if any). 17311BAS2

At least one of the following other identifiers:

- ISIN US17311BAS25

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 303077.060000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 169926.180000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0135503

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2036-12-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.7542

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No



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). CITIGROUP MTGE LOAN TRUST INC 2005-6

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

c. Title of the issue or description of the
investment. CITIGROUP MORTGAGE LOAN TRUST CMLTI 2005 6 A1

d. CUSIP (if any). 17307GXP8

At least one of the following other identifiers:

- ISIN US17307GXP89

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 404418.880000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 401914.720000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0320496

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-09-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.08

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). CITIMORTGAGE ALTERNATIVE LOAN TR 2006-A7

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

c. Title of the issue or description of the
investment. CITIMORTGAGE ALTERNATIVE LOAN CMALT 2006 A7 1A9

d. CUSIP (if any). 12566TAJ6

At least one of the following other identifiers:

- ISIN US12566TAJ60

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 938497.140000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 753869.040000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0601153

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-12-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). CITIZENS AUTO RECEIVABLES TRUST 2023-1

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

c. Title of the issue or description of the
investment. CITIZENS AUTO RECEIVABLES TRUS CITZN 2023 1 A3 144A

d. CUSIP (if any). 17331KAD1

At least one of the following other identifiers:

- ISIN US17331KAD19

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5100000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 5093027.280000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.4061302

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-01-18

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.84

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). CITIZENS AUTO RECEIVABLES TRUST 2023-2

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

c. Title of the issue or description of the
investment. CITIZENS AUTO RECEIVABLES TRUS CITZN 2023 2 A3 144A

d. CUSIP (if any). 17295FAD6

At least one of the following other identifiers:

- ISIN US17295FAD69

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3600979.200000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.2871507

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-02-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.83

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). CITIZENS BANK NATIONAL ASSOCIATION PROVIDENCE RHODE
ISLAND(AKA: RBS CITIZENS NA)

b. LEI (if any) of issuer. (1) DRMSV1Q0EKMEXLAU1P80

c. Title of the issue or description of the
investment. CITIZENS BANK NA/RI SR UNSECURED 01/26 VAR

d. CUSIP (if any). 75524KQB3

At least one of the following other identifiers:

- ISIN US75524KQB34

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 800000.000000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 759943.380000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0605997

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-01-26

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.284

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 142

Item C.1. Identification of investment.

a. Name of issuer (if any). CLEARWAY ENERGY OPERATING LLC

b. LEI (if any) of issuer. (1) 549300Z3NFMM54NWBB87

c. Title of the issue or description of the
investment. CLEARWAY ENERGY OP LLC COMPANY GUAR 144A 02/31 3.75

d. CUSIP (if any). 18539UAD7

At least one of the following other identifiers:



- ISIN US18539UAD72

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3300000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2607292.450000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2079117

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-02-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.75



c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). CLNC 2019-FL1 LTD



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

c. Title of the issue or description of the
investment. CLNC 2019 FL1, LTD CLNC 2019 FL1 A 144A

d. CUSIP (if any). 12565DAA1

At least one of the following other identifiers:

- ISIN US12565DAA19

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 96035.820000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 95574.450000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0076213

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CAYMAN ISLANDS

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:



a. Maturity date. 2035-08-20

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.69156

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). CONSOLIDATED EDISON COMPANY OF NEW YORK INC

b. LEI (if any) of issuer. (1) VZFZPMWDHTQCFKYOBP05

c. Title of the issue or description of the
investment. CONSOLIDATED ED CO N

d. CUSIP (if any). 20911MXG7

At least one of the following other identifiers:

- Ticker (if ISIN is not available). CONPP

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3300000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3291465.010000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2624693

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-16

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 145

Item C.1. Identification of investment.

a. Name of issuer (if any). CONTINENTAL AIRLINES 2012-2 CLASS A PASS THRU CERTIFICATES

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

c. Title of the issue or description of the
investment. CONTL AIRLINES 2012 2 A PASS THRU CE 04/26 4

d. CUSIP (if any). 210795QB9

At least one of the following other identifiers:

- ISIN US210795QB94

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 843344.010000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 823599.470000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0656758

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-04-29

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 146

Item C.1. Identification of investment.

a. Name of issuer (if any). COUNTRYWIDE ALTERNATIVE LN TR 2005-62

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

c. Title of the issue or description of the
investment. COUNTRYWIDE ALTERNATIVE LOAN T CWALT 2005 62 2A1

d. CUSIP (if any). 12668ATT2

At least one of the following other identifiers:

- ISIN US12668ATT24

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 21046.590000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 17341.670000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0013829

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-12-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.62567

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 147

Item C.1. Identification of investment.

a. Name of issuer (if any). COUNTRYWIDE ALTERNATIVE LN TR 2005-J12

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

c. Title of the issue or description of the
investment. COUNTRYWIDE ALTERNATIVE LOAN T CWALT 2005 J12 2A1

d. CUSIP (if any). 12668ASY2

At least one of the following other identifiers:

- ISIN US12668ASY28

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1960462.140000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1040564.490000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0829771

Item C.3. Payoff profile.



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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-08-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.9742

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 148

Item C.1. Identification of investment.

a. Name of issuer (if any). COUNTRYWIDE ASSET BACKED CERTS 2006-22

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

c. Title of the issue or description of the
investment. COUNTRYWIDE ASSET BACKED CERTI CWL 2006 22 1A

d. CUSIP (if any). 12666BAA3

At least one of the following other identifiers:

- ISIN US12666BAA35

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 263848.430000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 226680.890000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0180761

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-06-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.5742

c. Currently in default? ☒ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 149

Item C.1. Identification of investment.

a. Name of issuer (if any). COUNTRYWIDE ASSET-BACKED CERT 2006-12

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

c. Title of the issue or description of the
investment. COUNTRYWIDE ASSET BACKED CERTI CWL 2006 12 2A3

d. CUSIP (if any). 12667AAD8

At least one of the following other identifiers:

- ISIN US12667AAD81

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 690922.400000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 650014.890000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0518337

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-12-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.9542

c. Currently in default? ☒ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 150

Item C.1. Identification of investment.

a. Name of issuer (if any). COUNTRYWIDE ASSET-BACKED CERT 2006-18

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

c. Title of the issue or description of the
investment. COUNTRYWIDE ASSET BACKED CERTI CWL 2006 18 1A

d. CUSIP (if any). 23243WAA6



At least one of the following other identifiers:

- ISIN US23243WAA62

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 115738.930000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 108845.670000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0086796

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-03-25

b. Coupon.

i. Coupon category. (13) Floating



ii. Annualized rate. 5.7142

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). COUNTRYWIDE ASSET-BACKED CERTS 2006-2

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

c. Title of the issue or description of the
investment. COUNTRYWIDE ASSET BACKED CERTI CWL 2006 2 M1

d. CUSIP (if any). 126670UW6

At least one of the following other identifiers:

- ISIN US126670UW67

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1293217.320000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1279546.590000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1020341

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2036-06-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.0342

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No



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

Schedule of Portfolio Investments Record: 152

Item C.1. Identification of investment.

a. Name of issuer (if any). COUNTRYWIDE HOME LOANS 2004-2

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

c. Title of the issue or description of the
investment. COUNTRYWIDE HOME LOANS CWHL 2004 2 3A1

d. CUSIP (if any). 12669FKT9

At least one of the following other identifiers:

- ISIN US12669FKT92

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 277196.080000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 248250.590000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0197961

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☒ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-03-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.241

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 153

Item C.1. Identification of investment.

a. Name of issuer (if any). COUNTRYWIDE HOME LOANS 2004-22

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

c. Title of the issue or description of the
investment. COUNTRYWIDE HOME LOANS CWHL 2004 22 A3

d. CUSIP (if any). 12669F6Z1

At least one of the following other identifiers:

- ISIN US12669F6Z19

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 158536.920000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 142095.560000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0113310

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-11-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 3.86069

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 154

Item C.1. Identification of investment.

a. Name of issuer (if any). COUNTRYWIDE HOME LOANS 2004-HYB9

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

c. Title of the issue or description of the
investment. COUNTRYWIDE HOME LOANS CWHL 2004 HYB9 1A1

d. CUSIP (if any). 12669GHG9

At least one of the following other identifiers:

- ISIN US12669GHG91

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 36477.960000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 36205.550000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0028871

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-02-20

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 3.85598

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 155

Item C.1. Identification of investment.

a. Name of issuer (if any). COUNTRYWIDE HOME LOANS 2005-3

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

c. Title of the issue or description of the
investment. COUNTRYWIDE HOME LOANS CWHL 2005 3 2A1

d. CUSIP (if any). 12669GTV3

At least one of the following other identifiers:

- ISIN US12669GTV31

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 21012.280000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 18519.310000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0014768

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☒ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-04-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.0142

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 156

Item C.1. Identification of investment.

a. Name of issuer (if any). CREDIT AGRICOLE SA/LONDON BRANCH

b. LEI (if any) of issuer. (1) 969500TJ5KRTCJQWXH05

c. Title of the issue or description of the
investment. CREDIT AGRICOLE LONDON SR UNSECURED 144A 06/26 VAR

d. CUSIP (if any). 22535WAG2

At least one of the following other identifiers:

- ISIN US22535WAG24

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3200000.000000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2975953.310000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2373096

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) FRANCE

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-06-16

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 1.907

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 157

Item C.1. Identification of investment.

a. Name of issuer (if any). CREDIT SUISSE AG/NEW YORK BRANCH

b. LEI (if any) of issuer. (1) 549300D0YARF5HYP1809

c. Title of the issue or description of the
investment. CREDIT SUISSE NEW YORK SR UNSECURED 08/24 4.75

d. CUSIP (if any). 22550L2J9

At least one of the following other identifiers:

- ISIN US22550L2J94



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3451067.130000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2751963

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) SWITZERLAND

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2024-08-09

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.75

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 158

Item C.1. Identification of investment.

a. Name of issuer (if any). CREDIT SUISSE FIRST BOSTON MORTGAGE SECURITIES CORP 2002-P1A

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



c. Title of the issue or description of the
investment. CREDIT SUISSE FIRST BOSTON MOR CSFB 2002 P1A A 144A

d. CUSIP (if any). 22540VK43

At least one of the following other identifiers:

- ISIN US22540VK434

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 6192.050000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 5728.410000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0004568

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2032-03-25



b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.82333

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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



Schedule of Portfolio Investments Record: 159

Item C.1. Identification of investment.

a. Name of issuer (if any). CROWN CASTLE INTERNATIONAL CORP (CCI)

b. LEI (if any) of issuer. (1) 54930012H97VSM0I2R19

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

d. CUSIP (if any). 22823QY21

At least one of the following other identifiers:

- Ticker (if ISIN is not available). CRWNCI

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4300000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4276299.350000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3410023

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-11-02

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 160

Item C.1. Identification of investment.

a. Name of issuer (if any). CROWN CASTLE INTERNATIONAL CORP (CCI)

b. LEI (if any) of issuer. (1) 54930012H97VSM0I2R19

c. Title of the issue or description of the
investment. CROWN CASTLE INC SR UNSECURED 03/27 2.9

d. CUSIP (if any). 22822VAZ4

At least one of the following other identifiers:

- ISIN US22822VAZ40

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3700000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3359007.300000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2678553

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-03-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.9

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 161

Item C.1. Identification of investment.

a. Name of issuer (if any). DAIMLER TRUCK FINANCE NORTH AMERICA LLC

b. LEI (if any) of issuer. (1) 5493003HSDTSCZRXBA58

c. Title of the issue or description of the
investment. DAIMLER TRUCK FINAN NA COMPANY GUAR 144A 12/24 VAR

d. CUSIP (if any). 233853AE0

At least one of the following other identifiers:

- ISIN US233853AE09

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3994818.480000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3185564

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) Corporate



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2024-12-13

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.06308

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 162

Item C.1. Identification of investment.

a. Name of issuer (if any). DANSKE BANK A/S

b. LEI (if any) of issuer. (1) MAES062Z21O4RZ2U7M96

c. Title of the issue or description of the
investment. DANSKE BANK A/S SR UNSECURED 144A 03/25 VAR

d. CUSIP (if any). 23636ABD2

At least one of the following other identifiers:

- ISIN US23636ABD28

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3448460.650000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2749885

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) DENMARK

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-03-28

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 3.773

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 163

Item C.1. Identification of investment.

a. Name of issuer (if any). DEUTSCHE ALT-A SEC INC MTGE LO 2007-AR3

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

c. Title of the issue or description of the
investment. DEUTSCHE ALT A SECURITIES INC DBALT 2007 AR3 2A5

d. CUSIP (if any). 25150VAM8

At least one of the following other identifiers:

- ISIN US25150VAM81

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3197815.450000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2693464.630000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2147833

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-06-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.8342

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 164

Item C.1. Identification of investment.

a. Name of issuer (if any). DEUTSCHE BANK AG/NEW YORK BRANCH

b. LEI (if any) of issuer. (1) 7LTWFZYICNSX8D621K86

c. Title of the issue or description of the
investment. DEUTSCHE BANK NY SR UNSECURED 11/25 VAR

d. CUSIP (if any). 251526CB3

At least one of the following other identifiers:

- ISIN US251526CB33

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5000000.000000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4831025.850000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3852375

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) GERMANY

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-11-26

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 3.961

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 165

Item C.1. Identification of investment.

a. Name of issuer (if any). DIAGEO CAPITAL PLC

b. LEI (if any) of issuer. (1) 213800L23DJLALFC4O95

c. Title of the issue or description of the
investment. DIAGEO CAPITAL PLC

d. CUSIP (if any). 2524H5XG7



At least one of the following other identifiers:

- Ticker (if ISIN is not available). DCAPPP

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1550000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1545991.140000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1232810

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-16

b. Coupon.

i. Coupon category. (13) None



ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 166

Item C.1. Identification of investment.



a. Name of issuer (if any). DIAGEO CAPITAL PLC

b. LEI (if any) of issuer. (1) 213800L23DJLALFC4O95

c. Title of the issue or description of the
investment. DIAGEO CAPITAL PLC

d. CUSIP (if any). 2524H5Y76

At least one of the following other identifiers:

- ISIN US2524H5Y764

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4373525.950000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3487554

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2023-11-07

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No



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

Schedule of Portfolio Investments Record: 167

Item C.1. Identification of investment.

a. Name of issuer (if any). DISCOVER CARD EXECUTION NOTE TRUST 2017-A5

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

c. Title of the issue or description of the
investment. DISCOVER CARD EXECUTION NOTE T DCENT 2017 A5 A5

d. CUSIP (if any). 254683CA1

At least one of the following other identifiers:

- ISIN US254683CA11

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3503556.700000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2793820

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-12-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.04668

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 168

Item C.1. Identification of investment.

a. Name of issuer (if any). DLLMT 2023-1 LLC

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

c. Title of the issue or description of the
investment. DLLMT LLC DLLMT 2023 1A A2 144A

d. CUSIP (if any). 232989AB9

At least one of the following other identifiers:

- ISIN US232989AB92

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1700000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1692590.550000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1349712

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-11-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.78

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 169

Item C.1. Identification of investment.

a. Name of issuer (if any). DOMINION ENERGY INC

b. LEI (if any) of issuer. (1) ILUL7B6Z54MRYCF6H308

c. Title of the issue or description of the
investment. DOMINION ENERGY INC SR UNSECURED 08/31 2.25

d. CUSIP (if any). 25746UDL0

At least one of the following other identifiers:

- ISIN US25746UDL08

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3096992.760000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2469616

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-08-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.25

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 170

Item C.1. Identification of investment.

a. Name of issuer (if any). DOMINION ENERGY INC

b. LEI (if any) of issuer. (1) ILUL7B6Z54MRYCF6H308

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

d. CUSIP (if any). 2574P1XQ0

At least one of the following other identifiers:

- Ticker (if ISIN is not available). DPP

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1900000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1892768.130000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.1509338

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-24

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 171

Item C.1. Identification of investment.

a. Name of issuer (if any). DUKE ENERGY FLORIDA LLC (AKA: PROGRESS ENERGY FLORIDA INC;
FLORIDA POWER CORP)

b. LEI (if any) of issuer. (1) 7MOHLM3DKE63RX2ZCN83

c. Title of the issue or description of the
investment. DUKE ENERGY FLORIDA LLC 1ST MORTGAGE 12/31 2.4

d. CUSIP (if any). 26444HAK7

At least one of the following other identifiers:

- ISIN US26444HAK77

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3165347.240000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2524123

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-12-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 172

Item C.1. Identification of investment.

a. Name of issuer (if any). ELECTRICITE DE FRANCE SA (EDF)

b. LEI (if any) of issuer. (1) 549300X3UK4GG3FNMO06

c. Title of the issue or description of the
investment. ELECTRICITE DE FRANCE SA

d. CUSIP (if any). 28504HXP4

At least one of the following other identifiers:



- Ticker (if ISIN is not available). EDFRPP

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4981120.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3972064

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) FRANCE

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-23

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0



c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 173

Item C.1. Identification of investment.

a. Name of issuer (if any). ELECTRICITE DE FRANCE SA (EDF)



b. LEI (if any) of issuer. (1) 549300X3UK4GG3FNMO06

c. Title of the issue or description of the
investment. ELECTRICITE DE FRANCE SA

d. CUSIP (if any). 28504HXT6

At least one of the following other identifiers:

- ISIN US28504HXT66

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2787619.320000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2222914

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) FRANCE

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:



a. Maturity date. 2023-10-27

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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



Schedule of Portfolio Investments Record: 174

Item C.1. Identification of investment.

a. Name of issuer (if any). ENBRIDGE (US) INC

b. LEI (if any) of issuer. (1) 5493003FRODSVHJWFS32

c. Title of the issue or description of the
investment. ENBRIDGE (US) INC

d. CUSIP (if any). 29251VX27

At least one of the following other identifiers:

- Ticker (if ISIN is not available). ENBUS

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1499298.120000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1195576

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-02

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



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

☐ Yes ☒ No

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). ENBRIDGE (US) INC

b. LEI (if any) of issuer. (1) 5493003FRODSVHJWFS32

c. Title of the issue or description of the
investment. ENBRIDGE (US) INC

d. CUSIP (if any). 29251VX35

At least one of the following other identifiers:

- Ticker (if ISIN is not available). ENBUS

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1399126.550000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1115697

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-03

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 176

Item C.1. Identification of investment.

a. Name of issuer (if any). ENEL FINANCE INTERNATIONAL NV

b. LEI (if any) of issuer. (1) 0YQH6LCEF474UTUV4B96

c. Title of the issue or description of the
investment. ENEL FINANCE INTL NV COMPANY GUAR 144A 07/26 1.375

d. CUSIP (if any). 29278GAM0

At least one of the following other identifiers:

- ISIN US29278GAM06

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3534472.480000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2818473

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) Corporate



Item C.5. Country of investment or issuer.

a. ISO country code. (8) NETHERLANDS

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-07-12

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.375

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 177

Item C.1. Identification of investment.

a. Name of issuer (if any). ENEL FINANCE INTERNATIONAL NV

b. LEI (if any) of issuer. (1) 0YQH6LCEF474UTUV4B96

c. Title of the issue or description of the
investment. ENEL FINANCE INTL NV SR UNSECURED 144A 06/27 4.625

d. CUSIP (if any). 29278GAW8

At least one of the following other identifiers:

- ISIN US29278GAW87

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3339800.910000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2663237

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) NETHERLANDS

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-06-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.625

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 178

Item C.1. Identification of investment.

a. Name of issuer (if any). ENERGY TRANSFER LP

b. LEI (if any) of issuer. (1) MTLVN9N7JE8MIBIJ1H73

c. Title of the issue or description of the
investment. ENERGY TRANSFER PARTNERS

d. CUSIP (if any). 29277FX48

At least one of the following other identifiers:

- ISIN US29277FX481

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3397295.100000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2709084

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-04

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 179

Item C.1. Identification of investment.

a. Name of issuer (if any). ENT AUTO RECEIVABLES TRUST 2023-1A

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

c. Title of the issue or description of the
investment. ENT AUTO RECEIVABLES TRUST ENT 2023 1A A3 144A

d. CUSIP (if any). 293601AE0

At least one of the following other identifiers:

- ISIN US293601AE08

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2400000.000000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2403180.120000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1916353

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-01-16

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.24

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 180

Item C.1. Identification of investment.

a. Name of issuer (if any). ENTERGY CORPORATION

b. LEI (if any) of issuer. (1) 4XM3TW50JULSLG8BNC79

c. Title of the issue or description of the
investment. ENTERGY CORP SR UNSECURED 06/28 1.9

d. CUSIP (if any). 29364GAN3



At least one of the following other identifiers:

- ISIN US29364GAN34

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3043706.330000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2427124

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-06-15

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 1.9

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 181

Item C.1. Identification of investment.



a. Name of issuer (if any). ENTERGY CORPORATION

b. LEI (if any) of issuer. (1) 4XM3TW50JULSLG8BNC79

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

d. CUSIP (if any). 29366GX22

At least one of the following other identifiers:

- Ticker (if ISIN is not available). ETRCP

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 850000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 849618.280000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0677506

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2023-10-02

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No



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

Schedule of Portfolio Investments Record: 182

Item C.1. Identification of investment.

a. Name of issuer (if any). ENTERGY CORPORATION

b. LEI (if any) of issuer. (1) 4XM3TW50JULSLG8BNC79

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

d. CUSIP (if any). 29366GX55

At least one of the following other identifiers:

- Ticker (if ISIN is not available). ETRCP

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2597662.600000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2071438

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-05

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). ENTERGY CORPORATION

b. LEI (if any) of issuer. (1) 4XM3TW50JULSLG8BNC79

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

d. CUSIP (if any). 29366GX63

At least one of the following other identifiers:

- Ticker (if ISIN is not available). ETRCP

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 998950.970000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0796587

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-06

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 184

Item C.1. Identification of investment.

a. Name of issuer (if any). ENTERPRISE FLEET FINANCING LLC 2022-3

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

c. Title of the issue or description of the
investment. ENTERPRISE FLEET FINANCING LLC EFF 2022 3 A2 144A

d. CUSIP (if any). 29374FAB9

At least one of the following other identifiers:

- ISIN US29374FAB94

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3042854.060000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2980095.800000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2376400

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-07-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.38

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). EPR PROPERTIES

b. LEI (if any) of issuer. (1) 549300YSSXFHMPOWZ492

c. Title of the issue or description of the
investment. EPR PROPERTIES COMPANY GUAR 06/27 4.5

d. CUSIP (if any). 26884UAD1

At least one of the following other identifiers:

- ISIN US26884UAD19

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 200000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 179175.250000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0142879

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). EQUINIX INC

b. LEI (if any) of issuer. (1) 549300EVUN2BTLJ3GT74

c. Title of the issue or description of the
investment. EQUINIX INC SR UNSECURED 03/28 1.55

d. CUSIP (if any). 29444UBL9

At least one of the following other identifiers:

- ISIN US29444UBL98

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3700000.000000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3087412.280000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2461976

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-03-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.55

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 187

Item C.1. Identification of investment.

a. Name of issuer (if any). EUROHOME UK MORTGAGES 2007-1 A

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

c. Title of the issue or description of the
investment. EUROHOME UK MORTGAGES PLC EHMU 2007 1 A REGS

d. CUSIP (if any). B1VBS4II2

At least one of the following other identifiers:

- ISIN XS0290416527



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 448711.710000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United Kingdom Pound

e. Value. (4) 531443.220000

f. Exchange rate. 0.819600

g. Percentage value compared to net assets of
the Fund. 0.0423786

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2044-06-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.731

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 188

Item C.1. Identification of investment.

a. Name of issuer (if any). EUROSAIL PLC 2007-2X

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



c. Title of the issue or description of the
investment. EUROSAIL PLC ESAIL 2007 2X A3C REGS

d. CUSIP (if any). B1VVXHII3

At least one of the following other identifiers:

- ISIN XS0291423605

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 730283.580000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United Kingdom Pound

e. Value. (4) 883672.940000

f. Exchange rate. 0.819600

g. Percentage value compared to net assets of
the Fund. 0.0704662

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2045-03-13



b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.46413

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). EVERSOURCE ENERGY

b. LEI (if any) of issuer. (1) SJ7XXD41SQU3ZNWUJ746

c. Title of the issue or description of the
investment. EVERSOURCE ENERGY SR UNSECURED 03/28 5.45

d. CUSIP (if any). 30040WAT5

At least one of the following other identifiers:

- ISIN US30040WAT53

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1483704.560000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1183141

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-03-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.45

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 190

Item C.1. Identification of investment.

a. Name of issuer (if any). EXELON CORPORATION

b. LEI (if any) of issuer. (1) 3SOUA6IRML7435B56G12

c. Title of the issue or description of the
investment. EXELON CORP SR UNSECURED 03/27 2.75

d. CUSIP (if any). 30161NBB6

At least one of the following other identifiers:

- ISIN US30161NBB64

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3635114.240000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2898727

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-03-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.75

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). EXPEDIA GROUP INC

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

c. Title of the issue or description of the
investment. EXPEDIA GROUP INC COMPANY GUAR 144A 05/25 6.25

d. CUSIP (if any). 30212PAS4

At least one of the following other identifiers:

- ISIN US30212PAS48

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1362000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1364906.320000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1088409

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) Corporate



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.25

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). EXTENDED STAY AMERICA TRUST 2021-ESH

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

c. Title of the issue or description of the
investment. EXTENDED STAY AMERICA TRUST ESA 2021 ESH A 144A

d. CUSIP (if any). 30227FAA8

At least one of the following other identifiers:

- ISIN US30227FAA84

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3801950.430000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3773356.720000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3008965

Item C.3. Payoff profile.



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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-07-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.52648

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). FANNIE MAE 2007-73

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

c. Title of the issue or description of the
investment. FANNIE MAE FNR 2007 73 A1

d. CUSIP (if any). 31396V4Q8

At least one of the following other identifiers:

- ISIN US31396V4Q81

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 79283.250000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 76903.010000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0061324

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-07-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.46206

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). FANNIE MAE GRANTOR TRUST 2001-T8

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

c. Title of the issue or description of the
investment. FANNIEMAE GRANTOR TRUST FNGT 2001 T8 A1

d. CUSIP (if any). 313920UK4

At least one of the following other identifiers:

- ISIN US313920UK48

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2225.140000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2191.930000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001748

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

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. 7.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). FANNIE MAE-ACES 2020-M33

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

c. Title of the issue or description of the
investment. FANNIEMAE ACES FNA 2020 M33 X2

d. CUSIP (if any). 3136BBAR3



At least one of the following other identifiers:

- ISIN US3136BBAR38

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 20476191.680000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1679913.860000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1339603

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-01-25

b. Coupon.

i. Coupon category. (13) Variable



ii. Annualized rate. 2.34852

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). FANNIEMAE WHOLE LOAN 2003-W1

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

c. Title of the issue or description of the
investment. FANNIEMAE WHOLE LOAN FNW 2003 W1 1A1

d. CUSIP (if any). 31392GVX0

At least one of the following other identifiers:

- ISIN US31392GVX05

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 58986.310000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 55129.790000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0043962

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2042-12-25

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No



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). FANNIEMAE WHOLE LOAN 2004-W6

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

c. Title of the issue or description of the
investment. FANNIEMAE WHOLE LOAN FNW 2004 W6 3A5

d. CUSIP (if any). 31393YX75

At least one of the following other identifiers:

- ISIN US31393YX756

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 9341630.440000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 9365350.710000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.7468154

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-07-25

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). FANNIEMAE WHOLE LOAN 2004-W8

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

c. Title of the issue or description of the
investment. FANNIEMAE WHOLE LOAN FNW 2004 W8 2A

d. CUSIP (if any). 31394ALL8

At least one of the following other identifiers:

- ISIN US31394ALL88

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 19361.480000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 19385.490000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0015458

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2044-06-25

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 199

Item C.1. Identification of investment.

a. Name of issuer (if any). FEDERAL HOME LOAN MORTGAGE CORPORATION (FREDDIE MAC)

b. LEI (if any) of issuer. (1) S6XOOCT0IEG5ABCC6L87

c. Title of the issue or description of the
investment. FREDDIE MAC NOTES 10/26 0.8

d. CUSIP (if any). 3134GW6C5

At least one of the following other identifiers:

- ISIN US3134GW6C50

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 14800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 13045135.140000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 1.0402502

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) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-10-28

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 0.8

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 200

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL 1B3413 FH 05/37 FLOATING VAR

d. CUSIP (if any). 3128JNVF9

At least one of the following other identifiers:

- ISIN US3128JNVF92

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5905.320000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 5812.940000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0004635

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-05-01

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.704

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 201

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL 1L0113 FH 05/35 FLOATING VAR

d. CUSIP (if any). 3128Q2DS9

At least one of the following other identifiers:

- ISIN US3128Q2DS91

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 8750.310000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 8900.410000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0007097

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-05-01

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.81

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 202

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL A10695 FG 07/33 FIXED 4.5

d. CUSIP (if any). 31296JXY7

At least one of the following other identifiers:

- ISIN US31296JXY71



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 7304.760000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 6846.560000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0005460

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 203

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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



c. Title of the issue or description of the
investment. FED HM LN PC POOL A14613 FG 10/33 FIXED 5

d. CUSIP (if any). 31296PDS8

At least one of the following other identifiers:

- ISIN US31296PDS83

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 20673.420000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 20050.060000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0015988

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-10-01



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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



Schedule of Portfolio Investments Record: 204

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL A25162 FG 05/34 FIXED 5.5

d. CUSIP (if any). 31297CWX4

At least one of the following other identifiers:

- ISIN US31297CWX46

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 910.730000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 902.770000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000720

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



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

☐ Yes ☒ No

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). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL A39012 FG 06/35 FIXED 5.5

d. CUSIP (if any). 31297VAM0

At least one of the following other identifiers:

- ISIN US31297VAM00

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 9680.070000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 9657.410000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0007701

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 206

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL A45796 FG 01/33 FIXED 7

d. CUSIP (if any). 3128K6NM8

At least one of the following other identifiers:

- ISIN US3128K6NM86

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2592.430000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2580.260000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0002058

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 7

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 207

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL A68781 FG 10/37 FIXED 5.5

d. CUSIP (if any). 3128L0XJ6

At least one of the following other identifiers:

- ISIN US3128L0XJ67

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2579.560000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2565.440000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0002046

Item C.3. Payoff profile.



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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

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. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 208

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL A72749 FG 02/38 FIXED 5.5

d. CUSIP (if any). 3128L6BS7

At least one of the following other identifiers:

- ISIN US3128L6BS74

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4005.360000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4001.520000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0003191

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-02-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 209

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL C03094 FG 11/37 FIXED 6

d. CUSIP (if any). 31292KNK9

At least one of the following other identifiers:

- ISIN US31292KNK96

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1762.790000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1793.630000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001430

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 210

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL C91275 FG 11/29 FIXED 4.5

d. CUSIP (if any). 3128P7MY6



At least one of the following other identifiers:

- ISIN US3128P7MY65

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 18942.300000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 18519.530000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0014768

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-11-01

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 211

Item C.1. Identification of investment.



a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL C91295 FG 04/30 FIXED 4.5

d. CUSIP (if any). 3128P7NL3

At least one of the following other identifiers:

- ISIN US3128P7NL36

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 13541.170000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 13238.820000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0010557

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2030-04-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No



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

Schedule of Portfolio Investments Record: 212

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL C91302 FG 05/30 FIXED 4.5

d. CUSIP (if any). 3128P7NT6

At least one of the following other identifiers:

- ISIN US3128P7NT61

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 30375.380000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 29697.140000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0023681

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 213

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL C91305 FG 06/30 FIXED 4.5

d. CUSIP (if any). 3128P7NW9

At least one of the following other identifiers:

- ISIN US3128P7NW90

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 628712.390000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 614674.490000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0490156

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 214

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL G01644 FG 02/34 FIXED 5.5

d. CUSIP (if any). 31283HZH1

At least one of the following other identifiers:

- ISIN US31283HZH10

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 564.550000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 562.790000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000449

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-02-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL G01673 FG 04/34 FIXED 5.5

d. CUSIP (if any). 31283H2E4

At least one of the following other identifiers:

- ISIN US31283H2E45

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 339.030000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 337.980000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0000270

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-04-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 216

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL G02366 FG 10/36 FIXED 6.5

d. CUSIP (if any). 3128LXTX8

At least one of the following other identifiers:

- ISIN US3128LXTX80

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 6554.400000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 6799.830000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0005422

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 217

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL G02461 FG 11/36 FIXED 6.5

d. CUSIP (if any). 3128M4B69

At least one of the following other identifiers:

- ISIN US3128M4B691



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4012.530000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4166.810000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0003323

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 218

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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



c. Title of the issue or description of the
investment. FED HM LN PC POOL G02781 FG 04/37 FIXED 5.5

d. CUSIP (if any). 3128M4M67

At least one of the following other identifiers:

- ISIN US3128M4M672

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 878.960000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 879.740000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000702

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-04-01



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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



Schedule of Portfolio Investments Record: 219

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL G03243 FG 07/37 FIXED 5.5

d. CUSIP (if any). 3128M45C3

At least one of the following other identifiers:

- ISIN US3128M45C34

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1096.970000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1078.640000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000860

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 220

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL G03400 FG 03/37 FIXED 5.5

d. CUSIP (if any). 3128M5DD9

At least one of the following other identifiers:

- ISIN US3128M5DD94

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1326.400000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1290.690000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001029

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-03-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 221

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL G03436 FG 11/37 FIXED 6

d. CUSIP (if any). 3128M5EH9

At least one of the following other identifiers:

- ISIN US3128M5EH99

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 12025.850000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 12250.260000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0009769

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 222

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL G03640 FG 12/37 FIXED 5.5

d. CUSIP (if any). 3128M5LV0

At least one of the following other identifiers:

- ISIN US3128M5LV01

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 10009.470000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 10010.150000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0007982

Item C.3. Payoff profile.



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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

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

Schedule of Portfolio Investments Record: 223

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

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

c. Title of the issue or description of the
investment. FED HM LN PC POOL G03812 FG 02/38 FIXED 5.5

d. CUSIP (if any). 3128M5R93

At least one of the following other identifiers:

- ISIN US3128M5R934

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 18941.170000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 18923.010000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0015090

Item C.3. Payoff profile.

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

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-02-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

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

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 224

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL G04595 FG 12/33 FIXED 5.5

d. CUSIP (if any). 3128M6NL8

At least one of the following other identifiers:

- ISIN US3128M6NL83

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 24866.750000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 24233.720000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0019325

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 225

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL G04604 FG 12/34 FIXED 5.5

d. CUSIP (if any). 3128M6NV6



At least one of the following other identifiers:

- ISIN US3128M6NV65

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2619.720000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2611.570000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0002083

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-12-01

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 226

Item C.1. Identification of investment.



a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL G04614 FG 02/34 FIXED 6

d. CUSIP (if any). 3128M6N79

At least one of the following other identifiers:

- ISIN US3128M6N790

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 397.380000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 402.710000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000321

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2034-02-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 227

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL G04618 FG 07/33 FIXED 6

d. CUSIP (if any). 3128M6PB8

At least one of the following other identifiers:

- ISIN US3128M6PB83

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5255.050000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 5301.850000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0004228

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 228

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL G04621 FG 05/35 FIXED 6

d. CUSIP (if any). 3128M6PE2

At least one of the following other identifiers:

- ISIN US3128M6PE23

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3683.120000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3726.190000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0002971

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 229

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL G04624 FG 02/33 FIXED 6

d. CUSIP (if any). 3128M6PH5

At least one of the following other identifiers:

- ISIN US3128M6PH53

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3143.500000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3132.060000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0002498

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-02-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 230

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL G04625 FG 06/36 FIXED 6

d. CUSIP (if any). 3128M6PJ1

At least one of the following other identifiers:

- ISIN US3128M6PJ10

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 24849.610000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 25007.000000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0019941

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 231

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL G05956 FG 07/38 FIXED 5.5

d. CUSIP (if any). 3128M75R3

At least one of the following other identifiers:

- ISIN US3128M75R30

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 44660.700000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 44672.770000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0035623

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 232

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL G61239 FG 10/47 FIXED 4

d. CUSIP (if any). 31335BLU8

At least one of the following other identifiers:

- ISIN US31335BLU88



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 109664.010000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 99741.940000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0079537

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2047-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 233

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. FED HM LN PC POOL QA2045 FR 08/49 FIXED 3.5

d. CUSIP (if any). 31334YHW0

At least one of the following other identifiers:

- ISIN US31334YHW03

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 356957.950000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 311945.860000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0248753

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2049-08-01



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL QE2996 FR 06/52 FIXED 3.5

d. CUSIP (if any). 3133BCKH9

At least one of the following other identifiers:

- ISIN US3133BCKH97

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 980981.110000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 845097.600000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0673901

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 235

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL QE3580 FR 06/52 FIXED 3.5

d. CUSIP (if any). 3133BC6R3

At least one of the following other identifiers:

- ISIN US3133BC6R33

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 986521.950000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 849360.090000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0677300

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 236

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL QE4039 FR 06/52 FIXED 4

d. CUSIP (if any). 3133BDPY5

At least one of the following other identifiers:

- ISIN US3133BDPY58

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 168784.290000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 150557.020000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0120058

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 237

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL QE5714 FR 07/52 FIXED 3.5

d. CUSIP (if any). 3133BFK33

At least one of the following other identifiers:

- ISIN US3133BFK338

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 994950.840000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 856875.750000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0683293

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 238

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL QE6060 FR 07/52 FIXED 3.5

d. CUSIP (if any). 3133BFWV8

At least one of the following other identifiers:

- ISIN US3133BFWV84

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 986505.570000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 849479.650000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0677395

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 239

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL QE8999 FR 08/52 FIXED 4

d. CUSIP (if any). 3133BJ7L0

At least one of the following other identifiers:

- ISIN US3133BJ7L09

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 961063.670000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 857274.990000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0683612

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 240

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL QF0330 FR 09/52 FIXED 4

d. CUSIP (if any). 3133BMLK9



At least one of the following other identifiers:

- ISIN US3133BMLK99

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 492132.420000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 438713.260000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0349840

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-09-01

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 241

Item C.1. Identification of investment.



a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL QF0927 FR 09/52 FIXED 3.5

d. CUSIP (if any). 3133BNA45

At least one of the following other identifiers:

- ISIN US3133BNA457

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 983677.870000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 847039.390000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0675449

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2052-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



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). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL QF2443 FR 11/52 FIXED 4

d. CUSIP (if any). 3133BPWC8

At least one of the following other identifiers:

- ISIN US3133BPWC85

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 157615.490000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 140496.920000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0112036

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 243

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL QF6557 FR 01/53 FIXED 4

d. CUSIP (if any). 3133BUJA6

At least one of the following other identifiers:

- ISIN US3133BUJA61

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 806159.150000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 718514.110000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0572960

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 244

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL QF8523 FR 02/53 FIXED 4

d. CUSIP (if any). 3133BWPG2

At least one of the following other identifiers:

- ISIN US3133BWPG24

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1547905.810000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1379370.580000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1099943

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-02-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 245

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL QG9137 FR 08/53 FIXED 5.5

d. CUSIP (if any). 3133CAEJ5

At least one of the following other identifiers:

- ISIN US3133CAEJ52

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1999999.920000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1934468.760000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.1542592

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 246

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL RA7749 FR 08/52 FIXED 3.5

d. CUSIP (if any). 3133KPTE8

At least one of the following other identifiers:

- ISIN US3133KPTE87

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 990576.870000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 852979.170000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0680186

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 247

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL SD2107 FR 12/52 FIXED 3.5

d. CUSIP (if any). 3132DPKU1

At least one of the following other identifiers:

- ISIN US3132DPKU11



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 984871.990000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 848162.250000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0676345

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 248

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. FED HM LN PC POOL SD2609 FR 12/52 FIXED 3.5

d. CUSIP (if any). 3132DP3S5

At least one of the following other identifiers:

- ISIN US3132DP3S50

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 987867.610000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 850650.550000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0678329

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-12-01



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 249

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL SD2987 FR 03/53 FIXED 3.5

d. CUSIP (if any). 3132DQJ80

At least one of the following other identifiers:

- ISIN US3132DQJ806

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 982602.990000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 846090.110000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0674692

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-03-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL SD8273 FR 11/52 FIXED 3.5

d. CUSIP (if any). 3132DWFN8

At least one of the following other identifiers:

- ISIN US3132DWFN83

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 983476.630000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 846735.400000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0675207

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 251

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL SD8296 FR 02/53 FIXED 3.5

d. CUSIP (if any). 3132DWGD9

At least one of the following other identifiers:

- ISIN US3132DWGD92

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 988249.070000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 850844.010000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0678483

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-02-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 252

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL SD8313 FR 04/53 FIXED 4

d. CUSIP (if any). 3132DWGW7

At least one of the following other identifiers:

- ISIN US3132DWGW73

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 982196.170000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 875251.670000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0697947

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-04-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 253

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL SD8329 FR 06/53 FIXED 5

d. CUSIP (if any). 3132DWHE6

At least one of the following other identifiers:

- ISIN US3132DWHE66

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1947142.590000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1838909.620000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1466390

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 254

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL SD8336 FR 04/53 FIXED 3.5

d. CUSIP (if any). 3132DWHM8

At least one of the following other identifiers:

- ISIN US3132DWHM82

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 988239.050000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 850676.310000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0678350

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-04-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 255

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL SD8362 FR 09/53 FIXED 5.5

d. CUSIP (if any). 3132DWJF1



At least one of the following other identifiers:

- ISIN US3132DWJF14

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 151104.160000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 146153.140000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0116546

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-09-01

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 256

Item C.1. Identification of investment.



a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL SD8367 FR 10/53 FIXED 5.5

d. CUSIP (if any). 3132DWJL8

At least one of the following other identifiers:

- ISIN US3132DWJL81

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 509498.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 492804.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0392974

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2053-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 257

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FED HM LN PC POOL ZM5960 FR 03/48 FIXED 4

d. CUSIP (if any). 3131Y0TR3

At least one of the following other identifiers:

- ISIN US3131Y0TR37

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 200456.240000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 181940.340000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0145084

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2048-03-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 258

Item C.1. Identification of investment.

a. Name of issuer (if any). FHLMC STRUCTURED PASS THRU SEC T-57

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FHLMC STRUCTURED PASS THROUGH FSPC T 57 1A1

d. CUSIP (if any). 31394JD87

At least one of the following other identifiers:

- ISIN US31394JD872

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 883.990000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 890.440000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000710

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2043-07-25

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 259

Item C.1. Identification of investment.

a. Name of issuer (if any). FIDELITY NATIONAL INFORMATION SERVICES INC

b. LEI (if any) of issuer. (1) 6WQI0GK1PRFVBA061U48

c. Title of the issue or description of the
investment. FIDELITY NATL INFORMATION SVCS

d. CUSIP (if any). 31622GXG7

At least one of the following other identifiers:

- Ticker (if ISIN is not available). FISPP

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2792763.480000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2227016

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-16

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 260

Item C.1. Identification of investment.

a. Name of issuer (if any). FIRST FRANKLIN MTG LOAN 2006-FF14

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FIRST FRANKLIN MTG LOAN ASSET FFML 2006 FF14 A6

d. CUSIP (if any). 32027LAF2

At least one of the following other identifiers:

- ISIN US32027LAF22

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4564343.640000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.3639717

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-10-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.7442

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 261

Item C.1. Identification of investment.

a. Name of issuer (if any). FLAGSHIP CREDIT AUTO TRUST 2022-2

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FLAGSHIP CREDIT AUTO TRUST FCAT 2022 2 A3 144A

d. CUSIP (if any). 33844XAE8

At least one of the following other identifiers:

- ISIN US33844XAE85

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3448719.400000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2750091

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-12-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.03

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FLORIDA POWER & LIGHT COMPANY

b. LEI (if any) of issuer. (1) A89MY1K3YLIGJMYWVX50

c. Title of the issue or description of the
investment. FLORIDA POWER + LIGHT CO 1ST MORTGAGE 05/28 4.4

d. CUSIP (if any). 341081GN1

At least one of the following other identifiers:

- ISIN US341081GN15



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3200000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3087798.750000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2462284

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-05-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 263

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. FNMA POOL 062936 FN 01/27 FLOATING VAR

d. CUSIP (if any). 31362J4V4

At least one of the following other identifiers:

- ISIN US31362J4V40

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 550.120000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 539.070000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000430

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-01-01



b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 264

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 100254 FN 12/24 FIXED VAR

d. CUSIP (if any). 31363WH81

At least one of the following other identifiers:

- ISIN US31363WH814

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 126.530000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 126.590000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000101

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2024-12-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 8

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 265

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 190399 FN 11/39 FIXED VAR

d. CUSIP (if any). 31368HNQ2

At least one of the following other identifiers:

- ISIN US31368HNQ29

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 10382.650000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 10349.290000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0008253

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2039-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 266

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 252292 FN 12/28 FIXED 6

d. CUSIP (if any). 31371HF94

At least one of the following other identifiers:

- ISIN US31371HF945

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 613.420000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 606.640000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000484

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 267

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 252409 FN 03/29 FIXED 6.5

d. CUSIP (if any). 31371HKW7

At least one of the following other identifiers:

- ISIN US31371HKW78

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 113.820000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 114.050000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000091

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-03-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 268

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 253947 FN 08/31 FIXED 8

d. CUSIP (if any). 31371KBQ3

At least one of the following other identifiers:

- ISIN US31371KBQ31

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 918.690000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 944.770000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000753

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 8

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 269

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 254548 FN 12/32 FIXED 5.5

d. CUSIP (if any). 31371KWH0

At least one of the following other identifiers:

- ISIN US31371KWH03

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4263.990000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4244.840000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0003385

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2032-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 270

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 254637 FN 02/33 FIXED 5.5

d. CUSIP (if any). 31371KZA2



At least one of the following other identifiers:

- ISIN US31371KZA23

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1972.140000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1963.280000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001566

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-02-01

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 271

Item C.1. Identification of investment.



a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 254692 FN 03/33 FIXED 5.5

d. CUSIP (if any). 31371K2Z3

At least one of the following other identifiers:

- ISIN US31371K2Z39

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 11101.610000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 11051.750000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0008813

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2033-03-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 255713 FN 04/25 FIXED 4.5

d. CUSIP (if any). 31371MAN7

At least one of the following other identifiers:

- ISIN US31371MAN74

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4497.800000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4390.900000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0003501

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-04-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 255984 FN 11/25 FIXED 4.5

d. CUSIP (if any). 31371MJ57

At least one of the following other identifiers:

- ISIN US31371MJ574

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 188.510000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 184.170000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000147

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 256022 FN 12/35 FIXED 5.5

d. CUSIP (if any). 31371MLB1

At least one of the following other identifiers:

- ISIN US31371MLB18

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 7189.570000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 7169.790000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0005717

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 256059 FN 01/36 FIXED 5.5

d. CUSIP (if any). 31371MMG9

At least one of the following other identifiers:

- ISIN US31371MMG95

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3293.080000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3285.370000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0002620

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 257540 FN 01/24 FIXED 6

d. CUSIP (if any). 31371PBH2

At least one of the following other identifiers:

- ISIN US31371PBH29

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 274.270000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 274.560000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000219

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2024-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 310020 FN 11/35 FIXED VAR

d. CUSIP (if any). 31374CK96

At least one of the following other identifiers:

- ISIN US31374CK965



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 136500.730000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 135380.390000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0107956

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. FNMA POOL 310104 FN 08/37 FIXED VAR

d. CUSIP (if any). 31374CNV4

At least one of the following other identifiers:

- ISIN US31374CNV45

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 32659.820000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 32465.870000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0025889

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-08-01



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 357886 FN 07/35 FIXED 5.5

d. CUSIP (if any). 31376KRF5

At least one of the following other identifiers:

- ISIN US31376KRF56

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 30025.810000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 29925.510000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0023863

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 280

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 357906 FN 08/35 FIXED 5.5

d. CUSIP (if any). 31376KR32

At least one of the following other identifiers:

- ISIN US31376KR323

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 6380.250000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 6358.120000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0005070

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 281

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 535661 FN 01/31 FIXED VAR

d. CUSIP (if any). 31384WB66

At least one of the following other identifiers:

- ISIN US31384WB664

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 186.500000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 188.760000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000151

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 7.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 282

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 545191 FN 09/31 FIXED VAR

d. CUSIP (if any). 31385HUQ3

At least one of the following other identifiers:

- ISIN US31385HUQ37

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1125.890000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1139.040000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000908

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 7

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 283

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 545888 FN 08/32 FIXED VAR

d. CUSIP (if any). 31385JND6

At least one of the following other identifiers:

- ISIN US31385JND62

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 720.110000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 734.300000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000586

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2032-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 7.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 284

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 615006 FN 11/31 FIXED 7.5

d. CUSIP (if any). 31388UGP9

At least one of the following other identifiers:

- ISIN US31388UGP93

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 500.510000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 498.790000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000398

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 7.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 285

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 640050 FN 04/32 FIXED 6

d. CUSIP (if any). 31390ABT6



At least one of the following other identifiers:

- ISIN US31390ABT60

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1373.890000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1357.280000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001082

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2032-04-01

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 286

Item C.1. Identification of investment.



a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 647903 FN 04/27 FLOATING VAR

d. CUSIP (if any). 31390JX89

At least one of the following other identifiers:

- ISIN US31390JX894

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 251.780000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 252.080000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000201

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2027-04-01

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 7.146

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 287

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 676661 FN 01/33 FIXED 5.5

d. CUSIP (if any). 31391TWW4

At least one of the following other identifiers:

- ISIN US31391TWW43

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1951.830000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1943.070000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001549

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 288

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 683271 FN 02/33 FIXED 5.5

d. CUSIP (if any). 31400CCG7

At least one of the following other identifiers:

- ISIN US31400CCG78

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 29167.020000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 29036.050000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0023154

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-02-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 704101 FN 05/33 FIXED 5.5

d. CUSIP (if any). 31401CGJ6

At least one of the following other identifiers:

- ISIN US31401CGJ62

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4246.060000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4226.990000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0003371

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 725425 FN 04/34 FIXED VAR

d. CUSIP (if any). 31402C4J8

At least one of the following other identifiers:

- ISIN US31402C4J86

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5631.680000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 5606.380000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0004471

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-04-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 725943 FN 10/34 FIXED VAR

d. CUSIP (if any). 31402DP46

At least one of the following other identifiers:

- ISIN US31402DP466

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5674.150000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 5650.110000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0004506

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 292

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 735036 FN 12/34 FIXED VAR

d. CUSIP (if any). 31402QSZ5

At least one of the following other identifiers:

- ISIN US31402QSZ53



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 6167.890000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 6140.970000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0004897

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. FNMA POOL 735227 FN 02/35 FIXED VAR

d. CUSIP (if any). 31402QYY1

At least one of the following other identifiers:

- ISIN US31402QYY15

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 51692.470000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 51493.310000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0041062

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-02-01



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 735861 FN 09/33 FIXED VAR

d. CUSIP (if any). 31402RQN2

At least one of the following other identifiers:

- ISIN US31402RQN25

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 8049.340000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 8104.210000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0006462

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/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. 6.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 735883 FN 03/33 FIXED VAR

d. CUSIP (if any). 31402RRC5

At least one of the following other identifiers:

- ISIN US31402RRC50

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 11257.450000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 11351.330000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0009052

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-03-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 743579 FN 11/33 FIXED 5.5

d. CUSIP (if any). 31403BCQ4

At least one of the following other identifiers:

- ISIN US31403BCQ41

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 7769.480000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 7530.630000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0006005

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 745093 FN 12/35 FIXED VAR

d. CUSIP (if any). 31403CXW6

At least one of the following other identifiers:

- ISIN US31403CXW62

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 47337.780000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 47226.980000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0037660

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 298

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 745418 FN 04/36 FIXED VAR

d. CUSIP (if any). 31403DDX4

At least one of the following other identifiers:

- ISIN US31403DDX49

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3446.870000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3440.870000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0002744

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-04-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 299

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 745428 FN 01/36 FIXED VAR

d. CUSIP (if any). 31403DD97

At least one of the following other identifiers:

- ISIN US31403DD973

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 36744.670000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 36643.590000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0029220

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 300

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 750548 FN 02/34 FIXED 5.5

d. CUSIP (if any). 31403JZM1



At least one of the following other identifiers:

- ISIN US31403JZM16

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 6847.560000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 6742.780000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0005377

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-02-01

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 301

Item C.1. Identification of investment.



a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 759360 FN 01/34 FIXED 5.5

d. CUSIP (if any). 31403VTR0

At least one of the following other identifiers:

- ISIN US31403VTR05

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 13198.310000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 13139.020000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0010477

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2034-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 302

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 759477 FN 02/34 FIXED 5.5

d. CUSIP (if any). 31403VXE4

At least one of the following other identifiers:

- ISIN US31403VXE46

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 9978.670000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 9933.840000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0007921

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-02-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 303

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 761558 FN 12/33 FIXED 5.5

d. CUSIP (if any). 31403YB36

At least one of the following other identifiers:

- ISIN US31403YB361

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 9264.250000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 9002.390000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0007179

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 304

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 762626 FN 01/34 FIXED 5.5

d. CUSIP (if any). 31404AHB3

At least one of the following other identifiers:

- ISIN US31404AHB35

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 55994.030000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 54724.460000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0043639

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 305

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 763798 FN 03/34 FIXED 5.5

d. CUSIP (if any). 31404BRT1

At least one of the following other identifiers:

- ISIN US31404BRT16

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3296.370000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3281.570000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0002617

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-03-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 306

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 764388 FN 03/34 FLOATING VAR

d. CUSIP (if any). 31404CF54

At least one of the following other identifiers:

- ISIN US31404CF549

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3081.000000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3018.550000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0002407

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-03-01

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.758

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 307

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 765387 FN 08/34 FIXED 6

d. CUSIP (if any). 31404DJ82

At least one of the following other identifiers:

- ISIN US31404DJ820



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 17481.770000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 17770.700000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0014171

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. FNMA POOL 775474 FN 05/34 FIXED 5.5

d. CUSIP (if any). 31404QQ36

At least one of the following other identifiers:

- ISIN US31404QQ363

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3389.280000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3323.630000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0002650

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-05-01



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 309

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 783798 FN 07/34 FIXED 5.5

d. CUSIP (if any). 31405AX32

At least one of the following other identifiers:

- ISIN US31405AX329

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 38419.550000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 38246.940000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0030499

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

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. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 310

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 797491 FN 03/35 FIXED 5.5

d. CUSIP (if any). 31405R7C4

At least one of the following other identifiers:

- ISIN US31405R7C40

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 413451.210000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 412017.460000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0328553

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-03-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 311

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 802084 FN 11/34 FIXED 5.5

d. CUSIP (if any). 31405XCV3

At least one of the following other identifiers:

- ISIN US31405XCV38

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 7114.300000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 7088.710000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0005653

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 312

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 805516 FN 03/35 FIXED 5.5

d. CUSIP (if any). 31406B3Z1

At least one of the following other identifiers:

- ISIN US31406B3Z15

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 82422.520000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 79895.160000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0063710

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-03-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 313

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 806506 FN 10/44 FLOATING VAR

d. CUSIP (if any). 31406DAF3

At least one of the following other identifiers:

- ISIN US31406DAF33

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 8186.820000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 7917.650000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0006314

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2044-10-01

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.826

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 314

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 810851 FN 01/35 FIXED 5.5

d. CUSIP (if any). 31406HZQ3

At least one of the following other identifiers:

- ISIN US31406HZQ37

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 10260.490000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 10192.780000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0008128

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 315

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 819030 FN 04/35 FIXED 5.5

d. CUSIP (if any). 31406S4P5



At least one of the following other identifiers:

- ISIN US31406S4P51

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5383.200000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 5239.450000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0004178

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-04-01

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 821707 FN 06/35 FIXED 5.5

d. CUSIP (if any). 31406V3Q7

At least one of the following other identifiers:

- ISIN US31406V3Q71

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 18236.250000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 17677.910000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0014097

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2035-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 317

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 823358 FN 02/35 FLOATING VAR

d. CUSIP (if any). 31406XWT5

At least one of the following other identifiers:

- ISIN US31406XWT52

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2169.820000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2142.720000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001709

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-02-01

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 3.957

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 318

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 824598 FN 12/34 FIXED 5.5

d. CUSIP (if any). 31407ADB4

At least one of the following other identifiers:

- ISIN US31407ADB44

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 61294.610000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 60342.620000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0048119

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 319

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 829708 FN 06/35 FLOATING VAR

d. CUSIP (if any). 31407FYD6

At least one of the following other identifiers:

- ISIN US31407FYD67

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 194383.600000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 198076.800000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0157951

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-06-01

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.739

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 320

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 832792 FN 09/35 FIXED 5.5

d. CUSIP (if any). 31407KF95

At least one of the following other identifiers:

- ISIN US31407KF958

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 6928.240000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 6719.690000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0005358

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

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. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 321

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 835168 FN 08/35 FIXED 5.5

d. CUSIP (if any). 31407MZ99

At least one of the following other identifiers:

- ISIN US31407MZ994

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 15710.020000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 15686.110000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0012508

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 322

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 835178 FN 09/35 FIXED 5.5

d. CUSIP (if any). 31407M2K0

At least one of the following other identifiers:

- ISIN US31407M2K00



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 217833.770000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 217134.040000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0173148

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

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. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 323

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. FNMA POOL 871251 FN 04/36 FIXED 5.5

d. CUSIP (if any). 31409G5L6

At least one of the following other identifiers:

- ISIN US31409G5L61

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2826.850000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2739.130000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0002184

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-04-01



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 324

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 888023 FN 06/36 FIXED VAR

d. CUSIP (if any). 31410FSL0

At least one of the following other identifiers:

- ISIN US31410FSL03

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 20218.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 20127.200000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0016050

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 325

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 888103 FN 09/36 FIXED VAR

d. CUSIP (if any). 31410FU45

At least one of the following other identifiers:

- ISIN US31410FU456

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 9273.570000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 9243.780000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0007371

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 326

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 888256 FN 02/37 FLOATING VAR

d. CUSIP (if any). 31410FZV0

At least one of the following other identifiers:

- ISIN US31410FZV02

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1997.250000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1965.190000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001567

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-02-01

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 3.95

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 327

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 888352 FN 05/37 FIXED VAR

d. CUSIP (if any). 31410F5M3

At least one of the following other identifiers:

- ISIN US31410F5M37

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4358.490000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4356.340000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0003474

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 328

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 888893 FN 08/37 FIXED VAR

d. CUSIP (if any). 31410GRN5

At least one of the following other identifiers:

- ISIN US31410GRN50

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 7361.840000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 7347.630000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0005859

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

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). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 889037 FN 08/37 FIXED VAR

d. CUSIP (if any). 31410GV67

At least one of the following other identifiers:

- ISIN US31410GV676

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 17162.650000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 17085.550000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0013624

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 330

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 889176 FN 03/38 FIXED VAR

d. CUSIP (if any). 31410G2H5



At least one of the following other identifiers:

- ISIN US31410G2H50

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 166572.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 166182.260000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0132518

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-03-01

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 331

Item C.1. Identification of investment.



a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 889234 FN 03/38 FIXED VAR

d. CUSIP (if any). 31410G4T7

At least one of the following other identifiers:

- ISIN US31410G4T70

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4335.730000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4316.500000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0003442

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2038-03-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 332

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 889977 FN 10/38 FIXED VAR

d. CUSIP (if any). 31410KXE9

At least one of the following other identifiers:

- ISIN US31410KXE99

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 14114.730000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 14096.180000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0011241

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 333

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 889982 FN 11/38 FIXED VAR

d. CUSIP (if any). 31410KXK5

At least one of the following other identifiers:

- ISIN US31410KXK59

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 9150.550000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 9136.660000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0007286

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 334

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 889992 FN 06/38 FIXED VAR

d. CUSIP (if any). 31410KXV1

At least one of the following other identifiers:

- ISIN US31410KXV15

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 29364.540000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 29338.040000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0023395

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 335

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 895606 FN 06/36 FLOATING VAR

d. CUSIP (if any). 31410SAF4

At least one of the following other identifiers:

- ISIN US31410SAF48

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5560.760000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 5448.180000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0004345

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-06-01

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.434

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 336

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 909597 FN 02/37 FIXED 5.5

d. CUSIP (if any). 31411JRS7

At least one of the following other identifiers:

- ISIN US31411JRS77

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 7989.790000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 7883.490000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0006286

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-02-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 337

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 928480 FN 07/37 FIXED 6

d. CUSIP (if any). 31412LQ94

At least one of the following other identifiers:

- ISIN US31412LQ946



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2021.910000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2051.130000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001636

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 338

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. FNMA POOL 929187 FN 03/38 FIXED 5.5

d. CUSIP (if any). 31412MJ82

At least one of the following other identifiers:

- ISIN US31412MJ824

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 47919.350000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 47866.270000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0038170

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-03-01



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 339

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 929451 FN 05/38 FIXED 5.5

d. CUSIP (if any). 31412MTG3

At least one of the following other identifiers:

- ISIN US31412MTG32

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5963.190000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 5943.340000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0004739

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 340

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 930140 FN 11/38 FIXED 6

d. CUSIP (if any). 31412NLV6

At least one of the following other identifiers:

- ISIN US31412NLV63

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2548.140000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2560.890000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0002042

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 341

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 930206 FN 12/23 FIXED 6

d. CUSIP (if any). 31412NNX0

At least one of the following other identifiers:

- ISIN US31412NNX02

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 29.430000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 29.430000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000023

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 342

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 930768 FN 03/29 FIXED 4

d. CUSIP (if any). 31412PCD1

At least one of the following other identifiers:

- ISIN US31412PCD15

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1330.370000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1236.510000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000986

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-03-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 343

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 931983 FN 09/39 FIXED 5.5

d. CUSIP (if any). 31412QM89

At least one of the following other identifiers:

- ISIN US31412QM894

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 101185.460000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 100162.710000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0079872

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2039-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 344

Item C.1. Identification of investment.

a. Name of issuer (if any). PIMCO FUNDS

b. LEI (if any) of issuer. (1) 549300F9QJIJF2GM8419

c. Title of the issue or description of the
investment. PIMCO SHORT ASSET PORTFOLIO MUTUAL FUND

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN US72202G3801

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2259411.490000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 21864325.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 1.7435135

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Short-term investment vehicle (e.g., money market fund, liquidity pool, or other cash
management vehicle)

b. Issuer type. (7) Registered fund

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 345

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 939419 FN 05/37 FLOATING VAR

d. CUSIP (if any). 31413ADY6

At least one of the following other identifiers:

- ISIN US31413ADY64

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4410.100000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4296.010000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0003426

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-05-01

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.64

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 346

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 947005 FN 10/37 FIXED 6

d. CUSIP (if any). 31413JR22

At least one of the following other identifiers:

- ISIN US31413JR227

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 15342.360000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 15591.040000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0012433

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity



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 ☒ 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 ☐ 3 ☐ N/A

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. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 347

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 953000 FN 07/37 FIXED 5.5

d. CUSIP (if any). 31413RGH3

At least one of the following other identifiers:

- ISIN US31413RGH30

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 46475.210000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 45038.380000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0035915

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 348

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 967211 FN 12/37 FIXED 5.5

d. CUSIP (if any). 31414JAL7

At least one of the following other identifiers:

- ISIN US31414JAL70

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 67891.960000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 67540.650000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0053859

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 349

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 971726 FN 02/38 FIXED 5.5

d. CUSIP (if any). 31414PA33

At least one of the following other identifiers:

- ISIN US31414PA335

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5013.630000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4856.590000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0003873

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-02-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 350

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 983496 FN 07/35 FIXED 5.5

d. CUSIP (if any). 31415LRR0



At least one of the following other identifiers:

- ISIN US31415LRR05

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 10598.320000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 10562.920000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0008423

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-07-01

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 351

Item C.1. Identification of investment.



a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 985615 FN 04/34 FIXED 5.5

d. CUSIP (if any). 31415P3Y2

At least one of the following other identifiers:

- ISIN US31415P3Y25

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 7603.060000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 7568.920000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0006036

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2034-04-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 352

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 992629 FN 11/38 FIXED 5.5

d. CUSIP (if any). 31415XVW8

At least one of the following other identifiers:

- ISIN US31415XVW81

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 11792.480000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 11482.550000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0009156

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 353

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 995049 FN 02/38 FIXED VAR

d. CUSIP (if any). 31416BL63

At least one of the following other identifiers:

- ISIN US31416BL634

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4608.500000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4597.710000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0003666

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-02-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 354

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 995112 FN 07/36 FIXED VAR

d. CUSIP (if any). 31416BN53

At least one of the following other identifiers:

- ISIN US31416BN531

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 35320.450000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 35184.360000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0028057

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/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. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 355

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 995615 FN 10/37 FLOATING VAR

d. CUSIP (if any). 31416CAQ9

At least one of the following other identifiers:

- ISIN US31416CAQ96

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1575.630000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1548.340000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0001235

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-10-01

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.854

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 356

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL 995938 FN 01/39 FIXED VAR

d. CUSIP (if any). 31416CLT1

At least one of the following other identifiers:

- ISIN US31416CLT17

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 93728.140000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 95359.390000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0076042

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/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. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 357

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL AA2374 FN 03/39 FIXED 5.5

d. CUSIP (if any). 31416KT81

At least one of the following other identifiers:

- ISIN US31416KT810



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 12447.760000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 12063.490000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0009620

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2039-03-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 358

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. FNMA POOL AA7356 FN 02/38 FIXED 4.5

d. CUSIP (if any). 31416RE66

At least one of the following other identifiers:

- ISIN US31416RE668

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 8734.220000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 8194.780000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0006535

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-02-01



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 359

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL AB0528 FN 04/39 FIXED 5

d. CUSIP (if any). 31416VSS4

At least one of the following other identifiers:

- ISIN US31416VSS42

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 417381.320000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 408690.690000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0325900

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2039-04-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 360

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL AC5481 FN 11/24 FIXED 4.5

d. CUSIP (if any). 31417SCT5

At least one of the following other identifiers:

- ISIN US31417SCT50

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3210.470000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3105.550000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0002476

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2024-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 361

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL AC6150 FN 11/39 FIXED 5.5

d. CUSIP (if any). 31417SZQ6

At least one of the following other identifiers:

- ISIN US31417SZQ64

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 199162.010000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 198266.400000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0158102

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2039-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 362

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL AD0570 FN 08/37 FIXED VAR

d. CUSIP (if any). 31418MT44

At least one of the following other identifiers:

- ISIN US31418MT440

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 8054.280000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 8019.120000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0006395

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 363

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL AD0649 FN 08/38 FIXED VAR

d. CUSIP (if any). 31418MWK4

At least one of the following other identifiers:

- ISIN US31418MWK43

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 180001.070000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 179505.910000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0143142

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 364

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL AD0662 FN 01/25 FIXED VAR

d. CUSIP (if any). 31418MWY4

At least one of the following other identifiers:

- ISIN US31418MWY47

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2213.750000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2205.700000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001759

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 365

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL AD5636 FN 04/25 FIXED 4.5

d. CUSIP (if any). 31418THN0



At least one of the following other identifiers:

- ISIN US31418THN00

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2839.250000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2741.530000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0002186

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-04-01

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 366

Item C.1. Identification of investment.



a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL AE0233 FN 07/39 FIXED VAR

d. CUSIP (if any). 31419AHK6

At least one of the following other identifiers:

- ISIN US31419AHK60

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 173184.870000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 172921.680000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0137892

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2039-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 367

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL AE0517 FN 11/35 FIXED VAR

d. CUSIP (if any). 31419ASF5

At least one of the following other identifiers:

- ISIN US31419ASF56

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 20430.970000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 20362.720000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0016238

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 368

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL AE4703 FN 09/30 FIXED 4

d. CUSIP (if any). 31419FGM2

At least one of the following other identifiers:

- ISIN US31419FGM23

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 17652.650000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 16403.760000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0013081

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 369

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL AE4704 FN 09/30 FIXED 4.5

d. CUSIP (if any). 31419FGN0

At least one of the following other identifiers:

- ISIN US31419FGN06

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3067.650000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2995.230000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0002388

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 370

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL AE5151 FN 11/30 FIXED 4

d. CUSIP (if any). 31419FWM4

At least one of the following other identifiers:

- ISIN US31419FWM49

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 245203.050000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 227825.440000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0181673

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 371

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL AI2070 FN 05/26 FIXED 4.5

d. CUSIP (if any). 3138AFJQ4

At least one of the following other identifiers:

- ISIN US3138AFJQ43

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5124.940000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4943.520000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0003942

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 372

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL AL0442 FN 06/40 FIXED VAR

d. CUSIP (if any). 3138EGP40

At least one of the following other identifiers:

- ISIN US3138EGP403



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 32577.380000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 32527.870000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0025938

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/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. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 373

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. FNMA POOL AL1953 FN 01/27 FIXED VAR

d. CUSIP (if any). 3138EJE38

At least one of the following other identifiers:

- ISIN US3138EJE385

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 8364.050000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 8090.650000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0006452

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-01-01



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 374

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL AL3681 FN 10/40 FIXED VAR

d. CUSIP (if any). 3138ELCT8

At least one of the following other identifiers:

- ISIN US3138ELCT86

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 10433.190000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 10609.470000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0008460

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2040-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 375

Item C.1. Identification of investment.

a. Name of issuer (if any). PIMCO FUNDS

b. LEI (if any) of issuer. (1) LWVQWTQCFH3YG7CVH718

c. Title of the issue or description of the
investment. PIMCO PRV SHORT TERM FLT III MUTUAL FUND

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN US72201W1541

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 20164.560000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 196019.720000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0156311

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Short-term investment vehicle (e.g., money market fund, liquidity pool, or other cash
management vehicle)

b. Issuer type. (7) Registered fund

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 376

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL AL5548 FN 05/38 FLOATING VAR

d. CUSIP (if any). 3138ENEW5

At least one of the following other identifiers:

- ISIN US3138ENEW53

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 512662.100000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 522216.990000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0416428

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-05-01

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.24

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 377

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BD3604 FN 05/48 FIXED 4

d. CUSIP (if any). 3140FBAE0

At least one of the following other identifiers:



- ISIN US3140FBAE09

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 513586.800000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 461830.340000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0368275

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2048-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4



c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 378

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS



b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BM2003 FN 10/47 FIXED VAR

d. CUSIP (if any). 3140J6GM3

At least one of the following other identifiers:

- ISIN US3140J6GM33

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 19630.090000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 17830.400000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0014218

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:



a. Maturity date. 2047-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 379

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BN8902 FN 05/49 FIXED 3.5

d. CUSIP (if any). 3140JR3L3

At least one of the following other identifiers:

- ISIN US3140JR3L38

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 392093.680000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 343505.640000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0273920

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2049-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 380

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BU6946 FN 06/52 FIXED 3.5

d. CUSIP (if any). 3140M8WG0

At least one of the following other identifiers:

- ISIN US3140M8WG09

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 966331.670000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 832037.120000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0663486

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 381

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BU8723 FN 06/52 FIXED 3.5

d. CUSIP (if any). 3140MAVR2

At least one of the following other identifiers:

- ISIN US3140MAVR27

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 985767.270000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 848978.990000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0676996

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 382

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BU8931 FN 04/52 FIXED 3.5

d. CUSIP (if any). 3140MA4R2

At least one of the following other identifiers:

- ISIN US3140MA4R23

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1141059.480000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 982591.810000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0783542

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-04-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 383

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BV7903 FN 08/52 FIXED 3.5

d. CUSIP (if any). 3140MMX94

At least one of the following other identifiers:

- ISIN US3140MMX941

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 982046.310000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 845833.980000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0674488

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 384

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BW1196 FN 09/52 FIXED 3.5

d. CUSIP (if any). 3140MSKJ3

At least one of the following other identifiers:

- ISIN US3140MSKJ38

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 963532.220000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 829892.410000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0661776

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 385

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BW1299 FN 11/52 FIXED 4

d. CUSIP (if any). 3140MSNR2



At least one of the following other identifiers:

- ISIN US3140MSNR27

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 174379.860000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 155439.210000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0123951

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-11-01

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 386

Item C.1. Identification of investment.



a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BW1462 FN 06/52 FIXED 4

d. CUSIP (if any). 3140MSTU9

At least one of the following other identifiers:

- ISIN US3140MSTU91

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 672789.810000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 600062.130000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0478504

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2052-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 387

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BW2936 FN 06/52 FIXED 3.5

d. CUSIP (if any). 3140MUHN3

At least one of the following other identifiers:

- ISIN US3140MUHN33

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 994952.780000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 856669.370000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0683129

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 388

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BW5055 FN 12/52 FIXED 4

d. CUSIP (if any). 3140MWTM8

At least one of the following other identifiers:

- ISIN US3140MWTM87

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2797710.870000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2493824.410000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1988635

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 389

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BW8846 FN 09/52 FIXED 4

d. CUSIP (if any). 3140N1ZL0

At least one of the following other identifiers:

- ISIN US3140N1ZL04

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 117643.940000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 104864.930000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0083622

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 390

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BW8859 FN 09/52 FIXED 4

d. CUSIP (if any). 3140N1ZZ9

At least one of the following other identifiers:

- ISIN US3140N1ZZ99

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 532210.750000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 474398.980000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0378297

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 391

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BX3263 FN 02/53 FIXED 4

d. CUSIP (if any). 3140N7TV2

At least one of the following other identifiers:

- ISIN US3140N7TV20

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2971750.640000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2648950.710000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2112337

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-02-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 392

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BX3687 FN 12/52 FIXED 4

d. CUSIP (if any). 3140N8CZ9

At least one of the following other identifiers:

- ISIN US3140N8CZ99



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 961513.440000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 856922.320000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0683330

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 393

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. FNMA POOL BX5713 FN 02/53 FIXED 4

d. CUSIP (if any). 3140NAK36

At least one of the following other identifiers:

- ISIN US3140NAK362

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 149385.620000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 133135.100000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0106165

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-02-01



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 394

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BX9039 FN 03/53 FIXED 4

d. CUSIP (if any). 3140NEBH7

At least one of the following other identifiers:

- ISIN US3140NEBH77

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 939619.820000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 840040.630000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0669868

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-03-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 395

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BX9985 FN 04/53 FIXED 5

d. CUSIP (if any). 3140NFCX8

At least one of the following other identifiers:

- ISIN US3140NFCX83

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1969316.590000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1860359.520000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1483495

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-04-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 396

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BY0191 FN 05/53 FIXED 5

d. CUSIP (if any). 3140NGF96

At least one of the following other identifiers:

- ISIN US3140NGF963

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2534041.530000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2392956.130000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1908200

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 397

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL BY4760 FN 07/53 FIXED 5.5

d. CUSIP (if any). 3140NMJE8

At least one of the following other identifiers:

- ISIN US3140NMJE80

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 999999.880000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 967234.300000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0771296

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 398

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL CB3606 FN 05/52 FIXED 3.5

d. CUSIP (if any). 3140QPAG2

At least one of the following other identifiers:

- ISIN US3140QPAG24

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 425163.280000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 366277.120000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0292078

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 399

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL CB3760 FN 05/52 FIXED 3.5

d. CUSIP (if any). 3140QPFA0

At least one of the following other identifiers:

- ISIN US3140QPFA09

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 987512.210000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 850686.910000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0678358

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 400

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL CB3770 FN 06/52 FIXED 3.5

d. CUSIP (if any). 3140QPFL6



At least one of the following other identifiers:

- ISIN US3140QPFL63

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 980296.350000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 844155.410000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0673150

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-06-01

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 401

Item C.1. Identification of investment.



a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL CB3897 FN 06/52 FIXED 3.5

d. CUSIP (if any). 3140QPKK2

At least one of the following other identifiers:

- ISIN US3140QPKK26

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 991079.060000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 853443.510000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0680556

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2052-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 402

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL CB3909 FN 06/52 FIXED 4

d. CUSIP (if any). 3140QPKX4

At least one of the following other identifiers:

- ISIN US3140QPKX47

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 117454.540000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 104731.650000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0083516

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 403

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL CB3914 FN 06/52 FIXED 4

d. CUSIP (if any). 3140QPK48

At least one of the following other identifiers:

- ISIN US3140QPK488

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 80068.770000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 71405.270000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0056940

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 404

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL CB4114 FN 07/52 FIXED 3.5

d. CUSIP (if any). 3140QPSC2

At least one of the following other identifiers:

- ISIN US3140QPSC28

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 984652.540000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 848178.170000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0676358

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 405

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL CB4371 FN 08/52 FIXED 3.5

d. CUSIP (if any). 3140QP2D8

At least one of the following other identifiers:

- ISIN US3140QP2D87

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 988567.930000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 851207.840000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0678773

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 406

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL CB4599 FN 09/52 FIXED 3.5

d. CUSIP (if any). 3140QQDD4

At least one of the following other identifiers:

- ISIN US3140QQDD49

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 987350.250000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 850272.750000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0678028

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 407

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA0072 FN 05/29 FIXED 4

d. CUSIP (if any). 31417YCJ4

At least one of the following other identifiers:

- ISIN US31417YCJ47



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 539.480000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 501.430000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000400

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 408

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. FNMA POOL MA0130 FN 07/29 FIXED 5

d. CUSIP (if any). 31417YEC7

At least one of the following other identifiers:

- ISIN US31417YEC75

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 11255.080000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 10962.780000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0008742

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-07-01



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 409

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA0299 FN 01/30 FIXED 4

d. CUSIP (if any). 31417YKM8

At least one of the following other identifiers:

- ISIN US31417YKM83

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 171312.290000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 159201.230000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0126951

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 410

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA0493 FN 08/30 FIXED 4

d. CUSIP (if any). 31417YRP4

At least one of the following other identifiers:

- ISIN US31417YRP42

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 8520.140000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 7916.790000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0006313

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 411

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA0511 FN 09/30 FIXED 4.5

d. CUSIP (if any). 31417YR90

At least one of the following other identifiers:

- ISIN US31417YR904

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 24337.640000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 23717.240000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0018913

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 412

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA0534 FN 10/30 FIXED 4

d. CUSIP (if any). 31417YSY4

At least one of the following other identifiers:

- ISIN US31417YSY40

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 134561.860000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 125029.740000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0099702

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 413

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA0538 FN 10/30 FIXED 4.5

d. CUSIP (if any). 31417YS40

At least one of the following other identifiers:

- ISIN US31417YS407

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 42902.560000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 41729.780000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0033276

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 414

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA0563 FN 11/30 FIXED 4

d. CUSIP (if any). 31417YTV9

At least one of the following other identifiers:

- ISIN US31417YTV91

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 316589.030000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 294155.470000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0234567

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 415

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA0800 FN 07/41 FIXED 5.5

d. CUSIP (if any). 31417Y3J4



At least one of the following other identifiers:

- ISIN US31417Y3J48

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 6187.800000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 6142.790000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0004898

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2041-07-01

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 416

Item C.1. Identification of investment.



a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA0908 FN 11/31 FIXED 4

d. CUSIP (if any). 31418AAJ7

At least one of the following other identifiers:

- ISIN US31418AAJ79

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2222.340000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2064.580000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001646

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2031-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 417

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA0920 FN 12/31 FIXED 4

d. CUSIP (if any). 31418AAW8

At least one of the following other identifiers:

- ISIN US31418AAW80

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2567.610000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2385.340000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001902

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 418

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA3088 FN 08/47 FIXED 4

d. CUSIP (if any). 31418CNE0

At least one of the following other identifiers:

- ISIN US31418CNE02

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 22568.110000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 20493.190000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0016342

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2047-08-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 419

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA3894 FN 09/31 FIXED 4

d. CUSIP (if any). 31418DKG6

At least one of the following other identifiers:

- ISIN US31418DKG69

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5086.770000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4725.770000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0003768

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-09-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 420

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA4580 FN 04/52 FIXED 3.5

d. CUSIP (if any). 31418ECS7

At least one of the following other identifiers:

- ISIN US31418ECS72

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 409305.110000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 352790.840000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0281324

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-04-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 421

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA4838 FN 12/52 FIXED 3.5

d. CUSIP (if any). 31418ELU2

At least one of the following other identifiers:

- ISIN US31418ELU28

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 989716.040000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 852317.330000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0679658

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 422

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA4867 FN 01/53 FIXED 4.5

d. CUSIP (if any). 31418EMR8

At least one of the following other identifiers:

- ISIN US31418EMR89



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1999801.800000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1838296.250000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1465901

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 423

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. FNMA POOL MA4933 FN 02/53 FIXED 3.5

d. CUSIP (if any). 31418EPT1

At least one of the following other identifiers:

- ISIN US31418EPT19

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 994122.970000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 856110.810000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0682683

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-02-01



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 424

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA4993 FN 04/53 FIXED 4

d. CUSIP (if any). 31418ERP7

At least one of the following other identifiers:

- ISIN US31418ERP78

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 475588.300000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 423854.450000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0337992

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-04-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 425

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA5000 FN 04/53 FIXED 3.5

d. CUSIP (if any). 31418ERW2

At least one of the following other identifiers:

- ISIN US31418ERW20

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 994750.490000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 856493.680000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0682989

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-04-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 426

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA5026 FN 04/53 FIXED 3.5

d. CUSIP (if any). 31418ESQ4

At least one of the following other identifiers:

- ISIN US31418ESQ43

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 983496.910000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 846800.830000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0675259

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-04-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 427

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA5056 FN 05/53 FIXED 3.5

d. CUSIP (if any). 31418ETN0

At least one of the following other identifiers:

- ISIN US31418ETN03

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 984488.340000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 847653.150000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0675939

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 428

Item C.1. Identification of investment.

a. Name of issuer (if any). FNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA POOL MA5165 FN 10/53 FIXED 5.5

d. CUSIP (if any). 31418EW30

At least one of the following other identifiers:

- ISIN US31418EW300

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 339398.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 328277.430000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0261776

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 429

Item C.1. Identification of investment.

a. Name of issuer (if any). FORD CREDIT AUTO OWNER TRUST 2023-A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FORD CREDIT AUTO OWNER TRUST FORDO 2023 A A2B

d. CUSIP (if any). 344928AC0

At least one of the following other identifiers:

- ISIN US344928AC07

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4238965.720000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4245744.670000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3385658

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-03-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.03328

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 430

Item C.1. Identification of investment.

a. Name of issuer (if any). FORD MOTOR CREDIT COMPANY LLC

b. LEI (if any) of issuer. (1) UDSQCVRUX5BONN0VY111

c. Title of the issue or description of the
investment. FORD MOTOR CREDIT CO LLC SR UNSECURED 05/28 6.8

d. CUSIP (if any). 345397C92



At least one of the following other identifiers:

- ISIN US345397C924

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2599137.530000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2072614

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-05-12

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 6.8

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 431

Item C.1. Identification of investment.



a. Name of issuer (if any). FORT CRE 2022-FL3

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FORTRESS CBO INVESTMENTS LTD FORT 2022 FL3 A 144A

d. CUSIP (if any). 34706CAA7

At least one of the following other identifiers:

- ISIN US34706CAA71

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3700000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3593625.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2865642

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2039-02-23

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 7.16495

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 432

Item C.1. Identification of investment.

a. Name of issuer (if any). FREDDIE MAC 3397

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FREDDIE MAC FHR 3397 FC

d. CUSIP (if any). 31397PLU2

At least one of the following other identifiers:

- ISIN US31397PLU20

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 35670.900000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 35238.220000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0028100

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-12-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.02776

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 433

Item C.1. Identification of investment.

a. Name of issuer (if any). FREDDIE MAC REMICS 3740

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FREDDIE MAC FHR 3740 FC

d. CUSIP (if any). 3137GAPS0

At least one of the following other identifiers:

- ISIN US3137GAPS01

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 805352.440000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 784181.250000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0625325

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2040-10-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.92776

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 434

Item C.1. Identification of investment.

a. Name of issuer (if any). FREDDIE MAC-1779

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FREDDIE MAC FHR 1779 Z

d. CUSIP (if any). 3133T6CY5

At least one of the following other identifiers:

- ISIN US3133T6CY52

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3801.500000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3842.050000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0003064

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-04-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 8.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 435

Item C.1. Identification of investment.

a. Name of issuer (if any). FREEDOM MORTGAGE CORPORATION

b. LEI (if any) of issuer. (1) 549300LYRWPSYPK6S325

c. Title of the issue or description of the
investment. FREEDOM MORTGAGE CORP SR UNSECURED 144A 10/28 12

d. CUSIP (if any). 35640YAK3

At least one of the following other identifiers:

- ISIN US35640YAK38

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1425292.400000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.1136562

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 12

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 436

Item C.1. Identification of investment.

a. Name of issuer (if any). FREMONT HOME LOAN OWNER TRUST 1999-3

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FREMONT HOME LOAN OWNER TRUST FREHE 1999 3 A2

d. CUSIP (if any). 35729BAF8

At least one of the following other identifiers:

- ISIN US35729BAF85

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 22728.430000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 20810.170000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0016595

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☒ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-12-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.2242

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 437

Item C.1. Identification of investment.

a. Name of issuer (if any). FREMONT HOME LOAN TRUST 2006-2

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FREMONT HOME LOAN TRUST FHLT 2006 2 2A4

d. CUSIP (if any). 35729PPY0

At least one of the following other identifiers:

- ISIN US35729PPY06



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 861236.900000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0686771

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-02-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.9742

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 438

Item C.1. Identification of investment.

a. Name of issuer (if any). GA GLOBAL FUNDING TRUST

b. LEI (if any) of issuer. (1) 54930029I8ROQ4OROZ88



c. Title of the issue or description of the
investment. GA GLOBAL FUNDING TRUST SECURED 144A 09/28 1.95

d. CUSIP (if any). 36143L2D6

At least one of the following other identifiers:

- ISIN US36143L2D64

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3131911.060000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2497461

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-09-15



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.95

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 439

Item C.1. Identification of investment.

a. Name of issuer (if any). GLOBAL PAYMENTS INC

b. LEI (if any) of issuer. (1) 549300NOMHGVQBX6S778

c. Title of the issue or description of the
investment. GLOBAL PAYMENTS INC SR UNSECURED 05/30 2.9

d. CUSIP (if any). 37940XAD4

At least one of the following other identifiers:

- ISIN US37940XAD49

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2871938.690000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2290152

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-05-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.9

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 440

Item C.1. Identification of investment.

a. Name of issuer (if any). GLP CAPITAL LP / GLP FINANCING II INC

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GLP CAPITAL LP / FIN II COMPANY GUAR 06/25 5.25

d. CUSIP (if any). 361841AJ8

At least one of the following other identifiers:

- ISIN US361841AJ81

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2548869.960000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2032530

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.25

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 441

Item C.1. Identification of investment.

a. Name of issuer (if any). GLS AUTO RECEIVABLES ISSUER TRUST 2022-2A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GLS AUTO RECEIVABLES TRUST GCAR 2022 2A A2 144A

d. CUSIP (if any). 36265NAB9

At least one of the following other identifiers:

- ISIN US36265NAB91

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1170008.550000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1162157.790000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0926732

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-01-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.55

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 442

Item C.1. Identification of investment.

a. Name of issuer (if any). GLS AUTO RECEIVABLES ISSUER TRUST 2022-3A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GLS AUTO RECEIVABLES TRUST GCAR 2022 3A A2 144A

d. CUSIP (if any). 38014QAB2

At least one of the following other identifiers:

- ISIN US38014QAB23

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1694846.620000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1684345.520000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1343137

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-05-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.59

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 443

Item C.1. Identification of investment.

a. Name of issuer (if any). GLS AUTO RECEIVABLES TRUST 2022-1A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GLS AUTO RECEIVABLES TRUST GCAR 2022 1A A 144A

d. CUSIP (if any). 36263XAA1

At least one of the following other identifiers:

- ISIN US36263XAA19

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 258895.120000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 258105.080000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0205819

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-08-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.98

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 444

Item C.1. Identification of investment.

a. Name of issuer (if any). GM FINANCIAL AUTOMOBILE LEASING TRUST 2023-2

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GM FINANCIAL AUTOMOBILE LEASIN GMALT 2023 2 A2B

d. CUSIP (if any). 362548AC3

At least one of the following other identifiers:

- ISIN US362548AC33

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3000000.000000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3006023.400000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2397075

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-10-20

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.13426

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 445

Item C.1. Identification of investment.

a. Name of issuer (if any). GM FINANCIAL CONSUMER AUTOMOBILE RECEIVABLES TRUST 2023-2

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GM FINANCIAL SECURITIZED TERM GMCAR 2023 2 A2A

d. CUSIP (if any). 362583AB2



At least one of the following other identifiers:

- ISIN US362583AB22

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2387626.560000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1903950

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-05-18

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 5.1

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 446

Item C.1. Identification of investment.



a. Name of issuer (if any). GM FINANCIAL REVOLVING RECEIVABLES TRUST 2023-1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GM FINANCIAL REVOLVING RECEIVA GMREV 2023 1 A 144A

d. CUSIP (if any). 38012RAA4

At least one of the following other identifiers:

- ISIN US38012RAA41

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2557390.940000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2039325

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2035-04-11

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.12

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 447

Item C.1. Identification of investment.

a. Name of issuer (if any). GMF CANADA LEASING TRUST ASSET-BACKED NOTES SERIES 2023-1A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GMF CANADA LEASING TRUST GCOLT 2023 1A A1 144A

d. CUSIP (if any). 36252MCQ1

At least one of the following other identifiers:

- ISIN CA36252MCQ11

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1777976.530000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) Canada Dollar

e. Value. (4) 1326299.150000

f. Exchange rate. 1.358200

g. Percentage value compared to net assets of
the Fund. 0.1057623

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CANADA (FEDERAL LEVEL)

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-04-21

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.458

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 448

Item C.1. Identification of investment.

a. Name of issuer (if any). GMF FLOORPLAN OWNER REVOLVING TRUST 2023-2

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GENERAL MOTORS GFORT 2023 2 A 144A

d. CUSIP (if any). 361886CW2

At least one of the following other identifiers:

- ISIN US361886CW21

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5100000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 5042817.780000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.4021263

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-06-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.34

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 449

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA II POOL 003151 G2 10/31 FIXED 7

d. CUSIP (if any). 36202DQC8

At least one of the following other identifiers:

- ISIN US36202DQC82

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 731.490000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 752.940000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000600

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-10-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 7

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 450

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA II POOL 003229 G2 04/32 FIXED 7

d. CUSIP (if any). 36202DSS1

At least one of the following other identifiers:

- ISIN US36202DSS17

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 683.360000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 704.460000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0000562

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2032-04-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 7

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 451

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA II POOL 003240 G2 05/32 FIXED 7

d. CUSIP (if any). 36202DS51

At least one of the following other identifiers:

- ISIN US36202DS519

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 637.250000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 658.770000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000525

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2032-05-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 7

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 452

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA II POOL 003502 G2 01/34 FIXED 6.5

d. CUSIP (if any). 36202D3K5

At least one of the following other identifiers:

- ISIN US36202D3K57



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1997.230000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2024.790000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001615

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-01-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 453

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. GNMA II POOL 003586 G2 07/34 FIXED 6.5

d. CUSIP (if any). 36202D6X4

At least one of the following other identifiers:

- ISIN US36202D6X42

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2287.630000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2362.390000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001884

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-07-20



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 454

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA II POOL 003599 G2 08/34 FIXED 6.5

d. CUSIP (if any). 36202D7L9

At least one of the following other identifiers:

- ISIN US36202D7L94

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1651.210000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1705.190000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0001360

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-08-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 455

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA II POOL 008744 G2 11/25 FLOATING VAR

d. CUSIP (if any). 36202KWD3

At least one of the following other identifiers:

- ISIN US36202KWD35

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 312.050000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 304.100000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000242

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-11-20

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 2.75

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 456

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA II POOL 080180 G2 03/28 FLOATING VAR

d. CUSIP (if any). 36225CFW1

At least one of the following other identifiers:

- ISIN US36225CFW10

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 18015.580000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 17370.630000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0013852

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-03-20

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 3.625

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 457

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA II POOL 080610 G2 06/32 FLOATING VAR

d. CUSIP (if any). 36225CVC7

At least one of the following other identifiers:

- ISIN US36225CVC71

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 505.700000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 494.670000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000394

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2032-06-20

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 3.875

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 458

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA II POOL 080968 G2 07/34 FLOATING VAR

d. CUSIP (if any). 36225DCE2

At least one of the following other identifiers:

- ISIN US36225DCE22

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 8527.890000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 8292.950000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0006613

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-07-20

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 2.625

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 459

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA II POOL 081136 G2 11/34 FLOATING VAR

d. CUSIP (if any). 36225DHN7

At least one of the following other identifiers:

- ISIN US36225DHN75

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 921.790000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 882.470000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000704

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-11-20

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 3.25

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 460

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA II POOL 679640 G2 06/48 FIXED 4

d. CUSIP (if any). 36295TBH6



At least one of the following other identifiers:

- ISIN US36295TBH68

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1579253.050000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1432928.310000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1142651

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2048-06-20

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 461

Item C.1. Identification of investment.



a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA II POOL MA5399 G2 08/48 FIXED 4.5

d. CUSIP (if any). 36179T7L3

At least one of the following other identifiers:

- ISIN US36179T7L33

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 898251.140000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 841406.780000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0670958

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2048-08-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 462

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA II POOL MA6287 G2 11/49 FIXED 5

d. CUSIP (if any). 36179U6Y3

At least one of the following other identifiers:

- ISIN US36179U6Y37

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 294862.880000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 284040.850000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0226501

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2049-11-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 463

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA II TBA 30 YR 3 JUMBOS

d. CUSIP (if any). 21H0306B5

At least one of the following other identifiers:

- ISIN US21H0306B55

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 30500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 25858280.950000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 2.0620010

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-11-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 464

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA II TBA 30 YR 4 JUMBOS

d. CUSIP (if any). 21H0406A6

At least one of the following other identifiers:

- ISIN US21H0406A63

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 39000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 35141132.520000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 2.8022378

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-10-23

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 465

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA II TBA 30 YR 4.5 JUMBOS

d. CUSIP (if any). 21H0426B0

At least one of the following other identifiers:

- ISIN US21H0426B01

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 10600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 9799617.110000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.7814449

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-11-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 466

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA II TBA 30 YR 5 JUMBOS

d. CUSIP (if any). 21H0506A5

At least one of the following other identifiers:

- ISIN US21H0506A54

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4300000.000000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4074921.920000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3249440

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-10-23

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 467

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA POOL 596796 GN 12/32 FIXED 7

d. CUSIP (if any). 36200B7H4

At least one of the following other identifiers:

- ISIN US36200B7H49



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 247.440000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 244.540000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000195

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2032-12-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 7

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 468

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. GNMA POOL 781319 GN 07/31 FIXED 7

d. CUSIP (if any). 36225BPC6

At least one of the following other identifiers:

- ISIN US36225BPC62

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2897.720000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3021.450000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0002409

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-07-15



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 7

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 469

Item C.1. Identification of investment.

a. Name of issuer (if any). GNMA PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GNMA POOL BC3794 GN 10/47 FIXED 3.5

d. CUSIP (if any). 3617B7GB0

At least one of the following other identifiers:

- ISIN US3617B7GB05

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 484553.740000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 425962.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0339672

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2047-10-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 470

Item C.1. Identification of investment.

a. Name of issuer (if any). GOLDMAN SACHS GROUP INC

b. LEI (if any) of issuer. (1) 784F5XWPLTWKTBV3E584

c. Title of the issue or description of the
investment. GOLDMAN SACHS GROUP INC SR UNSECURED 05/26 VAR

d. CUSIP (if any). 38141GXD1

At least one of the following other identifiers:

- ISIN US38141GXD14

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1700000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1711113.040000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1364482

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-05-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.79618

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 471

Item C.1. Identification of investment.

a. Name of issuer (if any). GOVERNMENT NATIONAL MORTGAGE ASSOCIATION 2015-H10

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GOVERNMENT NATIONAL MORTGAGE A GNR 2015 H10 FM

d. CUSIP (if any). 38376RAT3

At least one of the following other identifiers:

- ISIN US38376RAT32

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 827792.630000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 822490.950000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0655874

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2065-04-20

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.66771

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 472

Item C.1. Identification of investment.

a. Name of issuer (if any). GOVERNMENT NATIONAL MORTGAGE ASSOCIATION 2015-H20

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GOVERNMENT NATIONAL MORTGAGE A GNR 2015 H20 FB

d. CUSIP (if any). 38376RFJ0

At least one of the following other identifiers:

- ISIN US38376RFJ05

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2131482.400000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2115389.920000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1686862

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2065-08-20

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.03162

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 473

Item C.1. Identification of investment.

a. Name of issuer (if any). GOVERNMENT NATIONAL MORTGAGE ASSOCIATION 2017-H14

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GOVERNMENT NATIONAL MORTGAGE A GNR 2017 H14 FB

d. CUSIP (if any). 38376R4Z6

At least one of the following other identifiers:

- ISIN US38376R4Z67

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1254198.340000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1250728.980000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0997361

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2067-06-20

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.28264

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 474

Item C.1. Identification of investment.

a. Name of issuer (if any). GOVERNMENT NATL MTGE ASSOC 2008-27

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GOVERNMENT NATIONAL MORTGAGE A GNR 2008 27 JD

d. CUSIP (if any). 38374DTL3

At least one of the following other identifiers:

- ISIN US38374DTL37

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 14613.600000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 14537.720000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0011593

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-08-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.75

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 475

Item C.1. Identification of investment.

a. Name of issuer (if any). GPMT LTD 2021-FL4

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GPMT LTD. GPMT 2021 FL4 A 144A

d. CUSIP (if any). 36262TAA1



At least one of the following other identifiers:

- ISIN US36262TAA16

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3900000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3782249.450000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3016056

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CAYMAN ISLANDS

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-12-15

b. Coupon.

i. Coupon category. (13) Floating



ii. Annualized rate. 6.78793

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 476

Item C.1. Identification of investment.



a. Name of issuer (if any). GS MORTGAGE SECURITIES CORP II 2022-GTWY

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GS MORTGAGE SECURITIES TRUST GSMS 2022 GTWY A 144A

d. CUSIP (if any). 36266DAA2

At least one of the following other identifiers:

- ISIN US36266DAA28

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3499023.150000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2790205

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2039-08-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 8.733

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 477

Item C.1. Identification of investment.

a. Name of issuer (if any). GS MORTGAGE SECURITIES CORP TRUST 2021-DM

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GS MORTGAGE SECURITIES TRUST GSMS 2021 DM A 144A

d. CUSIP (if any). 36265AAA9

At least one of the following other identifiers:

- ISIN US36265AAA97

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2946646.800000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2349726

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-11-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.33248

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 478

Item C.1. Identification of investment.

a. Name of issuer (if any). GS MORTGAGE-BACKED SECURITIES TRUST 2022-HP1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GS MORTGAGE BACKED SECURITIES GSMBS 2022 HP1 A2 144A

d. CUSIP (if any). 36265LAB3

At least one of the following other identifiers:

- ISIN US36265LAB36

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3729732.540000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2961179.380000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2361315

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-09-25

b. Coupon.

i. Coupon category. (13) Variable

ii. Annualized rate. 3

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 479

Item C.1. Identification of investment.

a. Name of issuer (if any). GS MORTGAGE-BACKED SECURITIES TRUST 2022-PJ4

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GS MORTGAGE BACKED SECURITIES GSMBS 2022 PJ4 A4 144A

d. CUSIP (if any). 36264RAE5

At least one of the following other identifiers:

- ISIN US36264RAE53

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3247216.560000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2466520.750000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1966863

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-09-25

b. Coupon.

i. Coupon category. (13) Variable

ii. Annualized rate. 2.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 480

Item C.1. Identification of investment.

a. Name of issuer (if any). GSAMP TRUST 2004-FM2

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GSAMP TRUST GSAMP 2004 FM2 M1

d. CUSIP (if any). 36228FN28

At least one of the following other identifiers:

- ISIN US36228FN288

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1579289.810000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1498620.630000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.1195036

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-01-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.1842

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 481

Item C.1. Identification of investment.

a. Name of issuer (if any). GSAMP TRUST 2004-WF

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GSAMP TRUST GSAMP 2004 WF M2

d. CUSIP (if any). 36242DKL6

At least one of the following other identifiers:

- ISIN US36242DKL63

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 14606.440000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 13874.840000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0011064

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☒ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-10-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 7.0842

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 482

Item C.1. Identification of investment.

a. Name of issuer (if any). GSAMP TRUST 2006-HE1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GSAMP TRUST GSAMP 2006 HE1 M1

d. CUSIP (if any). 3623414T3

At least one of the following other identifiers:

- ISIN US3623414T35



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 354243.090000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 361178.180000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0288012

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-01-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.0192

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 483

Item C.1. Identification of investment.

a. Name of issuer (if any). GSR MORTGAGE LOAN TRUST 2005-AR6

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. GSR MORTGAGE LOAN TRUST GSR 2005 AR6 1A1

d. CUSIP (if any). 362341RT8

At least one of the following other identifiers:

- ISIN US362341RT83

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 7699.910000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 7579.030000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0006044

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-09-25



b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.98186

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 484

Item C.1. Identification of investment.

a. Name of issuer (if any). GSR MORTGAGE LOAN TRUST 2005-AR6

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GSR MORTGAGE LOAN TRUST GSR 2005 AR6 2A1

d. CUSIP (if any). 362341RX9

At least one of the following other identifiers:

- ISIN US362341RX95

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 166946.240000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 155224.010000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0123779

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-09-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.35313

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 485

Item C.1. Identification of investment.

a. Name of issuer (if any). HALEON UK CAPITAL PLC

b. LEI (if any) of issuer. (1) 5493004B26DRJNN0OV17

c. Title of the issue or description of the
investment. HALEON UK CAP PLC DISC

d. CUSIP (if any). 40555MXT8

At least one of the following other identifiers:

- ISIN US40555MXT88

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2787706.430000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2222984

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?



a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-27

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 486

Item C.1. Identification of investment.

a. Name of issuer (if any). HERA COMMERCIAL MORTGAGE 2021-FL1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. HERA COMMERCIAL MORTGAGE LTD HERA 2021 FL1 A 144A

d. CUSIP (if any). 42704RAA9

At least one of the following other identifiers:

- ISIN US42704RAA95

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3796099.910000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3678219.850000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2933100

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate



Item C.5. Country of investment or issuer.

a. ISO country code. (8) CAYMAN ISLANDS

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-02-18

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.49505

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 487

Item C.1. Identification of investment.

a. Name of issuer (if any). HONDA AUTO RECEIVABLES OWNER TRUST 2023-2

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. HONDA AUTO RECEIVABLES OWNER T HAROT 2023 2 A3

d. CUSIP (if any). 437927AC0

At least one of the following other identifiers:

- ISIN US437927AC00

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2962104.600000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2362053

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-11-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.93

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 488

Item C.1. Identification of investment.

a. Name of issuer (if any). HPEFS EQUIPMENT TRUST 2022-2A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. HPEFS EQUIPMENT TRUST HPEFS 2022 2A A2 144A

d. CUSIP (if any). 40441TAB5

At least one of the following other identifiers:

- ISIN US40441TAB52

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1544181.350000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1534003.030000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1223251

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-09-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.15

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 489

Item C.1. Identification of investment.

a. Name of issuer (if any). HSBC HOLDINGS PLC

b. LEI (if any) of issuer. (1) MLU0ZO3ML4LN2LL2TL39

c. Title of the issue or description of the
investment. HSBC HOLDINGS PLC SR UNSECURED 03/34 VAR

d. CUSIP (if any). 404280DV8

At least one of the following other identifiers:

- ISIN US404280DV88

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 500000.000000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 489058.380000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0389987

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-03-09

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.254

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 490

Item C.1. Identification of investment.

a. Name of issuer (if any). HSBC HOLDINGS PLC

b. LEI (if any) of issuer. (1) MLU0ZO3ML4LN2LL2TL39

c. Title of the issue or description of the
investment. HSBC HOLDINGS PLC SR UNSECURED 11/28 VAR

d. CUSIP (if any). 404280DR7



At least one of the following other identifiers:

- ISIN US404280DR76

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3900000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4036196.270000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3218559

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-11-03

b. Coupon.

i. Coupon category. (13) Floating



ii. Annualized rate. 7.39

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 491

Item C.1. Identification of investment.



a. Name of issuer (if any). HUDSON PACIFIC PROPERTIES LP

b. LEI (if any) of issuer. (1) 5493007NTUGLGZ8T3526

c. Title of the issue or description of the
investment. HUDSON PACIFIC PROPERTIE COMPANY GUAR 04/29 4.65

d. CUSIP (if any). 44409MAB2

At least one of the following other identifiers:

- ISIN US44409MAB28

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 200000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 150761.020000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0120220

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

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. 4.65

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 492

Item C.1. Identification of investment.

a. Name of issuer (if any). HUMANA INC

b. LEI (if any) of issuer. (1) 529900YLDW34GJAO4J06

c. Title of the issue or description of the
investment. HUMANA INC.

d. CUSIP (if any). 44486JX20

At least one of the following other identifiers:

- Ticker (if ISIN is not available). HUMPP

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1599252.800000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1275282

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-02

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 493

Item C.1. Identification of investment.

a. Name of issuer (if any). HUMANA INC

b. LEI (if any) of issuer. (1) 529900YLDW34GJAO4J06

c. Title of the issue or description of the
investment. HUMANA INC.

d. CUSIP (if any). 44486JXH7

At least one of the following other identifiers:

- Ticker (if ISIN is not available). HUMPP

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1994371.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1590359

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-17

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 494

Item C.1. Identification of investment.

a. Name of issuer (if any). HUMANA INC

b. LEI (if any) of issuer. (1) 529900YLDW34GJAO4J06

c. Title of the issue or description of the
investment. HUMANA INC.

d. CUSIP (if any). 44486JXP9

At least one of the following other identifiers:

- ISIN US44486JXP91

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1200000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1195490.400000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0953313

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-23

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 495

Item C.1. Identification of investment.

a. Name of issuer (if any). HYUNDAI AUTO LEASE SECURITIZATION TRUST 2022-C

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. HYUNDAI AUTO LEASE SECURITIZAT HALST 2022 C A2A 144A

d. CUSIP (if any). 448978AB2

At least one of the following other identifiers:

- ISIN US448978AB22

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1200555.630000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1195900.480000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0953640

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-01-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.34

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 496

Item C.1. Identification of investment.

a. Name of issuer (if any). HYUNDAI AUTO LEASE SECURITIZATION TRUST 2023-C

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. HYUNDAI AUTO LEASE SECURITIZAT HALST 2023 C A3 144A

d. CUSIP (if any). 44935VAD1

At least one of the following other identifiers:

- ISIN US44935VAD10

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2400000.000000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2398950.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1912980

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-12-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.8

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 497

Item C.1. Identification of investment.

a. Name of issuer (if any). HYUNDAI AUTO LEASE SECURITIZATION TRUST 2023-C

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. HYUNDAI AUTO LEASE SECURITIZAT HALST 2023 C A4 144A

d. CUSIP (if any). 44935VAE9

At least one of the following other identifiers:

- ISIN US44935VAE92



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1000099.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0797503

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-09-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.84

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 498

Item C.1. Identification of investment.

a. Name of issuer (if any). HYUNDAI AUTO RECEIVABLES TRUST 2023-A

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. HYUNDAI AUTO RECEIVABLES TRUST HART 2023 A A2A

d. CUSIP (if any). 448979AB0

At least one of the following other identifiers:

- ISIN US448979AB05

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3487657.250000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2781141

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-12-15



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.19

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 499

Item C.1. Identification of investment.

a. Name of issuer (if any). HYUNDAI CAPITAL AMERICA

b. LEI (if any) of issuer. (1) 549300RIPPWJB5Z0FK07

c. Title of the issue or description of the
investment. HYUNDAI CAPITAL AMERICA SR UNSECURED 144A 08/25 VAR

d. CUSIP (if any). 44891ACL9

At least one of the following other identifiers:

- ISIN US44891ACL98

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3502137.590000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2792688

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-08-04

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.47789

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 500

Item C.1. Identification of investment.

a. Name of issuer (if any). IMPERIAL BRANDS FINANCE PLC (AKA: IMPERIAL TOBACCO FINANCE PLC)

b. LEI (if any) of issuer. (1) 2138008L3B3MCG1DFS50

c. Title of the issue or description of the
investment. IMPERIAL BRANDS FIN PLC COMPANY GUAR 144A 07/24 3.125

d. CUSIP (if any). 45262BAA1

At least one of the following other identifiers:

- ISIN US45262BAA17

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3509023.100000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2798179

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?



a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2024-07-26

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.125

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 501

Item C.1. Identification of investment.

a. Name of issuer (if any). IMPERIAL BRANDS FINANCE PLC (AKA: IMPERIAL TOBACCO FINANCE PLC)

b. LEI (if any) of issuer. (1) 2138008L3B3MCG1DFS50

c. Title of the issue or description of the
investment. IMPERIAL BRANDS FIN PLC COMPANY GUAR 144A 07/27 6.125

d. CUSIP (if any). 45262BAF0

At least one of the following other identifiers:

- ISIN US45262BAF04

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3492158.110000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2784730

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) Corporate



Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-07-27

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.125

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 502

Item C.1. Identification of investment.

a. Name of issuer (if any). INDYMAC ARM TRUST 2001-H2

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. INDYMAC ARM TRUST INARM 2001 H2 A1

d. CUSIP (if any). 45660UAQ2

At least one of the following other identifiers:

- ISIN US45660UAQ22

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 10876.350000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 9863.090000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0007865

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☒ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2032-01-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.16993

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 503

Item C.1. Identification of investment.

a. Name of issuer (if any). INDYMAC INDX MTGE LOAN TRUST 2007-FLX1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. INDYMAC INDX MORTGAGE LOAN TRU INDX 2007 FLX1 A3

d. CUSIP (if any). 45668WAC1

At least one of the following other identifiers:

- ISIN US45668WAC10

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4741376.690000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2945847.680000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2349089

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-02-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.9342

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 504

Item C.1. Identification of investment.

a. Name of issuer (if any). ING GROEP NV

b. LEI (if any) of issuer. (1) 549300NYKK9MWM7GGW15

c. Title of the issue or description of the
investment. ING GROEP NV SR UNSECURED 10/23 VAR

d. CUSIP (if any). 456837AL7

At least one of the following other identifiers:

- ISIN US456837AL73

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3300000.000000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3300000.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2631499

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) NETHERLANDS

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-02

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.53343

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 505

Item C.1. Identification of investment.

a. Name of issuer (if any). INTERCONTINENTAL EXCHANGE INC

b. LEI (if any) of issuer. (1) 5493000F4ZO33MV32P92

c. Title of the issue or description of the
investment. INTERCONTINENTAL EXCHANGE

d. CUSIP (if any). 45856XXR3



At least one of the following other identifiers:

- Ticker (if ISIN is not available). ICEPP

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1700000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1693052.100000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1350080

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-25

b. Coupon.

i. Coupon category. (13) None



ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 506

Item C.1. Identification of investment.



a. Name of issuer (if any). INTERCONTINENTAL EXCHANGE INC

b. LEI (if any) of issuer. (1) 5493000F4ZO33MV32P92

c. Title of the issue or description of the
investment. INTERCONTINENTAL EXCHANGE

d. CUSIP (if any). 45856XXS1

At least one of the following other identifiers:

- ISIN US45856XXS16

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1792387.800000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1429293

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2023-10-26

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 507

Item C.1. Identification of investment.

a. Name of issuer (if any). INTOWN 2022-STAY MORTGAGE TRUST

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. INTOWN 2022 STAY TOWN 2022 STAY A 144A

d. CUSIP (if any). 46117NAA0

At least one of the following other identifiers:

- ISIN US46117NAA00

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3411114.600000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2720104

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2039-08-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 7.8206

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 508

Item C.1. Identification of investment.

a. Name of issuer (if any). INVITATION HOMES OPERATING PARTNERSHIP LP

b. LEI (if any) of issuer. (1) 549300147YMUQB3GW319

c. Title of the issue or description of the
investment. INVITATION HOMES OP COMPANY GUAR 11/28 2.3

d. CUSIP (if any). 46188BAB8

At least one of the following other identifiers:

- ISIN US46188BAB80

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3349751.320000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2671172

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-11-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.3

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 509

Item C.1. Identification of investment.

a. Name of issuer (if any). ISRAEL GOVT

b. LEI (if any) of issuer. (1) 213800T8ZHTFZIBYPE21

c. Title of the issue or description of the
investment. STATE OF ISRAEL SR UNSECURED 07/30 2.75

d. CUSIP (if any). 46513JB34

At least one of the following other identifiers:

- ISIN US46513JB346

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4100000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3491428.800000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2784149

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)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) ISRAEL

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-07-03

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.75

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 510

Item C.1. Identification of investment.

a. Name of issuer (if any). J.P. MORGAN CHASE COMMERCIAL MORTGAGE SECURITIES TRUST 2019-
FL12

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. JP MORGAN CHASE COMMERCIAL MOR JPMCC 2019 FL12 A 144A

d. CUSIP (if any). 46651QAA5

At least one of the following other identifiers:

- ISIN US46651QAA58

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1460280.550000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1248882.450000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0995889

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-12-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.83001

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 511

Item C.1. Identification of investment.

a. Name of issuer (if any). J.P. MORGAN CHASE COMMERCIAL MORTGAGE SECURITIES TRUST 2022-
DATA

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. JP MORGAN CHASE COMMERCIAL MOR JPMCC 2022 DATA A 144A

d. CUSIP (if any). 465972AA5

At least one of the following other identifiers:

- ISIN US465972AA56

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2969969.100000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2368324

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2042-06-10

b. Coupon.

i. Coupon category. (13) Variable

ii. Annualized rate. 4.04633

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 512

Item C.1. Identification of investment.

a. Name of issuer (if any). JP MORGAN CHASE & CO

b. LEI (if any) of issuer. (1) 8I5DZWZKVSZI1NUHU748

c. Title of the issue or description of the
investment. JPMORGAN CHASE + CO SR UNSECURED 01/27 VAR

d. CUSIP (if any). 46647PBA3

At least one of the following other identifiers:



- ISIN US46647PBA30

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 458000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 437935.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0349220

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-01-29

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 3.96



c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 513

Item C.1. Identification of investment.

a. Name of issuer (if any). JP MORGAN CHASE COMMERCIAL MORTGAGE SECURITIES TRUST 2018-
ASH8



b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. JP MORGAN CHASE COMMERCIAL MOR JPMCC 2018 ASH8 A 144A

d. CUSIP (if any). 46649JAA6

At least one of the following other identifiers:

- ISIN US46649JAA60

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2646455.700000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2616529.310000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2086483

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:



a. Maturity date. 2035-02-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.49748

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 514

Item C.1. Identification of investment.

a. Name of issuer (if any). JP MORGAN CHASE COMMERCIAL MORTGAGE SECURITIES TRUST 2021-
HTL5

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. JP MORGAN CHASE COMMERCIAL MOR JPMCC 2021 HTL5 A 144A

d. CUSIP (if any). 46654PAA4

At least one of the following other identifiers:

- ISIN US46654PAA49

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3930102.800000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3133958

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-11-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.56248

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 515

Item C.1. Identification of investment.

a. Name of issuer (if any). JP MORGAN MORTGAGE TRUST-2004-A1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. JP MORGAN MORTGAGE TRUST JPMMT 2004 A1 1A1

d. CUSIP (if any). 466247BL6

At least one of the following other identifiers:

- ISIN US466247BL67

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 7714.030000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 6761.980000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0005392

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☒ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-02-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 3.84082

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 516

Item C.1. Identification of investment.

a. Name of issuer (if any). JP MORGAN MTGE ACQUIS CORP 2007-CH5

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. JP MORGAN MORTGAGE ACQUISITION JPMAC 2007 CH5 A5

d. CUSIP (if any). 46631KAE5

At least one of the following other identifiers:

- ISIN US46631KAE55

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 672671.380000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 670343.200000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0534548

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-06-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.6942

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 517

Item C.1. Identification of investment.

a. Name of issuer (if any). KBC GROEP NV

b. LEI (if any) of issuer. (1) 213800X3Q9LSAKRUWY91

c. Title of the issue or description of the
investment. KBC GROUP NV SR UNSECURED 144A 09/34 VAR

d. CUSIP (if any). 48241FAC8

At least one of the following other identifiers:

- ISIN US48241FAC86

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1359999.750000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.1084496

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) BELGIUM

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-09-21

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.324

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 518

Item C.1. Identification of investment.

a. Name of issuer (if any). KEURIG DR PEPPER INC

b. LEI (if any) of issuer. (1) DYTQ8KRTKO7Y2BVU5K74

c. Title of the issue or description of the
investment. KEURIG DR PEPPER

d. CUSIP (if any). 49271KX33

At least one of the following other identifiers:

- ISIN US49271KX332

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3400000.000000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3397970.950000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2709623

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-03

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 519

Item C.1. Identification of investment.

a. Name of issuer (if any). L3HARRIS TECHNOLOGIES INC (AKA: HARRIS CORP)

b. LEI (if any) of issuer. (1) 549300UTE50ZMDBG8A20

c. Title of the issue or description of the
investment. L3HARRIS TECHNOLOGIES INC 10/23 ZCP

d. CUSIP (if any). 50248CXA3

At least one of the following other identifiers:

- ISIN US50248CXA34



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2795342.370000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2229073

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-10

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 520

Item C.1. Identification of investment.

a. Name of issuer (if any). LAD AUTO RECEIVABLES TRUST 2023-3A

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. LAD AUTO RECEIVABLES TRUST LADAR 2023 3A A3 144A

d. CUSIP (if any). 50168BAC2

At least one of the following other identifiers:

- ISIN US50168BAC28

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3497720.800000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2789166

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-09-15



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.12

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 521

Item C.1. Identification of investment.

a. Name of issuer (if any). LEGACY MORTGAGE ASSET TRUST 2020-GS1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. LEGACY MORTGAGE ASSET TRUST 20 LMAT 2020 GS1 A1 144A

d. CUSIP (if any). 52474PAA0

At least one of the following other identifiers:

- ISIN US52474PAA03

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2484708.590000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2472320.080000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1971487

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2059-10-25

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.882

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 522

Item C.1. Identification of investment.

a. Name of issuer (if any). LENDMARK FUNDING TRUST 2021-1A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. LENDMARK FUNDING TRUST LFT 2021 1A A 144A

d. CUSIP (if any). 52607MAA7

At least one of the following other identifiers:

- ISIN US52607MAA71

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3286703.600000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2620896

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-11-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.9

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 523

Item C.1. Identification of investment.

a. Name of issuer (if any). LLOYDS BANKING GROUP PLC

b. LEI (if any) of issuer. (1) 549300PPXHEU2JF0AM85

c. Title of the issue or description of the
investment. LLOYDS BANKING GROUP PLC SR UNSECURED 03/25 4

d. CUSIP (if any). ACI115ML0

At least one of the following other identifiers:

- ISIN AU3CB0251239

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 50000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) Australia Dollar

e. Value. (4) 31423.850000

f. Exchange rate. 1.555300

g. Percentage value compared to net assets of
the Fund. 0.0025058

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) Corporate



Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-03-07

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 524

Item C.1. Identification of investment.

a. Name of issuer (if any). LLOYDS BANKING GROUP PLC

b. LEI (if any) of issuer. (1) 549300PPXHEU2JF0AM85

c. Title of the issue or description of the
investment. LLOYDS BANKING GROUP PLC SR UNSECURED 03/25 VAR

d. CUSIP (if any). BF4TF2II0

At least one of the following other identifiers:

- ISIN AU3FN0041042

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) Australia Dollar

e. Value. (4) 2835939.160000

f. Exchange rate. 1.555300

g. Percentage value compared to net assets of
the Fund. 0.2261446

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-03-07

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.5203

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 525

Item C.1. Identification of investment.

a. Name of issuer (if any). LOANCORE ISSUER LTD 2021-CRE4

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. LOANCORE 2018 CRE1 ISSUER, LTD LNCR 2021 CRE4 A 144A

d. CUSIP (if any). 53946CAA7

At least one of the following other identifiers:

- ISIN US53946CAA71

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 495688.200000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 492977.060000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0393112

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-07-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.24668

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 526

Item C.1. Identification of investment.

a. Name of issuer (if any). LSEGA FINANCING PLC

b. LEI (if any) of issuer. (1) 2138009YFYTGEHZNNZ09

c. Title of the issue or description of the
investment. LSEGA FING PLC DISC COML PAPER

d. CUSIP (if any). 50221JXS0

At least one of the following other identifiers:

- Ticker (if ISIN is not available). LSELNN

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1900000.000000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1892047.080000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1508763

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-26

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 527

Item C.1. Identification of investment.

a. Name of issuer (if any). LSEGA FINANCING PLC

b. LEI (if any) of issuer. (1) 2138009YFYTGEHZNNZ09

c. Title of the issue or description of the
investment. LSEGA FING PLC DISC COML PAPER 10/23 ZCP

d. CUSIP (if any). 50221JX43



At least one of the following other identifiers:

- Ticker (if ISIN is not available). LSELNN

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3797097.750000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3027896

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-04

b. Coupon.

i. Coupon category. (13) None



ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 528

Item C.1. Identification of investment.



a. Name of issuer (if any). MAN GLG EURO CLO V DAC 5A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. MAN GLG EURO CLO GLGE 5A A1R 144A

d. CUSIP (if any). ACI1WBHS4

At least one of the following other identifiers:

- ISIN XS2313672177

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2924654.240000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) Euro Member Countries

e. Value. (4) 3024098.360000

f. Exchange rate. 0.945900

g. Percentage value compared to net assets of
the Fund. 0.2411488

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2031-12-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.535

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 529

Item C.1. Identification of investment.

a. Name of issuer (if any). MARINER FINANCE ISSUANCE TRUST 2021-A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. MARINER FINANCE ISSUANCE TRUST MFIT 2021 AA A 144A

d. CUSIP (if any). 56848DAA7

At least one of the following other identifiers:

- ISIN US56848DAA72

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3540564.800000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2823331

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-03-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.86

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 530

Item C.1. Identification of investment.

a. Name of issuer (if any). MARRIOTT INTERNATIONAL INC

b. LEI (if any) of issuer. (1) 225YDZ14ZO8E1TXUSU86

c. Title of the issue or description of the
investment. MARRIOTT INTERNATION

d. CUSIP (if any). 57163UXD3

At least one of the following other identifiers:

- Ticker (if ISIN is not available). MAR

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1200000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1197395.530000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0954832

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-13

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 531

Item C.1. Identification of investment.

a. Name of issuer (if any). MARRIOTT INTERNATIONAL INC

b. LEI (if any) of issuer. (1) 225YDZ14ZO8E1TXUSU86

c. Title of the issue or description of the
investment. MARRIOTT INTERNATION

d. CUSIP (if any). 57163UXL5

At least one of the following other identifiers:

- Ticker (if ISIN is not available). MAR

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1300000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1295754.850000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1033266

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-20

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 532

Item C.1. Identification of investment.

a. Name of issuer (if any). MASTER CREDIT CARD TRUST II 2023-2A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. MASTER CREDIT CARD TRUST MCCT 2023 2A A 144A

d. CUSIP (if any). 576339DJ1

At least one of the following other identifiers:

- ISIN US576339DJ15

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2400746.400000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.1914412

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CANADA (FEDERAL LEVEL)

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-01-21

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.16328

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 533

Item C.1. Identification of investment.

a. Name of issuer (if any). MASTR REPERFORMING LOAN TR 2006-1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. MASTR REPERFORMING LOAN TRUST MARP 2006 1 1A4 144A

d. CUSIP (if any). 57643QBP9

At least one of the following other identifiers:

- ISIN US57643QBP90

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 81055.880000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 59773.360000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0047665

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-07-25

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 8

c. Currently in default? ☒ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 534

Item C.1. Identification of investment.

a. Name of issuer (if any). MASTR SPECIALIZED LOAN TRUST 2006-2

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. MASTR SPECIALIZED LOAN TRUST MASD 2006 2 A 144A

d. CUSIP (if any). 57643AAA8

At least one of the following other identifiers:

- ISIN US57643AAA88



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 213773.290000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 203499.240000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0162275

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-02-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.9542

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 535

Item C.1. Identification of investment.

a. Name of issuer (if any). MASTR SPECIALIZED LOAN TRUST 2006-3

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. MASTR SPECIALIZED LOAN TRUST MASD 2006 3 A 144A

d. CUSIP (if any). 57643BAA6

At least one of the following other identifiers:

- ISIN US57643BAA61

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 259858.480000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 246740.880000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0196757

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2046-06-25



b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.9542

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 536

Item C.1. Identification of investment.

a. Name of issuer (if any). MASTR SPECIALIZED LOAN TRUST 2007-1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. MASTR SPECIALIZED LOAN TRUST MASD 2007 1 A 144A

d. CUSIP (if any). 57645KAA4

At least one of the following other identifiers:

- ISIN US57645KAA43

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 238346.810000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 97570.030000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0077805

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-01-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.8042

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 537

Item C.1. Identification of investment.

a. Name of issuer (if any). MELLON RESIDENTIAL FUND CORP 2002-TBC2

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. MELLON RESIDENTIAL FUNDING COR MRFC 2002 TBC2 A

d. CUSIP (if any). 585525FX1

At least one of the following other identifiers:

- ISIN US585525FX10

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 22029.820000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 20278.570000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0016171

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2032-08-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.30668

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 538

Item C.1. Identification of investment.

a. Name of issuer (if any). MEXICO GOVT

b. LEI (if any) of issuer. (1) 254900EGTWEU67VP6075

c. Title of the issue or description of the
investment. MEXICAN UDIBONOS BONDS 11/31 2.75

d. CUSIP (if any). ACI1VZWM8

At least one of the following other identifiers:

- ISIN MX0SGO0000K0

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 21650979.500000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) Mexico Peso

e. Value. (4) 1042601.350000

f. Exchange rate. 17.427500

g. Percentage value compared to net assets of
the Fund. 0.0831395

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)



Item C.5. Country of investment or issuer.

a. ISO country code. (8) MEXICO

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-11-27

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.75

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 539

Item C.1. Identification of investment.

a. Name of issuer (if any). MEXICO GOVT

b. LEI (if any) of issuer. (1) 254900EGTWEU67VP6075

c. Title of the issue or description of the
investment. UNITED MEXICAN STATES SR UNSECURED 05/53 6.338

d. CUSIP (if any). 91087BAX8

At least one of the following other identifiers:

- ISIN US91087BAX82

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1277593.760000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1018784

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)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) MEXICO

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-05-04

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.338

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 540

Item C.1. Identification of investment.

a. Name of issuer (if any). MF1 2021-FL5 LTD

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. MF1 MULTIFAMILY HOUSING MORTGA MF1 2021 FL5 A 144A

d. CUSIP (if any). 55282XAA8

At least one of the following other identifiers:

- ISIN US55282XAA81

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1094701.440000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1085614.980000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0865695

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CAYMAN ISLANDS

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-07-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.29668

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 541

Item C.1. Identification of investment.

a. Name of issuer (if any). MF1 2021-FL6 LTD

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. MF1 MULTIFAMILY HOUSING MORTGA MF1 2021 FL6 A 144A

d. CUSIP (if any). 55283TAA6

At least one of the following other identifiers:

- ISIN US55283TAA60

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3470089.840000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3420120.550000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2727286

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CAYMAN ISLANDS

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-07-16

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.54505

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 542

Item C.1. Identification of investment.

a. Name of issuer (if any). MF1 2021-FL7 LTD

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. MF1 MULTIFAMILY HOUSING MORTGA MF1 2021 FL7 A 144A

d. CUSIP (if any). 55284AAA6



At least one of the following other identifiers:

- ISIN US55284AAA60

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3734687.500000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2978129

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CAYMAN ISLANDS

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-10-16

b. Coupon.

i. Coupon category. (13) Floating



ii. Annualized rate. 6.52505

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 543

Item C.1. Identification of investment.



a. Name of issuer (if any). MF1 2022-FL9 LLC

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. MF1 MULTIFAMILY HOUSING MORTGA MF1 2022 FL9 A 144A

d. CUSIP (if any). 55285AAA5

At least one of the following other identifiers:

- ISIN US55285AAA51

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3490112.500000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2783099

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2037-06-19

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 7.47708

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 544

Item C.1. Identification of investment.

a. Name of issuer (if any). MICROCHIP TECHNOLOGY INCORPORATED

b. LEI (if any) of issuer. (1) 5493007PTFULNYZJ1R12

c. Title of the issue or description of the
investment. MICROCHIP TECHNOLOGY INCORPORA 11/23 ZCP

d. CUSIP (if any). 59501RY79

At least one of the following other identifiers:

- Ticker (if ISIN is not available). MCHP

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1987696.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1585036

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-11-07

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 545

Item C.1. Identification of investment.

a. Name of issuer (if any). ADJUSTABLE RATE MORTAGE TRUST 2005-7

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. ADJUSTABLE RATE MORTGAGE TRUST ARMT 2005 7 4A1

d. CUSIP (if any). 007036MX1

At least one of the following other identifiers:

- ISIN US007036MX18

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 8282.460000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 7760.470000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0006188

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-10-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.59872

c. Currently in default? ☒ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 546

Item C.1. Identification of investment.

a. Name of issuer (if any). MITSUBISHI UFJ FINANCIAL GROUP INC (MUFG)

b. LEI (if any) of issuer. (1) 353800V2V8PUY9TK3E06

c. Title of the issue or description of the
investment. MITSUBISHI UFJ FIN GRP SR UNSECURED 02/29 VAR

d. CUSIP (if any). 606822CS1

At least one of the following other identifiers:

- ISIN US606822CS14

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2100000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2056516.900000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1639916

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) JAPAN

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-02-22

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.422

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 547

Item C.1. Identification of investment.

a. Name of issuer (if any). MITSUBISHI UFJ FINANCIAL GROUP INC (MUFG)

b. LEI (if any) of issuer. (1) 353800V2V8PUY9TK3E06

c. Title of the issue or description of the
investment. MITSUBISHI UFJ FIN GRP SR UNSECURED 10/27 VAR

d. CUSIP (if any). 606822BZ6

At least one of the following other identifiers:

- ISIN US606822BZ65

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3528858.680000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.2813996

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) JAPAN

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-10-13

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 1.64

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 548

Item C.1. Identification of investment.

a. Name of issuer (if any). MIZUHO FINANCIAL GROUP INC

b. LEI (if any) of issuer. (1) 353800CI5L6DDAN5XZ33

c. Title of the issue or description of the
investment. MIZUHO FINANCIAL GROUP SR UNSECURED 05/30 VAR

d. CUSIP (if any). 60687YBX6

At least one of the following other identifiers:

- ISIN US60687YBX67

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3700000.000000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3186249.670000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2540792

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) JAPAN

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-05-22

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 3.261

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 549

Item C.1. Identification of investment.

a. Name of issuer (if any). MORGAN STANLEY

b. LEI (if any) of issuer. (1) IGJSJL3JD5P30I6NJZ34

c. Title of the issue or description of the
investment. MORGAN STANLEY SR UNSECURED 04/28 VAR

d. CUSIP (if any). 61747YER2

At least one of the following other identifiers:

- ISIN US61747YER27



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3386186.890000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2700226

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-04-20

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.21

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 550

Item C.1. Identification of investment.

a. Name of issuer (if any). MORGAN STANLEY ABS CAPITAL I 2004-HE9

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. MORGAN STANLEY CAPITAL INC MSAC 2004 HE9 M2

d. CUSIP (if any). 61744CJU1

At least one of the following other identifiers:

- ISIN US61744CJU18

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 328910.360000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 319430.600000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0254722

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-11-25



b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.3642

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 551

Item C.1. Identification of investment.

a. Name of issuer (if any). MORGAN STANLEY CAPITAL INC 2006-HE2

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. MORGAN STANLEY CAPITAL INC MSAC 2006 HE2 A2C

d. CUSIP (if any). 617451EU9

At least one of the following other identifiers:

- ISIN US617451EU96

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 31338.130000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 24696.670000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0019694

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-03-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.7942

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 552

Item C.1. Identification of investment.

a. Name of issuer (if any). AEP TEXAS INC (AKA: CENTRAL & SOUTH WEST CORP)

b. LEI (if any) of issuer. (1) 5493001L78U618KXNZ75

c. Title of the issue or description of the
investment. AEP TEXAS INC SR UNSECURED 06/28 3.95

d. CUSIP (if any). 00108WAH3

At least one of the following other identifiers:

- ISIN US00108WAH34

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1669263.840000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1331111

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.95

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 553

Item C.1. Identification of investment.

a. Name of issuer (if any). MORGAN STANLEY MORTGAGE LN TR-2006-8AR

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. MORGAN STANLEY MORTGAGE LOAN T MSM 2006 8AR 5A4

d. CUSIP (if any). 61749LAP6

At least one of the following other identifiers:

- ISIN US61749LAP67

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 35316.190000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 34393.480000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0027426

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-06-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.46608

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 554

Item C.1. Identification of investment.

a. Name of issuer (if any). MORTGAGEIT TRUST 2005-4

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. MORTGAGEIT TRUST MHL 2005 4 A1

d. CUSIP (if any). 61913PAZ5

At least one of the following other identifiers:

- ISIN US61913PAZ53

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 117380.540000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 113665.480000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0090640

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-10-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.9942

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 555

Item C.1. Identification of investment.

a. Name of issuer (if any). NATIONAL FUEL GAS COMPANY

b. LEI (if any) of issuer. (1) 8JB38FFW1Y3C1HM8E841

c. Title of the issue or description of the
investment. NATIONAL FUEL GAS CO SR UNSECURED 10/26 5.5

d. CUSIP (if any). 636180BS9

At least one of the following other identifiers:

- ISIN US636180BS91

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 592037.200000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0472105

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 556

Item C.1. Identification of investment.

a. Name of issuer (if any). NATIXIS COMMERCIAL MORTGAGE SECURITIES TRUST 2022-RRI

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. NATIXIS COMMERCIAL MORTGAGE SE NCMS 2022 RRI A 144A

d. CUSIP (if any). 63875JAA6

At least one of the following other identifiers:

- ISIN US63875JAA60

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3288908.570000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3288788.850000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2622559

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-03-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 7.1558

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 557

Item C.1. Identification of investment.

a. Name of issuer (if any). NATWEST GROUP PLC

b. LEI (if any) of issuer. (1) 2138005O9XJIJN4JPN90

c. Title of the issue or description of the
investment. NATWEST GROUP PLC SR UNSECURED 05/28 VAR

d. CUSIP (if any). 780097BP5



At least one of the following other identifiers:

- ISIN US780097BP50

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 200000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 178523.370000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0142359

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-05-22

b. Coupon.

i. Coupon category. (13) Floating



ii. Annualized rate. 3.073

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 558

Item C.1. Identification of investment.



a. Name of issuer (if any). NETAPP INC

b. LEI (if any) of issuer. (1) QTX3D84DZDD5JYOCYH15

c. Title of the issue or description of the
investment. NETAPP INC SR UNSECURED 06/25 1.875

d. CUSIP (if any). 64110DAL8

At least one of the following other identifiers:

- ISIN US64110DAL82

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2339026.180000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1865195

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2025-06-22

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.875

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 559

Item C.1. Identification of investment.

a. Name of issuer (if any). AES CORPORATION

b. LEI (if any) of issuer. (1) 2NUNNB7D43COUIRE5295

c. Title of the issue or description of the
investment. AES CORP/THE SR UNSECURED 06/28 5.45

d. CUSIP (if any). 00130HCH6

At least one of the following other identifiers:

- ISIN US00130HCH66

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1250000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1207623.740000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0962988

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-06-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.45

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 560

Item C.1. Identification of investment.

a. Name of issuer (if any). NEXTERA ENERGY CAPITAL HOLDINGS INC

b. LEI (if any) of issuer. (1) UMI46YPGBLUE4VGNNT48

c. Title of the issue or description of the
investment. NEXTERA ENERGY CAP HLDGS INC

d. CUSIP (if any). 65339NX41

At least one of the following other identifiers:

- Ticker (if ISIN is not available). NEXERG

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1700000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1698727.600000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1354606

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-04

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 561

Item C.1. Identification of investment.

a. Name of issuer (if any). NEXTERA ENERGY CAPITAL HOLDINGS INC

b. LEI (if any) of issuer. (1) UMI46YPGBLUE4VGNNT48

c. Title of the issue or description of the
investment. NEXTERA ENERGY CAP HLDGS INC

d. CUSIP (if any). 65339NXH2

At least one of the following other identifiers:

- Ticker (if ISIN is not available). NEXERG

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 750000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 747944.250000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0596429

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-17

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 562

Item C.1. Identification of investment.

a. Name of issuer (if any). NEXTERA ENERGY CAPITAL HOLDINGS INC

b. LEI (if any) of issuer. (1) UMI46YPGBLUE4VGNNT48

c. Title of the issue or description of the
investment. NEXTERA ENERGY CAP HLDGS INC

d. CUSIP (if any). 65339NXJ8

At least one of the following other identifiers:

- ISIN US65339NXJ89

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1395944.980000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.1113160

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-18

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 563

Item C.1. Identification of investment.

a. Name of issuer (if any). NISSAN AUTO LEASE TRUST 2023-B

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. NISSAN AUTO LEASE TRUST NALT 2023 B A4

d. CUSIP (if any). 65473FAE7

At least one of the following other identifiers:

- ISIN US65473FAE79

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3150000.000000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3145643.550000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2508411

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-11-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.61

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 564

Item C.1. Identification of investment.

a. Name of issuer (if any). NISSAN MOTOR ACCEPTANCE CORPORATION

b. LEI (if any) of issuer. (1) 7D6DIU2QXTUJRFNNJA49

c. Title of the issue or description of the
investment. NISSAN MOTOR ACCEPTANCE SR UNSECURED 144A 03/24 VAR

d. CUSIP (if any). 654740BR9

At least one of the following other identifiers:

- ISIN US654740BR98



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4300000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4285759.780000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3417567

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2024-03-08

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.29934

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 565

Item C.1. Identification of investment.

a. Name of issuer (if any). NISSAN MOTOR ACCEPTANCE CORPORATION

b. LEI (if any) of issuer. (1) 7D6DIU2QXTUJRFNNJA49



c. Title of the issue or description of the
investment. NISSAN MOTOR ACCEPTANCE SR UNSECURED 144A 09/26 1.85

d. CUSIP (if any). 65480CAC9

At least one of the following other identifiers:

- ISIN US65480CAC91

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3307984.550000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2637866

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-09-16



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.85

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 566

Item C.1. Identification of investment.

a. Name of issuer (if any). NOMURA HOLDINGS INC

b. LEI (if any) of issuer. (1) 549300B3CEAHYG7K8164

c. Title of the issue or description of the
investment. NOMURA HOLDINGS INC SR UNSECURED 07/25 1.851

d. CUSIP (if any). 65535HAR0

At least one of the following other identifiers:

- ISIN US65535HAR03

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4100000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3794856.680000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3026109

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) JAPAN

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-07-16

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.851

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 567

Item C.1. Identification of investment.

a. Name of issuer (if any). NYO COMMERCIAL MORTGAGE TRUST 2021-1290

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. NYO COMMERCIAL MORTGAGE TRUST NYO 2021 1290 A 144A

d. CUSIP (if any). 62955HAA5

At least one of the following other identifiers:

- ISIN US62955HAA59

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3574605.600000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2850476

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-11-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.54248

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 568

Item C.1. Identification of investment.

a. Name of issuer (if any). OCTANE RECEIVABLES TRUST 2023-2A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. OCTANE RECEIVABLES TRUST OCTL 2023 2A A2 144A

d. CUSIP (if any). 67571QAB6

At least one of the following other identifiers:

- ISIN US67571QAB68

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4200000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4186437.360000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3338365

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-06-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.88

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 569

Item C.1. Identification of investment.

a. Name of issuer (if any). ONE NEW YORK PLAZA TRUST 2020-1NYP

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. ONE NEW YORK PLAZA TRUST 2020 ONYP 2020 1NYP A 144A

d. CUSIP (if any). 68249DAA7

At least one of the following other identifiers:

- ISIN US68249DAA72

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2854972.800000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2276623

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-01-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.39748

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 570

Item C.1. Identification of investment.

a. Name of issuer (if any). ONSLOW BAY MORTGAGE LOAN TRUST 2022-INV2

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. ONSLOW BAY FINANCIAL LLC OBX 2022 INV2 A1 144A

d. CUSIP (if any). 67114WAA9

At least one of the following other identifiers:

- ISIN US67114WAA99

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3556599.360000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2823722.230000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2251703

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-01-25

b. Coupon.

i. Coupon category. (13) Variable

ii. Annualized rate. 3

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 571

Item C.1. Identification of investment.

a. Name of issuer (if any). ORACLE CORPORATION

b. LEI (if any) of issuer. (1) 1Z4GXXU7ZHVWFCD8TV52

c. Title of the issue or description of the
investment. ORACLE CORP SR UNSECURED 03/31 2.875

d. CUSIP (if any). 68389XCE3

At least one of the following other identifiers:

- ISIN US68389XCE31

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1600000.000000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1307632.400000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1042737

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) Corporate

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 ☐ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-03-25

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.875

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 572

Item C.1. Identification of investment.

a. Name of issuer (if any). ORACLE CORPORATION

b. LEI (if any) of issuer. (1) 1Z4GXXU7ZHVWFCD8TV52

c. Title of the issue or description of the
investment. ORACLE CORPORATION

d. CUSIP (if any). 6840C3XP3



At least one of the following other identifiers:

- Ticker (if ISIN is not available). ORCL

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3985450.680000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3178093

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-23

b. Coupon.

i. Coupon category. (13) None



ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 573

Item C.1. Identification of investment.



a. Name of issuer (if any). ORACLE CORPORATION

b. LEI (if any) of issuer. (1) 1Z4GXXU7ZHVWFCD8TV52

c. Title of the issue or description of the
investment. ORACLE CORPORATION

d. CUSIP (if any). 6840C3XS7

At least one of the following other identifiers:

- ISIN US6840C3XS77

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5200000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 5178663.100000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.4129590

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2023-10-26

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 574

Item C.1. Identification of investment.

a. Name of issuer (if any). ORACLE CORPORATION

b. LEI (if any) of issuer. (1) 1Z4GXXU7ZHVWFCD8TV52

c. Title of the issue or description of the
investment. ORACLE CORPORATION

d. CUSIP (if any). 6840C3XT5

At least one of the following other identifiers:

- ISIN US6840C3XT50

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2100000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2091057.510000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1667459

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-27

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 575

Item C.1. Identification of investment.

a. Name of issuer (if any). OWNIT MORTGAGE LN ASSET-BCK CERT 2005-5

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. OWNIT MORTGAGE LOAN ASSET BACK OWNIT 2005 5 M1

d. CUSIP (if any). 69121PBU6

At least one of the following other identifiers:

- ISIN US69121PBU66

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3054835.690000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2850652.610000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2273178

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-10-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.3342

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 576

Item C.1. Identification of investment.

a. Name of issuer (if any). PACIFIC GAS AND ELECTRIC COMPANY

b. LEI (if any) of issuer. (1) 1HNPXZSMMB7HMBMVBS46

c. Title of the issue or description of the
investment. PACIFIC GAS + ELECTRIC 1ST MORTGAGE 01/26 3.15

d. CUSIP (if any). 694308JP3

At least one of the following other identifiers:

- ISIN US694308JP35

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1302676.800000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1038786

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-01-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.15

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 577

Item C.1. Identification of investment.

a. Name of issuer (if any). PACIFIC GAS AND ELECTRIC COMPANY

b. LEI (if any) of issuer. (1) 1HNPXZSMMB7HMBMVBS46

c. Title of the issue or description of the
investment. PACIFIC GAS + ELECTRIC 1ST MORTGAGE 06/25 3.5

d. CUSIP (if any). 694308HM2

At least one of the following other identifiers:

- ISIN US694308HM22

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2852380.920000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.2274557

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-06-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 578

Item C.1. Identification of investment.

a. Name of issuer (if any). PACIFIC GAS AND ELECTRIC COMPANY

b. LEI (if any) of issuer. (1) 1HNPXZSMMB7HMBMVBS46

c. Title of the issue or description of the
investment. PACIFIC GAS + ELECTRIC 1ST MORTGAGE 06/33 6.4

d. CUSIP (if any). 694308KM8

At least one of the following other identifiers:

- ISIN US694308KM84

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5900000.000000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 5692669.220000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.4539470

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-06-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 579

Item C.1. Identification of investment.

a. Name of issuer (if any). PARK PLACE SECURITIES INC 2004-WWF1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. PARK PLACE SECURITIES INC PPSI 2004 WWF1 M5

d. CUSIP (if any). 70069FDN4

At least one of the following other identifiers:

- ISIN US70069FDN42



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1352078.180000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1319306.240000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1052046

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-12-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 7.2342

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 580

Item C.1. Identification of investment.

a. Name of issuer (if any). PERU GOVT

b. LEI (if any) of issuer. (1) 254900STKLK2DBJJZ530



c. Title of the issue or description of the
investment. REPUBLIC OF PERU SR UNSECURED 144A 02/29 5.94

d. CUSIP (if any). 715638BX9

At least one of the following other identifiers:

- ISIN US715638BX94

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 100000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) Peru Sol

e. Value. (4) 25679.890000

f. Exchange rate. 3.787400

g. Percentage value compared to net assets of
the Fund. 0.0020478

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)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) PERU

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-02-12



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.94

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 581

Item C.1. Identification of investment.

a. Name of issuer (if any). PFP 2022-9 LTD A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. PFP III PFP 2022 9 A 144A

d. CUSIP (if any). 69291QAA3

At least one of the following other identifiers:

- ISIN US69291QAA31

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3413646.580000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2722123

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CAYMAN ISLANDS

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-08-19

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 7.6065

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 582

Item C.1. Identification of investment.

a. Name of issuer (if any). ALLY FINANCIAL INC

b. LEI (if any) of issuer. (1) 549300JBN1OSM8YNAI90

c. Title of the issue or description of the
investment. ALLY FINANCIAL INC SR UNSECURED 05/25 5.8

d. CUSIP (if any). 02005NBJ8

At least one of the following other identifiers:

- ISIN US02005NBJ81

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1200000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1179234.070000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0940349

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-05-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.8

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 583

Item C.1. Identification of investment.

a. Name of issuer (if any). PRIME MORTGAGE TRUST 2004-CL1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. PRIME MORTGAGE TRUST PRIME 2004 CL1 1A2

d. CUSIP (if any). 74160MDL3

At least one of the following other identifiers:

- ISIN US74160MDL37

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 15283.960000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 14163.710000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0011294

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-02-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.8342

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 584

Item C.1. Identification of investment.

a. Name of issuer (if any). PROVINCE OF BUENOS AIRES ARGENTINA

b. LEI (if any) of issuer. (1) 549300L6AYROPOTQ4L07

c. Title of the issue or description of the
investment. PROVINCIA DE BUENOS AIRE UNSECURED 144A REGS 04/25 VAR

d. CUSIP (if any). P1910WRC5

At least one of the following other identifiers:

- ISIN ARPBUE3205N8

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4288000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) Argentina Peso

e. Value. (4) 6247.290000

f. Exchange rate. 727.210000

g. Percentage value compared to net assets of
the Fund. 0.0004982

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)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) ARGENTINA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-04-12

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 96.8017

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 585

Item C.1. Identification of investment.

a. Name of issuer (if any). QATAR NATIONAL BANK (QPSC)

b. LEI (if any) of issuer. (1) 549300FFSRVBS0SQXY75

c. Title of the issue or description of the
investment. QATAR NATIONAL BANK QPSC UNSECURED TERM LOAN

d. CUSIP (if any). 948AFGII4

At least one of the following other identifiers:

- Other unique identifier (if ticker and ISIN
are not available). Indicate the type of
identifier used

BL3470368

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount

c. Description of other units.



d. Currency. (3) United States Dollar

e. Value. (4) 3500000.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2790984

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Loan

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) QATAR

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☐ 2 ☒ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-10

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.4132

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 586

Item C.1. Identification of investment.

a. Name of issuer (if any). QUANTA SERVICES INC

b. LEI (if any) of issuer. (1) SHVRXXEACT60MMH07S24

c. Title of the issue or description of the
investment. QUANTA SERVICES INC SR UNSECURED 10/24 0.95

d. CUSIP (if any). 74762EAG7

At least one of the following other identifiers:

- ISIN US74762EAG70



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3595869.430000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2867432

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2024-10-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 0.95

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 587

Item C.1. Identification of investment.

a. Name of issuer (if any). READY CAPITAL MORTGAGE FINANCING 2022-FL8 LLC

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. READYCAP COMMERCIAL MORTGAGE T RCMT 2022 FL8 A 144A

d. CUSIP (if any). 75574PAA0

At least one of the following other identifiers:

- ISIN US75574PAA03

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3224304.370000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3237057.620000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2581307

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-01-25



b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.96495

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 588

Item C.1. Identification of investment.

a. Name of issuer (if any). REGENCY CENTERS LP

b. LEI (if any) of issuer. (1) 5493008PTR2GAOYBXW28

c. Title of the issue or description of the
investment. REGENCY CENTERS LP COMPANY GUAR 06/30 3.7

d. CUSIP (if any). 75884RBA0

At least one of the following other identifiers:

- ISIN US75884RBA05

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3700000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3222105.520000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2569384

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-06-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.7

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 589

Item C.1. Identification of investment.

a. Name of issuer (if any). RELIANCE STEEL & ALUMINUM CO

b. LEI (if any) of issuer. (1) 549300E287ZOFT3C5Z56

c. Title of the issue or description of the
investment. RELIANCE STEEL + ALUM SR UNSECURED 08/25 1.3

d. CUSIP (if any). 759509AF9

At least one of the following other identifiers:

- ISIN US759509AF91

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2384882.500000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1901762

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-08-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.3

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 590

Item C.1. Identification of investment.

a. Name of issuer (if any). RENAISSANCE HOME EQUITY LOAN TR 2007-1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. RENAISSANCE HOME EQUITY LOAN T RAMC 2007 1 AF3

d. CUSIP (if any). 75970JAF3

At least one of the following other identifiers:

- ISIN US75970JAF30

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 927119.020000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 258215.900000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0205908

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-04-25

b. Coupon.

i. Coupon category. (13) Variable

ii. Annualized rate. 5.612

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 591

Item C.1. Identification of investment.

a. Name of issuer (if any). RENESAS ELECTRONICS CORPORATION

b. LEI (if any) of issuer. (1) 5299000EPC47VJQOFB81

c. Title of the issue or description of the
investment. RENESAS ELECTRONICS CORP SR UNSECURED 144A 11/24 1.543

d. CUSIP (if any). 75972BAA9

At least one of the following other identifiers:

- ISIN US75972BAA98

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3767978.600000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3004676

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) JAPAN

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2024-11-26

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.543

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 592

Item C.1. Identification of investment.

a. Name of issuer (if any). RENESAS ELECTRONICS CORPORATION

b. LEI (if any) of issuer. (1) 5299000EPC47VJQOFB81

c. Title of the issue or description of the
investment. RENESAS ELECTRONICS CORP SR UNSECURED 144A 11/26 2.17

d. CUSIP (if any). 75972BAB7

At least one of the following other identifiers:

- ISIN US75972BAB71

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3900000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3441137.350000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2744045

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) JAPAN

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-11-25

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.17

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 593

Item C.1. Identification of investment.

a. Name of issuer (if any). AMCOR FLEXIBLES NORTH AMERICA INC

b. LEI (if any) of issuer. (1) PTVU09TE3QPJPL7K4E13

c. Title of the issue or description of the
investment. AMCOR FLEXIBLES NORTH AMER

d. CUSIP (if any). 02343CX42

At least one of the following other identifiers:

- Ticker (if ISIN is not available). AMCFNA

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2100000.000000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2098412.760000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1673324

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-04

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 594

Item C.1. Identification of investment.

a. Name of issuer (if any). AMCOR FLEXIBLES NORTH AMERICA INC

b. LEI (if any) of issuer. (1) PTVU09TE3QPJPL7K4E13

c. Title of the issue or description of the
investment. AMCOR FLEXIBLES NORTH AMER

d. CUSIP (if any). 02343CX67



At least one of the following other identifiers:

- Ticker (if ISIN is not available). AMCFNA

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1997882.500000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1593159

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-06

b. Coupon.

i. Coupon category. (13) None



ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 595

Item C.1. Identification of investment.



a. Name of issuer (if any). RESIDENTIAL ASSET MORTGAGE PROD 2005-NC1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. RESIDENTIAL ASSET MORTGAGE PRO RAMP 2005 NC1 AII

d. CUSIP (if any). 76112BR36

At least one of the following other identifiers:

- ISIN US76112BR368

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 334621.090000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 297569.530000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0237289

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2035-12-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.8742

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 596

Item C.1. Identification of investment.

a. Name of issuer (if any). RESIDENTIAL ASSET MORTGAGE PROD 2006-NC2

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. RESIDENTIAL ASSET MORTGAGE PRO RAMP 2006 NC2 M1

d. CUSIP (if any). 75156TAD2

At least one of the following other identifiers:

- ISIN US75156TAD28

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 934973.500000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0745570

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-02-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.9742

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 597

Item C.1. Identification of investment.

a. Name of issuer (if any). RESIDENTIAL ASSET SECURITIES 2006-KS2

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. RESIDENTIAL ASSET SECURITIES C RASC 2006 KS2 M3

d. CUSIP (if any). 75406BAG2

At least one of the following other identifiers:

- ISIN US75406BAG23

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3900000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3623329.320000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2889329

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-03-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.0492

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 598

Item C.1. Identification of investment.

a. Name of issuer (if any). RESIDENTIAL ASSET SECURITIES 2006-KS8

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. RESIDENTIAL ASSET SECURITIES C RASC 2006 KS8 A4

d. CUSIP (if any). 74924RAD0

At least one of the following other identifiers:

- ISIN US74924RAD08

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1186107.330000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1132537.390000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0903112

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-10-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.6742

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 599

Item C.1. Identification of investment.

a. Name of issuer (if any). AMEREN CORPORATION

b. LEI (if any) of issuer. (1) XRZQ5S7HYJFPHJ78L959

c. Title of the issue or description of the
investment. AMEREN CORP

d. CUSIP (if any). 02360SXR4

At least one of the following other identifiers:

- ISIN US02360SXR48

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1700000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1693217.750000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.1350212

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-25

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 600

Item C.1. Identification of investment.

a. Name of issuer (if any). RESIDENTIAL FUNDING MTGE SEC 2005-SA4

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. RESIDENTIAL FUNDING MTG SEC I RFMSI 2005 SA4 1A21

d. CUSIP (if any). 76111XYD9

At least one of the following other identifiers:

- ISIN US76111XYD91

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 136709.180000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 91024.870000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0072585

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-09-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.09208

c. Currently in default? ☒ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 601

Item C.1. Identification of investment.

a. Name of issuer (if any). RESIDENTIAL FUNDING MTGE SEC 2005-SA4

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. RESIDENTIAL FUNDING MTG SEC I RFMSI 2005 SA4 1A31

d. CUSIP (if any). 76111XYF4

At least one of the following other identifiers:

- ISIN US76111XYF40



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 216667.270000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 159006.020000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0126795

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-09-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.71788

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 602

Item C.1. Identification of investment.

a. Name of issuer (if any). RESLOC UK PLC 2007-1X

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. RESLOC UK PLC RLOC 2007 1X A3B REGS

d. CUSIP (if any). B1XCHCII2

At least one of the following other identifiers:

- ISIN XS0300470365

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 712901.280000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United Kingdom Pound

e. Value. (4) 840453.290000

f. Exchange rate. 0.819600

g. Percentage value compared to net assets of
the Fund. 0.0670198

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2043-12-15



b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.47339

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 603

Item C.1. Identification of investment.

a. Name of issuer (if any). RGA GLOBAL FUNDING

b. LEI (if any) of issuer. (1) 549300Y22K5FOEBMSK42

c. Title of the issue or description of the
investment. RGA GLOBAL FUNDING SR SECURED 144A 11/26 2

d. CUSIP (if any). 76209PAA1

At least one of the following other identifiers:

- ISIN US76209PAA12

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3900000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3455182.930000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2755245

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-11-30

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 604

Item C.1. Identification of investment.

a. Name of issuer (if any). RIO OIL FINANCE TRUST SERIES 2014-1

b. LEI (if any) of issuer. (1) 549300V5D1W52HY8NO65

c. Title of the issue or description of the
investment. RIO OIL FINANCE TRUST SR SECURED REGS 07/24 9.25

d. CUSIP (if any). U76673AA7

At least one of the following other identifiers:

- ISIN USU76673AA72

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 147101.850000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 148370.600000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0118314

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2024-07-06

b. Coupon.

i. Coupon category. (13) Variable

ii. Annualized rate. 9.25

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 605

Item C.1. Identification of investment.

a. Name of issuer (if any). RIPON MORTGAGES PLC 1RA

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. RIPON MORTGAGES PLC RIPON 1RA A 144A

d. CUSIP (if any). ACI23KYX4

At least one of the following other identifiers:

- ISIN XS2433693988

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 6158044.640000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United Kingdom Pound

e. Value. (4) 7486708.290000

f. Exchange rate. 0.819600

g. Percentage value compared to net assets of
the Fund. 0.5970080

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate



Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2056-08-28

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.89984

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 606

Item C.1. Identification of investment.

a. Name of issuer (if any). ROMANIA GOVT

b. LEI (if any) of issuer. (1) 315700IASY927EDWBK92

c. Title of the issue or description of the
investment. ROMANIA BONDS REGS 05/30 3.624

d. CUSIP (if any). ACI1MJRS7

At least one of the following other identifiers:

- ISIN XS2178857954

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) Euro Member Countries

e. Value. (4) 3100134.270000

f. Exchange rate. 0.945900

g. Percentage value compared to net assets of
the Fund. 0.2472121

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)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) ROMANIA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-05-26

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.624

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 607

Item C.1. Identification of investment.

a. Name of issuer (if any). ROMANIA GOVT

b. LEI (if any) of issuer. (1) 315700IASY927EDWBK92

c. Title of the issue or description of the
investment. ROMANIA SR UNSECURED REGS 01/32 2

d. CUSIP (if any). ACI1J8690

At least one of the following other identifiers:

- ISIN XS2109812508

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) Euro Member Countries

e. Value. (4) 3055072.160000



f. Exchange rate. 0.945900

g. Percentage value compared to net assets of
the Fund. 0.2436187

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)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) ROMANIA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2032-01-28

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 608

Item C.1. Identification of investment.

a. Name of issuer (if any). AMERICAN AIRLINES 2015-1 CLASS A PASS THROUGH TRUST

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. AMER AIRLN 15 1 A PTT PASS THRU CE 11/28 3.375

d. CUSIP (if any). 023770AA8

At least one of the following other identifiers:

- ISIN US023770AA81

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 240198.150000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 214569.180000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0171103

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-11-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.375

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 609

Item C.1. Identification of investment.

a. Name of issuer (if any). RTX CORPORATION

b. LEI (if any) of issuer. (1) I07WOS4YJ0N7YRFE7309

c. Title of the issue or description of the
investment. RTX CORP DISC COML PAPER 10/23 ZCP

d. CUSIP (if any). 78109GX47



At least one of the following other identifiers:

- Ticker (if ISIN is not available). RTXCOR

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2498117.350000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1992058

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-04

b. Coupon.

i. Coupon category. (13) None



ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 610

Item C.1. Identification of investment.



a. Name of issuer (if any). SABINE PASS LIQUEFACTION LLC

b. LEI (if any) of issuer. (1) 549300KJYBG7C6WJYZ11

c. Title of the issue or description of the
investment. SABINE PASS LIQUEFACTION SR SECURED 03/28 4.2

d. CUSIP (if any). 785592AU0

At least one of the following other identifiers:

- ISIN US785592AU04

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 700000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 652565.480000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0520371

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2028-03-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.2

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 611

Item C.1. Identification of investment.

a. Name of issuer (if any). SANDERS RE III LTD

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SANDERS RE III LTD UNSECURED 144A 04/29 VAR

d. CUSIP (if any). 80000XAC3

At least one of the following other identifiers:

- ISIN US80000XAC39

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2052570.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1636768

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) BERMUDA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-04-09

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 11.75

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 612

Item C.1. Identification of investment.

a. Name of issuer (if any). SANTANDER DRIVE AUTO RECEIVABLES TRUST 2022-6

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SANTANDER DRIVE AUTO RECEIVABL SDART 2022 6 A2

d. CUSIP (if any). 802918AB8

At least one of the following other identifiers:

- ISIN US802918AB80

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 313430.920000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 313253.240000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0249796

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-05-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.37

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 613

Item C.1. Identification of investment.

a. Name of issuer (if any). SANTANDER DRIVE AUTO RECEIVABLES TRUST 2023-2

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SANTANDER DRIVE AUTO RECEIVABL SDART 2023 2 A2

d. CUSIP (if any). 80287JAB0

At least one of the following other identifiers:

- ISIN US80287JAB08

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3011690.720000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3010362.870000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2400535

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-03-16

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.87

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 614

Item C.1. Identification of investment.

a. Name of issuer (if any). SANTANDER UK GROUP HOLDINGS PLC

b. LEI (if any) of issuer. (1) 549300F5XIFGNNW4CF72

c. Title of the issue or description of the
investment. SANTANDER UK GROUP HLDGS SR UNSECURED 01/29 VAR

d. CUSIP (if any). 80281LAT2

At least one of the following other identifiers:

- ISIN US80281LAT26

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 396564.020000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0316230

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-01-10

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.534

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 615

Item C.1. Identification of investment.

a. Name of issuer (if any). SEMPRA

b. LEI (if any) of issuer. (1) PBBKGKLRK5S5C0Y4T545

c. Title of the issue or description of the
investment. SEMPRA ENERGY

d. CUSIP (if any). 81686NXJ4

At least one of the following other identifiers:

- ISIN US81686NXJ44

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2800000.000000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2791875.180000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2226308

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-18

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 616

Item C.1. Identification of investment.

a. Name of issuer (if any). SFO COMMERCIAL MORTGAGE TRUST 2021-555

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SFO COMMERICAL MORTGAGE TRUST SFO 2021 555 A 144A

d. CUSIP (if any). 78432WAA1

At least one of the following other identifiers:

- ISIN US78432WAA18



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4200000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3824282.700000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3049574

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-05-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.59648

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 617

Item C.1. Identification of investment.

a. Name of issuer (if any). SFS AUTO RECEIVABLES SECURITIZATION TRUST 2023-1A

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. SFS AUTO RECEIVABLES SECURITIZ SFAST 2023 1A A2A 144A

d. CUSIP (if any). 78398AAB9

At least one of the following other identifiers:

- ISIN US78398AAB98

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1498242.300000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1194734

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-03-22



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.89

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 618

Item C.1. Identification of investment.

a. Name of issuer (if any). AMERICAN ELECTRIC POWER COMPANY INC

b. LEI (if any) of issuer. (1) 1B4S6S7G0TW5EE83BO58

c. Title of the issue or description of the
investment. AMERICAN ELEC PWR INC

d. CUSIP (if any). 0255E3X45

At least one of the following other identifiers:

- Ticker (if ISIN is not available). AEPPP

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2598042.040000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2071741

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-04

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 619

Item C.1. Identification of investment.

a. Name of issuer (if any). SIGECO SECURITIZATION I LLC

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SIGECO SECURITIZATION I SR SECURED 05/43 5.172

d. CUSIP (if any). 82655KAB7

At least one of the following other identifiers:

- ISIN US82655KAB70

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1900000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1743740.560000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1390500

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2043-05-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.172

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 620

Item C.1. Identification of investment.

a. Name of issuer (if any). AMERICAN ELECTRIC POWER COMPANY INC

b. LEI (if any) of issuer. (1) 1B4S6S7G0TW5EE83BO58

c. Title of the issue or description of the
investment. AMERICAN ELEC PWR INC

d. CUSIP (if any). 0255E3XJ2

At least one of the following other identifiers:

- Ticker (if ISIN is not available). AEPPP

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1595365.700000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1272183

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) Corporate



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-18

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 621

Item C.1. Identification of investment.

a. Name of issuer (if any). SMALL BUSINESS ADMIN PART CERT 2004-20C

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SMALL BUSINESS ADMINISTRATION SBAP 2004 20C 1

d. CUSIP (if any). 83162CNQ2

At least one of the following other identifiers:

- ISIN US83162CNQ23

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 208.420000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 207.460000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0000165

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2024-03-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.34

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 622

Item C.1. Identification of investment.

a. Name of issuer (if any). SMALL BUSINESS ADMIN PART CERT 2005-20G

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SMALL BUSINESS ADMINISTRATION SBAP 2005 20G 1

d. CUSIP (if any). 83162CPR8

At least one of the following other identifiers:

- ISIN US83162CPR87

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 253975.750000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 249147.390000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0198676

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-07-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.75

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 623

Item C.1. Identification of investment.

a. Name of issuer (if any). SOCIETE GENERALE

b. LEI (if any) of issuer. (1) O2RNE8IBXP4R0TD8PU41

c. Title of the issue or description of the
investment. SOCIETE GENERALE SR UNSECURED 144A 06/27 VAR

d. CUSIP (if any). 83368RBC5

At least one of the following other identifiers:

- ISIN US83368RBC51

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3700000.000000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3263747.760000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2602590

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) FRANCE

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-06-09

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 1.792

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 624

Item C.1. Identification of investment.

a. Name of issuer (if any). SOUND POINT CLO XII LTD 2016-2A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOUND POINT CLO LTD SNDPT 2016 2A AR2 144A

d. CUSIP (if any). 83610CAW1



At least one of the following other identifiers:

- ISIN US83610CAW10

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 353442.610000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 353832.040000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0282154

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CAYMAN ISLANDS

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-10-20

b. Coupon.

i. Coupon category. (13) Floating



ii. Annualized rate. 6.63775

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 625

Item C.1. Identification of investment.



a. Name of issuer (if any). SOUNDVIEW HOME EQUITY LOAN TR 2005-OPT1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOUNDVIEW HOME EQUITY LOAN TRU SVHE 2005 OPT1 M2

d. CUSIP (if any). 83611MDH8

At least one of the following other identifiers:

- ISIN US83611MDH88

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 282181.420000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 273630.980000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0218200

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2035-06-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.1092

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 626

Item C.1. Identification of investment.

a. Name of issuer (if any). SOUTH AFRICA GOVT

b. LEI (if any) of issuer. (1) 378900AAFB4F17004C49

c. Title of the issue or description of the
investment. REPUBLIC OF SOUTH AFRICA SR UNSECURED 12/26 10.5

d. CUSIP (if any). S69124FF7

At least one of the following other identifiers:

- ISIN ZAG000016320

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 219000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) South Africa Rand

e. Value. (4) 11906127.950000

f. Exchange rate. 18.933700

g. Percentage value compared to net assets of
the Fund. 0.9494231

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)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) SOUTH AFRICA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-12-21

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 10.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 627

Item C.1. Identification of investment.

a. Name of issuer (if any). SOUTHERN CALIFORNIA EDISON COMPANY

b. LEI (if any) of issuer. (1) 9R1Z5I36FERIBVKW4P77

c. Title of the issue or description of the
investment. SO. CALIF EDISON

d. CUSIP (if any). 8424C1X29

At least one of the following other identifiers:

- Ticker (if ISIN is not available). SOCAPP

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1499292.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1195571

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-02

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 628

Item C.1. Identification of investment.

a. Name of issuer (if any). SOUTHERN CALIFORNIA EDISON COMPANY

b. LEI (if any) of issuer. (1) 9R1Z5I36FERIBVKW4P77

c. Title of the issue or description of the
investment. SO. CALIF EDISON

d. CUSIP (if any). 8424C1X52

At least one of the following other identifiers:

- ISIN US8424C1X529

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1700000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1698392.940000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1354339

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-05

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 629

Item C.1. Identification of investment.

a. Name of issuer (if any). SOUTHERN CALIFORNIA EDISON COMPANY

b. LEI (if any) of issuer. (1) 9R1Z5I36FERIBVKW4P77

c. Title of the issue or description of the
investment. SOUTHERN CAL EDISON 1ST MORTGAGE 06/26 4.9

d. CUSIP (if any). 842400HW6

At least one of the following other identifiers:

- ISIN US842400HW63

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1200000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1179231.110000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0940347

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/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. 4.9

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 630

Item C.1. Identification of investment.

a. Name of issuer (if any). SOUTHERN CALIFORNIA EDISON COMPANY

b. LEI (if any) of issuer. (1) 9R1Z5I36FERIBVKW4P77

c. Title of the issue or description of the
investment. SOUTHERN CAL EDISON 1ST MORTGAGE 12/53 5.875

d. CUSIP (if any). 842400HX4

At least one of the following other identifiers:

- ISIN US842400HX47

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1800000.000000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1695738.460000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1352222

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-12-01

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.875

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 631

Item C.1. Identification of investment.

a. Name of issuer (if any). SOUTHERN CO

b. LEI (if any) of issuer. (1) 549300FC3G3YU2FBZD92

c. Title of the issue or description of the
investment. SOUTHERN CO SR UNSECURED 03/28 1.75

d. CUSIP (if any). 842587DH7

At least one of the following other identifiers:

- ISIN US842587DH79



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3700000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3140148.970000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2504030

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-03-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.75

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 632

Item C.1. Identification of investment.

a. Name of issuer (if any). STANDARD CHARTERED PLC

b. LEI (if any) of issuer. (1) U4LOSYZ7YG4W3S5F2G91



c. Title of the issue or description of the
investment. STANDARD CHARTERED PLC SR UNSECURED 144A 11/25 VAR

d. CUSIP (if any). 853254CE8

At least one of the following other identifiers:

- ISIN US853254CE80

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3781148.440000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3015178

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-11-23



b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 1.822

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 633

Item C.1. Identification of investment.

a. Name of issuer (if any). STARWOOD PROPERTY MORTGAGE TRUST 2019-FL1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. STARWOOD COMMERCIAL MORTGAGE T STWD 2019 FL1 A 144A

d. CUSIP (if any). 78485WAA7

At least one of the following other identifiers:

- ISIN US78485WAA71

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1138393.880000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1129966.350000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0901062

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CAYMAN ISLANDS

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-07-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.52668

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 634

Item C.1. Identification of investment.

a. Name of issuer (if any). STONEPEAK 2021-1 ABS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. STONEPEAK SALTT 2021 1A AA 144A

d. CUSIP (if any). 78433XAA8

At least one of the following other identifiers:

- ISIN US78433XAA81

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2299596.670000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2087461.410000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1664592

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-02-28

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.301

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 635

Item C.1. Identification of investment.

a. Name of issuer (if any). STRUCTURED ADJUSTABLE RT MTGE LN 2007-1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. STRUCTURED ADJUSTABLE RATE MOR SARM 2007 1 2A3

d. CUSIP (if any). 86362TAF4

At least one of the following other identifiers:

- ISIN US86362TAF49

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 922138.410000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 636666.670000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0507693

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-02-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 3.86569

c. Currently in default? ☒ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 636

Item C.1. Identification of investment.

a. Name of issuer (if any). STRUCTURED ARM LOAN TRUST 2004-8

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. STRUCTURED ADJUSTABLE RATE MOR SARM 2004 8 3A

d. CUSIP (if any). 86359BWG2

At least one of the following other identifiers:

- ISIN US86359BWG21

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 49794.140000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 47490.790000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0037870

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2034-07-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.17198

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 637

Item C.1. Identification of investment.

a. Name of issuer (if any). STRUCTURED ASSET INVST LN TR 2005-4

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. STRUCTURED ASSET INVESTMENT LO SAIL 2005 4 M4

d. CUSIP (if any). 86358ESN7

At least one of the following other identifiers:

- ISIN US86358ESN75

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1647334.240000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1595880.080000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1272593

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-05-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.3342

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 638

Item C.1. Identification of investment.

a. Name of issuer (if any). STRUCTURED ASSET MTG INV INC 2003-AR1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. STRUCTURED ASSET MORTGAGE INVE SAMI 2003 AR1 A3

d. CUSIP (if any). 86358HRX9

At least one of the following other identifiers:

- ISIN US86358HRX97

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 10650.850000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 9824.710000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0007834

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-10-19

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.28156

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 639

Item C.1. Identification of investment.

a. Name of issuer (if any). STRUCTURED ASSET MTG INV INC 2005-AR5

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. STRUCTURED ASSET MORTGAGE INVE SAMI 2005 AR5 A2

d. CUSIP (if any). 86359LPE3



At least one of the following other identifiers:

- ISIN US86359LPE38

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 151553.740000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 144417.570000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0115162

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-07-19

b. Coupon.

i. Coupon category. (13) Floating



ii. Annualized rate. 5.94156

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 640

Item C.1. Identification of investment.



a. Name of issuer (if any). STRUCTURED ASSET MTG INV INC 2006-AR7

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. STRUCTURED ASSET MORTGAGE INVE SAMI 2006 AR7 A10

d. CUSIP (if any). 86361HAN4

At least one of the following other identifiers:

- ISIN US86361HAN44

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 27680.880000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 31305.930000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0024964

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2036-08-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.8342

c. Currently in default? ☒ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 641

Item C.1. Identification of investment.

a. Name of issuer (if any). STRUCTURED ASSET MTGE INVEST 2007-AR7

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. STRUCTURED ASSET MORTGAGE INVE SAMI 2007 AR7 1A1

d. CUSIP (if any). 86364KAA2

At least one of the following other identifiers:

- ISIN US86364KAA25

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4088591.130000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3275930.080000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2612305

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2047-05-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.2842

c. Currently in default? ☒ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 642

Item C.1. Identification of investment.

a. Name of issuer (if any). STRUCTURED ASSET SEC CORP 2007-WF1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. STRUCTURED ASSET SECURITIES CO SASC 2007 WF1 A6

d. CUSIP (if any). 86358BAT9

At least one of the following other identifiers:

- ISIN US86358BAT98

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 940991.540000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 907269.600000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0723478

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-02-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 5.8542

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 643

Item C.1. Identification of investment.

a. Name of issuer (if any). STRUCTURED ASSET SECUR CORP 2006-WF4

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. STRUCTURED ASSET SECURITIES CO SASC 2005 WF4 M6

d. CUSIP (if any). 863576DL5

At least one of the following other identifiers:

- ISIN US863576DL56

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 488063.100000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0389193

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2035-11-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.4392

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 644

Item C.1. Identification of investment.

a. Name of issuer (if any). STWD 2022-FL3 LTD

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. STARWOOD COMMERCIAL MORTGAGE T STWD 2022 FL3 A 144A

d. CUSIP (if any). 78485KAA3

At least one of the following other identifiers:

- ISIN US78485KAA34

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3709994.190000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.2958438

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CAYMAN ISLANDS

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2038-11-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.66328

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 645

Item C.1. Identification of investment.

a. Name of issuer (if any). SUMITOMO MITSUI FINANCIAL GROUP INC

b. LEI (if any) of issuer. (1) 35380028MYWPB6AUO129

c. Title of the issue or description of the
investment. SUMITOMO MITSUI FINL GRP SR UNSECURED 01/29 2.472

d. CUSIP (if any). 86562MCN8

At least one of the following other identifiers:

- ISIN US86562MCN83

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3373119.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2689806

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) JAPAN

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-01-14

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.472

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 646

Item C.1. Identification of investment.

a. Name of issuer (if any). SUMITOMO MITSUI FINANCIAL GROUP INC

b. LEI (if any) of issuer. (1) 35380028MYWPB6AUO129

c. Title of the issue or description of the
investment. SUMITOMO MITSUI FINL GRP SR UNSECURED 07/25 1.474

d. CUSIP (if any). 86562MCA6

At least one of the following other identifiers:

- ISIN US86562MCA62



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3238928.420000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2582799

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) JAPAN

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-07-08

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.474

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 647

Item C.1. Identification of investment.

a. Name of issuer (if any). SUN COMMUNITIES OPERATING LIMITED PARTNERSHIP

b. LEI (if any) of issuer. (1) 549300PUNBPJCGT6X741



c. Title of the issue or description of the
investment. SUN COMMUNITIES OPER LP COMPANY GUAR 11/28 2.3

d. CUSIP (if any). 866677AF4

At least one of the following other identifiers:

- ISIN US866677AF41

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3900000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3239805.080000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2583498

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-11-01



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.3

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 648

Item C.1. Identification of investment.

a. Name of issuer (if any). SUNRUN DEMETER ISSUER 2021-2A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SUNRUN DEMETER ISSUER LLC SUNRN 2021 2A A 144A

d. CUSIP (if any). 86772HAA5

At least one of the following other identifiers:

- ISIN US86772HAA59

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3549303.510000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2812566.770000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2242808

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2057-01-30

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.27

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 649

Item C.1. Identification of investment.

a. Name of issuer (if any). SUNTORY HOLDINGS LIMITED

b. LEI (if any) of issuer. (1) 54930074QUY8RD0UZM08

c. Title of the issue or description of the
investment. SUNTORY HOLDINGS LTD SR UNSECURED 144A 10/24 2.25

d. CUSIP (if any). 86803UAD3

At least one of the following other identifiers:

- ISIN US86803UAD37

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4300000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4136750.030000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3298743

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) JAPAN

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?



a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2024-10-16

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 2.25

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 650

Item C.1. Identification of investment.

a. Name of issuer (if any). SYNCHRONY BANK (AKA: GE CAPITAL RETAIL BANK)

b. LEI (if any) of issuer. (1) 549300UATVPGSLE43Z27

c. Title of the issue or description of the
investment. SYNCHRONY BANK SR UNSECURED 08/25 5.4

d. CUSIP (if any). 87166FAD5

At least one of the following other identifiers:

- ISIN US87166FAD50

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3856818.200000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3075519

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) Corporate



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-08-22

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 651

Item C.1. Identification of investment.

a. Name of issuer (if any). AMERICAN TOWER CORP (AKA: AMERICAN TOWER REIT INC)

b. LEI (if any) of issuer. (1) 5493006ORUSIL88JOE18

c. Title of the issue or description of the
investment. AMERICAN TOWER CORP SR UNSECURED 11/28 5.8

d. CUSIP (if any). 03027XCE8

At least one of the following other identifiers:

- ISIN US03027XCE85

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4300000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4269573.930000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3404660

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-11-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.8

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 652

Item C.1. Identification of investment.

a. Name of issuer (if any). T-MOBILE USA INC

b. LEI (if any) of issuer. (1) 549300V2JRLO5DIFGE82

c. Title of the issue or description of the
investment. T MOBILE USA INC COMPANY GUAR 07/33 5.05

d. CUSIP (if any). 87264ACY9

At least one of the following other identifiers:

- ISIN US87264ACY91

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3900000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3619824.000000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2886534

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-07-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.05

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 653

Item C.1. Identification of investment.

a. Name of issuer (if any). TENNESSEE VALLEY AUTHORITY (TVA)

b. LEI (if any) of issuer. (1) 549300HE1ISW43LNKM54

c. Title of the issue or description of the
investment. TENN VALLEY AUTHORITY SR UNSECURED 03/28 3.875

d. CUSIP (if any). 880591EZ1

At least one of the following other identifiers:

- ISIN US880591EZ13

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 6500000.000000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 6277260.540000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.5005637

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) U.S. government agency

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-03-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.875

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 654

Item C.1. Identification of investment.

a. Name of issuer (if any). TESCO PROPERTY FINANCE 5 PLC

b. LEI (if any) of issuer. (1) 213800BN1HYPUZMXAF92

c. Title of the issue or description of the
investment. TESCO PROPERTY FIN 5 PLC SR SECURED REGS 10/41 5.6611

d. CUSIP (if any). ACI01EQ39



At least one of the following other identifiers:

- ISIN XS0735866583

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1322359.280000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United Kingdom Pound

e. Value. (4) 1483939.390000

f. Exchange rate. 0.819600

g. Percentage value compared to net assets of
the Fund. 0.1183329

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2041-10-13

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 5.6611

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 655

Item C.1. Identification of investment.



a. Name of issuer (if any). TESLA AUTO LEASE TRUST 2023-B

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. TESLA AUTO LEASE TRUST TESLA 2023 B A4 144A

d. CUSIP (if any). 88167QAD8

At least one of the following other identifiers:

- ISIN US88167QAD88

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 5007159.500000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3992828

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2027-03-22

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6.22

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 656

Item C.1. Identification of investment.

a. Name of issuer (if any). THE BANK OF NOVA SCOTIA

b. LEI (if any) of issuer. (1) L3I9ZG2KFGXZ61BMYR72

c. Title of the issue or description of the
investment. BANK OF NOVA SCOTIA SR UNSECURED 06/25 5.45

d. CUSIP (if any). 06418GAC1

At least one of the following other identifiers:

- ISIN US06418GAC15

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3566274.160000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2843832

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CANADA (FEDERAL LEVEL)

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-06-12

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.45

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 657

Item C.1. Identification of investment.

a. Name of issuer (if any). TIAA CLO III LTD 2017-2A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. TEACHERS INSURANCE AND ANNUITY TIA 2017 2A A 144A

d. CUSIP (if any). 87272HAA8

At least one of the following other identifiers:

- ISIN US87272HAA86

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3347945.690000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3345225.580000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2667563

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CAYMAN ISLANDS



b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-01-16

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.71957

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 658

Item C.1. Identification of investment.

a. Name of issuer (if any). TOWD POINT HE TRUST 2021-HE1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. TOWD POINT ASSET FUNDING, LLC TPHT 2021 HE1 A1 144A

d. CUSIP (if any). 89180DAA4

At least one of the following other identifiers:

- ISIN US89180DAA46

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1070831.900000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1005286.070000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0801639

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2063-02-25

b. Coupon.

i. Coupon category. (13) Variable

ii. Annualized rate. 0.918

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 659

Item C.1. Identification of investment.

a. Name of issuer (if any). TOWD POINT MORTGAGE 20-FUNDING 2020 - AUBURN 14 PLC 20-A14X

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. TOWD POINT MORTGAGE FUNDING TPMF 2020 A14X A REGS

d. CUSIP (if any). ACI1NPPB1

At least one of the following other identifiers:

- ISIN XS2109385679

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 5574360.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United Kingdom Pound

e. Value. (4) 6802355.590000

f. Exchange rate. 0.819600



g. Percentage value compared to net assets of
the Fund. 0.5424361

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2045-05-20

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.55252

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 660

Item C.1. Identification of investment.

a. Name of issuer (if any). TOWD POINT MORTGAGE FUNDING 19-A13A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. TOWD POINT MORTGAGE FUNDING TPMF 2019 A13A A1 144A

d. CUSIP (if any). ACI1G4F01

At least one of the following other identifiers:

- ISIN XS2053911264

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3711331.000000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United Kingdom Pound

e. Value. (4) 4528587.270000

f. Exchange rate. 0.819600

g. Percentage value compared to net assets of
the Fund. 0.3611204

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2045-07-20

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.49731

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 661

Item C.1. Identification of investment.

a. Name of issuer (if any). TOWD POINT MORTGAGE FUNDING 2019 - GRANITE4 PLC

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. TOWD POINT MORTGAGE FUNDING TPMF 2019 GR4A A1 144A

d. CUSIP (if any). ACI19VH23

At least one of the following other identifiers:

- ISIN XS1968576568



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2691082.240000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United Kingdom Pound

e. Value. (4) 3286864.710000

f. Exchange rate. 0.819600

g. Percentage value compared to net assets of
the Fund. 0.2621024

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2051-10-20

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.29161

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 662

Item C.1. Identification of investment.

a. Name of issuer (if any). AMGEN INC

b. LEI (if any) of issuer. (1) 62QBXGPJ34PQ72Z12S66



c. Title of the issue or description of the
investment. AMGEN INC SR UNSECURED 03/33 5.25

d. CUSIP (if any). 031162DR8

At least one of the following other identifiers:

- ISIN US031162DR88

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3634324.480000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2898097

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-03-02



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.25

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 663

Item C.1. Identification of investment.

a. Name of issuer (if any). TRUIST FINANCIAL CORPORATION

b. LEI (if any) of issuer. (1) 549300DRQQI75D2JP341

c. Title of the issue or description of the
investment. TRUIST FINANCIAL CORP SR UNSECURED 06/27 VAR

d. CUSIP (if any). 89788MAN2

At least one of the following other identifiers:

- ISIN US89788MAN20

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2200000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2176832.810000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1735858

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-06-08

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.047

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 664

Item C.1. Identification of investment.

a. Name of issuer (if any). UBS AG/LONDON BRANCH

b. LEI (if any) of issuer. (1) BFM8T61CT2L1QCEMIK50

c. Title of the issue or description of the
investment. UBS AG LONDON SR UNSECURED 09/28 5.65

d. CUSIP (if any). 902674ZW3

At least one of the following other identifiers:

- ISIN US902674ZW39

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 300000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 295149.560000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0235359

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) SWITZERLAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?



a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-09-11

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.65

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 665

Item C.1. Identification of investment.

a. Name of issuer (if any). UBS GROUP AG

b. LEI (if any) of issuer. (1) 549300SZJ9VS8SGXAN81

c. Title of the issue or description of the
investment. UBS GROUP AG SR UNSECURED 144A 01/29 VAR

d. CUSIP (if any). 225401AF5

At least one of the following other identifiers:

- ISIN US225401AF50

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3172190.740000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2529581

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) Corporate



Item C.5. Country of investment or issuer.

a. ISO country code. (8) SWITZERLAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-01-12

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 3.869

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 666

Item C.1. Identification of investment.

a. Name of issuer (if any). UBS GROUP AG

b. LEI (if any) of issuer. (1) 549300SZJ9VS8SGXAN81

c. Title of the issue or description of the
investment. UBS GROUP AG SR UNSECURED 144A 05/26 VAR

d. CUSIP (if any). 902613AM0

At least one of the following other identifiers:

- ISIN US902613AM00

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3681759.690000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2935923

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) SWITZERLAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-05-12

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 4.488

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 667

Item C.1. Identification of investment.

a. Name of issuer (if any). UBS GROUP AG

b. LEI (if any) of issuer. (1) 549300SZJ9VS8SGXAN81

c. Title of the issue or description of the
investment. UBS GROUP AG SR UNSECURED 144A 08/28 VAR

d. CUSIP (if any). 225401AV0

At least one of the following other identifiers:

- ISIN US225401AV01

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 6600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 6597192.490000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.5260759

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) SWITZERLAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-08-11

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.442

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 668

Item C.1. Identification of investment.

a. Name of issuer (if any). UBS GROUP AG

b. LEI (if any) of issuer. (1) 549300SZJ9VS8SGXAN81

c. Title of the issue or description of the
investment. UBS GROUP AG SR UNSECURED 144A 12/27 VAR

d. CUSIP (if any). 225401BC1

At least one of the following other identifiers:

- ISIN US225401BC11

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1000000.000000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 998813.900000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0796478

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) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) SWITZERLAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2027-12-22

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.327

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 669

Item C.1. Identification of investment.

a. Name of issuer (if any). UMBS PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA TBA 30 YR 2.5 SINGLE FAMILY MORTGAGE

d. CUSIP (if any). 01F0226B6



At least one of the following other identifiers:

- ISIN US01F0226B66

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -43300000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -34428500.720000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -2.7454108

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☒ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-11-13

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 2.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 670

Item C.1. Identification of investment.



a. Name of issuer (if any). UMBS PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA TBA 30 YR 4 SINGLE FAMILY MORTGAGE

d. CUSIP (if any). 01F0406B8

At least one of the following other identifiers:

- ISIN US01F0406B84

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 44000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 39218437.280000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 3.1273718

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2053-11-13

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 671

Item C.1. Identification of investment.

a. Name of issuer (if any). UMBS PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA TBA 30 YR 4.5 SINGLE FAMILY MORTGAGE

d. CUSIP (if any). 01F0426B4

At least one of the following other identifiers:

- ISIN US01F0426B49

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3306656.270000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2636807

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-11-13

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 672

Item C.1. Identification of investment.

a. Name of issuer (if any). UMBS PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA TBA 30 YR 5 SINGLE FAMILY MORTGAGE

d. CUSIP (if any). 01F0506A9

At least one of the following other identifiers:

- ISIN US01F0506A92

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 28500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 26890195.460000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 2.1442884

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-10-12

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 673

Item C.1. Identification of investment.

a. Name of issuer (if any). UMBS PASS THRU POOLS

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FNMA TBA 30 YR 5.5 SINGLE FAMILY MORTGAGE

d. CUSIP (if any). 01F0526B3

At least one of the following other identifiers:

- ISIN US01F0526B30

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 33300000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 32174823.640000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 2.5656972

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) U.S. government sponsored entity

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2053-11-13

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 674

Item C.1. Identification of investment.

a. Name of issuer (if any). UNITED STATES GOVT

b. LEI (if any) of issuer. (1) 254900HROIFWPRGM1V77

c. Title of the issue or description of the
investment. TREASURY BILL 10/23 0.00000

d. CUSIP (if any). 912796YJ2

At least one of the following other identifiers:

- ISIN US912796YJ21

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 264000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 263884.170000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0210428

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) U.S. Treasury

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-05

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 675

Item C.1. Identification of investment.

a. Name of issuer (if any). ANGEL OAK MORTGAGE TRUST 2021-8

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. ANGEL OAK MORTGAGE TRUST AOMT 2021 8 A1 144A

d. CUSIP (if any). 03465MAA1

At least one of the following other identifiers:

- ISIN US03465MAA18

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2869043.090000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2371256.650000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1890897

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2066-11-25

b. Coupon.

i. Coupon category. (13) Variable

ii. Annualized rate. 1.82

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 676

Item C.1. Identification of investment.

a. Name of issuer (if any). UNITED STATES GOVT

b. LEI (if any) of issuer. (1) 254900HROIFWPRGM1V77

c. Title of the issue or description of the
investment. TSY INFL IX N/B 01/32 0.125

d. CUSIP (if any). 91282CDX6

At least one of the following other identifiers:

- ISIN US91282CDX65



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 14997672.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 12574017.310000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 1.0026821

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) U.S. Treasury

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2032-01-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 0.125

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 677

Item C.1. Identification of investment.

a. Name of issuer (if any). UNITED STATES GOVT

b. LEI (if any) of issuer. (1) 254900HROIFWPRGM1V77



c. Title of the issue or description of the
investment. TSY INFL IX N/B 01/33 1.125

d. CUSIP (if any). 91282CGK1

At least one of the following other identifiers:

- ISIN US91282CGK18

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4012598.400000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3626568.020000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2891912

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) U.S. Treasury

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2033-01-15



b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.125

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 678

Item C.1. Identification of investment.

a. Name of issuer (if any). UNITED STATES GOVT

b. LEI (if any) of issuer. (1) 254900HROIFWPRGM1V77

c. Title of the issue or description of the
investment. TSY INFL IX N/B 07/32 0.625

d. CUSIP (if any). 91282CEZ0

At least one of the following other identifiers:

- ISIN US91282CEZ05

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 18201676.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 15871439.560000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 1.2656265

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) U.S. Treasury

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2032-07-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 0.625

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 679

Item C.1. Identification of investment.

a. Name of issuer (if any). UNITED STATES GOVT

b. LEI (if any) of issuer. (1) 254900HROIFWPRGM1V77

c. Title of the issue or description of the
investment. US TREASURY N/B 02/41 1.875

d. CUSIP (if any). 912810SW9

At least one of the following other identifiers:

- ISIN US912810SW99

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2582031.240000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2058973

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) U.S. Treasury

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2041-02-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.875

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 680

Item C.1. Identification of investment.

a. Name of issuer (if any). UNITED STATES GOVT

b. LEI (if any) of issuer. (1) 254900HROIFWPRGM1V77

c. Title of the issue or description of the
investment. US TREASURY N/B 05/42 3.25

d. CUSIP (if any). 912810TH1

At least one of the following other identifiers:

- ISIN US912810TH14

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 24800000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 19767828.030000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 1.5763338

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) U.S. Treasury



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2042-05-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.25

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 681

Item C.1. Identification of investment.

a. Name of issuer (if any). UNITED STATES GOVT

b. LEI (if any) of issuer. (1) 254900HROIFWPRGM1V77

c. Title of the issue or description of the
investment. US TREASURY N/B 06/24 1.75

d. CUSIP (if any). 9128286Z8

At least one of the following other identifiers:

- ISIN US9128286Z85

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 9000000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 8754222.960000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.6980826

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) U.S. Treasury

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2024-06-30

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.75

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 682

Item C.1. Identification of investment.

a. Name of issuer (if any). UNITED STATES GOVT

b. LEI (if any) of issuer. (1) 254900HROIFWPRGM1V77

c. Title of the issue or description of the
investment. US TREASURY N/B 08/42 3.375

d. CUSIP (if any). 912810TK4

At least one of the following other identifiers:

- ISIN US912810TK43

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 78200000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 63377129.000000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 5.0538435

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) U.S. Treasury

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2042-08-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.375

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 683

Item C.1. Identification of investment.

a. Name of issuer (if any). UNITED STATES GOVT

b. LEI (if any) of issuer. (1) 254900HROIFWPRGM1V77

c. Title of the issue or description of the
investment. US TREASURY N/B 11/40 1.375

d. CUSIP (if any). 912810ST6

At least one of the following other identifiers:

- ISIN US912810ST60

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 32000000.000000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 18952499.840000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 1.5113176

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) U.S. Treasury

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2040-11-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 1.375

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 684

Item C.1. Identification of investment.

a. Name of issuer (if any). UNITED STATES GOVT

b. LEI (if any) of issuer. (1) 254900HROIFWPRGM1V77

c. Title of the issue or description of the
investment. US TREASURY N/B 11/42 4

d. CUSIP (if any). 912810TM0



At least one of the following other identifiers:

- ISIN US912810TM09

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4900000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4349898.460000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3468713

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) U.S. Treasury

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2042-11-15

b. Coupon.

i. Coupon category. (13) Fixed



ii. Annualized rate. 4

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 685

Item C.1. Identification of investment.



a. Name of issuer (if any). UNITED WHOLESALE MORTGAGE LLC 2021-INV3

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. UNITED WHOLESALE MORTGAGE LLC UWM 2021 INV3 A3 144A

d. CUSIP (if any). 90355RAC6

At least one of the following other identifiers:

- ISIN US90355RAC60

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3496354.830000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2668821.490000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2128182

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2051-11-25

b. Coupon.

i. Coupon category. (13) Variable

ii. Annualized rate. 2.5

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 686

Item C.1. Identification of investment.

a. Name of issuer (if any). UNITED WHOLESALE MORTGAGE LLC 2021-INV5

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. UNITED WHOLESALE MORTGAGE LLC UWM 2021 INV5 A12 144A

d. CUSIP (if any). 90355DAV5

At least one of the following other identifiers:

- ISIN US90355DAV55

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3573157.520000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2836868.390000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2262187

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2052-01-25

b. Coupon.

i. Coupon category. (13) Variable

ii. Annualized rate. 3

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 687

Item C.1. Identification of investment.

a. Name of issuer (if any). VENTURE CLO LTD 2018-33A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. VENTURE CDO LTD VENTR 2018 33A A1LR 144A

d. CUSIP (if any). 92330YAN3

At least one of the following other identifiers:

- ISIN US92330YAN31

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4394620.820000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3504376

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CAYMAN ISLANDS



b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2031-07-15

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.62957

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 688

Item C.1. Identification of investment.

a. Name of issuer (if any). VENTURE XXVII CLO LTD 2017-27A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. VENTURE CDO LTD VENTR 2017 27A AR 144A

d. CUSIP (if any). 92331LBC3

At least one of the following other identifiers:

- ISIN US92331LBC37

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3269847.670000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3247715.120000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2589806

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CAYMAN ISLANDS

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2030-07-20

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.63775

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 689

Item C.1. Identification of investment.

a. Name of issuer (if any). VEROS AUTO RECEIVABLES TRUST 2023-1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. VEROS AUTO RECEIVABLES TRUST VEROS 2023 1 A 144A

d. CUSIP (if any). 924933AA2

At least one of the following other identifiers:

- ISIN US924933AA27

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1912017.590000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1915720.590000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.1527641

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-11-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 7.12

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 690

Item C.1. Identification of investment.

a. Name of issuer (if any). VERUS SECURITIZATION TRUST 2023-4

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. VERUS SECURITIZATION TRUST VERUS 2023 4 A1 144A

d. CUSIP (if any). 92539TAA1

At least one of the following other identifiers:

- ISIN US92539TAA16

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 740480.880000

b. Units Principal amount



c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 726214.550000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0579101

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2068-05-25

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.811

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 691

Item C.1. Identification of investment.

a. Name of issuer (if any). VOLKSWAGEN AUTO LEASE TRUST 2023-A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. VOLKSWAGEN AUTO LEASE TRUST VWALT 2023 A A4

d. CUSIP (if any). 92867UAE2

At least one of the following other identifiers:

- ISIN US92867UAE29



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3400000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3398985.100000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2710432

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-other

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-04-20

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 5.8

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 692

Item C.1. Identification of investment.

a. Name of issuer (if any). ARBOR REALTY COLLATERALIZED LOAN OBLIGATION LTD 2021-FL4

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. ARBOR REALTY COLLATERALIZED LO ARCLO 2021 FL4 A 144A

d. CUSIP (if any). 03880RAA7

At least one of the following other identifiers:

- ISIN US03880RAA77

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4442400.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3542476

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CAYMAN ISLANDS

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-11-15



b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.79668

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 693

Item C.1. Identification of investment.

a. Name of issuer (if any). WABTEC CORP (AKA: WESTINGHOUSE AIR BRAKE TECHNOLOGIES CORP)

b. LEI (if any) of issuer. (1) 06BTX5UWZD0GQ5N5Y745

c. Title of the issue or description of the
investment. WESTINGHOUSE AIR BRAKE COMPANY GUAR 06/25 3.2

d. CUSIP (if any). 960386AQ3

At least one of the following other identifiers:

- ISIN US960386AQ33

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2100000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1995864.360000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1591550

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2025-06-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 3.2

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No



b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 694

Item C.1. Identification of investment.

a. Name of issuer (if any). WALGREENS BOOTS ALLIANCE INC

b. LEI (if any) of issuer. (1) 549300RPTUOIXG4LIH86

c. Title of the issue or description of the
investment. WALGREENS BOOTS

d. CUSIP (if any). 93142XX22

At least one of the following other identifiers:

- Ticker (if ISIN is not available). WAGBTS

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 4250000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4247921.410000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.3387394

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2023-10-02

b. Coupon.

i. Coupon category. (13) None

ii. Annualized rate. 0

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 695

Item C.1. Identification of investment.

a. Name of issuer (if any). WAMU MTGE P/T CERT 2007-HY1

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. WAMU MORTGAGE PASS THROUGH CER WAMU 2007 HY1 5A1

d. CUSIP (if any). 92925VAP5

At least one of the following other identifiers:

- ISIN US92925VAP58

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 651344.310000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 585099.470000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0466572

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate



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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-02-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 3.75176

c. Currently in default? ☒ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 696

Item C.1. Identification of investment.

a. Name of issuer (if any). WASHINGTON MUTUAL 2005-AR13

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. WAMU MORTGAGE PASS THROUGH CER WAMU 2005 AR13 A1A1

d. CUSIP (if any). 92922F4M7

At least one of the following other identifiers:

- ISIN US92922F4M79

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 84925.760000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 79072.910000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0063055

Item C.3. Payoff profile.



a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2045-10-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 6.0142

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 697

Item C.1. Identification of investment.

a. Name of issuer (if any). WASHINGTON MUTUAL 2006-AR16

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. WAMU MORTGAGE PASS THROUGH CER WAMU 2006 AR16 2A3

d. CUSIP (if any). 92925GAE3

At least one of the following other identifiers:

- ISIN US92925GAE35

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 698848.580000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 600005.950000



f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0478459

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-12-25

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 3.44359

c. Currently in default? ☒ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 698

Item C.1. Identification of investment.

a. Name of issuer (if any). AREIT TRUST 2023-CRE8

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. AREIT CRE TRUST 02/28 1

d. CUSIP (if any). 04002BAA3

At least one of the following other identifiers:

- ISIN US04002BAA35

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2500000.000000



b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2500207.130000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1993725

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) BERMUDA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2028-02-17

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 7.44237

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 699

Item C.1. Identification of investment.

a. Name of issuer (if any). WELLFLEET CLO LTD 2017-1A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. WELLFLEET CLO LTD WELF 2017 1A A1RR 144A

d. CUSIP (if any). 94950GAL1



At least one of the following other identifiers:

- ISIN US94950GAL14

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1182126.050000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1181370.040000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0942053

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-collateralized bond/debt obligation

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CAYMAN ISLANDS

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2029-04-20

b. Coupon.

i. Coupon category. (13) Floating



ii. Annualized rate. 6.47775

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 700

Item C.1. Identification of investment.



a. Name of issuer (if any). WELLS FARGO & COMPANY

b. LEI (if any) of issuer. (1) PBLD0EJDB5FWOLXP3B76

c. Title of the issue or description of the
investment. WELLS FARGO + COMPANY SR UNSECURED 03/28 VAR

d. CUSIP (if any). 95000U2V4

At least one of the following other identifiers:

- ISIN US95000U2V48

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 3216071.990000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2564573

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.



For debt securities, also provide:

a. Maturity date. 2028-03-24

b. Coupon.

i. Coupon category. (13) Floating

ii. Annualized rate. 3.526

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 701

Item C.1. Identification of investment.

a. Name of issuer (if any). WELLS FARGO ALTERNATIVE LOAN TRUST 2007-PA2

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. WELLS FARGO ALTERNATIVE LOAN T WFALT 2007 PA2 1A1

d. CUSIP (if any). 94985FAA6

At least one of the following other identifiers:

- ISIN US94985FAA66

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1655340.950000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 1453652.720000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1159177

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2037-06-25

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 6

c. Currently in default? ☒ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 702

Item C.1. Identification of investment.

a. Name of issuer (if any). WELLS FARGO COMMERCIAL MORTGAGE TRUST 2018-1745

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. WELLS FARGO COMMERCIAL MORTGAG WFCM 2018 1745 A 144A

d. CUSIP (if any). 94990DAA4

At least one of the following other identifiers:

- ISIN US94990DAA46

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 3500000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2909831.750000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.2320369

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) ABS-mortgage backed security

b. Issuer type. (7) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2036-06-15

b. Coupon.

i. Coupon category. (13) Variable

ii. Annualized rate. 3.87366

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 703

Item C.1. Identification of investment.

a. Name of issuer (if any). WEYERHAEUSER COMPANY

b. LEI (if any) of issuer. (1) 08IRJODWFYBI7QWRGS31

c. Title of the issue or description of the
investment. WEYERHAEUSER CO SR UNSECURED 05/26 4.75

d. CUSIP (if any). 962166CC6

At least one of the following other identifiers:

- ISIN US962166CC62

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 2300000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 2245669.420000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.1790750

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) Corporate

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

For debt securities, also provide:

a. Maturity date. 2026-05-15

b. Coupon.

i. Coupon category. (13) Fixed

ii. Annualized rate. 4.75

c. Currently in default? ☐ 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 ☒ 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
received for loaned securities?

☐ Yes ☒ No

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 704

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. FIXED INC CLEARING CORP.REPO

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

85748R009

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 936000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar



e. Value. (4) 936000.000000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0746389

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Repurchase agreement

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

a. Transaction category. (18) ☒ Repurchase ☐ Reverse repurchase

b. Counterparty.

i. Cleared by central counterparty? If Yes,
provide the name of the central counterparty. ☒ Yes ☐ No

ii. Value Fixed Income Clearing Corp

c. Tri-party? ☐ Yes ☒ No

d. Repurchase rate. 2.6000000

e. Maturity date. 2023-10-02

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). (19)



Repurchase
Collateral

Record

Principal
amount

Principal ISO
currency code

Value of
collateral

Collateral ISO
currency code

Category of investments (20)

#1
982600.0000
00

United States
Dollar

954790.1700
00

United States
Dollar U.S. Treasuries (including strips)

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 705

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. PARIBAS REVERSE REPO EUR ZCP

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

971NUD004

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance -441885.040000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) Euro Member Countries

e. Value. (4) -467364.310000

f. Exchange rate. 0.945900



g. Percentage value compared to net assets of
the Fund. -0.0372687

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☒ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Repurchase agreement

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) LUXEMBOURG

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/A

Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

a. Transaction category. (18) ☐ Repurchase ☒ Reverse repurchase

b. Counterparty.

i. Cleared by central counterparty? If Yes,
provide the name of the central counterparty. ☐ Yes ☒ No

ii. If No, provide the name and LEI (if any) of
counterparty.

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 BNP PARIBAS R0MUWSFPU8MPRO8K5P83

c. Tri-party? ☐ Yes ☒ No

d. Repurchase rate. 3.5000000

e. Maturity date. 2025-09-27

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). (19)



Repurchase
Collateral

Record

Principal
amount

Principal ISO
currency code

Value of
collateral

Collateral ISO
currency code

Category of investments (20)

#1
600000.0000
00

Euro Member
Countries

433444.2900
00

Euro Member
Countries

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 706

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. CITIGROUP REPO REPO 5807

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

795991009

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 32100000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 32100000.000000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 2.5597306

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Repurchase agreement

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

a. Transaction category. (18) ☒ Repurchase ☐ Reverse repurchase

b. Counterparty.

i. Cleared by central counterparty? If Yes,
provide the name of the central counterparty. ☐ Yes ☒ No

ii. If No, provide the name and LEI (if any) of
counterparty.

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 CITIGROUP INC. 6SHGI4ZSSLCXXQSBB395

c. Tri-party? ☐ Yes ☒ No

d. Repurchase rate. 5.3000000

e. Maturity date. 2023-10-02

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). (19)



Repurchase
Collateral

Record

Principal
amount

Principal ISO
currency code

Value of
collateral

Collateral ISO
currency code

Category of investments (20)

#1
36304000.00
0000

United States
Dollar

32709053.03
0000

United States
Dollar U.S. Treasuries (including strips)

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 707

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. PARIBAS REPO

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

69999A006

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 203600000.000000

b. Units Principal amount

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 203600000.000000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 16.2355499

Item C.3. Payoff profile.

a. Payoff profile. (5) ☒ Long ☐ Short ☐ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Repurchase agreement

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 ☒ 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 ☐ 3 ☐ N/A

Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

a. Transaction category. (18) ☒ Repurchase ☐ Reverse repurchase

b. Counterparty.

i. Cleared by central counterparty? If Yes,
provide the name of the central counterparty. ☐ Yes ☒ No

ii. If No, provide the name and LEI (if any) of
counterparty.

Counterparty Info Record Name of counterparty LEI (if any) of counterparty

#1 BNP PARIBAS R0MUWSFPU8MPRO8K5P83

c. Tri-party? ☐ Yes ☒ No

d. Repurchase rate. 5.3300000

e. Maturity date. 2023-10-02

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). (19)



Repurchase
Collateral

Record

Principal
amount

Principal ISO
currency code

Value of
collateral

Collateral ISO
currency code

Category of investments (20)

#1
209653500.0
00000

United States
Dollar

206434991.7
20000

United States
Dollar U.S. Treasuries (including strips)

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 708

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD CNH BOUGHT USD 20240326

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

23IBKBCJGZJ

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) China Yuan Renminbi

e. Value. (4) 3215.300000

f. Exchange rate. 7.230400



g. Percentage value compared to net assets of
the Fund. 0.0002564

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CHINA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 Australia and New Zealand Banking Group JHE42UYNWWTJB8YTTU19

i. Amount and description of currency sold.

Amount of currency sold. 7385766.230000

Description of currency sold. China Yuan Renminbi

ii. Amount and description of currency purchased.



Amount of currency purchased. 1024705.000000

Description of currency purchased. United States Dollar

iii. Settlement date. 2024-03-26

iv. Unrealized appreciation or depreciation.
(24) 3215.300000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 709

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. BOUGHT INR SOLD USD 20231220

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

23IFKBB5LGB

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) India Rupee

e. Value. (4) -863.400000

f. Exchange rate. 83.417100

g. Percentage value compared to net assets of
the Fund. -0.0000688



Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) INDIA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 Bank of America, National Association B4TYDEB6GKMZO031MB27

i. Amount and description of currency sold.

Amount of currency sold. 398801.000000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 33194799.440000

Description of currency purchased. India Rupee



iii. Settlement date. 2023-12-20

iv. Unrealized appreciation or depreciation.
(24) -863.400000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 710

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. BOUGHT INR SOLD USD 20231220

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

23IFKBB8KJC

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) India Rupee

e. Value. (4) -413.790000

f. Exchange rate. 83.417100

g. Percentage value compared to net assets of
the Fund. -0.0000330

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A



Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) INDIA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 Bank of America, National Association B4TYDEB6GKMZO031MB27

i. Amount and description of currency sold.

Amount of currency sold. 200568.000000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 16696283.160000

Description of currency purchased. India Rupee

iii. Settlement date. 2023-12-20



iv. Unrealized appreciation or depreciation.
(24) -413.790000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 711

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD CAD BOUGHT USD 20231003

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

23HUKBB338K

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Canada Dollar

e. Value. (4) -23413.220000

f. Exchange rate. 1.358200

g. Percentage value compared to net assets of
the Fund. -0.0018670

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CANADA (FEDERAL LEVEL)

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 Bank of America, National Association B4TYDEB6GKMZO031MB27

i. Amount and description of currency sold.

Amount of currency sold. 14921051.000000

Description of currency sold. Canada Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 10962083.560000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-10-03

iv. Unrealized appreciation or depreciation.
(24) -23413.220000



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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 712

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD CNH BOUGHT USD 20240326

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

23IEKBBWBWF

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) China Yuan Renminbi

e. Value. (4) -3788.170000

f. Exchange rate. 7.230400

g. Percentage value compared to net assets of
the Fund. -0.0003021

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange



b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CHINA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 Bank of America, National Association B4TYDEB6GKMZO031MB27

i. Amount and description of currency sold.

Amount of currency sold. 6692556.200000

Description of currency sold. China Yuan Renminbi

ii. Amount and description of currency purchased.

Amount of currency purchased. 921827.000000

Description of currency purchased. United States Dollar

iii. Settlement date. 2024-03-26

iv. Unrealized appreciation or depreciation.
(24) -3788.170000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 713

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD CNH BOUGHT USD 20240326

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

23IHKBBNV2Z

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) China Yuan Renminbi

e. Value. (4) 1305.660000

f. Exchange rate. 7.230400

g. Percentage value compared to net assets of
the Fund. 0.0001041

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.



a. ISO country code. (8) CHINA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 Bank of America, National Association B4TYDEB6GKMZO031MB27

i. Amount and description of currency sold.

Amount of currency sold. 3702770.620000

Description of currency sold. China Yuan Renminbi

ii. Amount and description of currency purchased.

Amount of currency purchased. 513418.000000

Description of currency purchased. United States Dollar

iii. Settlement date. 2024-03-26

iv. Unrealized appreciation or depreciation.
(24) 1305.660000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 714

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD ZAR BOUGHT USD 20231122

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

23IJKBB8DRD

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) South Africa Rand

e. Value. (4) -23161.470000

f. Exchange rate. 19.016900

g. Percentage value compared to net assets of
the Fund. -0.0018470

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) SOUTH AFRICA



b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 Bank of America, National Association B4TYDEB6GKMZO031MB27

i. Amount and description of currency sold.

Amount of currency sold. 70740433.920000

Description of currency sold. South Africa Rand

ii. Amount and description of currency purchased.

Amount of currency purchased. 3696720.000000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-11-22

iv. Unrealized appreciation or depreciation.
(24) -23161.470000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 715

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. BOUGHT THB SOLD USD 20231020

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

23IHKBB1FWD

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Thailand Baht

e. Value. (4) -34899.020000

f. Exchange rate. 36.360700

g. Percentage value compared to net assets of
the Fund. -0.0027829

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) THAILAND

b. Investment ISO country code. (9)



Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 BNP PARIBAS R0MUWSFPU8MPRO8K5P83

i. Amount and description of currency sold.

Amount of currency sold. 1753503.000000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 62489586.410000

Description of currency purchased. Thailand Baht

iii. Settlement date. 2023-10-20

iv. Unrealized appreciation or depreciation.
(24) -34899.020000

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
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 716

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD CNH BOUGHT USD 20240326

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

23HWKBBRQTJ

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) China Yuan Renminbi

e. Value. (4) 4614.390000

f. Exchange rate. 7.230400

g. Percentage value compared to net assets of
the Fund. 0.0003680

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CHINA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?



a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 BNP PARIBAS R0MUWSFPU8MPRO8K5P83

i. Amount and description of currency sold.

Amount of currency sold. 7194095.210000

Description of currency sold. China Yuan Renminbi

ii. Amount and description of currency purchased.

Amount of currency purchased. 999595.000000

Description of currency purchased. United States Dollar

iii. Settlement date. 2024-03-26

iv. Unrealized appreciation or depreciation.
(24) 4614.390000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 717

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD EUR BOUGHT USD 20231115

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

23IJKBBN7T3

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Euro Member Countries

e. Value. (4) 1022.870000

f. Exchange rate. 0.944200

g. Percentage value compared to net assets of
the Fund. 0.0000816

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) N/A

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 BNP PARIBAS R0MUWSFPU8MPRO8K5P83

i. Amount and description of currency sold.

Amount of currency sold. 102000.000000

Description of currency sold. Euro Member Countries

ii. Amount and description of currency purchased.

Amount of currency purchased. 109056.010000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-11-15

iv. Unrealized appreciation or depreciation.
(24) 1022.870000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 718



Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD TWD BOUGHT USD 20231220

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

23HSKBBZ3W9

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Taiwan New Dollar

e. Value. (4) 116253.690000

f. Exchange rate. 32.078300

g. Percentage value compared to net assets of
the Fund. 0.0092703

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) TAIWAN

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 BNP PARIBAS R0MUWSFPU8MPRO8K5P83

i. Amount and description of currency sold.

Amount of currency sold. 220722415.000000

Description of currency sold. Taiwan New Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 6997000.000000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-12-20

iv. Unrealized appreciation or depreciation.
(24) 116253.690000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 719

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A



b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD ZAR BOUGHT USD 20231018

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

23DGKBBQ8DK

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) South Africa Rand

e. Value. (4) 31041.850000

f. Exchange rate. 18.958100

g. Percentage value compared to net assets of
the Fund. 0.0024754

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) SOUTH AFRICA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 BNP PARIBAS R0MUWSFPU8MPRO8K5P83

i. Amount and description of currency sold.

Amount of currency sold. 34493803.290000

Description of currency sold. South Africa Rand

ii. Amount and description of currency purchased.

Amount of currency purchased. 1850516.000000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-10-18

iv. Unrealized appreciation or depreciation.
(24) 31041.850000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 720

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. SOLD ZAR BOUGHT USD 20231018

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

23DIKBBPR7J

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) South Africa Rand

e. Value. (4) 19144.620000

f. Exchange rate. 18.958100

g. Percentage value compared to net assets of
the Fund. 0.0015266

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) SOUTH AFRICA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 BNP PARIBAS R0MUWSFPU8MPRO8K5P83

i. Amount and description of currency sold.

Amount of currency sold. 17109072.180000

Description of currency sold. South Africa Rand

ii. Amount and description of currency purchased.

Amount of currency purchased. 921611.490000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-10-18

iv. Unrealized appreciation or depreciation.
(24) 19144.620000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 721

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD ZAR BOUGHT USD 20231019



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

23DIKBBN55Z

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) South Africa Rand

e. Value. (4) 10500.380000

f. Exchange rate. 18.959800

g. Percentage value compared to net assets of
the Fund. 0.0008373

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) SOUTH AFRICA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 BNP PARIBAS R0MUWSFPU8MPRO8K5P83

i. Amount and description of currency sold.

Amount of currency sold. 9318495.100000

Description of currency sold. South Africa Rand

ii. Amount and description of currency purchased.

Amount of currency purchased. 501987.540000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-10-19

iv. Unrealized appreciation or depreciation.
(24) 10500.380000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 722

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD ZAR BOUGHT USD 20231020

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

23HJKBB831G

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) South Africa Rand

e. Value. (4) -11063.450000

f. Exchange rate. 18.961500

g. Percentage value compared to net assets of
the Fund. -0.0008822

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) SOUTH AFRICA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 BNP PARIBAS R0MUWSFPU8MPRO8K5P83

i. Amount and description of currency sold.

Amount of currency sold. 42202034.220000

Description of currency sold. South Africa Rand

ii. Amount and description of currency purchased.

Amount of currency purchased. 2214609.580000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-10-20

iv. Unrealized appreciation or depreciation.
(24) -11063.450000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 723

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. BOEING CO/THE SNR S* ICE

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZ4WVZ1M76W2

Item C.2. Amount of each investment.



Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 38083.840000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0030369

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-credit

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 ☒ 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 ☐ 3 ☐ N/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 INTERCONTINENTAL EXCHANGE 5493000F4ZO33MV32P92

3. The reference instrument is neither a derivative or an index (28)

Name of issuer. BOEING CO/THE

Title of issue. BOEING CO SR UNSEC

At least one of the following other identifiers:

- ISIN (if CUSIP is not available). US097023BP90

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. 1.000000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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

Description of Other Payments Single Leg Swap

ii. Termination or maturity date. 2027-06-20

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -148726.600000

ISO Currency Code. United States Dollar

iv. Notional amount. 3500000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) 186810.440000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 724

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. BOUGHT AUD SOLD USD 20231115

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

23HTKBBQZXC

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Australia Dollar

e. Value. (4) 5423.270000

f. Exchange rate. 1.553100

g. Percentage value compared to net assets of
the Fund. 0.0004325

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) AUSTRALIA



b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 E57ODZWZ7FF32TWEFA76

i. Amount and description of currency sold.

Amount of currency sold. 3367154.020000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 5238000.000000

Description of currency purchased. Australia Dollar

iii. Settlement date. 2023-11-15

iv. Unrealized appreciation or depreciation.
(24) 5423.270000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 725

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. BOUGHT BRL SOLD USD 20231003

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

23HUKBB3WRB

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Brazil Real

e. Value. (4) -45229.940000

f. Exchange rate. 5.026600

g. Percentage value compared to net assets of
the Fund. -0.0036067

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) BRAZIL



b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 E57ODZWZ7FF32TWEFA76

i. Amount and description of currency sold.

Amount of currency sold. 1649260.540000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 8062740.000000

Description of currency purchased. Brazil Real

iii. Settlement date. 2023-10-03

iv. Unrealized appreciation or depreciation.
(24) -45229.940000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 726

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. BOUGHT JPY SOLD USD 20231115

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

23HTKBBQSZQ

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Japan Yen

e. Value. (4) -86387.370000

f. Exchange rate. 148.417800

g. Percentage value compared to net assets of
the Fund. -0.0068887

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) JAPAN

b. Investment ISO country code. (9)



Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 E57ODZWZ7FF32TWEFA76

i. Amount and description of currency sold.

Amount of currency sold. 3458623.500000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 500500000.000000

Description of currency purchased. Japan Yen

iii. Settlement date. 2023-11-15

iv. Unrealized appreciation or depreciation.
(24) -86387.370000

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
received for loaned securities?

☐ Yes ☒ No



c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 727

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. BOUGHT MXN SOLD USD 20231214

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

23IJKBCC306

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Mexico Peso

e. Value. (4) -61.690000

f. Exchange rate. 17.639300

g. Percentage value compared to net assets of
the Fund. -0.0000049

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) MEXICO

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?



a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 E57ODZWZ7FF32TWEFA76

i. Amount and description of currency sold.

Amount of currency sold. 3372.880000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 58407.000000

Description of currency purchased. Mexico Peso

iii. Settlement date. 2023-12-14

iv. Unrealized appreciation or depreciation.
(24) -61.690000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No



Schedule of Portfolio Investments Record: 728

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. BOUGHT NOK SOLD USD 20231115

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

23HTKBBQSXH

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Norway Krone

e. Value. (4) -3240.710000

f. Exchange rate. 10.684100

g. Percentage value compared to net assets of
the Fund. -0.0002584

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) NORWAY

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 E57ODZWZ7FF32TWEFA76

i. Amount and description of currency sold.

Amount of currency sold. 2810695.990000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 29995000.000000

Description of currency purchased. Norway Krone

iii. Settlement date. 2023-11-15

iv. Unrealized appreciation or depreciation.
(24) -3240.710000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 729



Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD EUR BOUGHT USD 20231115

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

23HTKBBQ3GR

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Euro Member Countries

e. Value. (4) 297365.370000

f. Exchange rate. 0.944200

g. Percentage value compared to net assets of
the Fund. 0.0237126

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) N/A

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 E57ODZWZ7FF32TWEFA76

i. Amount and description of currency sold.

Amount of currency sold. 11055000.000000

Description of currency sold. Euro Member Countries

ii. Amount and description of currency purchased.

Amount of currency purchased. 12006251.800000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-11-15

iv. Unrealized appreciation or depreciation.
(24) 297365.370000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 730

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A



b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD GBP BOUGHT USD 20231115

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

23HGKBB1R89

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United Kingdom Pound

e. Value. (4) 152619.940000

f. Exchange rate. 0.819400

g. Percentage value compared to net assets of
the Fund. 0.0121703

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 E57ODZWZ7FF32TWEFA76

i. Amount and description of currency sold.

Amount of currency sold. 2846600.000000

Description of currency sold. United Kingdom Pound

ii. Amount and description of currency purchased.

Amount of currency purchased. 3626619.070000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-11-15

iv. Unrealized appreciation or depreciation.
(24) 152619.940000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 731

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. SOLD MXN BOUGHT USD 20231016

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

23ITKBBZ7KB

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Mexico Peso

e. Value. (4) 140.130000

f. Exchange rate. 17.465200

g. Percentage value compared to net assets of
the Fund. 0.0000112

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) MEXICO

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 E57ODZWZ7FF32TWEFA76

i. Amount and description of currency sold.

Amount of currency sold. 831500.000000

Description of currency sold. Mexico Peso

ii. Amount and description of currency purchased.

Amount of currency purchased. 47749.020000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-10-16

iv. Unrealized appreciation or depreciation.
(24) 140.130000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 732

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD MXN BOUGHT USD 20231016



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

23ITKBBZ7NS

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Mexico Peso

e. Value. (4) 155.770000

f. Exchange rate. 17.465200

g. Percentage value compared to net assets of
the Fund. 0.0000124

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) MEXICO

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 E57ODZWZ7FF32TWEFA76

i. Amount and description of currency sold.

Amount of currency sold. 831500.000000

Description of currency sold. Mexico Peso

ii. Amount and description of currency purchased.

Amount of currency purchased. 47764.660000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-10-16

iv. Unrealized appreciation or depreciation.
(24) 155.770000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 733

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD PEN BOUGHT USD 20231107

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

23IHKBB4K93

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Peru Sol

e. Value. (4) 32601.470000

f. Exchange rate. 3.795200

g. Percentage value compared to net assets of
the Fund. 0.0025997

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) PERU

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 E57ODZWZ7FF32TWEFA76

i. Amount and description of currency sold.

Amount of currency sold. 5927517.620000

Description of currency sold. Peru Sol

ii. Amount and description of currency purchased.

Amount of currency purchased. 1594447.390000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-11-07

iv. Unrealized appreciation or depreciation.
(24) 32601.470000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 734

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. COLOMBIA LA SP MYC

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

SWPC0KR12



Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -61927.270000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0049382

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-credit

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 ☒ 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 ☐ 3 ☐ N/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 MORGAN STANLEY CAPITAL SERVICES LLC I7331LVCZKQKX5T7XV54

3. The reference instrument is neither a derivative or an index (28)

Name of issuer. COLOMBIAN GOVT

Title of issue. COLOMBIA (REP OF) GLBL UNSUBORDINATED

At least one of the following other identifiers:

- ISIN (if CUSIP is not available). US195325BB02

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. 1.000000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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

Description of Other Payments Single Leg Swap

ii. Termination or maturity date. 2027-06-20

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -152639.980000

ISO Currency Code. United States Dollar

iv. Notional amount. 2700000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) 90712.710000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 735

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. COLOMBIA LA SP MYC

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

SWPC0LEQ9

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) -97726.040000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. -0.0077929

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-credit

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 ☒ 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 ☐ 3 ☐ N/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 MORGAN STANLEY CAPITAL SERVICES LLC I7331LVCZKQKX5T7XV54

3. The reference instrument is neither a derivative or an index (28)

Name of issuer. COLOMBIAN GOVT

Title of issue. COLOMBIA (REP OF) GLBL UNSUBORDINATED

At least one of the following other identifiers:

- ISIN (if CUSIP is not available). US195325BB02

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. 1.000000



Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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

Description of Other Payments Single Leg Swap

ii. Termination or maturity date. 2027-12-20

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -267452.090000

ISO Currency Code. United States Dollar

iv. Notional amount. 3000000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) 169726.050000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 736

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. BOUGHT GBP SOLD USD 20231115

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 23HPKBBNBGC



identifier used

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United Kingdom Pound

e. Value. (4) -48248.700000

f. Exchange rate. 0.819400

g. Percentage value compared to net assets of
the Fund. -0.0038475

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 DEUTSCHE BANK AKTIENGESELLSCHAFT 7LTWFZYICNSX8D621K86

i. Amount and description of currency sold.

Amount of currency sold. 1070946.400000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 838000.000000

Description of currency purchased. United Kingdom Pound

iii. Settlement date. 2023-11-15

iv. Unrealized appreciation or depreciation.
(24) -48248.700000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 737

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. BOUGHT THB SOLD USD 20231020

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

23IGKBBP3PZ

Description of other unique identifier. Internal ID



Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Thailand Baht

e. Value. (4) -21995.130000

f. Exchange rate. 36.360700

g. Percentage value compared to net assets of
the Fund. -0.0017539

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) THAILAND

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 DEUTSCHE BANK AKTIENGESELLSCHAFT 7LTWFZYICNSX8D621K86

i. Amount and description of currency sold.

Amount of currency sold. 995012.000000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 35379542.180000

Description of currency purchased. Thailand Baht

iii. Settlement date. 2023-10-20

iv. Unrealized appreciation or depreciation.
(24) -21995.130000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 738

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD CNH BOUGHT USD 20240326

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

23IIKBBSKRP

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)



a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) China Yuan Renminbi

e. Value. (4) 2334.790000

f. Exchange rate. 7.230400

g. Percentage value compared to net assets of
the Fund. 0.0001862

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CHINA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 DEUTSCHE BANK AKTIENGESELLSCHAFT 7LTWFZYICNSX8D621K86

i. Amount and description of currency sold.

Amount of currency sold. 4947430.150000

Description of currency sold. China Yuan Renminbi

ii. Amount and description of currency purchased.

Amount of currency purchased. 686589.990000

Description of currency purchased. United States Dollar

iii. Settlement date. 2024-03-26

iv. Unrealized appreciation or depreciation.
(24) 2334.790000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 739

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD EUR BOUGHT USD 20231115

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

23HGKBB1SGJ

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts



c. Description of other units.

d. Currency. (3) Euro Member Countries

e. Value. (4) 318152.170000

f. Exchange rate. 0.944200

g. Percentage value compared to net assets of
the Fund. 0.0253702

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) N/A

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 DEUTSCHE BANK AKTIENGESELLSCHAFT 7LTWFZYICNSX8D621K86



i. Amount and description of currency sold.

Amount of currency sold. 7245944.000000

Description of currency sold. Euro Member Countries

ii. Amount and description of currency purchased.

Amount of currency purchased. 7992682.730000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-11-15

iv. Unrealized appreciation or depreciation.
(24) 318152.170000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 740

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GENERAL ELECTRIC COMPANY SNR S* ICE

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZ0TM0DS7YJ3

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 4040.150000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund. 0.0003222

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-credit

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 ☒ 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 ☐ 3 ☐ N/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 INTERCONTINENTAL EXCHANGE 5493000F4ZO33MV32P92

3. The reference instrument is neither a derivative or an index (28)

Name of issuer. GENERAL ELECTRIC COMPANY

Title of issue. GENERAL ELECTRIC CO SR UNSEC

At least one of the following other identifiers:



- ISIN (if CUSIP is not available). US369604BD45

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. 1.000000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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

Description of Other Payments Single Leg Swap

ii. Termination or maturity date. 2023-12-20

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -85606.030000

ISO Currency Code. United States Dollar

iv. Notional amount. 1900000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) 89646.180000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 741

Item C.1. Identification of investment.



a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GENERAL ELECTRIC COMPANY SNR S* ICE

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZGK3N8LNBL5

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 7143.290000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0005696

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-credit

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 ☒ 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 ☐ 3 ☐ N/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 INTERCONTINENTAL EXCHANGE 5493000F4ZO33MV32P92

3. The reference instrument is neither a derivative or an index (28)

Name of issuer. GENERAL ELECTRIC COMPANY

Title of issue. GENERAL ELECTRIC CO SR UNSEC

At least one of the following other identifiers:

- ISIN (if CUSIP is not available). US369604BD45

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. 1.000000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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

Description of Other Payments Single Leg Swap

ii. Termination or maturity date. 2024-06-20

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar



Upfront receipts. -1757.330000

ISO Currency Code. United States Dollar

iv. Notional amount. 1200000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) 8900.620000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 742

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GENERAL ELECTRIC COMPANY SNR S* ICE

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZ4SJM9VPX06

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 5439.680000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0004338

Item C.3. Payoff profile.



a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-credit

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 ☒ 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 ☐ 3 ☐ N/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 INTERCONTINENTAL EXCHANGE 5493000F4ZO33MV32P92

3. The reference instrument is neither a derivative or an index (28)

Name of issuer. GENERAL ELECTRIC COMPANY

Title of issue. GENERAL ELECTRIC CO SR UNSEC

At least one of the following other identifiers:

- ISIN (if CUSIP is not available). US369604BD45

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. 1.000000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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

Description of Other Payments Single Leg Swap

ii. Termination or maturity date. 2024-12-20

iii. Upfront payments or receipts

Upfront payments. 0.000000

ISO Currency Code. United States Dollar

Upfront receipts. -9660.250000

ISO Currency Code. United States Dollar

iv. Notional amount. 600000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) 15099.930000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 743

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A



c. Title of the issue or description of the
investment. GENERAL ELECTRIC COMPANY SNR S* ICE

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZZVSNMRWDZ0

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 41192.980000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0032848

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-credit

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 ☒ 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 ☐ 3 ☐ N/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 INTERCONTINENTAL EXCHANGE 5493000F4ZO33MV32P92

3. The reference instrument is neither a derivative or an index (28)

Name of issuer. GENERAL ELECTRIC COMPANY

Title of issue. GENERAL ELECTRIC CO SR UNSEC

At least one of the following other identifiers:

- ISIN (if CUSIP is not available). US369604BD45

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. 1.000000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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

Description of Other Payments Single Leg Swap

ii. Termination or maturity date. 2026-06-20

iii. Upfront payments or receipts

Upfront payments. 22544.920000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. 2700000.000000



ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) 18648.060000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 744

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GENERAL ELECTRIC COMPANY SNR S* ICE

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN EZW8XKN63668

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 52901.440000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0042185

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-credit



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 ☒ 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 ☐ 3 ☐ N/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 INTERCONTINENTAL EXCHANGE 5493000F4ZO33MV32P92

3. The reference instrument is neither a derivative or an index (28)

Name of issuer. GENERAL ELECTRIC COMPANY

Title of issue. GENERAL ELECTRIC CO SR UNSEC

At least one of the following other identifiers:

- ISIN (if CUSIP is not available). US369604BD45

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. 1.000000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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

Description of Other Payments Single Leg Swap

ii. Termination or maturity date. 2026-12-20

iii. Upfront payments or receipts

Upfront payments. 42661.210000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. 3200000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) 10240.230000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 745

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GENERAL MOTORS COMPANY SNR S* ICE

d. CUSIP (if any). 000000000

At least one of the following other identifiers:



- ISIN EZWLHWP69KK1

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 62253.500000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0049642

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-credit

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 ☒ 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 ☐ 3 ☐ N/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 INTERCONTINENTAL EXCHANGE 5493000F4ZO33MV32P92

3. The reference instrument is neither a derivative or an index (28)

Name of issuer. GENERAL MOTORS COMPANY

Title of issue. GENERAL MOTORS CO SRUNSEC

At least one of the following other identifiers:

- ISIN (if CUSIP is not available). US37045VAE02

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. 5.000000

Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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

Description of Other Payments Single Leg Swap

ii. Termination or maturity date. 2026-12-20

iii. Upfront payments or receipts

Upfront payments. 104970.960000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. 550000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) -42717.460000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 746

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. GENERAL MOTORS COMPANY SNR S* ICE

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

SWPC0LUG3

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) United States Dollar

e. Value. (4) 136289.190000

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund. 0.0108680

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-credit

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 ☒ 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 ☐ 3 ☐ N/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 INTERCONTINENTAL EXCHANGE 5493000F4ZO33MV32P92

3. The reference instrument is neither a derivative or an index (28)

Name of issuer. GENERAL MOTORS COMPANY

Title of issue. GENERAL MOTORS CO SR UNSEC

At least one of the following other identifiers:

- ISIN (if CUSIP is not available). US37045VAN01

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. 5.000000



Receipts: Base currency. United States Dollar

Receipts: Amount. 0.000000

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

Description of Other Payments Single Leg Swap

ii. Termination or maturity date. 2028-06-20

iii. Upfront payments or receipts

Upfront payments. 126567.120000

ISO Currency Code. United States Dollar

Upfront receipts. 0.000000

ISO Currency Code. United States Dollar

iv. Notional amount. 1010000.000000

ISO Currency Code. USD

v. Unrealized appreciation or depreciation.
(24) 9722.070000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 747

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. EURO-SCHATZ FUT DEC23 XEUR 20231207

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN DE000C7PB900



Item C.2. Amount of each investment.

Balance. (2)

a. Balance -743.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Euro Member Countries

e. Value. (4) 66269.510000

f. Exchange rate. 0.945900

g. Percentage value compared to net assets of
the Fund. 0.0052845

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ 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) GERMANY

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☒ 1 ☐ 2 ☐ 3 ☐ N/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) Future

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 EUREX DEUTSCHLAND 529900UT4DG0LG5R9O07

c. For futures and forwards (other than forward foreign currency contracts), provide:

i. Payoff profile, selected from among the
following (long, short). Short

ii. Description of reference instrument, as required by sub-Item C.11.c.iii.

3. The reference instrument is neither a derivative or an index (28)

Name of issuer. N/A

Title of issue. GERMANY GOVT

At least one of the following other identifiers:

- Other identifier (if CUSIP, ISIN, and ticker
are not available). ADI2FFB31-GERMANY GOVT

If other identifier provided, indicate the type
of identifier used. Internal ID

iii. Expiration date. 2023-12-07

iv. Aggregate notional amount or contract
value on trade date. -82473510.600000

ISO Currency Code. Euro Member Countries

v. Unrealized appreciation or depreciation.
(24) 66269.510000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 748

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. BOUGHT BRL SOLD USD 20231103



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

23HJKBB8KF0

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Brazil Real

e. Value. (4) -7669.930000

f. Exchange rate. 5.048500

g. Percentage value compared to net assets of
the Fund. -0.0006116

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) BRAZIL

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

i. Amount and description of currency sold.

Amount of currency sold. 1143918.250000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 5736349.650000

Description of currency purchased. Brazil Real

iii. Settlement date. 2023-11-03

iv. Unrealized appreciation or depreciation.
(24) -7669.930000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 749

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. BOUGHT MXN SOLD USD 20231214

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

23IIKBB86N5

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Mexico Peso

e. Value. (4) -42915.180000

f. Exchange rate. 17.639300

g. Percentage value compared to net assets of
the Fund. -0.0034222

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) MEXICO

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

i. Amount and description of currency sold.

Amount of currency sold. 2599468.410000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.

Amount of currency purchased. 45095809.330000

Description of currency purchased. Mexico Peso

iii. Settlement date. 2023-12-14

iv. Unrealized appreciation or depreciation.
(24) -42915.180000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 750

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD CNH BOUGHT USD 20240326

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

23IFKBBZDV2



Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) China Yuan Renminbi

e. Value. (4) 936.490000

f. Exchange rate. 7.230400

g. Percentage value compared to net assets of
the Fund. 0.0000747

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CHINA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward



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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

i. Amount and description of currency sold.

Amount of currency sold. 3216831.980000

Description of currency sold. China Yuan Renminbi

ii. Amount and description of currency purchased.

Amount of currency purchased. 445841.000000

Description of currency purchased. United States Dollar

iii. Settlement date. 2024-03-26

iv. Unrealized appreciation or depreciation.
(24) 936.490000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 751

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD MXN BOUGHT USD 20231004

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

23HEKBB95MF

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.



Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Mexico Peso

e. Value. (4) 280.450000

f. Exchange rate. 17.430300

g. Percentage value compared to net assets of
the Fund. 0.0000224

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) MEXICO

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

i. Amount and description of currency sold.

Amount of currency sold. 440916.160000

Description of currency sold. Mexico Peso

ii. Amount and description of currency purchased.

Amount of currency purchased. 25576.370000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-10-04

iv. Unrealized appreciation or depreciation.
(24) 280.450000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 752

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD MXN BOUGHT USD 20231016

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

23IRKBB4BVJ

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000



b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Mexico Peso

e. Value. (4) -8634.080000

f. Exchange rate. 17.465200

g. Percentage value compared to net assets of
the Fund. -0.0006885

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) MEXICO

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

i. Amount and description of currency sold.

Amount of currency sold. 12289000.000000

Description of currency sold. Mexico Peso

ii. Amount and description of currency purchased.

Amount of currency purchased. 694992.700000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-10-16

iv. Unrealized appreciation or depreciation.
(24) -8634.080000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 753

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD MXN BOUGHT USD 20231016

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

23ITKBBZ1CG

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts



c. Description of other units.

d. Currency. (3) Mexico Peso

e. Value. (4) 256.300000

f. Exchange rate. 17.465200

g. Percentage value compared to net assets of
the Fund. 0.0000204

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) MEXICO

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02



i. Amount and description of currency sold.

Amount of currency sold. 1329000.000000

Description of currency sold. Mexico Peso

ii. Amount and description of currency purchased.

Amount of currency purchased. 76350.370000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-10-16

iv. Unrealized appreciation or depreciation.
(24) 256.300000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 754

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. SOLD ZAR BOUGHT USD 20231019

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

23DHKBBZVF0

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) South Africa Rand



e. Value. (4) 14990.960000

f. Exchange rate. 18.959800

g. Percentage value compared to net assets of
the Fund. 0.0011954

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) SOUTH AFRICA

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 Goldman Sachs Bank USA KD3XUN7C6T14HNAYLU02

i. Amount and description of currency sold.

Amount of currency sold. 26755549.720000



Description of currency sold. South Africa Rand

ii. Amount and description of currency purchased.

Amount of currency purchased. 1426164.000000

Description of currency purchased. United States Dollar

iii. Settlement date. 2023-10-19

iv. Unrealized appreciation or depreciation.
(24) 14990.960000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ No

Schedule of Portfolio Investments Record: 755

Item C.1. Identification of investment.

a. Name of issuer (if any). N/A

b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the
investment. BOUGHT CAD SOLD USD 20231003

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

23IRKBB4BRQ

Description of other unique identifier. Internal ID

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 1.000000

b. Units Number of contracts

c. Description of other units.

d. Currency. (3) Canada Dollar

e. Value. (4) -52660.650000

f. Exchange rate. 1.358200



g. Percentage value compared to net assets of
the Fund. -0.0041993

Item C.3. Payoff profile.

a. Payoff profile. (5) ☐ Long ☐ Short ☒ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Derivative-foreign exchange

b. Issuer type. (7)

Item C.5. Country of investment or issuer.

a. ISO country code. (8) CANADA (FEDERAL LEVEL)

b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?

a. Is the investment a Restricted Security? ☐ 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) ☐ 1 ☒ 2 ☐ 3 ☐ N/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) Forward

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 HSBC BANK PLC MP6I5ZYZBEU3UXPYFY54

i. Amount and description of currency sold.

Amount of currency sold. 11803025.440000

Description of currency sold. United States Dollar

ii. Amount and description of currency purchased.



Amount of currency purchased. 15959932.970000

Description of currency purchased. Canada Dollar

iii. Settlement date. 2023-10-03

iv. Unrealized appreciation or depreciation.
(24) -52660.650000

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
received for loaned securities?

☐ Yes ☒ No

c. Is any portion of this investment on loan by
the Fund? ☐ Yes ☒ 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

#1 B.2.f

A negative balance, which may be due to such circumstances as a net overdraft as of the reporting
period-end, is reported as $0 in Item B.2.f - Cash and cash equivalents not reported in Parts C and
D. This is done in order to conform to the technical constraints of the XML type, which do not allow
negative values in B.2.f.

#2 B.5.a Total returns do not deduct sales loads and redemption fees.

#3 C.11.c.vi
To the extent an instrument's maturity date, termination date, expiration date, or settlement date does
not exist or is not available as of period end, and is required for reporting, the registrant will disclose
12/31/2500.

#4 C.11.d.iii
To the extent an instrument's maturity date, termination date, expiration date, or settlement date does
not exist or is not available as of period end, and is required for reporting, the registrant will disclose
12/31/2500.

#5 C.11.e.iii
To the extent an instrument's maturity date, termination date, expiration date, or settlement date does
not exist or is not available as of period end, and is required for reporting, the registrant will disclose
12/31/2500.

#6 C.11.f.ii
To the extent an instrument's maturity date, termination date, expiration date, or settlement date does
not exist or is not available as of period end, and is required for reporting, the registrant will disclose
12/31/2500.

#7 C.5.a
The form requires the filer to report ISO country codes and certain supranational entities are not on
the ISO country code list. Instruments issued by or economic exposure to a supranational entity may
be disclosed as N/A.

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.



(2)
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.

(6)

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.

(7)
Issuer type (corporate, U.S. Treasury, U.S. government agency, U.S. government sponsored entity, municipal, non-U.S. sovereign, private fund,
registered fund, other). If “other” provide a brief description.

(8) Report the ISO country code that corresponds to the country where the issuer is organized.

(9)
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.

(10)

Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity classification(s) for
each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-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.

(11)

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;
(2) if a fund has multiple sub-advisers with differing liquidity views; or
(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.

(12)
Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted Accounting Principles 7
(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
paid in-kind.

(16)

Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of 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).
If other identifier provided, indicate the type of identifier used.

(17)
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

(21)
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.

(24) 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.

(27)
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: PIMCO Funds

By (Signature): /s/ Bijal Parikh

Name: Bijal Parikh

Title: Treasurer

Date: 2023-11-14


