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Franklin Templeton Global Funds Plc Semi-Annual Report
General Information

Board of Directors

Joseph Carrier (United States)
Fionnuala Doris (Ireland) (Independent)
William Jackson (United Kingdom)!
Joseph Keane (Ireland) (Independent)
Joseph LaRocque (United States)
Jaspal Sagger (United Kingdom)

Jane Trust (United States)

Craig Tyle (United States)?

" resigned on 17 July 2023.
2 appointed on 27 July 2023.

Registered Office

Riverside Two

Sir John Rogerson’s Quay
Grand Canal Dock, Dublin 2
Ireland

Secretary

Bradwell Limited
Ten Earlsfort Terrace, Dublin 2
Ireland

Master Distributor and Master Shareholder Servicing Agent

Franklin Distributors, LLC
One Franklin Parkway
San Mateo, CA 94403
USA

31 August 2023

Additional Distributors and Shareholder Servicing Agents

Franklin Templeton International Services S.ar.|
8A, rue Albert Borschette

L-1246 Luxembourg

Grand Duchy of Luxembourg

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

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

Taiwan

Franklin Templeton Investments (Asia) Limited
17/F, Chater House

8 Connaught Road Central

Hong Kong

Templeton Asset Management Ltd.
7 Temasek Boulevard, #38-03
Suntec Tower One

Singapore 038987

Reporting Fund Status and Distributor Status (relevant to U.K. Shareholders only)

UK shareholders can identify which share classes of the Company have been accepted into the UK reporting fund regime, and which share classes have been granted UK
Reporting status, by checking the HM Revenue and Customs’ Reporting Fund list at the website https:/www.gov.uk/government/publications/offshore-funds-list-of-
reporting-funds. This list is updated on a monthly basis by the HM Revenue and Customs.

For more information see the supplemental prospectus for investors from the United Kingdom, or contact Franklin Templeton International Services S.ar.l .

Swiss Representative

First Independent Fund Services Ltd
Klausstrasse 33

CH-8008 Zurich

Switzerland

Swiss Paying Agent

NPB Neue Privat Bank Ltd
Limmatquai 1/am Bellevue
CH-8024 Zurich
Switzerland

The prospectus, the key investor information documents, the constitution of the
Company, the annual and semi-annual reports and the breakdown of the purchase
and sale transactions of the Funds, may be obtained free of charge at the office of
the Swiss representative.

Irish Legal Adviser

Arthur Cox LLP
Ten Earlsfort Terrace, Dublin 2
Ireland

Depositary

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

Sir John Rogerson’s Quay

Grand Canal Dock, Dublin 2

Ireland

Independent Auditors

PricewaterhouseCoopers

Chartered Accountants & Statutory Audit Firm
One Spencer Dock

North Wall Quay, Dublin 1

Ireland

Administrator

BNY Mellon Fund Services (Ireland)
Designated Activity Company

One Dockland Central

Guild Street, IFSC, Dublin 1

Ireland

Manager and Promoter

Franklin Templeton International Services S.ar.l
8A, rue Albert Borschette

L-1246 Luxembourg

Grand Duchy of Luxembourg
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General Information — (continued)

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

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

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

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

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

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

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

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

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.
Legg Mason Western Asset Short Duration High 24 February 2004 Investment Manager:
Income Bond Fund”*pP (ceased trading on 16 February 2023) Western Asset Management Company Limited

10 Exchange Square
Primrose Street
London EC2A 2EN
United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

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

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145
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General Information — (continued)

Fund Name

Fund Launch Date

31 August 2023

Investment Manager / Sub-Investment Manager(s)

FTGF Western Asset US High Yield Fund*

27 February 2004

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Legg Mason Western Asset Emerging Markets Total
Return Bond Fund”"*pP

24 February 2004
(ceased trading on 10 October 2022)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

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

Legg Mason Western Asset Emerging Markets
Corporate Bond Fund”*p

21 October 2011
(ceased trading on 21 June 2022)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

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

Western Asset Management Company

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

No. 1455 — 15th Floor — 04543011

Sao Paulo — Brazil

FTGF Western Asset Global High Yield Fund*

20 April 2007

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

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

Legg Mason Western Asset US Short-Term
Government Fund”*p

20 April 2007
(ceased trading on 8 November 2019)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.
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General Information — (continued)

Fund Name Fund Launch Date

31 August 2023

Investment Manager / Sub-Investment Manager(s)

Legg Mason Western Asset US Adjustable 20 April 2007
Rate Fund”*p (ceased trading on 2 August 2019)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Legg Mason Western Asset Global Inflation 20 April 2007
Management Fund”*b (ceased trading on 5 December 2022)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

FTGF Western Asset Asian Opportunities Fund* 12 June 2008

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

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

FTGF Western Asset Short Duration Blue Chip Bond 3 June 2009

Fund*

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145
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General Information — (continued)

Fund Name Fund Launch Date

31 August 2023

Investment Manager / Sub-Investment Manager(s)

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

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

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

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

FTGF Western Asset Global Credit Fund** 19 November 2010

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

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

Western Asset Management Company Pty Limited
Level 48

120 Collins Street

Melbourne Vic 3000, Australia

Legg Mason Western Asset Euro High Yield Fund”*P 3 December 2010
(ceased trading on 21 June 2022)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

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

FTGF Western Asset Macro Opportunities Bond 5 September 2013

Fund”*

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145
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General Information — (continued)

Fund Name Fund Launch Date

31 August 2023

Investment Manager / Sub-Investment Manager(s)

Legg Mason Western Asset EM Local Currency Debt 16 December 2015
Fund”*p (ceased trading on 10 December 2019)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

FTGF Western Asset Multi-Asset Credit Fund”* 16 December 2015

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

Western Asset Management Company

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

No. 1455 — 15th Floor — 04543011

Sao Paulo — Brazil

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

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

Legg Mason Western Asset Global Total Return 31 December 2015
Investment Grade Bond Fund”*p (ceased trading on 13 November 2019)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

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

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

Western Asset Management Company Pty Limited
Level 48

120 Collins Street

Melbourne Vic 3000, Australia

Western Asset Management Company

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

No. 1455 — 15th Floor — 04543011

Sao Paulo - Brazil
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General Information — (continued)

31 August 2023

Fund Name Fund Launch Date Investment Manager / Sub-Investment Manager(s)
FTGF Western Asset Structured Opportunities 13 January 2016 Investment Manager:
Fund”* Western Asset Management Company Limited

10 Exchange Square
Primrose Street
London EC2A 2EN
United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

USA

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

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A

FTGF Western Asset UK Investment Grade Credit 17 November 2016
Fund/~*

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A

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

FTGF Western Asset US Corporate Bond Fund* 17 November 2016

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

FTGF Western Asset Infrastructure Debt Fundt*»

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

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

Western Asset Management Company

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

No. 1455 — 15th Floor — 04543011

Sao Paulo - Brazil




Franklin Templeton Global Funds Plc Semi-Annual Report

General Information — (continued)

Fund Name Fund Launch Date

31 August 2023

Investment Manager / Sub-Investment Manager(s)

FTGF Western Asset Short-Dated High Yield Fundt*~

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

FTGF Western Asset Asian Income Fund***

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

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

Western Asset UCITS SMASh Series Core Plus 11 January 2021

Completion Fund**

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

FTGF Western Asset Sustainable Global Corporate 10 January 2022

Bond Fund”*

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

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

Western Asset Management Company Pty Limited
Level 48

120 Collins Street

Melbourne Vic 3000, Australia

FTGF Western Asset China Bond Fund**#

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

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

10



Franklin Templeton Global Funds Plc Semi-Annual Report

General Information — (continued)

Fund Name

Fund Launch Date

31 August 2023

Investment Manager / Sub-Investment Manager(s)

FTGF Brandywine Global Fixed Income Fund*

1 October 2003

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

U.S.A.

FTGF Brandywine Global Fixed Income Absolute
Return Fund"*

3 April 2012

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

FTGF Brandywine Global High Yield Fund**

30 November 2012

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

FTGF Brandywine Global Opportunistic Fixed Income
Fund*

25 June 2010

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

U.S.A.

Legg Mason Brandywine Global Sovereign
Credit Fund”*p

10 May 2012
(ceased trading on 25 February 2021)

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

FTGF Brandywine Global Income Optimiser Fund*

3 June 2013

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

FTGF Brandywine Global Credit Opportunities Fund”*

30 June 2014

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

FTGF Brandywine Global Defensive High Yield
Fund*"b

6 April 2017
(ceased trading on 24 March 2023)

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

Legg Mason Brandywine Global - US High Yield
Fund*/p

30 October 2017
(ceased trading on 29 January 2020)

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

U.S.A.

FTGF Brandywine Global Enhanced Absolute Return
Fund*~

16 August 2018

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

U.S.A.

FTGF Brandywine Global Multi-Sector Impact Fund*»

1 December 2022

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

FTGF Brandywine Global Dynamic
US Equity Fund”**pb

31 December 2015
(ceased trading on 24 March 2023)

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.
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General Information — (continued)

Fund Name

Fund Launch Date

31 August 2023

Investment Manager / Sub-Investment Manager(s)

FTGF Brandywine Global - EM Macro Bond Fund**/

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

U.S.A.

FTGF ClearBridge Value Fund**

23 March 1998

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

Legg Mason ClearBridge Growth Fund”**p

25 February 2004
(ceased trading on 15 February 2019)

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

Legg Mason ClearBridge Global Equity Fund”**p

1 September 2006
(ceased trading on 22 November 2019)

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

FTGF ClearBridge US Appreciation Fund**

20 April 2007

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

FTGF ClearBridge US Large Cap Growth Fund**

20 April 2007

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

FTGF ClearBridge US Aggressive Growth Fund**

20 April 2007

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

FTGF ClearBridge Tactical Dividend Income Fund**

3 June 2013

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

FTGF ClearBridge US Equity Sustainability Leaders
Fund**

30 September 2015

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

FTGF ClearBridge Global Growth Fund***

29 June 2018

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

FTGF ClearBridge Global Sustainability Improvers
Fund**~

22 September 2023

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

FTGF ClearBridge Infrastructure Value Fund**»

9 December 2016

Investment Manager:

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

Sydney NSW 2000

Australia

Legg Mason ClearBridge Emerging Markets
Infrastructure Fund**"p

31 March 2017
(ceased trading on 17 November 2022)

Investment Manager:

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

Sydney NSW 2000

Australia

FTGF ClearBridge Global Infrastructure Income
Fund**

30 April 2021

Investment Manager:

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

Sydney NSW 2000

Australia

12
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General Information — (continued)

Fund Name

Fund Launch Date

31 August 2023

Investment Manager / Sub-Investment Manager(s)

FTGF Royce US Small Cap Opportunity Fund**

8 November 2002

Investment Manager:
Royce & Associates, LP

745 5th Avenue

New York, New York 10151
US.A.

FTGF Royce US Smaller Companies Fund**

1 March 2004

Investment Manager:
Royce & Associates, LP

745 5th Avenue

New York, New York 10151
US.A.

FTGF Royce Global Small Cap Premier Fund”**

1 December 2021

Investment Manager:
Royce & Associates, LP

745 5th Avenue

New York, New York 10151
US.A.

Franklin MV European Equity Growth and Income
Fund”**bp

30 August 2002
(ceased trading on 11 July 2022)

Investment Manager:
Franklin Advisers, Inc.
One Franklin Parkway
San Mateo, CA 94403
US.A.

FTGF Franklin MV Asia Pacific Ex Japan Equity
Growth and Income Fund”**p

25 February 2004
(ceased trading on 17 July 2023)

Investment Manager:
Franklin Advisers, Inc.
One Franklin Parkway
San Mateo, CA 94403

US.A.
Legg Mason Batterymarch International Large Cap 20 April 2007
Fund”**p (ceased trading on 25 February 2015)
Legg Mason QS Emerging Markets Equity Fund”**p 28 April 2008 Investment Manager:

(ceased trading on 14 April 2021)

Franklin Advisers, Inc.
One Franklin Parkway
San Mateo, CA 94403
US.A.

Franklin MV Global Equity Growth and Income
Fund”**p

29 December 2010
(ceased trading on 27 April 2022)

Investment Manager:
Franklin Advisers, Inc.
One Franklin Parkway
San Mateo, CA 94403
US.A.

Legg Mason QS US Large Cap FundAt**

Investment Manager:
Franklin Advisers, Inc.
One Franklin Parkway
San Mateo, CA 94403
US.A.

FTGF Martin Currie Asia Long-Term Unconstrained
Fund**Ab

11 March 2016
(ceased trading on 20 April 2023)

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

Sub-Investment Manager:
Templeton Asset Management Ltd.
7 Temasek Boulevard, #38-03
Suntec Tower One

Singapore 038987

Legg Mason Martin Currie Asia Pacific Fund**~p

11 March 2016
(ceased trading on 21 August 2019)

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

Sub-Investment Manager:
Templeton Asset Management Ltd.
7 Temasek Boulevard, #38-03
Suntec Tower One

Singapore 038987

Legg Mason Martin Currie European Absolute Alpha
Fund**~b

11 March 2016
(ceased trading on 1 June 2021)

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

Legg Mason Martin Currie Global Resources
Fund**~b

11 March 2016
(ceased trading on 31 July 2017)
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General Information — (continued)

Fund Name

Fund Launch Date

31 August 2023

Investment Manager / Sub-Investment Manager(s)

Legg Mason Martin Currie Greater China Fund**/p

11 March 2016
(ceased trading on 15 November 2019)

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

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

28 June 2016

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

FTGF Martin Currie Asia Pacific Urban Trends Income
Fund**

28 June 2016

Investment Manager:

Franklin Templeton Australia Limited
Level 47

120 Collins Street,

Melbourne VIC 3000

Australia

FTGF Martin Currie Global Emerging Markets
Fund**~

24 November 2017

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

FTGF Martin Currie European Select Absolute Alpha
Fund**tA

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

FTGF Martin Currie European Unconstrained
Fund**~

9 November 2018

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

FTGF Martin Currie Improving Society Fund**»

20 June 2023

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

FTGF Multi-Asset Infrastructure Income Fund***tA

Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

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

Sydney NSW 2000

Australia

Legg Mason US Equity Fund~p

8 January 2008

(ceased trading on 24 August 2010,
re-launched on 13 April 2012 and ceased
trading on 30 August 2013)

Legg Mason Japan Equity Fund/p

2 October 2008
(ceased trading on 30 November 2010)

Franklin Responsible Income 2028 Fund**

23 January 2023

Investment Manager:

Franklin Templeton Investment Management Limited
Cannon Place

78 Cannon Street

London EC4N 6HL

United Kingdom

Franklin Responsible Series 2 Fund*t»

Investment Manager:

Franklin Templeton Investment Management Limited
Cannon Place

78 Cannon Street

London EC4N 6HL

United Kingdom
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General Information — (continued)

Fund Name Fund Launch Date

31 August 2023

Investment Manager / Sub-Investment Manager(s)

Franklin Responsible Series 3 Fund*t/

Investment Manager:

Franklin Templeton Investment Management Limited
Cannon Place

78 Cannon Street

London EC4N 6HL

United Kingdom

t  As at the financial period end, these Funds have not commenced trading.
A Not authorised for sale to the public in Hong Kong.

U Money Market Fund.
*

Fixed Income Funds (Funds which invest mainly in fixed income and interest bearing securities).

**  Fquity Funds (Funds which invest mainly in equities).

*** Multi-Asset Fund (any Fund defined as a "Multi-Asset Fund" in the relevant Supplement of the Prospectus).

b Pending revocation of authorisation from the Central Bank.

For More Information

For professional investors in Europe (excluding UK & Switzerland)

Franklin Templeton International Services S.ar.|
8A, rue Albert Borschette

L-1246 Luxembourg

Grand Duchy of Luxembourg

www.franklinresources.com

Go to the relevant website for information on:
o Daily prices

For further information on the range of Funds within Franklin Templeton Global Funds Plc, contact:

e Literature, including fact sheets providing the latest information on each Fund
o More information about Franklin Templeton’s asset management affiliates managing the Funds

For authorised dealers in the Americas

Franklin Templeton Investments
1395 Brickell Avenue

Suite 1550

Miami, Florida 33131, U.S.A.
Tel: + 305 529 4400

www.franklintempletonoffshore.com
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Letter to Shareholders

Dear Shareholder,

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

Global Economic Review

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

Market Review - Fixed Incomei

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

Market Review - Global Equitiesi

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

i Fixed income — bonds.

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

16

31 August 2023

We thank you for your continued support.

Yours sincerely,

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

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

All data as at 31 August 2023 unless otherwise stated.

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

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

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

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

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

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

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

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

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

Portfolio of Investments as at 31 August 2023

31 August 2023

% of % of
Face Value Net Face Value Net
Value (000’s) Asset Value (000’s) Asset
(000°s) $ Value (000°s) Value
Government Bonds and Notes — 75.66% (28 February 2023: 71.90%) 15,000 United States Treasury Bill, zero coupon, due 19/12/2023 14,759  1.59
United States — 75.66% (28 February 2023: 71.90%) 10,000 United States Treasury Bill, zero coupon, due 02/01/2024 9,824 1.06
15,000 Federal Farm Credit Banks Funding Corp, 10,000 Un!ted States Treasury Bill, zgro coupon, due 18/01/2024 9,797 1.05
5.340%, due 20/09/2023 * 15,000 161 15,000 United States Treasury Floating Rate Note,
10,000 Federal Farm Credit Banks Funding Corp, 5.448%, due 31/10/2023 * 14,999 1.61
5.320%, due 14/11/2023 * 10,000 1.08 702,821 75.66
3.000 Federal Farm Credit Banks Funding Corp, Total Government Bonds and Notes (Cost $702,821) 702,821 75.66
5.325%, due 30/11/2023 * 2,999 0.32
2,000 Federal Farm Credit Banks Funding Corp, Series 0000, Reverse Repurchase Agreements — 26.65% (28 February 2023: 29.37%)
5.360%, due 13/12/2023 * 2,000 0.21 United States — 26.65% (28 February 2023: 29.37%)
10,000  Federal Farm Credit Banks Funding Corp, 50,000 Canadian Imperial Bank of Commerce, Reverse Repurchase
5.360%, due 27/12/2023 * . ) 10,001 1.08 Agreement to be repurchased at US$50,007,319 (collateralised by
15,000 Federal Farm Credit Banks Funding Corp, Series 0000, US Treasury Bonds & Notes to the total value of US$51,007,467),
5.330%, due 08/01/2024 * 15,000 1.61 5.270%, due 01/09/2023 50,000 539
10,000 Federal Farm Credit Banks Funding Corp, Series 0000, 55,000 HSBC Bank (USA), Reverse Repurchase Agreement to be
5.380%, due 29/01/2024 * 10,000 1.08 repurchased at U5$55,008,021 (collateralised by US Treasury
15,000 Federal Farm Credit Banks Funding Corp, Bonds & Notes to the total value of US$56,108,220),
5.345%, due 20/02/2024 * 14,999 1.61 5.250%, due 01/09/2023 55,000 592
25,000 Federal Farm Credit Banks Funding Corp, 80,000 JP Morgan Securities LLC, Reverse Repurchase Agreement to be
5.450%, due 20/03/2024 * 25,001 2.69 repurchased at US$80,011,733 (collateralised by US Treasury
10,000 Federal Farm Credit Banks Funding Corp, Series 0001, Bonds & Notes to the total value of US$81,611,971),
5.380%, due 06/05/2024 * 10,000 1.08 5.280%, due 01/09/2023 80,000 8.61
10,000 Federal Farm Credit Banks Funding Corp, Series 0001, 50,000 Royal Bank of Canada, Reverse Repurchase Agreement to be
5.380%, due 24/05/2024 * 9,997 1.08 repurchased at US$50,007,278 (collateralised by US Treasury
10,000 Federal Home Loan Bank Discount Notes, zero coupon, Bonds & Notes to the total value of US$51,000,021),
due 01/09/2023 10,000 1.08 5.240%, due 01/09/2023 50,000 5.38
10,000 Federal Home Loan Bank Discount Notes, zero coupon, 12,520 TD Securities (USA) LLC, Reverse Repurchase Agreement to be
due 06/09/2023 9,993 1.07 repurchased at US$12,521,843 (collateralised by US Treasury
15,862 Federal Home Loan Bank Discount Notes, zero coupon, Bonds & Notes to the total value of US$12,770,400),
due 15/09/2023 15,830 1.70 5.300%, due 01/09/2023 12,520 1.35
15,000 Federal Home Loan Bank Discount Notes, zero coupon, 247,520 26.65
due 29/09/2023 14,942 1.61
10,000 Federal Home Loan Bank Discount Notes, zero coupon, Total Reverse Repurchase Agreements (Cost $247,520) 247,520 26.65
due 27/10/2023 9,923  1.07 Total Financial Assets at fair value through profit or loss 950,341 102.31
5,000 Zederal Home Loan Bank Discount Notes, zero coupon, Total Financial Assets and Financial Liabilities at fair value through
ue 17/01/2024 4,901 0.53 N
10,000 Federal Home Loan Banks, Series 0000, profit or loss 950,341 10231
5.360%, due 05/09/2023 * 10,000 1.08 Liabilities in Excess of Other Assets (21,422) (2.31)
10,000 Federal Home Loan Banks, 5.420%, due 06/09/2023 * 10,000 1.08 Total Net Assets $928,919 100.00
4,500 Federal Home Loan Banks, 5.360%, due 19/09/2023 * 4,500 0.48
10,000 Federal Home Loan Banks, 5.420%, due 20/09/2023 * 10,000  1.08 - Amounts designated as “~" are either $0, less than $1,000, less than 1,000 shares or less
26,200 Federal Home Loan Banks, Series 0002, than 0.01%.
10,000 ?é?éi?:f]ﬁg;eeiigor?/;aonzki*Senes 0000, 26,200 2.82 * \Z/(a);i;ble rate security. The interest rate shown reflects the rate in effect at 31 August
5.340%, due 23/10/2023 * 10,000 1.08 !
10,000 Federal Home Loan Banks, 5.335%, due 16/11/2023 * 10,000 1.08 % of
10,000 Federal Home Loan Banks, Series 0000, ) Total
5355%, due 24/11/2023 * 10,000 1.08 Analysis of Total Assets Assets
5,000 Federal Home Loan Banks, 5.370%, due 27/11/2023 * 5000 054 Transferable securities admitted to an official exchange listing or traded on a regulated
10,000 Federal Home Loan Banks, Series 0000, market 73.79
5.390%, due 01/12/2023 * 10,000 1.08 )
5,000 Federal Home Loan Banks, 5.380%, due 24/01/2024 * 4,999 054 Money market instruments 25.99
10,000 Federal Home Loan Banks, Series 0001, Other assets 0.22
5.340%, due 01/02/2024 * 10,000 1.08
10,000 Federal Home Loan Banks, Series 0000, Total Assets 100.00
5.340%, due 16/02/2024 * 10,000 1.08
20,000 Federal Home Loan Banks, 5.420%, due 14/03/2024 * 20,007 2.15
4,000 Federal Home Loan Banks, 5.360%, due 03/05/2024 * 4,000 0.43
15,000 Federal Home Loan Banks, Series 0000,
5.365%, due 10/05/2024 * 15,000 1.61
10,000 Federal Home Loan Banks, 5.365%, due 24/05/2024 * 10,000 1.08
10,000 Federal Home Loan Banks, Series 0001,
5.420%, due 28/05/2024 * 10,000 1.08
10,000 United States Treasury Bill, zero coupon, due 05/09/2023 9,994 1.07
15,000 United States Treasury Bill, zero coupon, due 07/09/2023 14,987 1.61
15,000 United States Treasury Bill, zero coupon, due 12/09/2023 14,976 1.61
15,000 United States Treasury Bill, zero coupon, due 19/09/2023 14,960 1.61
15,000 United States Treasury Bill, zero coupon, due 21/09/2023 14,956 1.61
15,000 United States Treasury Bill, zero coupon, due 26/09/2023 14,945 1.61
10,000 United States Treasury Bill, zero coupon, due 28/09/2023 9,961 1.07
20,000 United States Treasury Bill, zero coupon, due 03/10/2023 19,906 2.14
10,000 United States Treasury Bill, zero coupon, due 05/10/2023 9,950 1.07
20,000 United States Treasury Bill, zero coupon, due 12/10/2023 19,883 2.14
10,000 United States Treasury Bill, zero coupon, due 19/10/2023 9,930 1.07
10,000 United States Treasury Bill, zero coupon, due 24/10/2023 9,923 1.07
15,000 United States Treasury Bill, zero coupon, due 26/10/2023 14,879 1.60
10,000 United States Treasury Bill, zero coupon, due 31/10/2023 9,913 1.07
10,000 United States Treasury Bill, zero coupon, due 07/11/2023 9,902 1.07
10,000 United States Treasury Bill, zero coupon, due 09/11/2023 9,899 1.06
15,000 United States Treasury Bill, zero coupon, due 16/11/2023 14,832 1.60
10,000 United States Treasury Bill, zero coupon, due 21/11/2023 9,881 1.06
20,000 United States Treasury Bill, zero coupon, due 24/11/2023 19,756 213
10,000 United States Treasury Bill, zero coupon, due 30/11/2023 9,867 1.06
10,000 United States Treasury Bill, zero coupon, due 12/12/2023 9,850 1.06

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

Portfolio of Investments as at 31 August 2023

31 August 2023

% of % of
Face Value Net Face Value Net
Value (000’s) Asset Value (000’s) Asset
(000°s) $ Value (000°s) $ Value
Asset-Backed Securities — 7.01% (28 February 2023: 9.59%) 371 Stonepeak 2021-1 ABS, Series 2021 1A, Class AA, 144A,
100 ABBSL CLO 4 Ltd, Series 2023 4A, Class A, 144A, 2.301%, due 28/02/2033 336 017
6.957%, due 20/04/2036 * 101 0.05 490 Trinitas CLO XVI Ltd, Series 2021 16A, Class A1, 144A,
500 Apidos CLO XXXVII, Series 2021 37A, Class A, 144A, 6.768%, due 20/07/§034 * ‘ 483 024
6.737%, due 22/10/2034 * 497 0.25 660 Voya CLO 2016-3 Ltd, Series 2016 3A, Class A1R, 144A,
260 Applebee’s Funding LLC / IHOP Funding LLC, Series 2023 1A, 6.762%, due 18/10/2031 * 659 032
a5 SaSS AZS. 144A, 7|-822%, d;e iSQOS/ZO?_f] - 259 0.13 Total Asset-Backed Securities (Cost $14,468) 14,266 7.01
rgent Securities Inc Asset-Backed Pass-Thro ertificates
Se?ies 200;\,‘\/‘7 Series 2003 W3, Class M1 49 II Mortgage-Backed Securities — 41.38% (28 February 2023: 36.20%)
3.972%, due 25/09/2033 * 373 0.18 510 AREIT 2022-CRE7 LLC, Series 2022 CRE7, Class A, 144A,
320 Barings Private Credit Corp CLO 2023-1 Ltd, Series 2023 1A, 7.556%, due 17/06/2039 * 510 0.25
Class A1, 144A, 7.807%, due 15/07/2031 * 320 0.16 24 Banc of America Mortgage 2003-C Trust, Series 2003 C, Class B1,
471 Benefit Street Partners CLO VIII Ltd, Series 2015 8A, Class A1AR, 4.746%, due 25/04/2033 * 5 -
144A, 6.688%, due 20/01/2031 * 470 0.23 110 BANK 2018-BNK10, Series 2018 BN10, Class A5,
140 Birch Grove CLO 6 Ltd, Series 2023 6A, Class A1, 144A, 3.688%, due 15/02/2061 102 0.05
7.489%, due 20/07/2035 * 141 0.07 130 Benchmark 2018-B1 Mortgage Trust, Series 2018 B1, Class A5,
734 Brazos Higher Education Authority Inc, Series 2011 2, Class A3, 3.666%, due 15/01/2051 * 119  0.06
6.316%, due 27/10/2036 * 726 0.36 10,116 Benchmark 2018-B5 Mortgage Trust, Series 2018 BS, Class XA,
630 Canyon CLO 2020-1 Ltd, Series 2020 1A, Class AR, 144A, 0.614%, due 15/07/2051 * 177 0.09
6.750%, due 15/07/2034 * 622 0.31 879 BHMS 2018-ATLS, Series 2018 ATLS, Class A, 144A,
270 Cayuga Park CLO Ltd, Series 2020 1A, Class AR, 144A, 6.857%, due 15/07/2035 * 864 0.42
6.690%, due 17/07/2034 * 268  0.13 100 CD 2017-CD3 Mortgage Trust, Series 2017 CD3, Class A4,
435 CBAM 2017-1 Ltd, Series 2017 1A, Class A1, 144A, 3.631%, due 10/02/2050 91 0.04
6.838%, due 20/07/2030 * 435 0.21 130 Citigroup Commercial Mortgage Trust 2014-GC23, Series 2014
71 Credit Suisse First Boston Mortgage Securities Corp, Series 2001 G(C23, Class B, 4.175%, due 10/07/2047 * 122 0.06
HE22, Class A1, 5.892%, due 25/02/2032 * 69  0.03 3,786 Citigroup Commercial Mortgage Trust 2016-C3, Series 2016 C3,
31 CWABS Asset-Backed Certificates Trust 2007-13, Series 2007 13, Class XA, 1.121%, due 15/11/2049 * 93  0.05
Class 2A2, 6.229%, due 25/10/2047 * 28 001 220 Citigroup Commercial Mortgage Trust 2017-C4, Series 2017 C4,
140 CWABS Inc Asset-Backed Certificates Trust 2004-5, Series 2004 5, Class A3, 3.209%, due 12/10/2050 202 0.10
Class 2A, 5.929%, due 25/10/2034 * 134 007 10 COMM 2013-CCRE12 Mortgage Trust, Series 2013 CR12,
26 CWHEQ Revolving Home Equity Loan Trust Series 2006-F, Class AM, 4.300%, due 10/10/2046 9 -
Series 2006 F, Class 2A1A, 5.565%, due 15/07/2036 * 24001 123 Comm 2014-UBS2 Mortgage Trust, Series 2014 UBS2, Class XA,
144 CWHEQ Revolving Home Equity Loan Trust Series 2006-I, 1.195%, due 10/03/2047 * - -
Series 2006 |, Class 2A, 5.565%, due 15/01/2037 * 130 0.06 38 COMM 2015-LC19 Mortgage Trust, Series 2015 LC19, Class ASB,
473 DB Master Finance LLC, Series 2017 1A, Class A2ll, 144A, 3.040%, due 10/02/2048 38 0.02
4.030%, due 20/11/2047 436 021 200 COMM 2015-PC1 Mortgage Trust, Series 2015 PC1, Class A5,
155 EFS Volunteer No 2 LLC, Series 2012 1, Class A2, 144A, 3.902%, due 10/07/2050 192 0.09
6.752%, due 25/03/2036 * i 155 0.08 340 Connecticut Avenue Securities Trust 2022-R04, Series 2022 R04,
420 Golub Capltao\ Partners Clo 57M L}d, Series 2021 57A, Class A1, Class M2, 144A, 8.388%, due 25/03/2042 * 345 017
1444, 7-10_3 %, due 25/10/2034 . 413 020 430 Connecticut Avenue Securities Trust 2023-R06, Series 2023 R06,
150 Golub Capltac\ Partners CLO 66B I_*td, Series 2023 66A, Class A, Class 1M2, 144A, 7.988%, due 25/07/2043 * 433 021
1444, 6.926%, due 25/04/2036 * ' 150 007 100 CSAIL 2015-C1 Commercial Mortgage Trust, Series 2015 C1,
400 Goodleap Sustainable Home Solutions Trust 2023-3, Series 2023 Class AS, 3.791%, due 15/04/2050 * 92 004
3C, Class A, 144A, 6.500%, due 20/07/2055 400 0.20 340 CSMC 2014-USA OA LLC, Series 2014 USA, Class A2, 144A,
250 Green;/vood Park CLO Ltd,*Senes 2018 1A, Class A2, 144A, 3.953%, due 15/09/2037 297  0.15
6.580%, due 15/04/2031 249 012 420 CSMC 2014-USA OA LLC, Series 2014 USA, Class B, 144A,
320 GreywoolfgLO V Ltd, Senes*2015 1A, Class A1R, 144A, 4.185%, due 15/09/2037 342 0.17
6.773%, due 27/01/2031 _ 320 076 353 CSMC Trust 2018-J1 Trust, Series 2018 J1, Class A2, 144A,
708 Homeoeq(lety Asset Trust 2(306-4, Series 2006 4, Class 2A4, 3.500%, due 25/02/2048 * 311 0.15
5.989%, due 25/08/2036 * 686 034 979 CSMC Trust 2018-J1 Trust, Series 2018 J1, Class B2, 144A,
485 gaz;grl/thg Bec)égbjonzcjlznogsliLC, Series 2022 1A, Class A2l, 144A, PV 3.586%, due 25/02/2048 * 858 042
. o, AU . :
: 200 Fannie Mae 5Yr Pool, 4.830%, due 01/09/2028 oo 198 0.10
323 Loanpal Solar Loan 2021-1 Ltd, Series 2021 1GS, Class A, 144A, 200 Fannie Mae 5Yr Pool, 4.880%, due 01/09/2028 oo 201 0.10
2.290%, due 20/01/2048 239 0.12 .
. 100 Fannie Mae 5Yr Pool, 5.340%, due 01/09/2028 oo 102 0.05
589 Long Beach Mortgage Loan Trust 2004-1, Series 2004 1, Class M1, 300 Fannie Mae 5Yr Pool. 5.000%. due 01/10/2028 301 0.15
6.179%, due 25/02/2034 * 66 028 134 Fannie Mae Connecticut Avene Securites, Series 2014 C03 '
245 Long Beach Mortgage Loan Trust 2004-4, Series 2004 4, Class M1, ! icut Avenu urities, >er '
6.329%, due 25/10/2034 * 235 011 Classv ™2, 8.402%,.due 25/07/2024 * ) ) 137 0.07
430 Merrill Lynch Mortgage Investors Trust Series 2004-WMC5, L Ealnn'ezmge fgozggg/tlcgt A"Zesr‘/‘ﬁfz%c;‘[“*'es' Series 2014 C04, 1
Series 2004 WMCS5, Class M1, 6.359%, due 25/07/2035 * 415 020 ass 2N, 10,492 %, due . -
443 MKS CLO 2017-2 Ltd, Series 2017 2A, Class A, 144A, 1 Fann!e Mae Interest Str!p 390, Class C3, G.OOOOA:, due 25/07/2038 - —
6.778%, due 20/01/2031 * 442 0.22 4 Fann!e Mae Interest Str!p 407, Class 41, 6.000 /oo, due 25/01/2038 1 -
405 Morgan Stanley ABS Capital | Inc Trust 2004-NC8, Series 2004 8 Fann!e Mae Interest Str!p 409, Class C13, 3.500%, due 25/11/2041 1 -
NC8, Class M1, 6.344%, due 25/09/2034 * 390 0.19 8 Fannie Mae Interest Strip 409, Class C18, 4.000%, due 25/04/2042 1 -
59 Morgan Stanley ABS Capital | Inc Trust 2005-NC2, Series 2005 5 Fannie Mae Interest Strip 409, Class C2, 3.000%, due 25/04/2027 - -
NC2, Class M4, 6.344%, due 25/03/2035 * 59 0.03 1,600 Fannie Mae or Freddie Mac, 30 year, TBA, 2.000% = 1,274 0.63
369 Mosaic Solar Loan Trust 2021-3, Series 2021 3A, Class B, 144A, 2,400 Fannie Mae or Freddie Mac, 30 year, TBA, 2.500% = 1,989 098
1.920%, due 20/06/2052 264 0.13 2,600 Fannie Mae or Freddie Mac, 30 year, TBA, 3.000% =+ 2,241 1.10
337 Navient Student Loan Trust 2017-3, Series 2017 3A, Class A3, 2,500 Fannie Mae or Freddie Mac, 30 year, TBA, 3.500% =+ 2,235 1.10
144A, 6.452%, due 26/07/2066 * 332 0.16 900 Fannie Mae or Freddie Mac, 30 year, TBA, 4.000% + 831 0.41
350 Neuberger Berman Loan Advisers CLO 29 Ltd, Series 2018 29A, 600 Fannie Mae or Freddie Mac, 30 year, TBA, 4.500% =+ 569 0.28
Class A1, 144A, 6.712%, due 19/10/2031 * 349 0.7 600 Fannie Mae or Freddie Mac, 30 year, TBA, 5.000% + 582  0.29
93 NovaStar Mortgage Funding Trust Series 2003-3, Series 2003 3, 2,400 Fannie Mae or Freddie Mac, 30 year, TBA, 5.500% + 2,370 1.16
Class A1, 6.139%, due 25/12/2033 * 9 004 100 Fannie Mae or Freddie Mac, 30 year, TBA, 6.000% = 100 0.05
730 Ocean Trails Clo X, Series 2020 10A, Class AR, 144A, 1 Fannie Mae Pool ‘888795', 5.500%, due 01/11/2036 1 _
a0 8790%;' d_‘uec} 5/>1|0/520_34 2021 A Class A 144A 720 035 33 Fannie Mae Pool ‘890604', 4.500%, due 01/10/2044 32 002
cean Trails Clo XI, Series , Class A, , 20 Fannie Mae Pool ‘AB9594" 4.0009 1/06/204 1 01
6.808%, due 20/07/2034 * 237 042 0 annie Mae Poo ' 959 . 000?, due 01/06/2043 9 00
59 SBA Small Busi | Cos. Series 2018 108, Class 1 197 Fannie Mae Pool ‘AH4536’, 4.000%, due 01/02/2041 187 0.09
mall Business Investment Cos, Series - ass 8 Fannie Mae Pool 'AL4324’, 6.500%, due 01/05/2040 8 -
3.548%, due 10/09/2028 55 0.03 . , ,
. . . 66 Fannie Mae Pool ‘AL9397’, 3.000%, due 01/10/2046 58 0.03
75 SLM Private Credit Student Loan Trust 2007-A, Series 2007 A, . , , o
Class A4A, 5.792%, due 16/12/2041 * 73 0.04 50 Fann!e Mae Pool ‘AL9546’, 3.500%, due 01/11/2046 46 0.02
N . . 37 Fannie Mae Pool ‘AL9631’, 3.000%, due 01/12/2046 33 0.02
324 SLM Private Education Loan Trust 2010-C, Series 2010 C, Class A5, . § g o
144A, 10.175%, due 15/10/2041 * 343 0.17 20 Fann!e Mae Pool ’AM8674’, 2.8100/0, due 01/04/2025 19 0.01
146 SMB Private Education Loan Trust 2020-A, Series 2020 A, 94 Fann!e Mae Pool ,AM87OO, ' 2'9300/‘" due 01/06/2030 84 0.04
Class A2A, 144A, 2.230%, due 15/09/2037 135 0.07 247 Fannie Mae Pool 'AN1187’, 2.930%, due 01/07/2028 228 0.1

The accompanying notes are an integral part of the Financial Statements
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% of % of

Face Value Net Face Value Net
Value (000’s) Asset Value (000’s) Asset
(000's) $ Value (000's) $ Value
Mortgage-Backed Securities — (continued) 373 Fannie Mae Pool ‘CB3899’, 3.500%, due 01/06/2052 334  0.16
57 Fannie Mae Pool "AN4927, 3.450%, due 01/03/2029 53 003 186 Fannie Mae Pool ‘CB5497', 6.500%, due 01/01/2053 191 0.09
58 Fannie Mae Pool ‘AN5386', 3.250%, due 01/05/2029 54 003 96 Fannie Mae Pool ‘CB5892', 4.500%, due 01/03/2053 91 0.04
44 Fannie Mae Pool "AO7501, 4.000%, due 01/06/2042 41 002 99 Fannie Mae Pool ‘CB6030', 4.500%, due 01/04/2053 94 005
23 Fannie Mae Pool 'AP4781", 3.000%, due 01/09/2042 21 0.01 97 Fannie Mae Pool 'CB6322’, 5.500%, due 01/05/2053 96  0.05
18 Fannie Mae Pool ‘AR7399", 3.000%, due 01/06/2043 16 0.01 396 Fannie Mae Pool ‘CB6753", 6.000%, due 01/07/2053 398 020
40 Fannie Mae Pool ‘AS0038’, 3.000%, due 01/07/2043 35 0.02 49 Fannie Mae Pool *FM0068’, 3.500%, due 01/02/2040 45 002
211 Fannie Mae Pool ‘AS7313', 3.500%, due 01/06/2046 192 0.09 39 Fannie Mae Pool 'FM0071", 3.500%, due 01/02/2040 36 0.02
90 Fannie Mae Pool ‘AS7738', 3.000%, due 01/08/2046 79 004 41 Fannie Mae Pool ‘FM1263', 4.500%, due 01/07/2049 40 0.02
57 Fannie Mae Pool "AS7844". 3.000%. due 01/09/2046 50 002 194 Fannie Mae Pool 'FM1727’, 5.000%, due 01/09/2049 191 0.09
21 Fannie Mae Pool 'AS8740', 3.500%, due 01/02/2037 20 001 97 Fannie Mae Pool ‘FM2761", 5.000%, due 01/03/2050 95 005
38 Fannie Mae Pool ‘AS8745', 3.000%, due 01/02/2047 34 002 83 Fannie Mae Pool 'FM3049", 4.000%, due 01/04/2044 79 0.04
43 Fannie Mae Pool ‘AS9588’, 4.000%, due 01/05/2047 40 0.02 200 Fannie Mae Pool 'FM3773’, 3.500%, due 01/11/2048 182 0.09
17 Fannie Mae Pool "AT4281". 4.000%. due 01/06/2043 16 0.01 264 Fannie Mae Pool ‘FM4650', 2.500%, due 01/10/2040 229 0.1
25 Fannie Mae Pool ‘AU6735', 3.000%, due 01/10/2043 22 001 50 Fannie Mae Pool 'FM5783", 3.000%, due 01/06/2038 46 0.02
41 Fannie Mae Pool ‘BC0884’, 3.000%, due 01/05/2046 36 002 58 Fannie Mae Pool ‘FM5904', 2.500%, due 01/02/2051 49 0.02
65 Fannie Mae Pool 'BC1509, 3.000%, due 01/08/2046 57  0.03 76 Fannie Mae Pool 'FM6460°, 2.500%, due 01/03/2051 64  0.03
90 Fannie Mae Pool ‘BC2817", 3.000%, due 01/09/2046 79  0.04 243 Fannie Mae Pool 'FM7673’, 2.500%, due 01/06/2051 203 0.10
36 Fannie Mae Pool 'BD2455’, 3.000%, due 01/01/2047 31 002 69 Fannie Mae Pool ‘FM7675', 2.500%, due 01/06/2051 58 0.03
39 Fannie Mae Pool ‘BD8104', 3.000%, due 01/10/2046 34 002 53 Fannie Mae Pool 'FM7786', 4.000%, due 01/01/2049 50 0.02
190 Fannie Mae Pool ‘BF0104’, 4.000%, due 01/02/2056 181 0.09 61 Fannie Mae Pool 'FM7796", 4.000%, due 01/06/2048 57 0.03
210 Fannie Mae Pool ‘BFO133’, 4.000%, due 01/08/2056 194 0.10 84 Fannie Mae Pool ‘FM7910, 2.500%, due 01/07/2051 71003
45 Fannie Mae Pool ‘BFO163', 5.000%, due 01/11/2046 44 0.02 157 Fannie Mae Pool 'FM8577", 3.000%, due 01/08/2051 138 0.07
84 Fannie Mae Pool ‘BF0183", 4.000%, due 01/01/2057 78 0.04 67 Fannie Mae Pool 'FM8813’, 3.500%, due 01/09/2051 60  0.03
179 Fannie Mae Pool ‘BF0191", 4.000%, due 01/06/2057 168 0.08 86 Fannie Mae Pool 'FM9195’, 2.500%, due 01/10/2051 72004
37 Fannie Mae Pool ‘BF0301’, 4.500%, due 01/08/2058 35 002 83 Fannie Mae Pool ‘FM9365, 3.000%, due 01/11/2051 73 004
193 Fannie Mae Pool ‘BF0646', 2.500%, due 01/06/2062 155 0.08 86 Fannie Mae Pool ‘FM9441", 2.000%, due 01/04/2051 69  0.03
38 Fannie Mae Pool ‘BL2454’, 3.160%, due 01/05/2029 35 0.02 83 Fannie Mae Pool 'FM9464', 3.000%, due 01/11/2051 72004
145 Fannie Mae Pool 'BM3473', 3.500%, due 01/11/2047 132 0.06 98 Fannie Mae Pool 'FP0028’, 2.000%, due 01/08/2040 82 004
14 Fannie Mae Pool ‘BM3904’, 5.000%, due 01/05/2048 14 0.01 78 Fannie Mae Pool 'F50024’, 2.500%, due 01/09/2051 66  0.03
409 Fannie Mae Pool ‘BM4579’, 3.000%, due 01/04/2047 357 0.18 75 Fannie Mae Pool ‘FS0037’, 3.000%, due 01/08/2051 66  0.03
36 Fannie Mae Pool ‘BM4751, 3.500%, due 01/03/2043 33 002 72 Fannie Mae Pool 'FS0067", 4.500%, due 01/09/2051 68  0.03
580 Fannie Mae Pool ‘BN3898', 4.500%, due 01/12/2048 560 027 86 Fannie Mae Pool 'F50240", 3.000%, due 01/01/2052 75 004
74 Fannie Mae Pool 'BQ1163', 2.000%, due 01/08/2050 59  0.03 88 Fannie Mae Pool 'FS0366', 2.500%, due 01/01/2052 75 0.04
76 Fannie Mae Pool ‘BQ3331’, 2.000%, due 01/08/2050 62 0.03 176 Fannie Mae Pool 'FS0424', 2.500%, due 01/01/2052 148  0.07
74 Fannie Mae Pool ‘BQ4926', 2.000%, due 01/10/2050 59 0.03 89 Fannie Mae Pool 'FS0582, 2.500%, due 01/02/2052 75 004
80 Fannie Mae Pool 'BQ5876', 2.500%, due 01/11/2050 67 0.03 88 Fannie Mae Pool 'FS0584', 2.000%, due 01/02/2052 71 0.03
75 Fannie Mae Pool ‘BR2641", 2.000%, due 01/02/2051 61  0.03 260 Fannie Mae Pool ‘FS0697", 2.500%, due 01/02/2042 223 0
73 Fannie Mae Pool ‘BR2643’, 2.000%, due 01/02/2051 59 0.03 331 Fannie Mae Pool ‘FS0735’, 3.000%, due 01/01/2052 287 0.14
71 Fannie Mae Pool ‘BR2644', 2.000%, due 01/02/2051 57 0.03 89 Fannie Mae Pool ‘FS0751", 3.000%, due 01/03/2052 77 0.04
71 Fannie Mae Pool 'BR3256', 2.000%, due 01/02/2051 59 0.03 91 Fannie Mae Pool ‘FS0957’, 3.000%, due 01/03/2052 78 0.04
76 Fannie Mae Pool ‘BR3257", 2.000%, due 01/02/2051 62 0.03 88 Fannie Mae Pool 'F51014’, 2.000%, due 01/02/2052 71003
76 Fannie Mae Pool ‘BR3286, 2.000%, due 01/03/2051 61 0.03 534 Fannie Mae Pool ‘FS1074', 3.000%, due 01/03/2052 466 0.23
76 Fannie Mae Pool ‘BR4052, 2.000%, due 01/02/2051 61 0.03 364 Fannie Mae Pool 'FS1112, 2.000%, due 01/03/2052 295 0.14
73 Fannie Mae Pool 'BR4722’, 2.000%, due 01/03/2051 59 0.03 87 Fannie Mae Pool ‘FS1118’, 3.500%, due 01/03/2052 78 0.04
80 Fannie Mae Pool ‘BR4753", 2.000%, due 01/03/2051 65 0.03 261 Fannie Mae Pool ‘F$1171, 3.000%, due 01/01/2052 226 0.1
71 Fannie Mae Pool 'BR4756', 2.000%, due 01/03/2051 57  0.03 88 Fannie Mae Pool 'F51289", 3.000%, due 01/03/2052 78 004
80 Fannie Mae Pool ‘BR5566', 2.000%, due 01/03/2051 64 003 93 Fannie Mae Pool 'F$2707", 3.500%, due 01/04/2052 83 004
80 Fannie Mae Pool 'BR5587, 2.000%, due 01/03/2051 65 0.03 161 Fannie Mae Pool ‘'FS2740’, 3.500%, due 01/06/2049 147 0.07
81 Fannie Mae Pool ‘BR5633', 2.000%, due 01/03/2051 66  0.03 286 Fannie Mae Pool ‘F$3162, 2.500%, due 01/04/2052 238 0.12
100 Fannie Mae Pool ‘BS7531", 4.360%, due 01/02/2033 96 0.05 190 Fannie Mae Pool ‘FS3339’, 3.500%, due 01/06/2052 170 0.08
100 Fannie Mae Pool 'BS7599", 4.420%, due 01/03/2033 97 0.05 97 Fannie Mae Pool ‘FS3672’, 5.500%, due 01/02/2053 97 0.05
100 Fannie Mae Pool 'BS7753", 4.310%, due 01/02/2030 97 0.05 95 Fannie Mae Pool ‘F$3836’, 4.500%, due 01/01/2053 90 0.04
100 Fannie Mae Pool ‘BS8408', 4.490%, due 01/06/2028 98  0.05 98 Fannie Mae Pool 'F$3941", 5.000%, due 01/02/2053 95  0.05
100 Fannie Mae Pool ‘BS8410", 4.740%, due 01/06/2030 98 0.05 93 Fannie Mae Pool ‘FS4000°, 6.000%, due 01/07/2041 96 0.05
100 Fannie Mae Pool 'BS8755', 3.800%, due 01/06/2030 94 0.05 99 Fannie Mae Pool ‘FS4136’, 5.000%, due 01/04/2053 96 0.05
83 Fannie Mae Pool 'BT0846’, 2.500%, due 01/07/2051 69 0.03 291 Fannie Mae Pool 'FS4269', 2.000%, due 01/10/2051 235 0.12
86 Fannie Mae Pool ‘BT3270", 2.500%, due 01/08/2051 72 003 389 Fannie Mae Pool ‘FS4524', 5.000%, due 01/05/2053 378 0.19
82 Fannie Mae Pool 'BT3303', 2.500%, due 01/08/2051 69 0.03 98 Fannie Mae Pool ‘FS4533’, 2.500%, due 01/03/2052 81 0.04
82 Fannie Mae Pool ‘BT5574", 2.500%, due 01/08/2051 68 0.03 1,078 Fannie Mae Pool ‘'FS4654', 2.000%, due 01/07/2051 861 0.42
1,921 Fannie Mae Pool ‘BU1118", 2.500%, due 01/10/2051 1,601 0.79 99 Fannie Mae Pool 'F54805’, 5.500%, due 01/05/2053 99 0.05
89 Fannie Mae Pool ‘BU1421", 3.000%, due 01/01/2052 77 004 99 Fannie Mae Pool 'F54933", 6.000%, due 01/06/2053 99 0.05
88 Fannie Mae Pool ‘BU2599', 2.500%, due 01/01/2052 74 0.04 196 Fannie Mae Pool ‘FS5059’, 3.500%, due 01/11/2048 178 0.09
87 Fannie Mae Pool ‘BV3089’, 2.500%, due 01/02/2052 73 0.04 28 Fannie Mae Pool ‘MA1217’, 4.000%, due 01/10/2042 27 0.01
262 Fannie Mae Pool ‘BV4195’, 3.000%, due 01/03/2052 228 0.11 15 Fannie Mae Pool ‘MA1253’, 4.000%, due 01/11/2042 14 0.01
195 Fannie Mae Pool ‘BX9419', 5.000%, due 01/03/2053 189 0.09 21 Fannie Mae Pool 'MA1591", 4.500%, due 01/09/2043 21001
308 Fannie Mae Pool ‘CA1692’, 4.000%, due 01/05/2048 290 0.14 40 Fannie Mae Pool ‘"MA2110’, 3.500%, due 01/12/2034 38 0.02
29 Fannie Mae Pool ‘CA2472', 4.000%, due 01/10/2048 27 0.01 28 Fannie Mae Pool ‘MA2138’, 3.500%, due 01/01/2035 26 0.01
74 Fannie Mae Pool 'CA7023’, 2.000%, due 01/09/2050 60 0.03 54 Fannie Mae Pool '"MA2320’, 3.000%, due 01/07/2035 50 0.02
74 Fannie Mae Pool ‘CA7224" 2.000%. due 01/10/2050 59 003 87 Fannie Mae Pool ‘MA2523’, 3.000%, due 01/02/2036 80 0.04
74 Fannie Mae Pool ‘CA7531", 3.000%, due 01/10/2050 65 0.03 64 Fannie Mae Pool ‘MA2579’, 3.000%, due 01/04/2036 59 0.03
162 Fannie Mae Pool ‘CA8779', 2.000%, due 01/02/2051 130 0.06 156 Fannie Mae Pool ‘'MA2672', 3.000%, due 01/07/2036 144 0.07
165 Fannie Mae Pool 'CA9220’, 2.000%, due 01/02/2051 132 0.06 103 Fannie Mae Pool ‘'MA2707’, 3.000%, due 01/08/2036 95 0.05
164 Fannie Mae Pool ‘CB0470’, 2.500%, due 01/05/2041 142 0.07 23 Fannie Mae Pool 'MA4031', 4.500%, due 01/05/2050 22 001
1,507 Fannie Mae Pool ‘CB1301’, 2.500%, due 01/08/2051 1,257 062 218 Fannie Mae Pool ‘"MA4158’, 2.000%, due 01/10/2050 175 0.09
269 Fannie Mae Pool ‘CB2664", 3.000%, due 01/01/2052 233 0.1 60 Fannie Mae Pool ‘"MA4177", 2.500%, due 01/11/2040 52 0.03
93 Fannie Mae Pool 'CB3044’, 2.500%, due 01/03/2052 78 0.04 83 Fannie Mae Pool ‘MA4236’, 1.500%, due 01/01/2051 63 0.03
182 Fannie Mae Pool ‘CB3234’, 3.000%, due 01/04/2052 158 0.08 164 Fannie Mae Pool ‘MA4364', 2.000%, due 01/06/2041 138 0.07
184 Fannie Mae Pool ‘CB3272’, 4.000%, due 01/04/2052 171 0.08 1,180 Fannie Mae Pool ‘MA4422', 2.000%, due 01/09/2041 985 0.48
90 Fannie Mae Pool ‘CB3282’, 3.500%, due 01/04/2052 81 0.04 423 Fannie Mae Pool ‘MA4446', 2.000%, due 01/10/2041 353 0.17
95 Fannie Mae Pool ‘CB3348’, 2.000%, due 01/04/2052 75 0.04 259 Fannie Mae Pool 'MA4474', 2.000%, due 01/11/2041 215 0.1
88 Fannie Mae Pool ‘CB3369’, 3.500%, due 01/04/2052 79 0.04 182 Fannie Mae Pool ‘'MA4587’, 2.500%, due 01/04/2042 155 0.08
91 Fannie Mae Pool ‘MA4607’, 2.500%, due 01/05/2042 77 004

The accompanying notes are an integral part of the Financial Statements
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Face Value Net Face Value Net
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Mortgage-Backed Securities — (continued) 157 Freddie Mac Pool ‘RA3882’, 2.000%, due 01/11/2050 127 0.06
8 Fannie Mae REMICS, Series 2001 81, Class GE, 436 Freddie Mac Pool 'RA3913’, 2.500%, due 01/11/2050 367 0.18
6.000%, due 25/01/2032 8 _ 237 Freddie Mac Pool ‘RA4703", 2.000%, due 01/02/2051 191 0.09
17 Fannie Mae REMICS, Series 2005 29, Class ZA, 470 Freddie Mac Pool ‘RA5117’, 2.000%, due 01/05/2051 378 0.19
5.500%, due 25/04/2035 18 001 86 Freddie Mac Pool ‘RA5373', 2.000%, due 01/06/2051 69 003
4 Fannie Mae REMICS, Series 2011 87, Class SG, 174 Freddie Mac Pool '‘RA6135’, 2.500%, due 01/10/2051 145 0.07
1.148%, due 25/04/2040 * - - 86 Freddie Mac Pool ‘RA6562', 2.500%, due 01/01/2052 72 004
11 Fannie Mae REMICS, Series 2012 101, Class Al, 365 Freddie Mac Pool ‘RA6694', 2.000%, due 01/01/2052 292 0.14
3.000%, due 25/06/2027 - - 272 Freddie Mac Pool 'RA7185', 4.000%, due 01/04/2052 252 012
133 Fannie Mae REMICS, Series 2012 118, Class VZ, 449 Freddie Mac Pool 'RA7186', 4.000%, due 01/04/2052 417 0.0
3.000%, due 25/11/2042 119 0.06 371 Freddie Mac Pool ‘RA7928", 4.500%, due 01/09/2052 352 0.17
70 Fannie Mae REMICS, Series 2012 134, Class SK, 98 Freddie Mac Pool ‘RA8790’, 5.000%, due 01/04/2053 96  0.05
0.748%, due 25/12/2042 * 7 - 224 Freddie Mac Pool ‘RB5084", 1.500%, due 01/11/2040 181 0.09
5 Fannie Mae REMICS, Series 2012 46, Class BA, 249 Freddie Mac Pool ‘RB5110, 1.500%, due 01/05/2041 200 0.10
6.000%, due 25/05/2042 6 - 254 Freddie Mac Pool ‘RB5117", 1.500%, due 01/07/2041 204 0.10
6 Fannie Mae REMICS, Series 2012 75, Class NS, 337 Freddie Mac Pool ‘RB5125’, 2.000%, due 01/09/2041 282 0.14
1.198%, due 25/07/2042 * L - 104 Freddie Mac Pool ‘RB5130", 1.500%, due 01/10/2041 84 0.04
367 Fannie Mae REMICS, Series 2012 96, Class SB, 771 Freddie Mac Pool ‘RB5131", 2.000%, due 01/10/2041 643 032
0.648%, due 25/09/2042 25001 53 Freddie Mac Pool ‘RB5134’, 1.500%, due 01/11/2041 42 002
8 Eagg(')e%""zeljsg’\é'/‘g;jzﬁ‘;s 2013 9, Class BC, 5 B 87 Freddie Mac Pool ‘RB5138’, 2.000%, due 01/12/2041 72 0.04
11 Foiie Mise REMICS. Series 2013 9. Class CB 90 Freddie Mac Pool 'RB5145', 2.000%, due 01/02/2042 74 0.04
5 200%  due 25/04/2042 ' ' " ool 184 Freddie Mac Pool 'RB5166', 3.000%, due 01/07/2042 162 0.08
PVP : 469 Freddie Mac Pool 'SC0313", 2.000%, due 01/01/2042 390 0.19
107 Fannie Mae REMICS, Series 2020 47, Class GZ, 287 Freddie Mac Pool ‘SC0340", 3.000%, due 01/09/2042 253 0.12
2.000%, due 25/07/2050 62 003 ' ) KB eeedid :
78 Fannie Mae REMICS, Series 2020 56, Class DI, 196 Freddie Mac Pool 'SC0384', 2.000%, due 01/04/2042 165  0.08
2.500%, due 25/08/2050 13 001 71 Freddie Mac Pool ‘SD0573", 2.000%, due 01/04/2051 58 0.03
153 Fannie Mae REMICS, Series 2020 57, Class TA, 88 Freddie Mac Pool ‘SD0615', 4.500%, due 01/01/2051 85  0.04
2.000%, due 25/04/2050 130 0.06 87 Freddie Mac Pool 'SD0745’, 2.000%, due 01/11/2051 71 0.03
76 Fannie Mae REMICS, Series 2020 74, Class E, 88 Freddie Mac Pool 'SD0849", 2.500%, due 01/01/2052 74 0.04
2.500%, due 25/10/2050 12 001 273 Freddie Mac Pool ‘SD0857’, 2.500%, due 01/01/2052 228 0.1
527 Fannie Mae REMICS, Series 2020 89, Class DI, 946 Freddie Mac Pool 'SD1218', 4.000%, due 01/07/2049 886 044
2.500%, due 25/12/2050 79 0.04 188 Freddie Mac Pool 'SD1549’, 3.500%, due 01/04/2052 169 0.08
439 Fannie Mae REMICS, Series 2020 97, Class Al, 96 Freddie Mac Pool 'SD1807’, 4.500%, due 01/07/2052 92 0.04
2.000%, due 25/01/2051 58 0.03 190 Freddie Mac Pool ‘SD1936', 3.500%, due 01/06/2052 170 0.08
713 Fannie Mae REMICS, Series 2021 3, Class Ql, 98 Freddie Mac Pool 'SD2245’, 5.500%, due 01/12/2052 97 0.05
2.500%, due 25/02/2051 108 0.05 93 Freddie Mac Pool 'SD2284’, 6.000%, due 01/12/2052 94 005
75 Fannie Mae REMICS, Series 2021 65, Class JA, 97 Freddie Mac Pool 'SD2394’, 4.500%, due 01/11/2052 92 005
2.000%, due 25/01/2046 64  0.03 94 Freddie Mac Pool ‘SD2395', 5.000%, due 01/01/2053 92 004
48 Fannie Mae-Aces, Series 2013 M6, Class 1AC, 98 Freddie Mac Pool 'SD2443', 4.500%, due 01/10/2052 93 0.05
3.454%, due 25/02/2043 * 45 0.02 93 Freddie Mac Pool 'SD2452", 6.500%, due 01/02/2053 95  0.05
400 Fannie Mae-Aces, Series 2018 M15, Class 1A2, 97 Freddie Mac Pool ‘SD2591", 5.000%, due 01/03/2053 94 005
3.700%, due 25/01/2036 363 018 97 Freddie Mac Pool 'SD2688', 5.500%, due 01/04/2053 96  0.05
165 Fannie Mae-Aces, Series 2018 M9, Class APT2, 96 Freddie Mac Pool 'SD2723', 5.500%, due 01/03/2053 96  0.05
. ?-209%“}' duZZS/O;VZOZSzSzo V56, Class X1 154 0.08 98 Freddie Mac Pool 'SD2762, 5.500%, due 01/05/2053 97 005
annie Mae-Aces, Series . Class X1, 95 Freddie Mac Pool 'SD2792", 4.500%, due 01/03/2047 92 005
1.541%, due 25/09/2034 * 34 002 97 Freddie Mac Pool ‘SD2892, 5.500%, due 01/05/2053 9%  0.05
i E’egg!e mac go:g ;’001 :gggggg} g-gggz"' gue 8%;%8;3 Z - 196 Freddie Mac Pool ‘SD2919", 5.500%, due 01/04/2053 193 0.09
reddie Mac Gold Pool , 6. b, due - . . B o
153 Freddie Mac Gold Pool ‘G61637', 3.000%, due 01/09/2047 133 0.07 433 E:gg:: m:g Egg: ,§3§§§}.; 2:28802: gﬂz 8%;@82; 422 8:2151
20 Freddie Mac Gold Pool 'Q17792', 3.500%, due 01/05/2043 19 0.01 388 Freddie Mac Pool 'SD3171". 5.500%. due 01/06/2053 384 019
36 freddie Mac Gold Pool 'Q29184', 4.000%, due 01/10/2044 35 0w 200 Freddie Mac Pool ‘SD3382", 5.000%, due 01/06/2053 194 0.10
38 Freddie Mac Gold Pool ‘Q45560", 3.000%, due 01/01/2047 33 002 299 Freddie Mac Pool 'SD3400". 4.500%. due 01/10/2052 583 014
77 Fredd!e Mac Gold Pool :Q45737:, 3.000%, due 01/01/2047 68 0.03 47 Freddie Mac Pool 'SD7509", 3.000%, due 01/11/2049 41 0.02
43 Freddie Mac Gold Pool 'Q45819', 3.000%, due 01/01/2047 37 0.02 140 Freddie Mac Pool ‘SD7525" 2.500%. due 01/10/2050 18 0.06
15 Freddie Mac Gold Pool 'U90316", 4.000%, due 01/10/2042 14001 149 Freddie Mac Pool 'SD7534', 2.500%, due 01/02/2051 126 0.06
48 freddie Mac Gold Pool 'U99124', 3.500%, due 01/03/2045 44 002 566 Freddie Mac Pool ‘SD7548", 2.500%, due 01/11/2051 475 023
2,491 Freddie Mac Muultn‘aml\y Structured Iiass Through Certificates K124, 193 Freddie Mac Pool ‘'SD7560, 4.000%, due 01/02/2053 180 0.09
Class X1, 0.810%, due 25/12/2030 B 102005 620 Freddie Mac Pool ‘SD8121", 2.000%, due 01/01/2051 49 024
3,494 freddie Mac Z”3“$'*3m"y2§§5“g};g§? Pass Through Certificates K130, s o 281 Freddie Mac Pool ‘SD8209", 1.500%, due 01/03/2052 212 010
X1, 1.145%, due . : 93 Freddie Mac Pool ‘SD8214", 3.500%, due 01/05/2052 83  0.04
90 Freddie Mac Multifamily Structured Pass Through Certificates Q006, 100 Freddie Mac Pool "WN1227". 4.650%. due 01/01/2033 08 0.05
Class A2, 4.139%, due 25/04/2028 * 82 004 ! (46507, due :
10.000 Freddie Mac Multtamily Siructured Pass Through Certificat 300 Freddie Mac Pool "WN2371’, 4.600%, due 01/02/2030 291 0.14
) y Structure: ass roug ertiticates, . B B
Series K 157, Class X1, 0.419%, due 25/05/2033 * 234 o011 100 Freddie Mac Pool ‘WN2372", 4.600%, due 01/02/2030 97 005
100 Freddie Mac Multifamily Wi Certificates Series WI-K159 K159, 45 freddie Mac Pool '7A2489", 3.500%, due 01/01/2038 42 002
Class A2, 4.500%, due 25/11/2033 97 005 7 Freddie Mac Pool '217269', 5.000%, due 01/03/2038 7 -
71 Freddie Mac Non Gold Pool ‘840698, 2.104%, due 01/03/2047 * 67 0.3 25 freddie Mac Pool 'ZN0538', 3.500%, due 01/11/2042 23 001
350 Freddie Mac Non Gold Pool ‘841076, 3.008%, due 01/11/2048 * 328 016 15 Freddie Mac Pool 'ZN1436", 5.000%, due 01/11/2048 15001
112 Freddie Mac Non Gold Pool ‘841077, 2.871%, due 01/11/2047 * 106 0.05 4 Freddie Mac Pool 'Z53059', 5.500%, due 01/12/2038 4 -
112 Freddie Mac Non Gold Pool ‘841081, 3.099%, due 01/02/2050 * 106  0.05 7 Freddie Mac Pool 'Z53569", 6.000%, due 01/10/2036 7 -
370 Freddie Mac Pool ‘QB3535', 2.000%, due 01/09/2050 297 0.15 46 Freddie Mac Pool 'ZT1257", 3.000%, due 01/01/2046 4 002
75 Freddie Mac Pool ‘QB4985'. 2.000%. due 01/11/2050 60 003 4 Freddie Mac REMICS 3621, Class SB, 0.927%, due 15/01/2040 * - -
74 Freddie Mac Pool ‘QB5092. 2.500%. due 01/11/2050 62 003 21 Freddie Mac REMICS 3947, Class SG, 0.647%, due 15/10/2041 * 2 -
76 Freddie Mac Pool ‘QB5093". 2.500%. due 01/11/2050 64 003 12 Freddie Mac REMICS 4194, Class BI, 3.500%, due 15/04/2043 2 -
69 Freddie Mac Pool ‘QB8604’, 2.000%. due 01/02/2051 56 003 2 Freddie Mac REMICS 4298, Class PI, 4.000%, due 15/04/2043 - -
287 Freddie Mac Pool ‘QBI087". 2.000%. due 01/02/2051 232 011 28 Freddie Mac REMICS 4813, Class CJ, 3.000%, due 15/08/2048 24 001
76 Freddie Mac Pool ‘QB9482’, 2.000%, due 01/03/2051 61 0.03 66 Fredd!e Mac REMICS 5010, Class IK, 2.500%, due 25/09/2050 10 -
85 Freddie Mac Pool ‘QC3690", 2.500%. due 01/07/2051 71 003 238 Freddie Mac REMICS 5010, Class JI, 2.500%, due 25/09/2050 41 002
87 Freddie Mac Pool ‘QC4824", 2.500%. due 01/08/2051 73 004 81 Freddie Mac REMICS 5013, Class IN, 2.500%, due 25/09/2050 13 001
258 Freddie Mac Pool ‘QC5830" 2.500%. due 01/08/2051 217 011 167 Freddie Mac REMICS 5018, Class M, 2.000%, due 25/10/2050 22 001
91 Freddie Mac Pool ‘QC9154", 3.000%, due 01/10/2051 80 0.04 394 Fredd!e Mac REMICS 5038, Class PJ, 0.750%, due 25/10/2050 277 0.14
89 Freddie Mac Pool ‘QC9443'. 2.500% due 01/10/2051 74 004 71 Freddie Mac REMICS 5040, Class 1B, 2.500%, due 25/11/2050 12001
92 Freddie Mac Pool ‘QD5827", 2.000%. due 01/02/2052 74 004 337 Freddie Mac REMICS 5059, Class 1B, 2.500%, due 25/01/2051 53 0.03
75 Freddie Mac REMICS 5069, Class M, 2.500%, due 25/02/2051 11 001

The accompanying notes are an integral part of the Financial Statements
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% of % of
Face Value Net Face Value Net
Value (000’s) Asset Value (000’s) Asset
(000°s) $ Value (000°s) $ Value
Mortgage-Backed Securities — (continued) 87 Ginnie Mae Il Pool ‘MA6933’, 3.500%, due 20/10/2050 80 0.04
426 Freddie Mac REMICS 5085, Class NI, 2.000%, due 25/03/2051 50 0.02 205 Ginnie Mae Il Pool ‘MA7056', 4.500%, due 20/12/2050 198 0.10
80 Freddie Mac REMICS 5092, Class AP, 2.000%, due 25/04/2041 68  0.03 66 Ginnie Mae Il Pool "MA7192’, 2.000%, due 20/02/2051 54 0.03
176 Freddie Mac REMICS 5140, Class NI, 2.500%, due 25/05/2049 25 001 64 Ginnie Mae Il Pool ‘MA7193', 2.500%, due 20/02/2051 54 0.03
200 Freddie Mac REMICS 5224, Class HL, 4.000%, due 25/04/2052 179 0.09 251 Ginnie Mae Il Pool ‘MA7589", 2.500%, due 20/09/2051 214 om
420 Freddie Mac STACR REMIC Trust 2022-DNA3, Series 2022 DNA3, 315 Ginnie Mae Il Pool ‘MA7590", 3.000%, due 20/09/2051 278 0.14
Class M1B, 144A, 8.188%, due 25/04/2042 * 428 0.21 86 Ginnie Mae Il Pool ‘MA7705’, 2.500%, due 20/11/2051 73 0.04
68 Freddie Mac Structured Pass-Through Certificates, Series T 56, 603 Ginnie Mae Il Pool ‘MA7768', 3.000%, due 20/12/2051 532 0.26
Class 2AF, 5.802%, due 25/05/2043 * 67 0.03 87 Ginnie Mae Il Pool '‘MA7828’, 3.000%, due 20/01/2052 77 0.04
16 Ginnie Mae | Pool '557522', 7.000%, due 15/07/2031 17 0.01 94 Ginnie Mae Il Pool ‘MA8045’, 4.000%, due 20/05/2052 38 0.04
10 Ginnie Mae | Pool '565347’, 7.000%, due 15/08/2031 9 - 92 Ginnie Mae Il Pool ‘MA8197’, 2.500%, due 20/08/2052 78 0.04
3 Ginnie Mae | Pool ‘584344, 7.000%, due 15/04/2032 3 - 96 Ginnie Mae Il Pool ‘MA8268’, 4.500%, due 20/09/2052 92 0.04
62 Ginnie Mae | Pool '784571", 3.500%, due 15/06/2048 58 0.03 193 Ginnie Mae Il Pool ‘'MA8428’, 5.000%, due 20/11/2052 188 0.09
35 Ginnie Mae | Pool ‘AA5649', 3.000%, due 15/09/2042 32 0.02 191 Ginnie Mae Il Pool ‘MA8429’, 5.500%, due 20/11/2052 190 0.09
52 Ginnie Mae | Pool ‘AB2892’, 3.000%, due 15/09/2042 46 0.02 284 Ginnie Mae Il Pool ‘MA8486’, 3.000%, due 20/12/2052 251 0.12
115 Ginnie Mae | Pool ‘AB9108’, 3.000%, due 15/10/2042 104 0.05 195 Ginnie Mae Il Pool ‘"MA8487’, 3.500%, due 20/12/2052 177 0.09
7 Ginnie Mae Il Pool '4837’, 6.000%, due 20/10/2040 7 - 96 Ginnie Mae Il Pool '‘MA8642’, 2.500%, due 20/02/2053 82 0.04
6 Ginnie Mae Il Pool '4923’, 4.500%, due 20/01/2041 6 - 99 Ginnie Mae Il Pool ‘MA8725’, 5.000%, due 20/03/2053 96 0.05
4 Ginnie Mae Il Pool ‘4961’, 6.000%, due 20/02/2041 4 - 98 Ginnie Mae Il Pool ‘MA8727’, 6.000%, due 20/03/2053 99 0.05
15 Ginnie Mae Il Pool ‘4978, 4.500%, due 20/03/2041 15 0.01 194 Ginnie Mae Il Pool ‘"MA8796’, 3.000%, due 20/04/2053 171 0.08
8 Ginnie Mae Il Pool '5240’, 6.000%, due 20/11/2041 8 - 300 Ginnie Mae, 30 year, TBA, 2.000% + 248 0.12
13 Ginnie Mae Il Pool '784106', 3.500%, due 20/01/2046 12 0.01 1,000 Ginnie Mae, 30 year, TBA, 2.500% + 851 0.42
445 Ginnie Mae Il Pool ‘784577, 4.000%, due 20/07/2047 420 0.21 1,400 Ginnie Mae, 30 year, TBA, 3.000% =+ 1,231 0.60
11 Ginnie Mae Il Pool '784825', 3.500%, due 20/10/2049 10 - 1,200 Ginnie Mae, 30 year, TBA, 3.500% =+ 1,090 0.54
121 Ginnie Mae Il Pool '784905’, 3.000%, due 20/01/2050 107 0.05 500 Ginnie Mae, 30 year, TBA, 4.000% + 466 0.23
24 Ginnie Mae Il Pool ‘784985, 3.500%, due 20/09/2048 22 0.01 900 Ginnie Mae, 30 year, TBA, 4.500% + 858 0.42
55 Ginnie Mae Il Pool ‘785359, 2.000%, due 20/03/2051 46 0.02 1,100 Ginnie Mae, 30 year, TBA, 5.000% =+ 1,070 0.53
85 Ginnie Mae Il Pool ‘785360, 2.000%, due 20/03/2051 68 0.03 800 Ginnie Mae, 30 year, TBA, 5.500% =+ 792 0.39
330 Ginnie Mae Il Pool '785558’, 2.500%, due 20/07/2051 278 0.14 500 Ginnie Mae, 30 year, TBA, 6.000% + 502 0.25
169 Ginnie Mae Il Pool ‘785565’ 2.500%, due 20/06/2051 142 0.07 100 Ginnie Mae, 30 year, TBA, 6.500% =+ 101 0.05
166 Ginnie Mae Il Pool ‘785568’, 2.500%, due 20/08/2051 140 0.07 5 Government National Mortgage Association, Series 2007 51,
172 Ginnie Mae Il Pool ‘785657, 2.500%, due 20/10/2051 145  0.07 Class SG, 1.152%, due 20/08/2037 * - -
84 Ginnie Mae Il Pool ‘785663, 2.500%, due 20/10/2051 71 0.03 7 Government National Mortgage Association, Series 2009 HOT,
87 Ginnie Mae Il Pool ‘785667, 2.500%, due 20/10/2051 73 004 Class FA, 6.578%, due 20/11/2059 * 7 -
176 Ginnie Mae Il Pool ‘785762, 2.500%, due 20/11/2051 148 0.07 1 Government National Mortgage Association, Series 2010 85,
175 Ginnie Mae Il Pool '785789", 2.500%, due 20/12/2051 148 0.07 Class HS, 1.222%, due 20/01/2040 * ! - -
344 Ginnie Mae Il Pool ‘785791, 2.500%, due 20/12/2051 288 0.14 15 Government National Mortgage Association, Series 2010 H26,
268 Ginnie Mae Il Pool ‘785821, 2.500%, due 20/12/2051 226 0.11 Class LF, 5.605%, due 20/08/2058 * i 14001
89 Ginnie Mae Il Pool ‘785944, 3.000%, due 20/02/2052 79 0.04 25 Government National Mortgage Assgmanon, Series 2011 HOT,
93 Ginnie Mae Il Pool 786095', 3.000%, due 20/04/2052 80 0.04 Class AF, 5.705%, due 20/11/2060 * i 24 0.0
95 Ginnie Mae Il Pool '786108", 3.500%, due 20/03/2052 36 0.04 30 Government National Mortgage Association, Series 2011 H09,
P , ) Class AF, 5.755%, due 20/03/2061 * 30 0.01
167 Ginnie Mae Il Pool ‘786134, 3.000%, due 20/04/2052 145 0.07 78 Government National Mortaage Association. Series 2012 112
97 Ginnie Mae Il Pool '786474', 5.000%, due 20/01/2053 95 0.05 Class 10. 0.116%. due 16/092/3053 . ! ! _ B
772 Ginn?e Mae Il Pool :786583:’ 3'OOO:/°’ due 20/03/2052 681 033 39 Govemrﬁeﬁt Nat\éJna\ Mortgage Association, Series 2012 27,
98 G!nn!e Mae Il Pool ’786709’, 5‘0000/0, due 20/05/2053 96 0.05 Class 10, 0.238%, due 16/04/2053 * _ _
100 G!m!e Mae Il Pool '786843', 3.000%, due 20/03/2052 87 0.04 17 Government National Mortgage Association, Series 2012 34,
25 Ginnie Mae Il Pool ‘BC4732', 3.500%, due 20/10/2047 23 0.01 Class SA, 0.622%, due 20/03/2042 * 2 _
29 G!nn!e Mae Il Pool 'BM7534’, 3.500%, due 20/02/2050 26 0.01 20 Government National Mortgage Association, Series 2012 44,
73 Ginnie Mae Il Pool 'BM9743', 4.000%, due 20/11/2049 68  0.03 Class 10, 0.029%, due 16/03/2049 * _ _
31 Ginnie Mae Il Pool 'BS1742, 4.000%, due 20/02/2050 30 001 12 Government National Mortgage Association, Series 2012 H18,
106 Ginnie Mae Il Pool 'BT0812", 3.000%, due 20/03/2050 91 004 Class NA, 5.775%, due 20/08/2062 * 1 001
28 Ginnie Mae Il Pool ‘"MA1995', 3.500%, due 20/06/2044 26 0.0 29 Government National Mortgage Association, Series 2012 H27,
10 Ginnie Mae Il Pool ‘'MA2678’, 3.500%, due 20/03/2045 9 - Class Al, 1.744%, due 20/10/2062 * 1 _
104 Ginnie Mae Il Pool ‘MA3521", 3.500%, due 20/03/2046 9%  0.05 13 Government National Mortgage Association, Series 2012 H30,
56 Ginnie Mae Il Pool ‘'MA3597, 3.500%, due 20/04/2046 51 0.02 Class GA, 5.605%, due 20/12/2062 * 13 0.01
14 Ginnie Mae Il Pool ‘MA3663’, 3.500%, due 20/05/2046 13 001 75 Government National Mortgage Association, Series 2013 107,
43 Ginnie Mae Il Pool '"MA3736’, 3.500%, due 20/06/2046 40 0.02 Class AD, 2.840%, due 16/11/2047 * 67 0.03
14 Ginnie Mae Il Pool ‘"MA3803’, 3.500%, due 20/07/2046 13 0.01 18 Government National Mortgage Association, Series 2013 163,
83 Ginnie Mae Il Pool ‘MA3873’, 3.000%, due 20/08/2046 74 0.04 Class 10, 1.012%, due 16/02/2046 * - -
16 Ginnie Mae Il Pool ‘MA3937’, 3.500%, due 20/09/2046 15 0.01 54 Government National Mortgage Association, Series 2013 HO8,
18 Ginnie Mae Il Pool ‘"MA4068’, 3.000%, due 20/11/2046 16 0.01 Class BF, 5.655%, due 20/03/2063 * 53 0.03
21 Ginnie Mae Il Pool ‘MA4261’, 3.000%, due 20/02/2047 18 0.01 38 Government National Mortgage Association, Series 2014 105,
148 Ginnie Mae Il Pool ‘MA4511°, 4.000%, due 20/06/2047 140 0.07 Class 10, 0.125%, due 16/06/2054 * - -
125 Ginnie Mae Il Pool ‘MA4719’, 3.500%, due 20/09/2047 115 0.06 8 Government National Mortgage Association, Series 2014 17,
11 Ginnie Mae Il Pool "MA4899', 3.000%, due 20/12/2047 10 - Class AM, 3.537%, due 16/06/2048 * i 7 -
10 Ginnie Mae Il Pool ‘MA5018’, 3.000%, due 20/02/2048 9 _ 10 Government National Mortgage Association, Series 2014 47,
99 Ginnie Mae Il Pool ‘MA5019’, 3.500%, due 20/02/2048 91 0.04 Class 1A, 0.148%, due 16/02/2048 * } - -
95 Ginnie Mae Il Pool ‘MIA5078", 4.000%, due 20/03/2048 90 0.04 49 Government Naot\ona\ Mortgage Ass*oaatlon, Series 2014 50,
19 Ginnie Mae Il Pool ‘MA5194’, 5.000%, due 20/05/2048 19 001 Class 10, 0.628%, due 16/09/2055 * . ! -
78 Ginnie Mae Il Pool ‘MA5265', 4.500%, due 20/06/2048 75 004 247 Government “1‘?,}‘02‘3‘ Mortgage Association, Series 2014 92, !
37 Ginnie Mae Il Pool ‘MA5331", 4.500%, due 20/07/2048 36 0.02 201 gass 0. ON o “fMG/OS/ °5A ton Series 2014 Ha0 -
59 Ginnie Mae Il Pool ‘MA5529", 4.500%, due 20/10/2048 57 003 overnment National Mortgage Association, Series '
- , , Class FA, 5.648%, due 20/10/2064 * 388 0.19
16 Ginnie Mae Il Pool 'MAS597", 5.000%, due 20/11/2048 16001 44 Government National Mortgage Association, Series 2015 167
26 Ginnie Mae Il Pool ‘MA5652’, 4.500%, due 20/12/2048 25 0.01 Class OI, 4.000%, due 16/04/2045 ' ! 8 _
48 G!nn!e Mae Il Pool :MA5653:' 5.000%, due 20/12/2048 47 0.02 29 Government National Mortgage Association, Series 2015 36,
335 G!nn!e Mae Il Pool ‘MA5711’, 4.500%, due 20/01/2049 324 0.16 Class MI, 5.500%, due 20/03/2045 5 _
15 G!nn!e Mae Il Pool ‘"MAS5712",5.000%, due 20/01/2049 15 0.01 536 Government National Mortgage Association, Series 2015 5,
14 Ginnie Mae Il Pool ‘MA5762", 3.500%, due 20/02/2049 13 001 Class IK, 0.277%, due 16/11/2054 * 4 _
42 Ginnie Mae Il Pool "MA5763', 4.000%, due 20/02/2049 39002 262 Government National Mortgage Association, Series 2016 128,
78 Ginnie Mae Il Pool ‘MA5818’, 4.500%, due 20/03/2049 75 0.04 Class 10, 0.736%, due 16/09/2056 * 9 _
19 Ginnie Mae Il Pool ‘"MA5878", 5.000%, due 20/04/2049 19001 74 Government National Mortgage Association, Series 2020 123,
17 Ginnie Mae Il Pool ‘MA6287’, 5.000%, due 20/11/2049 17 0.01 Class IL, 2.500%, due 20/08/2050 10 _
38 Ginnie Mae Il Pool ‘MA6413’, 5.000%, due 20/01/2050 38 0.02

The accompanying notes are an integral part of the Financial Statements
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Mortgage-Backed Securities — (continued) 5 Thornburg Mortgage Securities Trust 2007-4, Series 2007 4,
153 Government National Mortgage Association, Series 2020 123, Class 1A1, 3.827%, due 25/09/2037 * 5 -
Class NI, 2.500%, due 20/08/2050 21 0.01 300 UBS Commercial Mortgage Trust 2018-C15, Series 2018 C15,
74 Government National Mortgage Association, Series 2020 127, Class C, 5.323%, due 15/12/2051 * 243 012
Class IN, 2.500%, due 20/08/2050 10 _ 289 Wells Fargo Commercial Mortgage Trust 2016-C36, Series 2016
78 Government National Mortgage Association, Series 2020 129, €36, Class A3, 2.807%, due 15/11/2059 ) 266 0.13
Class IE, 2.500%, due 20/09/2050 1 _ 150 Wells Fargo Commercial Mortgage Trust 2016-C36, Series 2016
80 Government National Mortgage Association, Series 2020 160, €36, Class Ad, 3.065%, due 15/11/2059 137 007
Class IH, 2.500%, due 20/10/2050 11 0.01 1,379 Wells Fargo Commercial Mortgage Trust 2016-C36, Series 2016
77 Government National Mortgage Association, Series 2020 160, €36, Class XA, 1.301%, due 15/11/2059 * 38 002
Class VI, 2.500%, due 20/10/2050 1 0.01 460 Wells Fargo Commercial Mortgage Trust 2017-C41, Series 2017
313 Government National Mortgage Association, Series 2020 160, C41, Class B, 4.188%, due 15/11/2050 * 377 0.18
Class Y1, 2.500%, due 20/10/2050 42 0.02 1,501 WFRBS Commercial Mortgage Trust 2014-C23, Series 2014 C23,
4,383 Government National Mortgage Association, Series 2020 178, Class XA, 0.693%, due 15/10/2057 * _ 5 -
Class 10, 1.422%, due 16/10/2060 * 399 0.20 2 WFRBS Commercial Mortgage Trust 2014-LC14, Series 2014 LC14,
3,216 Government National Mortgage Association, Series 2020 179, Class ASB, 3.522%, due 15/03/2047 2 -
Class 10, 1.009%, due 16/09/2062 * 229 0.1 Total Mortgage-Backed Securities (Cost $88,667) 84,186 4138
373 Government National Mortgage Association, Series 2020 181, o K o
Class W1, 2.000%, due 20/12/2050 M 002 Corporéte Bondsoand Notes — 31.71% (28 :ebruary 2023: 37.25%)
1,653 Government National Mortgage Association, Series 2020 195, Australia — 0.03% (28 February 2023: 0.05%)
Class 10, 0.926%, due 16/12/2062 * 108 0.05 70 BHP Billiton Finance USA Ltd, 5.000%, due 30/09/2043 68 0.03
253 Government National Mortgage Association, Series 2020 47, Belai _ % (28 F 2023: 0.459
Class MI, 3.500%, due 20/04/2050 43 0.02 elgium — 0.39% (28 February 2023: 0.45%) )
71 Government National Mortgage Association, Series 2020 47 110 Anheuser-Busch Cos LLC / Anheuser-Busch InBev Worldwide Inc,
Class NI, 3.500%, due 20/04/2050 12 001 3.650%, due 01/02/2026 106005
176 Government National Mortgage Association, Series 2020 HO4, 230 Anheuser-Busch InBev Worldwide Inc, 4.000%, due 13/04/2028 222 0.1
Class FP, 5.169%, due 20/06/2069 * 175  0.09 60 Anheuser-Busch InBev Worldwide Inc, 3.500%, due 01/06/2030 55 0.03
185 Government National Mortgage Association, Series 2020 HO9, 300 Anheuser-Busch InBev Worldwide Inc, 4.350%, due 01/06/2040 269  0.13
Class FL, 4.850%, due 20/05/2070 * 186  0.09 15 Anheuser-Busch InBev Worldwide Inc, 4.600%, due 15/04/2048 13 001
108 Government National Mortgage Association, Series 2020 H09, 100 Anheuser-Busch InBev Worldwide Inc, 4.439%, due 06/10/2048 83  0.04
Class NF, 6.468%, due 20/04/2070 * 109  0.05 30 Anheuser-Busch InBev Worldwide Inc, 5.550%, due 23/01/2049 31 0.02
64 Government National Mortgage Association, Series 2020 H13, 784  0.39
Class FA, 4.989%, due 20/07/2070 * 62 0.03 " -
5,902 Government National Mortgage Association, Series 2021 10, Brazil —0.77% (28 February 2023: 0.57%)
Class 10, 0.986%, due 16/05/2063 * 408 0.20 10 Petrobras Global Finance BV, 6.250%, due 17/03/2024 10 -
159 Government National Mortgage Association, Series 2021 115, 50 Petrobras Global Finance BV, 6.850%, due 05/06/2115 44 0.02
Class MI, 2.500%, due 20/05/2051 17 0.01 1,100 Suzano Austria GmbH, 6.000%, due 15/01/2029 1,092 0.54
436 Government National Mortgage Association, Series 2021 188, 20 Vale Overseas Ltd, 6.875%, due 21/11/2036 21 0.01
Class PA, 2.000%, due 20/10/2051 361 0.18 390 Vale Overseas Ltd, 6.875%, due 10/11/2039 407 0.20
169 Government National Mortgage Association, Series 2021 2, 1574 0.77
Class AH, 1.500%, due 16/06/2063 126 0.06 L .
88 Government National Mortgage Association, Series 2021 223, Canada — 0.39% (28 February 2023: 0.83%)
Class P, 2.000%, due 20/06/2051 75 0.04 130 Bank of Montreal, 1.850%, due 01/05/2025 122 0.06
4,990 Government National Mortgage Association, Series 2021 5, 30 Bank of Montreal, 3.803%, due 15/12/2032 * 27 0.01
Class 10, 1.112%, due 16/01/2061 * 367 0.18 80 Bank of Nova Scotia/The, 3.450%, due 11/04/2025 77 0.04
200 Government National Mortgage Association, Series 2022 3, 240 Bank of Nova Scotia/The, 1.300%, due 11/06/2025 222 oM
Class B, 1.850%, due 16/02/2061 ) 101 0.05 70 Bank of Nova Scotia/The, 4.588%, due 04/05/2037 * 60  0.03
874 Government Naotwona\ Mortgage Assgaatlon, Series 2022 3, 80 Barrick North America Finance LLC, 5.700%, due 30/05/2041 80 0.04
Class 10, 0.640%, due 16/02/2061* _ 44 002 40 Barrick PD Australia Finance Pty Ltd, 5.950%, due 15/10/2039 41 002
100 Government Natowona\ Mortgage Association, Series 2022 63, 60 Royal Bank of Canada, 1.150%, due 10/06/2025 56 0.03
Class LM, 3.500%, due 20/1022050 _ 83 004 110 Royal Bank of Canada, 3.875%, due 04/05/2032 100 0.05
300 Government National Mortgage Association, Series 2023 92,
Class AH, 2.000%, due 16/06/2064 229 0.1 785 039
570 GS Mortgage Securities Corp Trust 2018-3PCK, Series 2018 3PCK, Chile — 0.32% (28 February 2023: 0.28%)
Class B, 144A, 8.174%, due 15/09/2031 * _ 555 0.7 710 Corp Nacional del Cobre de Chile, 3.625%, due 01/08/2027 661 0.32
466 GS Mortgage Securities Corp Trust 2018-SRP5, Series 2018 SRP5, - . o
Class A, 144A, 7.225%, due 15/09/2031 * 387 019  China—0.37% (28 February 2023: 0.45%)
71 HarborView Mortgage Loan Trust 2005-9, Series 2005 9, 120 NXP BV / NXP Funding LLC / NXP USA Inc,
Class 2A1B, 6.168%, due 20/06/2035 * 64 0.03 2.700%, due 01/05/2025 114 0.06
450 Independence Plaza Trust 2018-INDP, Series 2018 INDP, 670 Prosus NV, 144A, 4.027%, due 03/08/2050 398 0.19
Class A, 144A, 3.763%, due 10/07/2035 423 0.21 250 Sinopec Group Overseas Development 2014 Ltd,
10 JPMBB Commercial Mortgage Securities Trust 2013-C17, 4.375%, due 10/04/2024 248 0.12
Series 2013 C17, Class B, 5.039%, due 15/01/2047 * 9 - 760 037
120 JPMBB Commercial Mortgage Securities Trust 2014-C23, - - . -
Series 2014 C23, Class AS, 4.202%, due 15/09/2047 * 116 006  Colombia—0.23% (28 February 2023: 0.33%)
430 Mill City Mortgage Trust 2015-2, Series 2015 2, Class M3, 144A, 650 Ecopetrol SA, 5.875%, due 28/05/2045 459 0.23
3.705%, due 25/09/2057 * ‘ 416 020 penmark — 0.29% (28 February 2023: 0.30%)
100 Morgan Stanley Bank of America Merrill Lynch Trust 2014-C18,
Series 2014 C18, Class AS, 4.110%, due 15/10/2047 * 9% 0.05 200 Danske Bank A/S, 144A, 3.875%, due 12/09/2023 200 0.10
302 Morgan Stanley Bank of America Merrill Lynch Trust 2016-C30, 400 Danske Bank A/S, 144A, 5.375%, due 12/01/2024 398 019
Series 2016 C30, Class A4, 2.600%, due 15/09/2049 277 0.14 598 0.29
217 Morgan Stanley Capital | Trust 2017-ASHF, Series 2017 ASHF, — Py ) o
Class A, 144A, 6.333%, due 15/11/2034 * 214 017  France —0.67% (28 February 2023: ?'73 %) X
550 Natixis Commercial Mortgage Securities Trust 2019-FAME, 400 BNP Par!bas SA, 144A, 4.705%, due 10/01/2025 398  0.20
Series 2019 FAME, Class A, 144A, 3.047%, due 15/08/2036 483 0.24 400 BNP Par!bas SA, 144A, 2.219%, due 09/06/2026 * 374 0.18
160 New Residential Mortgage Loan Trust 2015-2, Series 2015 2A, 200 BNP Paribas SA, 144A, 4.400%, due 14/08/2028 189 0.09
Class A1, 144A, 3.750%, due 25/08/2055 * 148 0.07 410 BNP Paribas SA, 144A, 5.125%, due 13/01/2029 * 402 0.20
239 New Residential Mortgage Loan Trust 2016-3, Series 2016 3A, 1363 067
Class A1B, 144A, 3.250%, due 25/09/2056 * 217 0.11 ) o N o
239 New Residential Mortgage Loan Trust 2017-2, Series 2017 2A, India — 0.09% (28 February 2023: 0.14%)
Class B1, 144A, 4.500%, due 25/03/2057 * 221 0.11 270 Reliance Industries Ltd, 144A, 3.625%, due 12/01/2052 184  0.09
264 New Residential Mortgage Loan Trust 2018-3, Series 2018 3A, Ireland — 0.26% (28 February 2023: 0.29%)
0y *
Class Mf 144.A’ 4.500%, due 25/05/2058 252 012 230 AerCap Ireland Capital DAC / AerCap Global Aviation Trust,
174 New Residential Mortgage Loan Trust 2021-NQM2R, Series 2021 2.450%. due 29/10/2026 207 0.10
NQ2R, Class A3, 144A, 1.353%, due 25/10/2058 * 155 0.08 : o :

The accompanying notes are an integral part of the Financial Statements
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% of % of
Face Value Net Face Value Net
Value (000’s) Asset Value (000’s) Asset
(000°s) $ Value (000°s) $ Value
Corporate Bonds and Notes — (continued) 450 Amazon.com Inc, 3.150%, due 22/08/2027 423 0.21
Ireland — (continued) 60 Amazon.com Inc, 3.450%, due 13/04/2029 57 0.03
360 AerCap Ireland Capital DAC / AerCap Global Aviation Trust, 50 Amazon.com Inc, 1.500%, due 03/06/2030 4 0.02
3.000%, due 29/10/2028 312 0.16 80 Amazon.com Inc, 2.100%, due 12/05/2031 66 0.03
250 Amazon.com Inc, 3.600%, due 13/04/2032 230 0.1
519 026 80 Amazon.com Inc, 4.950%, due 05/12/2044 79 004
Japan — 0.19% (28 February 2023: 0.15%) 610 Amazon.com Inc, 2.500%, due 03/06/2050 389 0.19
400 Mitsubishi UFJ Financial Group Inc, 3.837%, due 17/04/2026 * 387  0.19 238 ﬁmaz_on-cgm Inc, 2-255?6015652/0385875/72024 zég 8-?}1
- merican Express Co, 2. b, due .
Kazakhstan — 0.25% (28 February 2023: 0.44%) 300 American Express Co, 4.050%, due 03/05/2029 285 0.14
560 KazMunayGas National Co JSC, 5.375%, due 24/04/2030 510 0.25 16 American International Group Inc, 2.500%, due 30/06/2025 15 0.01
Macau — 0.10% (28 February 2023: 0.15%) 20 American International Group Inc, 4.750%, due 01/04/2048 18 0.01
200 Sands China Ltd, 5.375%, due 08/08/2025 194 0.10 30 American Transmission Systems Inc, 144A,
- 2.650%, due 15/01/2032 25 0.01
Mexico — 0.60% (28 February 2023: 0.62%) 11 Amgen Inc, 4.663%, due 15/06/2051 9 001
400 Comision Federal de Electricidad, 144A, 3.875%, due 26/07/2033 312 0.15 320 Apple Inc, 1.125%, due 11/05/2025 299  0.15
450 Orbia Advance Corp SAB de CV, 144A, 2.875%, due 11/05/2031 358 0.18 270 Applied Materials Inc, 1.750%, due 01/06/2030 223 0.1
590 Southern Copper Corp, 5.250%, due 08/11/2042 546 0.27 70 AT&T Inc, 3.800%, due 15/02/2027 67 0.03
1216 060 270 AT&T Inc, 2.300%, due 01/06/2027 242 0.12
0y
Netherlands — 0.60% (28 February 2023: 0.65%) gg ﬁ%l ::E ;égg"ﬁ gﬁi glj?ggggg ;13 885
500 Cooperatieve Rabobank UA, 4.375%, due 04/08/2025 485 0.24 10 AT&T Inc, 5.350%, due 01/09/2040 9 _
260 Cooperatieve Rabobank UA/NY, 3.375%, due 21/05/2025 251 0.12 10 AT&T Inc, 5.550%, due 15/08/2041 9 0.01
180 Shell International Finance BV, 2.750%), due 06/04/2030 159 0.08 37 AT&T Inc, 4.350%, due 15/06/2045 29 0.01
10 Shell International Finance BV, 4.550%, due 12/08/2043 9 - 28 AT&T Inc, 4.500%, due 09/03/2048 22 0.01
260 Shell International Finance BV, 4.000%, due 10/05/2046 214 0.1 160 AT&T Inc, 3.500%, due 15/09/2053 105 0.05
150 Shell International Finance BV, 3.250%), due 06/04/2050 107 0.05 76 AT&T Inc, 3.550%, due 15/09/2055 50 0.02
1,225 0.60 10 AT&T Inc, 3.800%, due 01/12/2057 7 -
o ) o 63 AT&T Inc, 3.650%, due 15/09/2059 41 0.02
Peru —0.21% (28 February 2023: 0.33%) 650 Bank of America Corp, 4.000%, due 22/01/2025 634 031
400 Petroleos del Peru SA, 4.750%, due 19/06/2032 297 0.15 10 Bank of America Corp, 4.450%, due 03/03/2026 10 0.01
200 Petroleos del Peru SA, 144A, 5.625%, due 19/06/2047 128 0.06 260 Bank of America Corp, 1.319%, due 19/06/2026 * 239 0.12
425 0.21 160 Bank of America Corp, 4.250%, due 22/10/2026 154 0.08
South Africa — 0.23% (28 February 2023: 0.21%) 90 Bank of Amer?ca Corp, 3.593%, due 21/07/2028 * 84  0.04
X K 193 Bank of America Corp, 3.419%, due 20/12/2028 * 177 0.09
490 Anglo American Capital Plc, 144A, 4.750%, due 10/04/2027 475 0.23 220 Bank of America Corp, 3.970%, due 05/03/2029 * 206 0.10
Spain — 0.50% (28 February 2023: 0.52%) 200 Bank of America Corp, 3.974%, due 07/02/2030 * 184 0.09
800 Banco Santander SA, 2.746%, due 28/05/2025 757 0.37 210 Bank of America Corp, 2.592%, due 29/04/2031 * 175 0.09
300 Telefonica Emisiones SA, 5.213%, due 08/03/2047 252 0.13 130 Bank of America Corp, 2.572%, due 20/10/2032 * 104 0.05
1009 050 960 Bank of America Corp, 2.972%, due 04/02/2033 * 790 0.39
- - 140 Bank of America Corp, 5.000%, due 21/01/2044 133 0.07
Switzerland — 1.02% (28 February 2023: 1.25%) 130 Bank of America Corp, 3.946%, due 23/01/2049 * 102 0.05
620 Credit Suisse AG/New York NY, 7.950%, due 09/01/2025 632 0.31 180 Bank of America Corp, 4.083%, due 20/03/2051 * 145 0.07
250 Credit Suisse AG/New York NY, 2.950%, due 09/04/2025 238 0.12 30 Bank of New York Mellon Corp/The, 1.600%, due 24/04/2025 28 0.01
400 UBS Group AG, 144A, 3.126%, due 13/08/2030 * 343 0.17 113 Becton Dickinson & Co, 4.685%, due 15/12/2044 100 0.05
500 UBS Group AG, 144A, 4.194%, due 01/04/2031 * 451 0.22 110 Berkshire Hathaway Finance Corp, 4.250%, due 15/01/2049 97 0.05
500 UBS Group AG, 144A, 3.091%, due 14/05/2032 * 412 0.20 480 Boston Properties LP, 3.400%, due 21/06/2029 411 0.20
2,076 102 110 BP Capital Markets America Inc, 3.119%, due 04/05/2026 105 0.05
- 210 BP Capital Markets America Inc, 3.633%, due 06/04/2030 194 0.10
Taiwan — 0.23% (28 February 2023: 0.36%) 160 BP Capital Markets America Inc, 3.000%, due 24/02/2050 107 0.05
570 TSMC Arizona Corp, 2.500%, due 25/10/2031 475 0.23 19 Bristol-Myers Squibb Co, 3.400%, due 26/07/2029 18 0.01
United Arab Emirates — 0.30% (28 February 2023: 0.54%) 140 Brist(;l»!\/lyers Squibb Co, 4.2/50?), due 26/10/2049 118 0.06
. . 380 Broadcom Inc, 144A, 3.137%, due 15/11/2035 290 0.14
650 ?_zgvs‘izd dLLf’i/ g?/léeg(jz%ﬁ Emirates, 144A, 02 030 540 Cameron LNG LLC, 144A, 3.302%, due 15/01/2035 448 022
- - - 10 Carrier Global Corp, 3.577%, due 05/04/2050 7 -
United Kingdom — 1.11% (28 February 2023: 1.57%) 240 Charles Schwab Corp/The, 5.875%, due 24/08/2026 241 0.12
200 Barclays Plc, 4.972%, due 16/05/2029 * 190 0.09 50 Charles Schwab Corp/The, 6.136%, due 24/08/2034 * 51 0.03
400 HSBC Holdings Plc, 2.633%, due 07/11/2025 * 384 0.19 180 Charter Communications Operating LLC / Charter Communications
350 HSBC Holdings Plc, 4.300%, due 08/03/2026 338 0.17 Operating Capital, 4.908%, due 23/07/2025 177 0.09
600 HSBC Holdings Plc, 4.041%, due 13/03/2028 * 564 028 520 Charter Communications Operating LLC / Charter Communications
200 Lloyds Banking Group Plc, 4.650%, due 24/03/2026 193 0.10 Operating Capital, 4.200%, due 15/03/2028 485  0.24
400 NatWest Group Plc, 4.269%, due 22/03/2025 * 396 0.19 80 Charter Communications Operating LLC / Charter Communications
200 NatWest Group Plc, 4.892%, due 18/05/2029 * 191 0.09 Operating Capital, 5.050%, due 30/03/2029 76 0.04
2256 111 80 Charte_r Comm_unications Operating LLC / Charter Communications
d . Operating Capital, 4.400%, due 01/04/2033 70  0.04
United States — 22.56% (28 February 2023: 25.89%) 90 Charter Communications Operating LLC / Charter Communications
10 3M Co, 2.375%, due 26/08/2029 9 _ Operating Capital, 5.375%, due 01/04/2038 76  0.04
140 3M Co, 3.700%, due 15/04/2050 108  0.05 90 Charter Communications Operating LLC / Charter Communications
10 Abbott Laboratories, 4.750%, due 30/11/2036 10 001 Operating Capital, 6.484%, due 23/10/2045 ) 83 004
130 Abbott Laboratories, 4.900%, due 30/11/2046 127 0.06 10 Charte_r Comm_unlcatlons Operating LLC / Charter Communications
90 AbbVie Inc, 3.800%, due 15/03/2025 88 0.04 Operating Capital, 5.375%, due 01/05/2047 _ 8 -
20 AbbVie Inc, 3.600%, due 14/05/2025 19 0.01 360 Charter CommvunlcanonsoOperatmg LLC / Charter Communications
90 AbbVie Inc, 2.950%, due 21/11/2026 84 0.04 Operating Capltal., 5.750 %, duev01/04/2048 ) 304 0.15
1,080 AbbVie Inc, 3.200%, due 21/11/2029 974 0.48 40 Charte_r Comm_unlcatlonSOOperatmg LLC / Charter Communications
10 AbbVie Inc. 4.875%. due 14/11/2048 9 - Operating Capltal., 5.j25 %, due>01/07/2049 ) 31 0.02
70 AbbVie Inc. 4.250%  due 21/11/2049 59 0.03 150 Charte_r Comm_unlcatlons Operating LLC / Charter Communications
’ ' |, 4.800%, due 01/03/2050 111 0.06
280 Adobe Inc, 2.300%, due 01/02/2030 243 0.12 Operating Capital, 4.800%, due o
10 Aetna Inc. 3.875%. due 15/08/2047 s B 60 Charte_r Comm_unlcatlons Operating LLC / Charter Communications
) . o Operating Capital, 5.500%, due 01/04/2063 47 0.02
150 A!r Lease Corp, 3,37506, due 01/07/2025 143 0.07 150 Chevron Corp, 2.954%, due 16/05/2026 143 0.07
70 Air Lease Corp, 5.300%, due 01/02/2028 69 003 30 Chevron USA Inc, 3.850%, due 15/01/2028 29 001
320 Alphabet Inc, 1.100%, due 15/08/2030 257 013 200 Cigna Group/The, 4.125%, due 15/11/2025 195 0.10
70 Alphabet Inc, 1.900%, due 15/08/2040 47 0.02 480 Cigna Group/The, 4.375%, due 15/10/2028 463 023
40 Alphabet Inc, 2.050%, due 15/08/2050 24 0.01

The accompanying notes are an integral part of the Financial Statements
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Corporate Bonds and Notes — (continued) 20 Enterprise Products Operating LLC, 4.850%, due 15/03/2044 18 0.01
United States — (continued) 20 Enterprise Products Operating LLC, 4.800%, due 01/02/2049 18  0.01
20 Cigna Group/The, 4.900%, due 15/12/2048 18 0.01 270 Enterprise Products Operating LLC, 4.200%, due 31/01/2050 216 0.1
30 Cintas Corp No 2, 3.700%, due 01/04/2027 29 0.01 20 Enterprise Products Operating LLC, 3.700%, due 31/01/2051 15 0.01
60 Cintas Corp No 2, 4.000%, due 01/05/2032 56 003 10 Enterprise Products Operating LLC, 3.950%, due 31/01/2060 7 -
190 Citigroup Inc, 0.776%, due 30/10/2024 * 188 0.09 30 Enterprise Products Operating LLC, 5.375%, due 15/02/2078 * 25 0.01
300 Citigroup Inc, 4.400%, due 10/06/2025 293 0.14 130 EOG Resources Inc, 4.375%, due 15/04/2030 126 0.06
60 Citigroup Inc, 5.500%, due 13/09/2025 60 0.03 350 EOG Resources Inc, 3.900%, due 01/04/2035 310 0.15
90 Citigroup Inc, 3.106%, due 08/04/2026 * 86 0.04 180 EOG Resources Inc, 4.950%, due 15/04/2050 170 0.08
30 Citigroup Inc, 4.300%, due 20/11/2026 29 001 140 EQT Corp, 7.000%, due 01/02/2030 147007
220 Citigroup Inc, 4.450%, due 29/09/2027 210 0.10 50 F!rstEnergy Corp, Ser!es A, 1.600%, due 15/01/2026 45 0.02
90 Citigroup Inc, 4.658%, due 24/05/2028 * 88 0.04 180 F!rstEnergy Corp, Ser!es B, 4.150%, due 15/07/2027 170 0.08
150 Citigroup Inc, 3.520%, due 27/10/2028 * 139 0.07 200 FirstEnergy Corp, Series C, 5.100%, due 15/07/2047 174 0.09
200 Citigroup Inc, 3.980%, due 20/03/2030 * 184 0.09 60 Freeport-McMoRan Inc, 5.400%, due 14/11/2034 57 0.03
220 Citigroup Inc, 4.412%, due 31/03/2031 * 204 0.10 30 Freeport-McMoRan Inc, 5.450%, due 15/03/2043 27 0.01
280 Citigroup Inc, 2.572%, due 03/06/2031 * 231 011 90 General Motors Co, 5.600%, due 15/10/2032 87  0.04
530 Citigroup Inc, 3.785%, due 17/03/2033 * 461 0.23 10 General Motors Co, 6.600%, due 01/04/2036 10  0.01
170 Citigroup Inc, 4.910%, due 24/05/2033 * 162 008 10 General Motors Co, 5.150%, due 01/04/2038 9 -
90 Citigroup Inc, 8.125%, due 15/07/2039 112 0.06 30 General Motors Co, 6.250%, due 02/10/2043 28  0.01
77 Citigroup Inc, 4.650%, due 30/07/2045 66 003 10 General Motors Co, 5.950%, due 01/04/2049 o -
10 Citigroup Inc, 4.750%, due 18/05/2046 8 _ 130 Gilead Sciences Inc, 3.650%, due 01/03/2026 125  0.06
3 Goldman Sachs Capital Il, 6.439%, Perpetual * 2 -
110 Coca-Cola Co/The, 2.500%, due 01/06/2040 80 0.04 P . . Terp!

30 Coca-Cola Co/The, 2.600%, due 01/06/2050 20 0.01 150 Goldman Sachs Group Inc/The, 3.500%, due 01/04/2025 145 0.07
260 Columbia Pipelines Operating Co LLC, 144A, 90 Goldman Sachs Group Inc/The, 4.250%, due 21/10/2025 87  0.04
6.036%, due 15/11/2033 263 0.13 800 Goldman Sachs Group Inc/The, 0.855%, due 12/02/2026 * 743 0.37
30 Columbia Pipelines Operating Co LLC, 144A, 90 Goldman Sachs Group Inc/The, 3.500%, due 16/11/2026 85 0.04
6.544%, due 15/11/2053 31 002 40 Goldman Sachs Group Inc/The, 3.615%, due 15/03/2028 * 37 0.02
120 Comcast Corp, 3.300%, due 01/04/2027 13 0.06 180 Goldman Sachs Group Inc/The, 3.814%, due 23/04/2029 * 167 0.08
100 Comcast Corp, 4.150%, due 15/10/2028 9  0.05 660 Goldman Sachs Group Inc/The, 4.223%, due 01/05/2029 * 622  0.31
80 Comcast Corp, 3.400%, due 01/04/2030 73 0.04 30 Goldman Sachs Group Inc/The, 6.250%, due 01/02/2041 32 0.02
130 Comcast Corp, 4.250%, due 15/10/2030 124  0.06 260 Goldman Sachs Group Inc/The, 5.150%, due 22/05/2045 239 0.12
361 Comcast Corp, 7.050%, due 15/03/2033 412 0.20 10 Goldman Sachs Group Inc/The, 4.750%, due 21/10/2045 9 -
80 Comcast Corp, 3.900%, due 01/03/2038 68 0.03 50 Guardian Life Global Funding, 144A, 1.100%, due 23/06/2025 46 0.02
10 Comcast Corp, 3.250%, due 01/11/2039 8 _ 4 Halliburton Co, 3.800%, due 15/11/2025 4 -
40 Comcast Corp, 3.750%, due 01/04/2040 13 002 30 Home Depot Inc/The, 2.500%, due 15/04/2027 28 001
20 Comcast Corp, 4.000%, due 15/08/2047 16 0.01 80 Home Depot Inc/The, 2.700%, due 15/04/2030 70 0.03
20 Comcast Corp, 3.969%, due 01/11/2047 16 0.01 60 Home Depot Inc/The, 3.250%, due 15/04/2032 53 0.03
20 Comcast Corp, 4.000%, due 01/03/2048 16 0.01 240 Home Depot Inc/The, 3.300%, due 15/04/2040 189 0.09
10 Comcast Corp, 3.999%, due 01/11/2049 3 _ 20 Home Depot Inc/The, 3.900%, due 15/06/2047 16 001
90 Comcast Corp, 2.800%, due 15/01/2051 57 0.03 60 Home Depot Inc/The, 3.350%, due 15/04/2050 44 0.02
291 Comcast Corp, 2.887%, due 01/11/2051 187 0.09 20 Humana Inc, 4.500%, due 01/04/2025 20 0.01
54 Comcast Corp, 2.937%, due 01/11/2056 34 002 110 Humana Inc, 3.950%, due 15/03/2027 106 0.05
10 Comcast Corp, 4.950%, due 15/10/2058 9 - 150 Humana Inc, 3.700%, due 23/03/2029 139 007
20 ConocoPhillips Co, 6.950%, due 15/04/2029 22 001 30 Humana Inc, 2.150%, due 03/02/2032 24001
90 Consolidated Edison Co of New York Inc, Series 20A, 50 Intel Corp, 5.125%, due 10/02/2030 50 0.02
3.350%, due 01/04/2030 81 0.04 30 Intel Corp, 5.200%, due 10/02/2033 30 0.02
30 Consolidated Edison Co of New York Inc, Series 208, 180 Intel Corp, 4.750%, due 25/03/2050 158 0.08
3.950%, due 01/04/2050 24 0.01 20 Intel Corp, 3.050%, due 12/08/2051 13 0.01
110 Constellation Brands Inc, 4.350%, due 09/05/2027 107 0.05 210 Johnson & Johnson, 3.700%, due 01/03/2046 175 0.09

170 Continental Resources Inc/OK, 4.375%, due 15/01/2028 160  0.08 420 Johnson Controls International plc / Tyco Fire & Security Finance
210 Continental Resources INc/OK, 144A, 5.750%, due 15/01/2031 201 0.10 SCA, 1.750%, due 15/09/2030 337 017
140 Costco Wholesale Corp, 1.750%, due 20/04/2032 11 0.06 230 JPMorgan Chase & Co, 4.023%, due 05/12/2024 * 229 0.1
170 Coterra Energy Inc, 3.900%, due 15/05/2027 162 0.08 360 JPMorgan Chase & Co, 0.563%, due 16/02/2025 * 351 0.17
600 Coterra Energy Inc, 4.375%, due 15/03/2029 565  0.28 520 JPMorgan Chase & Co, 2.083%, due 22/04/2026 * 489 024
40 CVS Health Corp, 3.625%, due 01/04/2027 38 0.02 70 JPMorgan Chase & Co, 4.125%, due 15/12/2026 67 0.03
70 CVS Health Corp, 4.300%, due 25/03/2028 67 0.03 100 JPMorgan Chase & Co, 4.250%, due 01/10/2027 97 0.05
220 CVS Health Corp, 3.750%, due 01/04/2030 200 0.10 130 JPMorgan Chase & Co, 4.203%, due 23/07/2029 * 123 0.06
20 CVS Health Corp, 1.875%, due 28/02/2031 16 0.01 110 JPMorgan Chase & Co, 4.452%, due 05/12/2029 * 105 0.05
90 CVS Health Corp, 2.125%, due 15/09/2031 71 0.04 210 JPMorgan Chase & Co, 2.522%, due 22/04/2031 * 176 0.09
380 CVS Health Corp, 4.780%, due 25/03/2038 341 0.17 280 JPMorgan Chase & Co, 2.580%, due 22/04/2032 * 229 0.1
40 CVS Health Corp, 4.125%, due 01/04/2040 33 0.02 115 JPMorgan Chase & Co, 4.950%, due 01/06/2045 106 0.05
40 CVS Health Corp, 5.125%, due 20/07/2045 36 0.02 50 JPMorgan Chase & Co, 3.109%, due 22/04/2051 * 34 0.02
220 CVS Health Corp, 5.050%, due 25/03/2048 193 0.10 110 Kenvue Inc, 144A, 4.900%, due 22/03/2033 109 0.05
3 CVS Pass-Through Trust, 5.880%, due 10/01/2028 3 _ 30 Kimberly-Clark Corp, 3.100%, due 26/03/2030 27 0.01
140 Deere & Co, 3.750%, due 15/04/2050 120 0.06 100 KLA Corp, 4.650%, due 15/07/2032 98 005
340 Delta Air Lines Inc / SkyMiles IP Ltd, 144A, 340 Las Vegas Sands Corp, 3.200%, due 08/08/2024 329 0.16
4.500%, due 20/10/2025 333 0.16 20 Las Vegas Sands Corp, 2.900%, due 25/06/2025 19 0.01
190 Delta Air Lines Inc / SkyMiles IP Ltd, 144A, 70 Lowe's Cos Inc, 1.700%, due 15/09/2028 60 0.03
4.750%, due 20/10/2028 183 0.09 90 Lowe's Cos Inc, 4.500%, due 15/04/2030 87 0.04
160 Devon Energy Corp, 5.850%, due 15/12/2025 161 0.08 340 Mars Inc, 144A, 3.200%, due 01/04/2030 307 0.15
18 Devon Energy Corp, 5.250%, due 15/10/2027 18 0.01 250 Mastercard Inc, 3.850%, due 26/03/2050 208  0.10
30 Devon Energy Corp, 4.500%, due 15/01/2030 28 0.01 50 McDonald's Corp, 3.500%, due 01/07/2027 48 0.02
40 Devon Energy Corp, 5.600%, due 15/07/2041 37 0.02 30 McDonald’s Corp, 3.800%, due 01/04/2028 29  0.01
70 Devon Energy Corp, 4.750%, due 15/05/2042 58 0.03 60 McDonald's Corp, 2.125%, due 01/03/2030 51 0.03
300 Devon Energy Corp, 5.000%, due 15/06/2045 257 0.13 80 McDonald's Corp, 3.600%, due 01/07/2030 74 0.04
260 Diamondback Energy Inc, 3.500%, due 01/12/2029 235 0.12 220 McDonald’s Corp, 4.875%, due 09/12/2045 203 0.10
30 Diamondback Energy Inc, 3.125%, due 24/03/2031 26 0.01 20 McDonald’s Corp, 3.625%, due 01/09/2049 15 0.01
70 Eaton Corp, 4.150%, due 02/11/2042 61 0.03 60 McDonald’s Corp, 4.200%, due 01/04/2050 50 0.02
60 Elevance Health Inc, 4.100%, due 15/05/2032 55 0.03 15 Medtronic Inc, 4.625%, due 15/03/2045 14 0.01
340 Enterprise Products Operating LLC, 4.150%, due 16/10/2028 325 0.16 130 Merck & Co Inc, 1.450%, due 24/06/2030 105 0.05
160 Enterprise Products Operating LLC, 2.800%, due 31/01/2030 139  0.07 305 MetLife Inc, 6.400%, due 15/12/2036 302 0.15
20 Enterprise Products Operating LLC, 7.550%, due 15/04/2038 23 0.01 110 Micron Technology Inc, 5.875%, due 09/02/2033 109  0.05
60 Enterprise Products Operating LLC, 5.700%, due 15/02/2042 59  0.03 20 Microsoft Corp, 2.525%, due 01/06/2050 13 0.01

The accompanying notes are an integral part of the Financial Statements

24



Franklin Templeton Global Funds Plc Semi-Annual Report

FTGF Western Asset US Core Bond Fund

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

31 August 2023

% of % of
Face Value Net Face Value Net
Value (000’s) Asset Value (000’s) Asset
(000's) $ Value (000's) $ Value
Corporate Bonds and Notes — (continued) 40 UnitedHealth Group Inc, 4.250%, due 15/06/2048 34 0.02
United States — (continued) 20 UnitedHealth Group Inc, 4.450%, due 15/12/2048 18 0.01
150 Microsoft Corp, 2.921%, due 17/03/2052 106 0.05 50 Un?tedHeaIth Group Inc, 3.7002&, due 15/08/2049 39 0.02
20 Mid-Atlantic Interstate Transmission LLC, 144A, 60 Un!tedHealth Group Inc, 2.900%, due 15/05/2050 40  0.02
4.100%, due 15/05/2028 19 001 60 Un!tedHeaIth Group Inc, 3.875%, due 15/08/2059 46 0.02
130 Mondelez International Inc, 1.500%, due 04/05/2025 122 0.06 20 UnitedHealth Group Inc, 3.125%, due 15/05/2060 13001
440 Morgan Stanley, Series |, 0.864%, due 21/10/2025 * 414 0.20 10 US Bancorp, Series mtn, 2.215%, due 27/01/2028 * 9 -
110 Morgan Stanley, 2.188%, due 28/04/2026 * 104 005 100 US Bancorp, 5.775%, due 12/06/2029 * 100 0.05
160 Morgan Stanley, 3.772%, due 24/01/2029 * 148 0.07 90 US Bancorp, 5.836%, due 12/06/2034 * 90 0.04
210 Morgan Stanley, 2.699% due 22/01/2031 * 177 0.09 300 USAA Capital Corp, 1444, 2.125%, due 01/05/2030 248 0.2
570 Morgan Stanley, 3.622%, due 01/04/2031 * 507 0.25 40 Ver!zon Commun!cat!ons Inc, 2.625%, due 15/08/2026 37 0.02
110 MPLX LP, 4.000%, due 15/03/2028 103 0.05 40 Ver!zon Commun!cat!ons Inc, 4.125%, due 16/03/2027 39 0.02
100 MPLX LP, 4.500%, due 15/04/2038 85 0.04 100 Ver!zon Commun!cat!ons Inc, 2.100%, due 22/03/2028 87 0.04
40 MPLX LP, 5.200%, due 01/03/2047 34 0.02 225 Ver!zon Commun!cat!ons Inc, 4.329%, due 21/09/2028 216 0.1
60 MPLX LP, 5.200%, due 01/12/2047 52 0.03 100 Ver!zon Commun!cat!ons Inc, 3.875%, due 08/02/2029 93 0.05
50 MPLX LP, 4.700%, due 15/04/2048 40 0.02 100 Ver!zon Commun!cat!ons Inc, 3.150%, due 22/03/2030 88 0.04
140 New York Life Global Funding, 1444, 0.950%, due 24/06/2025 129 0.06 296 Verizon Communications Inc, 2.550%, due 21/03/2031 244 0.12
140 NIKE Inc, 2.850%, due 27/03/2030 125 0.06 310 Ver!zon Commun!cat!ons Inc, 4.500%, due 10/08/2033 287 0.14
60 NIKE Inc, 3.250%, due 27/03/2040 48 0.02 60 Ver!zon Commun!cat!ons Inc, 4.400%, due 01/11/2034 54 0.03
10 NIKE Inc, 3.375%, due 27/03/2050 8 _ 20 Ver!zon Commun!cat!ons Inc, 5.250%, due 16/03/2037 20 0.01
270 NVIDIA Corp, 3.500%, due 01/04/2040 225 0.11 210 Ver!zon Commun!cat!ons Inc, 2.650%, due 20/11/2040 140 0.07
110 NVIDIA Corp, 3.700%, due 01/04/2060 88 0.04 30 Ver!zon Commun!cat!ons Inc, 3.400%, due 22/03/2041 22 0.01
50 ONEOK Inc, 5.550%, due 01/11/2026 50 0.02 70 Ver!zon Commun!cat!ons Inc, 4.125%, due 15/08/2046 56 0.03
60 ONEOK Inc, 5.800%, due 01/11/2030 60 0.03 70 Ver!zon Commun!cat!ons Inc, 4.862%, due 21/08/2046 62 0.03
140 ONEOK Inc, 6.050%, due 01/09/2033 141 0.07 80 Ver!zon Commun!cat!ons Inc, 4.000%, due 22/03/2050 61 0.03
180 ONEOK Inc, 6.625%, due 01/09/2053 182 0.09 10 Vgrlzon Communications Inc, 2.875%, due 20/11/2050 6 -
210 Oracle Corp, 1.650%, due 25/03/2026 191 0.09 30 Visanc, 3.150%, due 14/12/2025 29 001
50 Oracle Corp, 4.650%, due 06/05/2030 48 0.02 70 Visa Inc, 4.300%, due 14/12/2045 63 003
340 Oracle Corp, 2.875%, due 25/03/2031 287 0.14 50 Visa Inc, 3.650%, due 15/09/2047 41002
60 Otis Worldwide Corp, 2.056%, due 05/04/2025 57 0.03 30 Walmart Inc, 1.800%, due 22/09/2031 25 0.0
50 Pacific Gas and Electric Co, 2.100%, due 01/08/2027 43 002 20 Walt Disney Co/The, 6.650%, due 15/11/2037 23 o001
150 Pacific Gas and Electric Co, 2.500%, due 01/02/2031 17 006 60 Warnermedia Holdings Inc, 6.412%, due 15/03/2026 60 003
20 Pacific Gas and Electric Co, 3.300%, due 01/08/2040 13 001 30 Warnermedia Holdings Inc, 3.755%, due 15/03/2027 28 0.01
30 Pacific Gas and Electric Co, 3.500%, due 01/08/2050 19 001 60 Warnermedia Holdings Inc, 4.054%, due 15/03/2029 55 003
60 PayPal Holdings Inc, 4.400%, due 01/06/2032 57 0.03 270 V\/amermed!a Hold!ngs Inc, 4.279%, due 15/03/2032 238 0.12
40 PepsiCo Inc, 1.625%, due 01/05/2030 33 0.02 20 Warnermed!a Hold!ngs Inc, 5.050%, due 15/03/2042 16 0.01
40 PepsiCo Inc, 2.875%, due 15/10/2049 28 0.01 60 Warnermedia Holdings Inc, 5.141%, due 15/03/2052 48 0.02
250 Pfizer Inc, 2.625%, due 01/04/2030 220 01 61 Wells Fargo & Co, 4.480%, due 16/01/2024 61 003
90 Pizer Inc. 1.700%. due 28/05/2030 74 o004 90 Wells Fargo & Co, 2.188%, due 30/04/2026 * 85 0.04
230 Pfizer Inc, 2.550%, due 28/05/2040 165 0.08 50 Wells Fargo & Co, 4.100%, due 03/06/2026 48 0.02
110 Plizer Inc. 2.700%. due 28/05/2050 75 004 30 Wells Fargo & Co, 3.000%, due 23/10/2026 28 0.01
30 Pioneer Natural Resources Co, 1.125%, due 15/01/2026 27 0.01 430 Wells Fargo & Co, 4.300%, due 22/07/2027 412020
100 Pioneer Natural Resources Co, 1.900%, due 15/08/2030 81 0.04 60 Wells Fargo & Co, 2.393%, due 02/06/2028 * 53 003
230 Pioneer Natural Resources Co, 2.150%, due 15/01/2031 187 0.09 10 Wells Fargo & Co, 4.150%, due 24/01/2029 9 -
40 PNC Financial Services Group Inc/The, 5.812%, due 12/06/2026 * 40 002 100 Wells Fargo & Co, 5.574%, due 25/07/2029 * 100 0.05
200 PNC Financial Services Group Inc/The, 5.582%, due 12/06/2029 * 198 0.10 130 Wells Fargo & Co, 2.879%, due 30/10/2030 * m 006
70 Principal Life Global Funding Il, 1444, 1.250%, due 23/06/2025 65 0.03 120 Wells Fargo & Co, 4.478%, due 04/04/2031 * 112006
90 Procter & Gamble Co/The, 3.000%, due 25/03/2030 82 0.04 220 Wells Fargo & Co, 3.350%, due 02/03/2033 * 185 0.09
460 Prologis LP, 1.250%, due 15/10/2030 355 017 20 Wells Fargo & Co, 4.650%, due 04/11/2044 17 0.01
130 Salesforce Inc, 3.700%, due 11/04/2028 125 0.06 50 Wells Fargo & Co, 4.900%, due 17/11/2045 43 002
140 Southern Natural Gas Co LLC, 8.000%, due 01/03/2032 159 0.08 430 Wells Fargo & Co, 4.400%, due 14/06/2046 341 017
180 Targa Resources Corp, 5.200%, due 01/07/2027 178 0.09 200 Wells Fargo & Co, 4.750%, due 07/12/2046 166 0.08
30 Targa Resources Corp, 4.950%, due 15/04/2052 24 001 1,070 Wells Fargo & Co, 5.013%, due 04/04/2051 * 97 048
2 Teachers Insurance & Annuity Association of America, 30 Wyeth LLC, 5.950%, due 01/04/2037 32 002
6.850%, due 16/12/2039 2 - 45914  22.56
230 Tennessee Gas Pipeline Co LLC, 144A, 2.900%, due 01/03/2030 197 0.10 Total Corporate Bonds and Notes (Cost $70,767) 64519 31.71
240 Texas Instruments Inc, 2.250%, due 04/09/2029 209 0.10
70 Texas Instruments Inc, 1.750%, due 04/05/2030 58 0.03 Government Bonds and Notes — 26.05% (28 February 2023: 21.89%)
70 Texas Instruments Inc, 4.150%, due 15/05/2048 61 0.03 Chile — 0.08% (28 February 2023: 0.12%)
1;3 yﬂe V\E;Vnguarc!CC-lkr;leELlcnc,6 35'(_3,22/%}1 dueoﬁ%g%éggo too 123 88? 250 Chile Government International Bond, 3.100%, due 22/01/2061 158 0.08
ime Warner Cable , 6. b, due R "
100 Time Warner Cable LLC, 5.875%, due 15/11/2040 g7 o004  Colombia—0.33% (28 February 2023: 0.48%)
100 T-Mobile USA Inc, 3.500%, due 15/04/2025 97  0.05 220 Colombia Government International Bond,
20 T-Mobile USA Inc, 3.750%, due 15/04/2027 19 001 3.125%, due 15/04/2031 170 0.08
380 T-Mobile USA Inc, 3.875%, due 15/04/2030 347 047 260 Colombia Government International Bond,
80 T-Mobile USA Inc, 2.550%, due 15/02/2031 66 0.03 3.250%, due 22/04/2032 196 0.10
80 T-Mobile USA Inc, 2.250%, due 15/11/2031 64 003 400 Colombia Government International Bond,
110 T-Mobile USA Inc, 3.000%, due 15/02/2041 78 004 5.625%, due 26/02/2044 304 015
30 T-Mobile USA Inc, 3.300%, due 15/02/2051 20 0.01 670 033
320 Transcontinental Gas Pipe Line Co LLC, 7.850%, due 01/02/2026 335 0.16 India — 0.20% (28 February 2023: 0.14%)
110 Transcontinental Gas Pipe Line Co LLC, 3.250%, due 15/05/2030 97 0.05 .
190 Transcontinental Gas Pipe Line Co LLC, 3.950%, due 15/05/2050 142 0.07 430 Bxport-import Bank of India, 3.375%, due 05/08/2026 406 0.20
100 Truist Financial Corp, 6.047%, due 08/06/2027 * 100 0.05 Israel — 0.34% (28 February 2023: 0.54%)
130 Union Pacific Corp, 2.400%, due 05/02/2030 112 0.06 800 Israel Government International Bond, 2.750%, due 03/07/2030 698 0.34
230 Union Pacific Corp, 3.750%, due 05/02/2070 168 0.08 Kazakhstan — 0.09% (28 February 2023: 0.14%)
30 UnitedHealth Group Inc, 3.875%, due 15/12/2028 29 0.01 thatan G Internations! Bond
40 UnitedHealth Group Inc, 4.000%, due 15/05/2029 38 002 200 Zagz7a5=y: e ernational Bond. o 009
100 UnitedHealth Group Inc, 2.000%, due 15/05/2030 83 0.04 : : -
20 UnitedHealth Group Inc, 2.300%, due 15/05/2031 17 0.01 Mexico — 0.81% (28 February 2023: 0.83%)
50 UnitedHealth Group Inc, 4.200%, due 15/05/2032 47 0.02 1,580 Mexico Government International Bond, 4.750%, due 08/03/2044 1,331 0.65
270 UnitedHealth Group Inc, 2.750%, due 15/05/2040 195 0.10 420 Mexico Government International Bond, 4.400%, due 12/02/2052 325 0.16
50 UnitedHealth Group Inc, 4.250%, due 15/03/2043 44 0.02 1,656 0.81

The accompanying notes are an integral part of the Financial Statements
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% of % of
Face Value Net Value Net
Value (000’s) Asset Contracts (000's) Asset
(000°s) $ Value (000°s) $ Value
Government Bonds and Notes — (continued) - CME 3 Month SOFR Futures March 2024 Call 95.25,
Panama — 0.23% (28 February 2023: 0.20%) due 135/03/20h24 — Goldman Sachs ber 200 196,00 8 -
640 Panama Government International Bond, 4.300%, due 29/04/2053 463 023 O ¥ ures September 2023 Call 36.00. B -
Peru — 0.22% (28 February 2023: 0.13%) - U.S. 10 Year October 2023 Call 110.50, due 22/09/2023 —
40 Peruvian Government International Bond, 3.550%, due 10/03/2051 29 0.01 Goldman Sachs 13001
640 Peruvian Government International Bond, 3.600%, due 15/01/2072 422 021 - U.S. 10 Year October 2023 Call 111.00, due 22/09/2023 —
Goldman Sachs 9 -
451 022 ~ U.S. 5 Year October 2023 Call 106.50, due 22/09/2023 —
South Korea — 0.24% (28 February 2023: 0.20%) Goldman Sachs 18 0.01
510 Korea Housing Finance Corp, 144A, 4.625%, due 24/02/2033 488 024 - gjafnzsasfa?ﬁ?be’ 2023 Call 107.25, due 22/09/2023 - “ oor
United States — 23.00% (28 February 2023: 18.58%) — U.S. Bond October 2023 Call 119.00, due 22/09/2023 —
440 Federal Home Loan Bank Discount Notes, zero coupon, Goldman Sachs 39 0.02
due 12/12/2023 434 0.21 — U.S. Bond October 2023 Call 120.00, due 22/09/2023 -
640 Federal Home Loan Bank Discount Notes, zero coupon, Goldman Sachs 15 0.01
due 02/01/2024 629 0.31 — U.S. Bond October 2023 Call 121.00, due 22/09/2023 —
640 Federal Home Loan Bank Discount Notes, zero coupon, Goldman Sachs 36 0.02
due 29/01/2024 626 0.31 — U.S. Bond October 2023 Call 121.50, due 22/09/2023 -
2,160 United States Treasury Bill, zero coupon, due 03/10/2023 2,150  1.06 Goldman Sachs 13 -
1,400 United States Treasury Bill, zero coupon, due 12/12/2023 1,379 068 - U.S. Bond October 2023 Call 122.00, due 22/09/2023 -
1,760 United States Treasury Bill, zero coupon, due 26/12/2023 1,730 0.85 Goldman Sachs 5 -
1,470 United States Treasury Inflation Indexed Bonds, Total Purchased Options (Cost $233) 327 0.16
1.125%, due 15/01/2033 1,405 0.69 " — o ) o
20 United States Treasury Note/Bond, 2.250%, due 30/04/2024 1o 0o  CreditDefault Swaps —0.17% (28 February 2023: 0.23%)
340 United States Treasury Note/Bond, 4.625%, due 28/02/2025 338 017  Ynrealised appreciation of contracts (see below) 350 017
20 United States Treasury Note/Bond, 4.625%, due 15/03/2026 20 0.01 Index Swaps — 0.48% (28 February 2023: 1.66%)
70 United States Treasury Note/Bond, 2.250%, due 31/03/2026 66  0.03 Unrealised appreciation of contracts (see below) 971 0.48
310 United States Treasury Note/Bond, 4.125%, due 31/10/2027 307 0.15 — o N o
1,700 United States Treasury Note/Bond, 3.875%, due 31/12/2027 1669 o0gy  Futures—0.15% (28 February 2023: 0.23%)
890 United States Treasury Note/Bond, 3.500%, due 31/01/2028 861 042  Unrealised appreciation of contracts (see below) 310015
10 United States Treasury Note/Bond, 4.000%, due 29/02/2028 10 - Total Financial Assets at fair value through profit or loss 228,705 112.40
50 United States Treasury Note/Bond, 3.625%, due 31/03/2028 49 0.02
1,870 United States Treasury Note/Bond, 3.625%, due 31/05/2028 1,819  0.89 % of
6,110 United States Treasury Note/Bond, 4.125%, due 31/07/2028 6,075  2.99 Value  Net
. o Contracts (000's) Asset
280 United States Treasury Note/Bond, 3.625%, due 31/03/2030 270 0.13 (000°s) $ Value
40 United States Treasury Note/Bond, 3.500%, due 30/04/2030 38 0.02 - - - -
1,140 United States Treasury Note/Bond, 3.750%, due 31/05/2030 1,09 055  Written Options — (0.10%) (28 February 2023: (0.05%))
970 United States Treasury Note/Bond, 4.000%, due 31/07/2030 959 047 — 1-Year Mid-Curve 3 Month SOFR Futures December 2023
3,340 United States Treasury Note/Bond, 4.125%, due 31/08/2030 3326 163 Put 95.25, due 15/12/2023 — Goldman Sachs (12)  (0.01)
245 United States Treasury Note/Bond, 3.375%, due 15/05/2033 231 0.1 - 1-Year Mid-Curve 3 Month SOFR Futures December 2023
170 United States Treasury Note/Bond, 3.250%, due 15/05/2042 145 0.07 Put 95.3750, due 15/12/2023 — Goldman Sachs (36) (0.02)
380 United States Treasury Note/Bond, 3.875%, due 15/02/2043 354 0.17 - 1-Year Mid-Curve 3 Month SOFR Futures October 2023
1,990 United States Treasury Note/Bond, 3.875%, due 15/05/2043 1851 091 Put 96.25, due 13/10/2023 — Goldman Sachs 34) (0.02)
1,500 United States Treasury Note/Bond, 4.375%, due 15/08/2043 1496 074 - ;"t(‘;aé 2’(‘)“’?”@/31 (’)‘;‘;(;‘;g S%Fﬁcf““”ess Orfmbef 2023 18 (002
640 United States Treasury Note/Bond, 3.000%, due 15/02/2048 508 025 ut 96.50, due — Goldman Sachs (48) (0.02)
460 United States Treasury Note/Bond, 3.000%, due 15/02/2049 365 0.18 = CME 3 Month SOFR Futures March 2024 Call 96.1250,
ry fote/sond, 3.93) 7, cue : due 15/03/2024 - Goldman Sachs ® (001
130 United States Treasury Note/Bond, 2.875%, due 15/05/2049 101 0.05 :
. — CME 3 Month SOFR Futures September 2023 Call 96.75,
3,200 United States Treasury Note/Bond, 2.000%, due 15/02/2050 2,050 1.01 due 15/09/2023 — Goldman Sachs _ _
700 United States Treasury Note/Bond, 1.625%, due 15/11/2050 405 0.20 _ US. 10 Year November 2023 Call 112.00, due 27/10/2023 —
280 United States Treasury Note/Bond, 2.250%, due 15/02/2052 189  0.09 Goldman Sachs ' (14)  (0.01)
1,590 United States Treasury Note/Bond, 2.875%, due 15/05/2052 1,235 0.61 — U.S. 10 Year November 2023 Put 107.50, due 27/10/2023 —
3,450 United States Treasury Note/Bond, 3.000%, due 15/08/2052 2,750 1.35 Goldman Sachs (3) —
60 United States Treasury Note/Bond, 4.000%, due 15/11/2052 58 0.03 — U.S. 10 Year November 2023 Put 108.00, due 27/10/2023 —
2,315 United States Treasury Note/Bond, 3.625%, due 15/02/2053 2,086 1.03 Goldman Sachs (3) -
8,530 United States Treasury Note/Bond, 3.625%, due 15/05/2053 7,695 3.78 — U.S. 10 Year October 2023 Call 111.75, due 22/09/2023 -
Goldman Sachs (7) -
46,807  23.00
— U.S. 10 Year October 2023 Call 112.00, due 22/09/2023 —
Uruguay — 0.51% (28 February 2023: 0.53%) Goldman Sachs (4) _
440 Uruguay Government International Bond, 4.375%, due 23/01/2031 433 0.22 — U.S. 10 Year October 2023 Call 112.50, due 22/09/2023 -
40 Uruguay Government International Bond, 5.750%, due 28/10/2034 43 0.02 Goldman Sachs (6) -
220 Uruguay Government International Bond, 7.625%, due 21/03/2036 267  0.13 — U.S. 10 Year October 2023 Put 109.00, due 22/09/2023 -
300 Uruguay Government International Bond, 5.100%, due 18/06/2050 289  0.14 Goldman Sachs (2) -
— U.S. 5 Year October 2023 Put 105.00, due 22/09/2023 —
1,032 0.51 Goldman Sachs (1) -
Total Government Bonds and Notes (Cost $57,071) 53,008 26.05 - U.S. Bond October 2023 Call 123.00, due 22/09/2023 -
i _ o, . o Goldman Sachs (7) —
Collective Investment Sc.hem.es 5.29% (28 February 2023: 1.32%) — U5, Bond October 2023 Call 124.00, due 22/09/2023 —
10,768 Western Asset Liquidity Funds Plc — Western Asset US Dollar Goldman Sachs 9) (0.01)
Liquidity Fund ~ Class WA (Distributing) 10,768 529 ~ U.S. Bond October 2023 Put 117.00, due 22/09/2023 —
Total Collective Investment Schemes (Cost $10,768) 10,768  5.29 Goldman Sachs (1) -
Total Investments at fair value through profit or loss (Cost $241,741) 226,747 111.44  Total Written Options (Cost $(171)) (195) (0.10)
Credit Default Swaps — (0.01%) (28 February 2023: (0.03%))
o
Value ANZI Unrealised depreciation of contracts (see below) (20) (0.01)
Contracts (000's) Asset Futures — (0.07%) (28 February 2023: (0.14%))
(000's) $ Value Unrealised depreciation of contracts (see below) (152)  (0.07)
Purchased Options — 0.16% (28 February 2023: 0.05%) Total Financial Liabilities at fair value through profit or loss (367) (0.18)
— 1-Year Mid-Curve 3 Month SOFR Futures December 2023 " " " TN -
PUt 95.8750, due 15/12/2023 — Goldman Sachs 20 001 Total Financial Assets and Financial Liabilities at fair value through
: profit or loss 228,338 112.22
- 1-Year Mid-Curve 3 Month SOFR Futures December 2023
Put 96.00, due 15/12/2023 - Goldman Sachs 57 0.03 Liabilities in Excess of Other Assets (24,862) (12.22)
— 1-Year Mid-Curve 3 Month SOFR Futures October 2023 Total Net Assets $203,476 100.00
Put 97.00, due 13/10/2023 — Goldman Sachs 80 0.04

The accompanying notes are an integral part of the Financial Statements
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- Amounts designated as “~" are either $0, less than $1,000, less than 1,000 shares or less

than 0.01%.

144A  Securities exempt from registration under Rule 144A of the Securities Act of 1933, as
amended. These securities may only be resold, in transactions exempt from registration,
to qualified institutional buyers. As at 31 August 2023, these securities amounted to

$27,078,000 or 13.29% of net assets.

ABBREVIATIONS:
— Abond with no maturity date. Perpetual bonds are not redeemable but pay a

Perpetual

REMIC
TBA

steady stream of interest.

— Real Estate Mortgage Investment Conduit.

— To Be Announced.

31 August 2023

* Variable rate security. The interest rate shown reflects the rate in effect at 31 August _‘;_/;to;l
2023. Analysis of Total Assets Assets
T llliquid. — ) — —
- Security is valued in good faith at fair value by or at the discretion of the Valuation Transferable securities admitted to an official exchange listing or traded on a regulated
Committee. market 90.97
+ Securities purchased on a to-be-announced basis. Collective investment schemes 4.54
8 The rate of interest on this type of security is tied to the Consumer Price Index (CPI)/Retail Financial derivative instruments 0.82
Price Index (RPI). The coupon rate is the rate as of 31 August 2023. Other assets 3.67
Total Assets 100.00
Schedule of Credit Default Swaps
Notional
Expiration Amount Value
Counterparty Reference Entity — Buy/Sell Protection Date (000's) (000's)
Goldman Sachs CDX.NA.IG, 1.000% - Sell 20-Jun-2033 4,870 $ (20)
Goldman Sachs CDX.NA.IG, 1.000% - Sell 20-Jun-2028 22,680 350
Unrealised Appreciation of Credit Default Swaps (28 February 2023 (000's): $304) $ 350
Unrealised Depreciation of Credit Default Swaps (28 February 2023 (000's): $(44)) (20)
Net Appreciation of Credit Default Swaps (28 February 2023 (000's): $260) $ 330
Schedule of Index Swaps
Notional
Expiration Amount Value
Counterparty Reference Entity Date (000's) (000's)
Goldman Sachs Pay Fixed 2.500%, Receive Floating USD SOFR Compound 21-Apr-2052 559 $ 105
Goldman Sachs Pay Fixed 2.600%, Receive Floating USD SOFR Compound 15-Feb-2048 954 160
Goldman Sachs Pay Fixed 2.850%, Receive Floating USD SOFR Compound 15-Feb-2029 2,092 115
Goldman Sachs Pay Fixed 3.050%, Receive Floating USD SOFR Compound 15-Feb-2048 2,107 203
Goldman Sachs Pay Fixed 3.150%, Receive Floating USD SOFR Compound 15-May-2048 2,163 173
Goldman Sachs Pay Fixed 3.270%, Receive Floating USD SOFR Compound 30-Apr-2029 1,719 61
Goldman Sachs Pay Floating USD SOFR Compound, Receive Fixed 4.000% 29-Feb-2028 6,950 4
Goldman Sachs Pay Floating USD SOFR Compound, Receive Fixed 4.180% 29-Feb-2028 19,990 150
Unrealised Appreciation of Index Swaps (28 February 2023 (000's): $2,192) $ 971
Unrealised Depreciation of Index Swaps (28 February 2023 (000°s): $(2)) -
Net Appreciation of Index Swaps (28 February 2023 (000's): $2,190) $ 971
Schedule of Futures Contracts
Unrealised
Appreciation/
Notional (Depreciation)
Nominal Value of Contracts
Counterparty Value (000°s) (000’s)
3 Month SOFR Index December 2023 Goldman Sachs (115) $(27,197) $ 165
3 Month SOFR Index December 2024 Goldman Sachs 70 16,770 2
3 Month SOFR Index December 2025 Goldman Sachs 29 6,990 9
3 Month SOFR Index June 2023 Goldman Sachs 1 237 (5)
U.S. 10 Year Note (CBT) December 2023 Goldman Sachs (50) (5,552) (44)
U.S. 10 Year Ultra Note December 2023 Goldman Sachs (15) (1,742) (26)
U.S. 2 Year Note (CBT) December 2023 Goldman Sachs 56 11,413 36
U.S. 5 Year Note (CBT) December 2023 Goldman Sachs (100) (10,692) (72)
U.S. Long Bond (CBT) December 2023 Goldman Sachs (8) (973) (5
U.S. Ultra Bond (CBT) December 2023 Goldman Sachs 37 4,790 98
Unrealised Appreciation of Futures Contracts (28 February 2023 (000°s): $303) $ 310
Unrealised Depreciation of Futures Contracts (28 February 2023 (000's): $(180)) (152)
Net Appreciation of Futures Contracts (28 February 2023 (000's): $123) $ 158

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

Portfolio of Investments as at 31 August 2023

31 August 2023

% of % of
Face Value Net Face Value Net
Value (000’s) Asset Value (000’s) Asset
(000°s) $ Value (000°s) $ Value
Asset-Backed Securities — 6.25% (28 February 2023: 6.51%) 1,095 Structured Asset Investment Loan Trust 2005-HE1,
640 AB BSL CLO 4 Ltd, Series 2023 4A, Class A, 144A, Series 2005 HE1, Class M2, 6.149%, due 25/07/2035 * 1,017 0.10
6.957%, due 20/04/2036 * 643 006  Total Asset-Backed Securities (Cost $68,053) 62,530  6.25
107 ?eergi]éss gésg;g?cskeer‘i:legcoggr; ’\CAIC:; P,\jlszs Thr Certs Mortgage-Backed Securities — 40.85% (28 February 2023: 32.48%)
7.904%, due 25/01/2034 * 98 0.01 54 Alternative Loan Trust 2005-14, Series 2005 14,
3,060 Ameriquest Mortgage Securities Inc Asset-Backed Class 2A2, 5.679%, due 25/05/2035 * 39 -
Pass-Through Ctfs Ser 2005-R8, Series 2005 R8, 190 Alternative Loan Trust 2005-56, Series 2005 56,
Class M4, 6.299%, due 25/10/2035 * 2,944 0.29 Class 4A1, 6.049%, due 25/11/2035 * 171 0.02
2,500 Apidos CLO XXXVII, Series 2021 37A, Class A, 144A, 37 Alternative Loan Trust 2006-18CB, Series 2006 18CB,
6.737%, due 22/10/2034 * 2,484 0.25 Class A6, 6.882%, due 25/07/2036 * 31 -
2,390 BankAmerica Manufactured Housing Contract Trust, 3,660 AREIT 2022-CRE7 LLC, Series 2022 CRE7, Class A,
Series 1996 1, Class B1, 7.875%, due 10/10/2026 76 0.01 144A, 7.556%, due 17/06/2039 * 3,659 0.37
1,500 BCRED MML CLO 2021-1 LLC, Series 2021 1A, Class A, 992 BAMLL Re-REMIC Trust 2016-RRGG10, Series 2016
144A, 7.050%, due 15/01/2035 * 1,482 0.15 GG10, Class AJA, 144A, 5.810%, due 10/08/2045 * 216 0.02
1,000 BCRED MML CLO 2022-1 LLC, Series 2022 1A, 2,034 Banc of America Funding 2014-R2 Trust, Series 2014
Class A1, 144A, 6.976%, due 20/04/2035 * 973 0.10 R2, Class 2A2, 144A, 5.645%, due 26/05/2037 * 1,787 0.18
1,740 Cayuga Park CLO Ltd, Series 2020 1A, Class AR, 144A, 780 BANK 2017-BNK7, Series 2017 BNK7, Class A5,
6.690%, due 17/07/2034 * 1,727 0.17 3.435%, due 15/09/2060 719 0.07
13 ContiMortgage Home Equity Loan Trust 1999-1, 12,085 BANK 2017-BNK7, Series 2017 BNK7, Class XA,
Series 1999 1, Class B, 9.000%, due 25/04/2030 16 - 0.850%, due 15/09/2060 * 266 0.03
2,628 Countrywide Asset-Backed Certificates, Series 2004 3, 1,500 BANK 2018-BNK15, Series 2018 BN15, Class B,
Class 1A, 5.849%, due 25/08/2034 * 2,486 0.25 4.814%, due 15/11/2061 * 1,307 0.13
845 DB Master Finance LLC, Series 2021 1A, Class A23, 2,570 BBCCRE Trust 2015-GTP, Series 2015 GTP, Class E,
144A, 2.791%, due 20/11/2051 671 0.07 144A, 4.715%, due 10/08/2033 * 1,892 0.19
2,713 Educational Funding Co LLC/The, Series 2006 1A, 254 Bear Stearns Mortgage Funding Trust 2007-AR1,
Class A3, 144A, 5.963%, due 25/04/2033 * 1,861 0.19 Series 2007 AR1, Class 1A1,
2,672 Encore Credit Receivables Trust 2005-3, Series 2005 3, 5.589%, due 25/01/2037 * 220 0.02
Class M5, 6.389%, due 25/10/2035 * 2,470  0.25 560 Benchmark 2018-B1 Mortgage Trust, Series 2018 B1,
179 Fannie Mae Grantor Trust 2017-T1, Series 2017 T1, Class A5, 3.666%, due 15/01/2051 * 512 0.05
Class A, 2.898%, due 25/06/2027 165 0.02 3,100 BXP Trust 2017-CQHP, Series 2017 CQHP, Class A,
8,581 Fieldstone Mortgage Investment Trust Series 2005-2, 144A, 6.208%, due 15/11/2034 * 2,961 0.30
Series 2005 2, Class M3, 6.209%, due 25/12/2035 * 7,428  0.74 51 CHL Mortgage Pass-Through Trust 2005-3, Series 2005
185 Freddie Mac Structured Pass-Through Certificates FRESR 3, Class 1A2, 6.009%, due 25/04/2035 * 46 -
2017-SR01, Series 2017 SRO1, Class A3, 300 Citigroup Commercial Mortgage Trust 2015-GC27,
3.089%, due 25/11/2027 172 0.02 Series 2015 GC27, Class AS, 3.571%, due 10/02/2048 285 0.03
640 Golub Capital Partners CLO 66B Ltd, Series 2023 66A, 72,508 Citigroup Commercial Mortgage Trust 2016-C3,
Class A, 144A, 6.926%, due 25/04/2036 * 641 0.06 Series 2016 C3, Class XA, 1.121%, due 15/11/2049 * 1,786 0.18
2,450 GoodLeap Sustainable Home Solutions Trust 2021-4, 8,968 Citigroup Mortgage Loan Trust 2006-AR6, Series 2006
Series 2021 4GS, Class A, 144A, ARG, Class 2A4, 5.869%, due 25/09/2036 * 2,812 0.28
1.930%, due 20/07/2048 1,845 0.18 20 COMM 2013-CCRE12 Mortgage Trust, Series 2013
3,226 Loanpal Solar Loan 2021-1 Ltd, Series 2021 1GS, CR12, Class B, 4.762%, due 10/10/2046 * 15 -
Class A, 144A, 2.290%, due 20/01/2048 2,389 0.24 10 COMM 2013-CCRE12 Mortgage Trust, Series 2013
1,264 Long Beach Mortgage Loan Trust 2004-1, Series 2004 CR12, Class C, 5.124%, due 10/10/2046 * 4 -
1, Class M1, 6.179%, due 25/02/2034 * 1,216 0.12 340 COMM 2013-CCRE6 Mortgage Trust, Series 2013 CR6,
2,000 Magnetite XIV-R Ltd, Series 2015 14RA, Class A2, Class B, 144A, 3.397%, due 10/03/2046 289 0.03
144A, 6.692%, due 18/10/2031 * 2,000 0.20 610 COMM 2015-CCRE22 Mortgage Trust, Series 2015
1,757 Magnolia Finance, 8.205%, due 09/08/2024 1,698 0.17 CR22, Class A4, 3.048%, due 10/03/2048 587 0.06
3,113 MF1 2021-FL6 Ltd, Series 2021 FL6, Class A, 144A, 90 COMM 2015-DC1 Mortgage Trust, Series 2015 DC1,
6.526%, due 16/07/2036 * 3,055 0.30 Class B, 4.035%, due 10/02/2048 * 77 0.01
3,319 Mosaic Solar Loan Trust 2021-3, Series 2021 3A, 70 COMM 2015-DC1 Mortgage Trust, Series 2015 DCT,
Class B, 144A, 1.920%, due 20/06/2052 2,380 0.24 Class C, 4.438%, due 10/02/2048 * 58 0.01
3,000 National Collegiate Il Commutation Trust, Series 2005 1,450 COMM 2015-PC1 Mortgage Trust, Series 2015 PC1,
AR15, Class AR15, 0.000%, due 01/06/2045 337 0.03 Class A5, 3.902%, due 10/07/2050 1,395 0.14
3,300 National Collegiate Student Loan Trust 2006-3, 77 Connecticut Avenue Securities Trust 2019-R07,
Series 2006 3, Class B, 5.789%, due 26/01/2032 * 2,503 0.25 Series 2019 R07, Class 1M2, 144A,
2,000 Nelnet Student Loan Trust 2014-2, Series 2014 2A, 7.502%, due 25/10/2039 * 77 0.01
Class B, 144A, 6.902%, due 25/06/2041 * 1,890 0.19 1,620 Connecticut Avenue Securities Trust 2023-R05,
2,000 Neuberger Berman Loan Advisers Clo 42 Ltd, Series 2023 R05, Class 1M2, 144A,
Series 2021 42A, Class A, 144A, 8.396%, due 25/06/2043 * 1,650 0.16
6.670%, due 16/07/2035 * 1,989 0.20 560 Connecticut Avenue Securities Trust 2023-R06,
1,500 Ocean Trails Clo X, Series 2020 10A, Class AR, 144A, Series 2023 R06, Class 1M2, 144A,
6.790%, due 15/10/2034 * 1,480 0.15 7.988%, due 25/07/2043 * 564 0.06
635 Ocean Trails Clo XI, Series 2021 11A, Class A, 144A, 500 CSAIL 2015-C1 Commercial Mortgage Trust,
6.808%, due 20/07/2034 * 628 0.06 Series 2015 C1, Class AS, 3.791%, due 15/04/2050 * 459 0.05
1,123 Option One Mortgage Loan Trust 2007-FXD1, 1,050 CSMC 2014-USA OA LLC, Series 2014 USA, Class A2,
Series 2007 FXD1, Class 1A1, 5.866%, due 25/01/2037 901  0.09 144A, 3.953%, due 15/09/2037 917  0.09
253 Origen Manufactured Housing Contract Trust 2006-A, 140 CSMC 2014-USA OA LLC, Series 2014 USA, Class E,
Series 2006 A, Class A2, 6.675%, due 15/10/2037 * 230 0.02 144A, 4.373%, due 15/09/2037 73 001
1,000 Point Au Roche Park CLO Ltd, Series 2021 1A, Class A, 5,170 CSMC 2014-USA OA LLC, Series 2014 USA, Class F,
144A, 6.668%, due 20/07/2034 * 989 0.10 144A, 4.373%, due 15/09/2037 2,033 0.20
3,004 RASC Series 2007-KS1 Trust, Series 2007 KS1, Class A4, 1,960 CSMC 2017-RPL1 Trust, Series 2017 RPL1, Class M2,
5.649%, due 25/01/2037 * 2,766 0.28 144A, 2.963%, due 25/07/2057 * 1,454 0.15
1,859 Renaissance Home Equity Loan Trust 2004-1, 2,360 CSMC 2021-NQMS, Series 2021 NQMS, Class A1,
Series 2004 1, Class AV3, 6.369%, due 25/05/2034 * 1,645  0.16 144A, 1.841%, due 25/10/2066 * 1,959 0.20
2,565 SLM Private Education Loan Trust 2010-C, Series 2010 600 CSMC Trust 2017-CHOP, Series 2017 CHOP, Class G,
C, Class A5, 144A, 10.175%, due 15/10/2041 * 2,715 027 144A, 10.794%, due 15/07/2032 * 553 0.06
192 SMB Private Education Loan Trust 2014-A, Series 2014 1,680 DBCG 2017-BBG Mortgage Trust, Series 2017 BBG,
A, Class A3, 144A, 6.925%, due 15/04/2032 * 192 0.02 Class A, 144A, 8.500%, due 15/06/2034 * 1,661 0.17
2 SMB Private Education Loan Trust 2015-A, Series 2015 150 Deutsche Mortgage Securities Inc Mortgage Loan Trust
A, Class R, 144A, 0.000%, due 15/10/2048 463 0.05 Series 2006-PR1, Series 2006 PR1, Class 3AF1, 144A,
345 SMB Private Education Loan Trust, Series 2020 B, 5.705%, due 15/04/2036 * 134 0.01
Class A1A, 144A, 1.290%, due 15/07/2053 308 0.03 600 Fannie Mae 5Yr Pool, 4.830%, due 01/09/2028 co 594 0.06
1,746 Stonepeak 2021-1 ABS, Series 2021 1A, Class A, 144A, 200 Fannie Mae 5Yr Pool, 4.880%, due 01/09/2028 oo 201 0.02
2.675%, due 28/02/2033 1,557 0.16 200 Fannie Mae 5Yr Pool, 5.340%, due 01/09/2028 co 203 0.02

The accompanying notes are an integral part of the Financial Statements
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% of % of

Face Value Net Face Value Net
Value (000’s) Asset Value (000’s) Asset
(000's) $ Value (000's) $ Value
Mortgage-Backed Securities — (continued) 38 Fannie Mae Pool 'AS4347', 4.000%, due 01/01/2045 36 -
320 Fannie Mae Connecticut Avenue Securities, Series 2014 101 Fannie Mae Pool 'AS6340°, 3.500%, due 01/12/2045 92 001
€03, Class 1M2, 8.402%, due 25/07/2024 * 326 003 81 Fannie Mae Pool ‘AS6541", 3.500%, due 01/01/2046 74 0.01

1,317 Fannie Mae Connecticut Avenue Securities, Series 2018 66 Fannie Mae Pool ‘AS6562’, 3.500%, due 01/01/2046 60  0.01
€03, Class 1B1, 9.152%, due 25/10/2030 * 1,413 0.14 57 Fannie Mae Pool 'AS7844", 3.000%, due 01/09/2046 50 -

11 Fannie Mae Interest Strip 390, Class C3, 190 Fannie Mae Pool ‘AS8623’, 3.000%, due 01/01/2047 167 0.02
6.000%, due 25/07/2038 2 - 127 Fannie Mae Pool ‘AS8740", 3.500%, due 01/02/2037 119 0.01

6 Fannie Mae Interest Strip 407, Class 22, 730 Fannie Mae Pool ‘AS8745', 3.000%, due 01/02/2047 640 0.06
5.000%, due 25/01/2039 1 - 18 Fannie Mae Pool ‘AT7208", 4.000%, due 01/06/2043 17 -

3 Fannie Mae Interest Strip 407, Class 23, 24 Fannie Mae Pool 'AT8394", 4.000%, due 01/06/2043 23 -
5.000%, due 25/01/2039 * 1 - 65 Fannie Mae Pool ‘AT9637’, 4.000%, due 01/07/2043 62 001

6 Fannie Mae Interest Strip 407, Class 27, 49 Fannie Mae Pool ‘AT9653", 4.000%, due 01/07/2043 46 -
5.500%, due 25/01/2039 * 1 - 38 Fannie Mae Pool ‘AT9657’, 4.000%, due 01/07/2043 36 -

5 Fannie Mae Interest Strip 407, Class 34, 250 Fannie Mae Pool ‘AU6735', 3.000%, due 01/10/2043 222 0.02
5.000%, due 25/01/2038 1 - 91 Fannie Mae Pool ‘AW0318’, 4.500%, due 01/02/2044 86  0.01

15 Fannie Mae Interest Strip 407, Class 41, 32 Fannie Mae Pool ‘BC1509, 3.000%, due 01/08/2046 29 -
6.000%, due 25/01/2038 3 - 90 Fannie Mae Pool 'BC2817", 3.000%, due 01/09/2046 79 001

47 Fannie Mae Interest Strip 409, Class C13, 219 Fannie Mae Pool ‘BC9077", 3.500%, due 01/12/2046 199 0.02
3.500%, due 25/11/2041 7 - 573 Fannie Mae Pool 'BD2455', 3.000%, due 01/01/2047 503 0.05

54 Zaggbi/'o\”zeu'e”;‘;’/%i /;t&pz4o9, Class C18, 0 B 232 Fannie Mae Pool ‘BD8104’, 3.000%, due 01/10/2046 203 002
53 Fannie Mae Interest Strip 409, Class C2 799 Fannie Mae Pool ‘BF0104', 4.000%, due 01/02/2056 761 0.08
3000%  due 250400y ' 5 ~ 558 Fannie Mae Pool ‘BFO163’, 5.000%, due 01/11/2046 550 0.05

53 Fannie Mae Interest Strip 409, Class C22 463 Fannie Mae Pool ‘BFO183", 4.000%, due 01/01/2057 429 0.04
4.500%. due 25/11/2039 ! ! 10 _ 789 Fannie Mae Pool ‘BF0191’, 4.000%, due 01/06/2057 739  0.07

644 Fannie Mae Interest Strip 427, Class C73 677 Fannie Mae Pool 'BF0222', 4.500%, due 01/09/2057 647  0.06
3.000%, due 25/12/2048 ' 104 001 37 Fannie Mae Pool ‘BFO301", 4.500%, due 01/08/2058 35 -

200 Fannie Mae or Freddie Mac, 30 year, TBA, 3.500% « 179 002 263 Fannie Mae Pool ‘BF0338', 4.500%, due 01/01/2059 251 0.02
700 Fannie Mae or Freddie Mac, 30 year, TBA, 4.000% =+ 646 0.06 4,925 Fannie Mae Pool ‘BF0646’, 2.500%, due 01/06/2062 3,964 0.40
1,500 Fannie Mae or Freddie Mac, 30 year, TBA, 5.000% = 1455 0.15 72 Fannie Mae Pool 'BJ2544', 3.000%, due 01/12/2037 6 001
1,500 Fannie Mae or Freddie Mac, 30 year, TBA, 2.000% + 1,195  0.12 656 Fannie Mae Pool ‘BK7700", 4.500%, due 01/10/2048 635  0.06
300 Fannie Mae or Freddie Mac. 30 year. TBA. 2 500% = 249 0.02 179 Fannie Mae Pool ‘BL2454", 3.160%, due 01/05/2029 164 0.02
2,300 Fannie Mae or Freddie Mac, 30 year, TBA, 3.000% = 1982 0.20 684 Fannie Mae Pool BIM1565', 3.000%, due 01/04/2047 600 0.06
6,400 Fannie Mae or Freddie Mac, 30 year, TBA, 5.500% + 6320 063 40 Fannie Mae Pool 'BM3799", 3.000%, due 01/08/2047 35 -
100 Fannie Mae or Freddie Mac, 30 year, TBA, 6.000% = 100  0.01 249 Fannie Mae Pool ‘BM4751, 3.500%, due 01/03/2043 230 0.02
6 Fannie Mae Pool ‘745000, 6.000%. due 01/10/2035 6 - 356 Fannie Mae Pool ‘BM4897", 3.500%, due 01/12/2046 328 0.03

4 Fannie Mae Pool ‘843997’ 6.018%, due 01/11/2035 * 4 _ 184 Fannie Mae Pool ‘BM6623’, 2.500%, due 01/10/2050 149 0.01

4 Fannie Mae Pool ‘865915, 6.247%. due 01/03/2036 * 4 _ 577 Fannie Mae Pool ‘BM6898', 2.149%, due 01/02/2032 * 472 005
342 Fannie Mae Pool '890604', 4.500%, due 01/10/2044 331 0.03 184 Fannie Mae Pool 'BM6912", 2.500%, due 01/01/2052 149 001
116 Fannie Mae Pool ‘890827, 3.500%, due 01/12/2037 108 001 290 Fannie Mae Pool '8N1623', 4.500%, due 01/11/2048 280 0.03
13 Fannie Mae Pool ‘995072, 5.500%, due 01/08/2038 14 _ 942 Fannie Mae Pool ‘BN3898’, 4.500%, due 01/12/2048 909 0.09

32 Fannie Mae Pool ‘AB9683’, 4.000%, due 01/06/2043 30 _ 109 Fannie Mae Pool ‘BO1858’, 3.000%, due 01/08/2049 96 0.01
29 Fannie Mae Pool "AEO758". 7.000%. due 01/02/2039 30 _ 79 Fannie Mae Pool 'BP3484’, 2.500%, due 01/06/2051 66 0.01
26 Fannie Mae Pool "AK8441", 4.000%. due 01/04/2042 5 7 382 Fannie Mae Pool ‘BQ3331", 2.000%, due 01/08/2050 308 0.03
319 Fannie Mae Pool ‘AL3024", 3.500%, due 01/01/2043 292 0.03 515 Fannie Mae Pool ‘BQ4926’, 2.000%, due 01/10/2050 413 0.04
31 Fannie Mae Pool ‘AL3026". 3.500%. due 01/12/2042 29 - 240 Fannie Mae Pool 'BQ5876', 2.500%, due 01/11/2050 202 0.02
23 Fannie Mae Pool ‘AL3508" 4.000%. due 01/04/2043 P _ 96 Fannie Mae Pool 'BQ7435', 2.500%, due 01/09/2051 79 001

16 Fannie Mae Pool ‘AL4741". 4.500%. due 01/01/2044 15 7 84 Fannie Mae Pool ‘BRO663', 2.000%, due 01/02/2051 67 001

66 Fannie Mae Pool ‘AL9397", 3.000%, due 01/10/2046 58 0.01 322 Fannie Mae Pool ‘BR1001’, 2.500%, due 01/05/2051 272 0.03
339 Fannie Mae Pool ‘AL9546". 3.500%. due 01/11/2046 311 003 246 Fannie Mae Pool 'BR1823', 2.000%, due 01/01/2051 197 0.02
299 Fannie Mae Pool ‘AL9631’, 3.000%, due 01/12/2046 263 0.03 224 Fannie Mae Pool 'BR2641", 2.000%, due 01/02/2051 182 0.02
80 Fannie Mae Pool "AM3347". 3.310%, due 01/05/2033 3 001 364 Fannie Mae Pool ‘BR2643', 2.000%, due 01/02/2051 294 0.03

10 Fannie Mae Pool ‘AM8674’, 2.810%, due 01/04/2025 10 _ 141 Fannie Mae Pool ‘BR2644', 2.000%, due 01/02/2051 114 0.01
207 Fannie Mae Pool ‘AM8700", 2.930%, due 01/06/2030 186 0.02 214 Fannie Mae Pool 'BR3256", 2.000%, due 01/02/2051 176 0.02
89 Fannie Mae Pool 'AN4677". 3.200%. due 01/02/2029 52 001 379 Fannie Mae Pool ‘BR3257', 2.000%, due 01/02/2051 310 0.03
114 Fannie Mae Pool “ANA927". 3.450%. due 01/03/2029 106 0.01 228 Fannie Mae Pool ‘BR3286', 2.000%, due 01/03/2051 184 0.02
135 Fannie Mae Pool ‘AN5386, 3.250%, due 01/05/2029 125 0.01 321 Fannie Mae Pool ‘BR4035’, 2.000%, due 01/02/2051 258 0.03
10 Fannie Mae Pool ‘A02711", 4.000%. due 01/05/2042 5 - 535 Fannie Mae Pool ‘BR4052", 2.000%, due 01/02/2051 428 0.04

19 Fannie Mae Pool "AO6086". 4.000%. due 01/06/2042 18 _ 245 Fannie Mae Pool ‘BRA080’, 2.000%, due 01/03/2051 196 0.02

9 Fannie Mae Pool ‘AO9859". 4.000%. due 01/07/2042 s 7 218 Fannie Mae Pool ‘BR4722", 2.000%, due 01/03/2051 176 0.02

14 Fannie Mae Pool ‘AP0692’, 4.000%, due 01/07/2042 14 _ 161 Fannie Mae Pool ‘BR4753’, 2.000%, due 01/03/2051 130 0.01

15 Fannie Mae Pool ‘AP2530". 4.000%. due 01/08/2042 14 _ 284 Fannie Mae Pool 'BR4756', 2.000%, due 01/03/2051 229 0.02
49 Fannie Mae Pool ‘APA710". 3.500% due 01/08/2042 45 _ 158 Fannie Mae Pool ‘BR5487", 2.000%, due 01/03/2051 127 001
233 Fannie Mae Pool 'AP4781, 3.000%, due 01/09/2042 206 0.02 322 Fannie Mae Pool 'BR5587", 2.000%, due 01/03/2051 260 0.03
23 Fannie Mae Pool ‘AP4903’, 4.000%, due 01/09/2042 22 _ 155 Fannie Mae Pool ‘BR5589’, 2.000%, due 01/03/2051 124 0.01
53 Fannie Mae Pool "AP7399'. 4.000%. due 01/09/2042 o1 _ 407 Fannie Mae Pool ‘BR5633", 2.000%, due 01/03/2051 329 003
14 Fannie Mae Pool ‘AP9229' 4.000%. due 01/10/2042 13 _ 246 Fannie Mae Pool ‘BR6462', 2.000%, due 01/03/2051 197 0.02

55 Fannie Mae Pool ‘AP9766', 4.000%, due 01/10/2042 52 001 77 Fannie Mae Pool ‘BRE515", 2.000%, due 01/04/2051 63 001
49 Fannie Mae Pool ‘AP9862", 4.000%, due 01/10/2042 46 _ 76 Fannie Mae Pool ‘BR7744', 2.000%, due 01/04/2051 62 0.01
16 Fannie Mae Pool ‘AQ0100’, 4.000%, due 01/10/2042 15 _ 221 Fannie Mae Pool ‘BR7745’, 2.000%, due 01/04/2051 179 0.02

54 Fannie Mae Pool "AQ1641". 4.000%. due 01/10/2042 51 _ 80 Fannie Mae Pool ‘BR8478', 2.000%, due 01/04/2051 65 0.1

16 Fannie Mae Pool ‘AQ3599'. 4.000%. due 01/11/2042 15 7 152 Fannie Mae Pool ‘BR8518', 2.000%, due 01/04/2051 123 001

21 Fannie Mae Pool ‘AQ4078', 4.000%, due 01/06/2043 20 _ 100 Fannie Mae Pool ‘BS5233', 3.520%, due 01/06/2032 91 0.01

16 Fannie Mae Pool "AQ4080". 4.000%. due 01/06/2043 15 _ 100 Fannie Mae Pool ‘BS5754", 3.900%, due 01/06/2032 93 0.01

28 Fannie Mae Pool "AQ4S55' 4.000%. due 01/12/2042 % _ 100 Fannie Mae Pool ‘BS5808', 3.830%, due 01/07/2032 93 0.01

22 Fannie Mae Pool "AQ5 137" 4.000%. due 01/11/2042 31 7 100 Fannie Mae Pool ‘BS5955', 3.730%, due 01/06/2032 92 0.01
40 Fannie Mae Pool ‘AQ7003’, 4.000%, due 01/12/2042 38 _ 98 Fannie Mae Pool ‘BS5964', 3.670%, due 01/06/2032 91 0.01
54 Fannie Mae Pool "AQ7082". 4.000%. due 01/01/2043 1 o001 100 Fannie Mae Pool ‘BS6002', 3.560%, due 01/07/2032 91 0.01
109 Fannie Mae Pool 'AR7399', 3.000%, due 01/06/2043 9% 001 98 Fannie Mae Pool 'B56023", 3.860%, due 01/07/2032 92 001
259 Fannie Mae Pool 'AS0038', 3.000%, due 01/07/2043 230 0.02 100 Fannie Mae Pool 'B56084', 4.185%, due 01/07/2032 95 001
23 Fannie Mae Pool ‘AS0070’, 4.000%, due 01/08/2043 22 _ 99 Fannie Mae Pool ‘BS6103’, 4.060%, due 01/07/2032 93 0.01

83 Fannie Mae Pool *AS3253', 4.000%, due 01/09/2044 78 001 100 Fannie Mae Pool 'BS6130', 4.130%, due 01/07/2032 9% 001

22 Fannie Mae Pool "AS4271". 4.500%. due 01/01/2045 21 7 98 Fannie Mae Pool 'BS6147", 3.880%, due 01/07/2032 92 0.01
100 Fannie Mae Pool ‘BS6169', 4.110%, due 01/07/2032 95 0.01

The accompanying notes are an integral part of the Financial Statements
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Face Value Net Face Value Net
Value (000’s) Asset Value (000’s) Asset
(000°s) $ Value (000°s) $ Value
Mortgage-Backed Securities — (continued) 872 Fannie Mae Pool 'FM3123’, 2.500%, due 01/03/2038 783  0.08
100 Fannie Mae Pool ‘BS6188", 4.340%, due 01/07/2032 97 0.01 172 Fannie Mae Pool 'FM3158', 4.000%, due 01/11/2048 161 0.02
200 Fannie Mae Pool ‘BS6215’, 3.840%, due 01/07/2032 186 0.02 74 Fannie Mae Pool ‘FM3542", 4.000%, due 01/05/2049 70 0.01
300 Fannie Mae Pool ‘BS6565', 3.740%, due 01/09/2032 276 0.03 265 Fannie Mae Pool 'FM3572", 4.500%, due 01/09/2049 256 0.03
300 Fannie Mae Pool ‘BS6894', 4.410%, due 01/12/2032 200 0.03 2,583 Fannie Mae Pool 'FM3773’, 3.500%, due 01/11/2048 2,352 0.24
300 Fannie Mae Pool ‘BS6896'. 4.370%. due 01/11/2032 290 0.03 435 Fannie Mae Pool 'FM4252", 2.000%, due 01/09/2050 348 0.03
100 Fannie Mae Pool 'BS6914", 4.440%, due 01/11/2032 97 0.01 276 Fannie Mae Pool 'FM4737’, 3.500%, due 01/09/2050 250  0.02
99 Fannie Mae Pool ‘BS7424', 4.940%, due 01/12/2032 99 001 96 Fannie Mae Pool 'FM5280", 3.500%, due 01/10/2050 87 001
900 Fannie Mae Pool ‘BS7531". 4.360%. due 01/02/2033 867  0.09 186 Fannie Mae Pool ‘FM5743', 2.500%, due 01/02/2051 157 0.02
300 Fannie Mae Pool ‘BS7599', 4.420%, due 01/03/2033 290 0.03 47 Fannie Mae Pool 'FM5754", 3.500%, due 01/03/2037 45 -
320 Fannie Mae Pool ‘BS7657’, 5.080%, due 01/01/2033 325 0.03 446 Fannie Mae Pool 'FM5783", 3.000%, due 01/06/2038 411 0.04
300 Fannie Mae Pool ‘BS7752", 4.310%, due 01/02/2030 291 0.03 233 Fannie Mae Pool 'FM5904', 2.500%, due 01/02/2051 196 0.02
200 Fannie Mae Pool ‘BS7753', 4.310%, due 01/02/2030 194 0.02 482 Fannie Mae Pool 'FM5944', 2.500%, due 01/01/2051 403 0.04
200 Fannie Mae Pool ‘BS8162", 4.480%, due 01/05/2033 195  0.02 100 Fannie Mae Pool 'FM6015’, 3.500%, due 01/08/2039 94 0.01
200 Fannie Mae Pool ‘BS8410", 4.740%, due 01/06/2030 196 0.02 393 Fannie Mae Pool ‘FM6134’,3.000%, due 01/03/2040 357 0.04
100 Fannie Mae Pool 'BS9106’, 5.350%, due 01/07/2033 101 0.01 304 Fannie Mae Pool 'FM6460°, 2.500%, due 01/03/2051 256 0.03
249 Fannie Mae Pool ‘BT0846'. 2.500%. due 01/07/2051 208 002 2,430 Fannie Mae Pool 'FM6597", 2.000%, due 01/03/2041 2,034 020
190 Fannie Mae Pool ‘BT0972". 2.500%. due 01/05/2051 153 0.02 230 Fannie Mae Pool 'FM7100", 3.500%, due 01/06/2050 209 0.02
345 Fannie Mae Pool ‘BT3244', 2.500%, due 01/07/2051 289  0.03 94 Fannie Mae Pool ‘FM7141", 4.000%, due 01/02/2047 8 001
86 Fannie Mae Pool ‘BT3270", 2.500%, due 01/08/2051 72 0.01 411 Fannie Mae Pool 'FM7675’, 2.500%, due 01/06/2051 345 0.03
176 Fannie Mae Pool ‘BT3290". 2.500%. due 01/08/2051 147 001 169 Fannie Mae Pool ‘FM7676', 2.500%, due 01/06/2051 142 001
165 Fannie Mae Pool ‘BT3303', 2.500%, due 01/08/2051 138 0.01 80 Fannie Mae Pool ‘FM7727", 2.500%, due 01/06/2051 68  0.01
409 Fannie Mae Pool ‘BT5574', 2.500%, due 01/08/2051 341 0.03 796 Fannie Mae Pool ‘FM7786', 4.000%, due 01/01/2049 748 0.07
274 Fannie Mae Pool 'BU1322", 2.500%, due 01/02/2052 228 0.02 121 Fannie Mae Pool 'FM7796', 4.000%, due 01/06/2048 114 0.01
802 Fannie Mae Pool ‘BU1421", 3.000%, due 01/01/2052 697  0.07 79 Fannie Mae Pool 'FM7869", 2.500%, due 01/01/2051 66 0.01
351 Fannie Mae Pool ‘BU2599, 2.500%, due 01/01/2052 295 0.03 324 Fannie Mae Pool 'FM7900", 2.500%, due 01/07/2051 272 0.03
81 Fannie Mae Pool ‘BU5925, 3.000%, due 01/12/2051 71 0.01 422 Fannie Mae Pool 'FM7910’, 2.500%, due 01/07/2051 357 0.04
92 Fannie Mae Pool ‘BU8750, 5.000%, due 01/06/2052 90  0.01 333 Fannie Mae Pool 'FM8025', 2.500%, due 01/07/2051 282 0.03
349 Fannie Mae Pool ‘BV3089’, 2.500%, due 01/02/2052 293 003 228 Fannie Mae Pool ‘FM8166', 3.000%, due 01/06/2051 201 0.02
189 Fannie Mae Pool ‘BV3167’, 3.500%, due 01/05/2052 171 0.02 1,488 Fannie Mae Pool 'FM8576’, 3.000%, due 01/02/2050 1,310  0.13
169 Fannie Mae Pool ‘BV4142’, 3.000%, due 01/03/2052 148 0.01 1,020 Fannie Mae Pool ‘FM8577, 3.000%, due 01/08/2051 897 0.09
179 Fannie Mae Pool 'BV5373', 2.500%, due 01/04/2052 150 0.01 2,061 Fannie Mae Pool 'FM8786', 2.500%, due 01/10/2051 1,729 0.17
171 Fannie Mae Pool ‘BV5405', 4.000%, due 01/04/2052 159 0.02 202 Fannie Mae Pool ‘FM8813', 3.500%, due 01/09/2051 181 0.02
627 Fannie Mae Pool ‘BV8546', 3.500%, due 01/05/2052 568  0.06 658 Fannie Mae Pool 'FM8864', 2.500%, due 01/10/2051 552 0.06
90 Fannie Mae Pool 'BV9900’, 4.000%, due 01/05/2052 84  0.01 163 Fannie Mae Pool 'FM8977’, 2.500%, due 01/09/2051 138 0.01
390 Fannie Mae Pool ‘BX2186, 4.500%, due 01/11/2052 370 0.04 1,036 Fannie Mae Pool ‘FM9195', 2.500%, due 01/10/2051 861  0.09
84 Fannie Mae Pool 'BX6441’, 6.500%, due 01/02/2053 86  0.01 169 Fannie Mae Pool 'FM9205’, 2.500%, due 01/04/2051 142 0.01
297 Fannie Mae Pool ‘BX6719", 5.500%, due 01/02/2053 294 0.03 265 Fannie Mae Pool 'FM9335', 2.500%, due 01/10/2051 221 0.02
280 Fannie Mae Pool ‘BX7702’, 6.500%, due 01/02/2053 285  0.03 250 Fannie Mae Pool 'FM9365', 3.000%, due 01/11/2051 219 0.02
292 Fannie Mae Pool ‘BX9419', 5.000%, due 01/03/2053 284 0.03 206 Fannie Mae Pool 'FM9413’, 4.000%, due 01/11/2051 191 0.02
342 Fannie Mae Pool ‘CA2047", 4.500%, due 01/07/2048 331 003 429 Fannie Mae Pool 'FM9441", 2.000%, due 01/04/2051 343 0.03
595 Fannie Mae Pool ‘CA2199". 4.500%. due 01/08/2048 575 0.06 826 Fannie Mae Pool 'FM9464', 3.000%, due 01/11/2051 722 0.07
504 Fannie Mae Pool ‘CA2798', 4.500%, due 01/12/2048 486 0.05 358 Fannie Mae Pool 'FM9489", 2.000%, due 01/11/2051 286 0.03
262 Fannie Mae Pool 'CA4819', 4.000%, due 01/12/2049 245 0.02 312 Fannie Mae Pool 'FS0024’, 2.500%, due 01/09/2051 265 0.03
467 Fannie Mae Pool ‘CA5522" 4.000%. due 01/04/2050 437 004 781 Fannie Mae Pool 'FS0028', 2.500%, due 01/09/2051 655  0.07
451 Fannie Mae Pool 'CA7257", 2.500%, due 01/10/2050 379 004 428 Fannie Mae Pool 'FS0034', 3.000%, due 01/12/2051 375 0.04
516 Fannie Mae Pool ‘CA7531’, 3.000%, due 01/10/2050 453 0.05 299 Fannie Mae Pool 'FS0037’, 3.000%, due 01/08/2051 263 0.03
1,137 Fannie Mae Pool ‘CA8779", 2.000%, due 01/02/2051 910  0.09 215 Fannie Mae Pool 'FS0067", 4.500%, due 01/09/2051 205 0.02
1,484 Fannie Mae Pool ‘CA9220’, 2.000%, due 01/02/2051 1,188 0.12 600 Fannie Mae Pool ‘F50240', 3.000%, due 01/01/2052 526 0.05
78 Fannie Mae Pool ‘CA9358" 2.500%. due 01/03/2041 68 0.01 624 Fannie Mae Pool 'FS0331", 3.000%, due 01/01/2052 540  0.05
402 Fannie Mae Pool ‘CB0100, 2.500%, due 01/04/2041 349  0.03 1,175 Fannie Mae Pool 'FS0349’, 2.000%, due 01/01/2052 943 0.09
160 Fannie Mae Pool 'CBO101, 2.500%, due 01/04/2041 139 001 82 Fannie Mae Pool 'FS0357", 3.000%, due 01/12/2051 72001
81 Fannie Mae Pool ‘CBO114", 2.500%. due 01/04/2041 70 001 264 Fannie Mae Pool 'FS0366', 2.500%, due 01/01/2052 225 0.02
2,304 Fannie Mae Pool 'CB0458’, 2.500%, due 01/05/2051 1,924 0.19 260 Fannie Mae Pool 'F50408', 3.000%, due 01/01/2052 229 0.02
1,391 Fannie Mae Pool ‘CB0470’, 2.500%, due 01/05/2041 1,204 0.12 967 Fannie Mae Pool 'F50424',2.500%, due 01/01/2052 812 0.08
878 Fannie Mae Pool ‘CB1273', 2.000%, due 01/08/2051 703 0.07 258 Fannie Mae Pool 'FS0434, 2.500%, due 01/11/2051 218 0.02
167 Fannie Mae Pool ‘CB1301". 2.500%. due 01/08/2051 140 001 180 Fannie Mae Pool ‘FS0483', 3.500%, due 01/01/2052 161 0.02
257 Fannie Mae Pool ‘CB2115', 2.500%, due 01/11/2041 221 002 993 Fannie Mae Pool 'F$0523',2.500%, due 01/02/2052 832 008
3,769 Fannie Mae Pool 'CB2563’, 2.000%, due 01/01/2042 3,135 031 1,359 Fannie Mae Pool 'F50549", 2.500%, due 01/02/2052 1138 0.1
2,423 Fannie Mae Pool 'CB2664’, 3.000%, due 01/01/2052 2,094 021 269 Fannie Mae Pool 'FS0551", 2.500%, due 01/02/2052 226 0.02
173 Fannie Mae Pool ‘CB2680". 3.500%. due 01/01/2052 155 002 268 Fannie Mae Pool 'FS0582', 2.500%, due 01/02/2052 225 0.02
1,349 Fannie Mae Pool ‘CB3031, 2.500%, due 01/03/2052 1,119 0.1 279 Fannie Mae Pool 'FS0583', 2.500%, due 01/02/2052 234 0.02
742 Fannie Mae Pool ‘CB3044’, 2.500%, due 01/03/2052 622 0.06 88 Fannie Mae Pool 'F50584', 2.000%, due 01/02/2052 71001
729 Fannie Mae Pool ‘CB3234’, 3.000%, due 01/04/2052 631  0.06 91 Fannie Mae Pool 'FS0612, 2.000%, due 01/02/2052 74 001
994 Fannie Mae Pool ‘CB3282’, 3.500%, due 01/04/2052 890  0.09 346 Fannie Mae Pool 'FS0697’, 2.500%, due 01/02/2042 297  0.03
91 Fannie Mae Pool ‘CB3386", 3.500%. due 01/04/2042 83 0.01 622 Fannie Mae Pool 'FS0751", 3.000%, due 01/03/2052 537 0.05
912 Fannie Mae Pool ‘CB3614’, 4.000%, due 01/05/2052 848  0.08 440 Fannie Mae Pool 'F51014", 2.000%, due 01/02/2052 354 0.04
555 Fannie Mae Pool ‘CB3833', 3.000%, due 01/06/2052 479 0.05 100 Fannie Mae Pool 'F$1015',2.000%, due 01/02/2052 80 001
182 Fannie Mae Pool 'CB3880’, 5.000%, due 01/06/2052 177 0.02 3,380 Fannie Mae Pool 'FS1074’, 3.000%, due 01/03/2052 2,951 0.29
280 Fannie Mae Pool ‘CB3899", 3.500%, due 01/06/2052 251 0.02 344 Fannie Mae Pool ‘F$1104',2.500%, due 01/11/2051 289 0.03
84 Fannie Mae Pool ‘CB4418'’, 5.500%, due 01/08/2052 83 0.01 265 Fannie Mae Pool 'FS11117, 2.500%, due 01/05/2051 222 0.02
1,399 Fannie Mae Pool ‘CB5497", 6.500%, due 01/01/2053 1,432 0.14 1,364 Fannie Mae Pool ‘F$1112”, 2.000%, due 01/03/2052 1,106 0.1
482 Fannie Mae Pool 'CB5892’, 4.500%, due 01/03/2053 457  0.05 520 Fannie Mae Pool 'FS1118’, 3.500%, due 01/03/2052 465  0.05
397 Fannie Mae Pool ‘CB6030, 4.500%, due 01/04/2053 377 004 512 Fannie Mae Pool 'F51237, 3.500%, due 01/12/2051 464 0.05
582 Fannie Mae Pool ‘CB6322’, 5.500%, due 01/05/2053 577 0.06 795 Fannie Mae Pool F$1289", 3.000%, due 01/03/2052 700 0.07
1,780 Fannie Mae Pool ‘CB6753", 6.000%, due 01/07/2053 1,790  0.18 252 Fannie Mae Pool 'F$1403', 3.000%, due 01/01/2045 223 0.02
342 Fannie Mae Pool 'FM0068’, 3.500%, due 01/02/2040 315  0.03 546 Fannie Mae Pool 'FS1454’, 3.500%, due 01/04/2052 490  0.05
118 Fannie Mae Pool ‘FM0071’, 3.500%, due 01/02/2040 109 0.01 523 Fannie Mae Pool 'F51462’, 3.500%, due 01/01/2052 474 0.05
124 Fannie Mae Pool ‘FM1263’, 4.500%, due 01/07/2049 119  0.01 346 Fannie Mae Pool ‘'FS1539’, 3.000%, due 01/11/2048 307 0.03
992 Fannie Mae Pool 'FM1727', 5.000%, due 01/09/2049 978  0.10 459 Fannie Mae Pool ‘FS1555', 3.500%, due 01/04/2052 412 0.04
97 Fannie Mae Pool ‘FM2158" 4.000%. due 01/10/2049 91 001 1,917 Fannie Mae Pool ‘FS1556', 3.500%, due 01/05/2052 1,735 0.17
870 Fannie Mae Pool ‘FM3049', 4.000%, due 01/04/2044 826  0.08 739 Fannie Mae Pool ‘FS1626', 2.500%, due 01/04/2052 616  0.06
91 Fannie Mae Pool ‘FS1628', 2.500%, due 01/04/2052 77 001

The accompanying notes are an integral part of the Financial Statements
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Mortgage-Backed Securities — (continued) 73 Fannie Mae REMICS, Series 2012 133, Class CS,

178 Fannie Mae Pool ‘FS1631", 2.500%, due 01/02/2051 149 0.01 0.748%, due 25/12/2042 * 7 -

89 Fannie Mae Pool ‘FS1726', 2.000%, due 01/09/2041 75 001 4 Fannie Mae REMICS, Series 2012 28, Class B,

571 Fannie Mae Pool 'FS1866', 3.500%, due 01/05/2052 511 0.05 6.500%, due 25/06/2039 4 -
791 Fannie Mae Pool ‘FS1924, 2.500%, due 01/03/2051 660 007 141 Fannie Mae REMICS, Series 2012 35, Class SC,
1,223 Fannie Mae Pool ‘FS2061", 4.000%, due 01/06/2052 1134 0.11 s ;ﬁii”’ﬁ:i;&ﬁ‘;’?ﬁes 2012 46 Class BA 14 -
1,034 Fannie Mae Pool ‘FS2185’, 4.000%, due 01/06/2052 957 0.10 . ' .
! , ; 6.000%, due 25/05/2042 40 -

89 Fannie Mae Pool 'F$2296', 3.500%, due 01/01/2052 80  0.01 55 Pannie Mae REMICS. Series 2012 51 Class B

5,546 Fannie Mae Pool 'FS2463', 3.000%, due 01/02/2052 4,794 048 7.000%, due 25/05/2042 ' ' 9 001
377 Fannie Mae Pool 'FS2496', 4.500%, due 01/08/2052 358 0.04 45 Fannie Mae REMICS, Series 2012 74, Class SA,
930 Fann!e Mae Pool 'FS$2707', 3.500%, due 01/04/2052 832 0.08 1.248%, due 25/03/2042 * 3 _

94 Fannie Mae Pool ‘FS2768', 2.000%, due 01/01/2052 75 001 145 Fannie Mae REMICS, Series 2013 9, Class BC,

1,331 Fannie Mae Pool ‘F$3339', 3.500%, due 01/06/2052 1,191 0.12 6.500%, due 25/07/2042 153 002
274 Fannie Mae Pool 'FS3411", 6.000%, due 01/01/2053 277 0.03 178 Fannie Mae REMICS, Series 2013 9, Class CB,
389 Fannie Mae Pool ‘FS3672’, 5.500%, due 01/02/2053 387 0.04 5.500%, due 25/04/2042 180  0.02
277 Fannie Mae Pool 'FS3813’, 4.500%, due 01/11/2052 263 0.03 1,006 Fannie Mae REMICS, Series 2016 23, Class ST,
386 Fannie Mae Pool 'FS3835', 4.500%, due 01/11/2052 366  0.04 0.598%, due 25/11/2045 * 99 0.01
571 Fannie Mae Pool ‘FS3836’, 4.500%, due 01/01/2053 542 0.05 153 Fannie Mae REMICS, Series 2016 61, Class BS,
392 Fannie Mae Pool 'F$3941, 5.000%, due 01/02/2053 381 0.04 0.698%, due 25/09/2046 * 10 -
382 Fannie Mae Pool 'F$3977, 4.500%, due 01/11/2052 363 004 766 Fannie Mae REMICS, Series 2017 76, Class SB,
383 Fannie Mae Pool 'F$3978', 5.000%, due 01/01/2053 372 004 0.698%, due 25/10/2057 * 80  0.01
278 Fannie Mae Pool ‘FS4000’, 6.000%, due 01/07/2041 287 0.03 202 Fannie Mae REMICS, Series 2017 85, Class SC,
294 Fannie Mae Pool ‘FS4108’, 4.000%, due 01/12/2051 272 0.03 0.798%, due 25/11/2047 * 16 -

99 Fannie Mae Pool 'FS4136, 5.000%, due 01/04/2053 9%  0.01 639 Fannie Mae REMICS, Series 2020 47, Class GZ,

1,359 Fannie Mae Pool ‘FS4269, 2.000%, due 01/10/2051 1,008 0.1 2.000%, due 25/07/2050 372 0.04
776 Fannie Mae Pool ‘FS4270", 2.000%, due 01/03/2052 623  0.06 1,700 Fannie Mae REMICS, Series 2020 56, Class AQ,
478 Fannie Mae Pool 'FS4308', 5.000%, due 01/04/2053 464 0.05 2.000%, due 25/08/2050 1291 013
194 Fannie Mae Pool ‘Fs4314', 2.000%, due 01/03/2052 156 0.02 388 Fannie Mae REMICS, Series 2020 56, Class DI,
192 Fannie Mae Pool 'FS4448', 4.000%, due 01/12/2044 182 0.02 2.500%, due 25/08/2050 67 001
286 Fannie Mae Pool ‘FS4454, 6.000%, due 01/04/2053 288 003 379 Fannie Mae REMICS, Series 2020 74, Class ,
280 Fannie Mae Pool FS4480", 4.500%, due 01/03/2050 271 003 2.500%, due 25/10/2050 61 001
f , ) 2,109 Fannie Mae REMICS, Series 2020 89, Class DI,
389 Fannie Mae Pool 'FS4524, 5.000%, due 01/05/2053 378 004 2 500% due 25/12/2050 318 0.03
189 Fannie Mae Pool 'FS4645', 4.000%, due 01/11/2051 175 0.02 1318 Famnie Mae REMICS. Series 2020 97. Class Al
298 Fannie Mae Pool 'FS4805', 5.500%, due 01/05/2053 296 0.3 T 5000%, due 25/01/2051 ' ' 175 0.02
3,818 Fann!e Mae Pool 'FS5059’, 3.500%, due 01/11/2048 3,480 0.35 2,061 Fannie Mae REMICS, Series 2021 3, Class Ql,
9 Fannie Mae Pool ‘MAO706', 4.500%, due 01/04/2031 9 - 2.500%, due 25/02/2051 313 003

36 Fannie Mae Pool ‘MA0734’, 4.500%, due 01/05/2031 36 - 2,019 Fannie Mae REMICS, Series 2021 69, Class I,

11 Fannie Mae Pool ‘MA0776', 4.500%, due 01/06/2031 10 - 2.500%, due 25/01/2049 272 0.03

16 Fannie Mae Pool ‘MA0913’, 4.500%, due 01/11/2031 16 - 241 Fannie Mae-Aces, Series 2013 M6, Class 1AC,

16 Fannie Mae Pool 'MAQ0939’, 4.500%, due 01/12/2031 16 - 3.454%, due 25/02/2043 * 224 0.02

63 Fannie Mae Pool ‘MA1146’, 4.000%, due 01/08/2042 60 0.01 800 Fannie Mae-Aces, Series 2018 M15, Class 1A2,

16 Fannie Mae Pool ‘MA1177', 3.500%, due 01/09/2042 15 - 3.700%, due 25/01/2036 726  0.07
454 Fannie Mae Pool ‘MA1217', 4.000%, due 01/10/2042 429 0.04 741 Fannie Mae-Aces, Series 2018 M9, Class APT2,

103 Fannie Mae Pool ‘MA1253", 4.000%, due 01/11/2042 98 0.1 3.209%, due 25/04/2028 * 692 0.07
288 Fannie Mae Pool ‘'MA1283’, 3.500%, due 01/12/2042 263 0.03 480 Fannie Mae-Aces, Series 2019 M19, Class A2,
199 Fannie Mae Pool ‘MA1437’, 3.500%, due 01/05/2043 182 0.02 2.560%, due 25/09/2029 430 004

23 Fannie Mae Pool ‘MA1547’, 4.000%, due 01/08/2043 22 - 1,688 Fannie Mae-Aces, Series 2020 M36, Class X1,

42 Fannie Mae Pool ‘"MA1591", 4.500%, due 01/09/2043 41 - 1.541%, due 25/09/2034 * 108 0.01

38 Fannie Mae Pool 'MA1629’, 4.500%, due 01/10/2043 36 - 100 Fannie Mae-Aces, Series 2023 M4, Class A2,

18 Fannie Mae Pool 'MA 1664, 4.500%, due 01/11/2043 17 - 3.894%, due 25/08/2032 * 93 0.0

40 Fannie Mae Pool ‘MA1711", 4.500%, due 01/12/2043 39 - 60 Freddie Mac Gold Pool 'C91987",

121 Fannie Mae Pool "MA2110, 3.500%, due 01/12/2034 15 001 3.000%, due 01/04/2038 54 001

83 Fannie Mae Pool 'MA2138', 3.500%, due 01/01/2035 79 001 113 Freddie Mac Gold Pool 'G06409,

54 Fannie Mae Pool ‘MA2320", 3.000%, due 01/07/2035 50 - " ?}gggifﬁ/ldateeﬂg rléi??goeeeq 1700
504 Fannie Mae Pool ‘MA2523’, 3.000%, due 01/02/2036 465 0.05 6.500% due 01/09/2039 ' 12 _
387 Fannie Mae Pool "MA2579’, 3.000%, due 01/04/2036 357 0.04 _ Freddie Mac Gold Pool 1G13888"

782 Fannie Mae Pool ‘"MA2672', 3.000%, due 01/07/2036 721 0.07 5.000%. due 01/0672025 ' B B
323 Fannie Mae Pool ‘MA2707", 3.000%, due 01/08/2036 297 003 1,240 Freddie Mac Gold Pool ‘G60985",
1,696 Fann!e Mae Pool :MA2773:, 3.000%, due 01/10/2036 1,558 0.16 3.000%, due 01/05/2047 1,095 0.11
839 Fannie Mae Pool 'MA2832', 3.000%, due 01/12/2036 770 0.08 787 Freddie Mac Gold Pool ‘G67701",
1,380 Fannie Mae Pool ‘MA3210’, 3.500%, due 01/12/2047 1,255 0.13 3.000%, due 01/10/2046 695 007
297 Fannie Mae Pool ‘MA4031, 4.500%, due 01/05/2050 286  0.03 21 Freddie Mac Gold Pool ‘Q19135",
223 Fannie Mae Pool ‘"MA4120’, 2.500%, due 01/09/2050 187 0.02 4.000%, due 01/06/2043 20 —
300 Fannie Mae Pool ‘"MA4177', 2.500%, due 01/11/2040 260 0.03 23 Freddie Mac Gold Pool ‘Q19254',
3,178 Fannie Mae Pool 'MA4208’, 2.000%, due 01/12/2050 2,547 025 4.000%, due 01/06/2043 22 -
233 Fannie Mae Pool ‘MA4237', 2.000%, due 01/01/2051 186 0.02 24 Freddie Mac Gold Pool ‘Q19611’,
236 Fannie Mae Pool “MA4255', 2.000%, due 01/02/2051 189 0.02 4.000%, due 01/07/2043 23 -
1,016 Fannie Mae Pool ‘MA4280', 1.500%, due 01/03/2051 768  0.08 21 Freddie Mac Gold Pool ‘Q19615,
685 Fannie Mae Pool ‘MA4306', 2.500%, due 01/04/2051 570 0.06 4.000%, due 01/07/2043 20 -
840 Fannie Mae Pool “MA4325', 2.000%, due 01/05/2051 670  0.07 7 Freddie Mac Gold Pool 'Q27298",
164 Fannie Mae Pool ‘MA4364’, 2.000%, due 01/06/2041 138 0.01 4.000%, due 01/07/2044 6 -
518 Fannie Mae Pool 'MA4474', 2.000%, due 01/11/2041 429 0.04 302 Freddie Mac Gold Pool 'Q45560',
175 Fannie Mae Pool 'MA4501’, 2.000%, due 01/12/2041 145 001 3.000%, due 01/01/2047 265 0.03
445 Fannie Mae Pool ‘MAA4540", 2.000%, due 01/02/2042 370 0.04 772 Freddie Mac Gold Pool ‘Q45737",
180 Fannie Mae Pool ‘MA4570, 2.000%, due 01/03/2042 150 0.01 3.000%, due 01/01/2047 677 007
267 Fannie Mae Pool ‘MA4571, 2.500%, due 01/03/2042 28 002 213 Freddie Mac Gold Pool ‘Q45819",
545 Fannie Mae Pool ‘MA4587", 2.500%, due 01/04/2042 466 0.05 3.000%, due 01/01/2047 187002
183 Fannie Mae Pool 'MA4606', 2.000%, due 01/05/2042 152 002 191 Freddie Mac Gold Pool ‘045827,
91 Fannie Mae Pool "MA4607", 2.500%, due 01/05/2042 78 0.01 3.000%, due 01/01/2047 167002
. X 74 Freddie Mac Gold Pool ‘U90316’,
69 Fannie Mae REMICS, Series 2005 29, Class ZA, 4.000%. due 01/10/2042 70 0.01
5.500%, due 25/04/2035 70 001 SRR ) , :
X X 45 Freddie Mac Gold Pool ‘U91254',
280 Fannie Mae REMICS, Series 2011 59, Class NZ, 4.000%. due 01/04/2043 4 _
5.500%, due 25/07/2041 284 003 : '

The accompanying notes are an integral part of the Financial Statements
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Mortgage-Backed Securities — (continued) 591 Freddie Mac Pool 'RA4537", 1.500%, due 01/02/2051 448 0.04
18 Freddie Mac Gold Pool ‘U95137", 1,263 Freddie Mac Pool '‘RA4703’, 2.000%, due 01/02/2051 1,018 0.10
4.000%, due 01/08/2043 17 - 2,887 Freddie Mac Pool 'RA5117’, 2.000%, due 01/05/2051 2,319 0.23

546 Freddie Mac Gold Pool ‘U99054', 428 Freddie Mac Pool ‘RA5373’, 2.000%, due 01/06/2051 344 0.03
4.000%, due 01/06/2043 518 0.05 177 Freddie Mac Pool '‘RA6332’, 2.000%, due 01/11/2051 142 0.01

6,438 Freddie Mac Multifamily Structured Pass Through 85 Freddie Mac Pool 'RA6531", 3.500%, due 01/01/2052 76 0.01
Certificates K058, Class X1, 1.039%, due 25/08/2026 * 141 0.01 516 Freddie Mac Pool 'RA6562’, 2.500%, due 01/01/2052 434 0.04

8,433 Freddie Mac Multifamily Structured Pass Through 162 Freddie Mac Pool '‘RA6599’, 3.500%, due 01/01/2052 145 0.01
Certificates K128, Class X1, 0.612%, due 25/03/2031 * 255 0.03 7,309 Freddie Mac Pool 'RA6694’, 2.000%, due 01/01/2052 5,838 0.58
30,132 Freddie Mac Multifamily Structured Pass Through 718 Freddie Mac Pool ‘RA7183', 4.000%, due 01/04/2052 664  0.07
Certificates K130, Class X1, 1.143%, due 25/06/2031 * 1,883 0.19 1,539 Freddie Mac Pool ‘RA7185’, 4.000%, due 01/04/2052 1,427 0.14

4,491 Freddie Mac Multifamily Structured Pass Through 2,427 Freddie Mac Pool 'RA7186’, 4.000%, due 01/04/2052 2,254 023
Certificates K131, Class X1, 0.830%, due 25/07/2031 * 204 0.02 836 Freddie Mac Pool ‘RA7928', 4.500%, due 01/09/2052 793 0.08

7,783 Freddie Mac Multifamily Structured Pass Through 886 Freddie Mac Pool 'RA8790", 5.000%, due 01/04/2053 860  0.09
Certificates K144, Class X1, 0.436%), due 25/04/2032 * 191 0.02 197 Freddie Mac Pool 'RA9079’, 6.500%, due 01/05/2053 203 0.02

500 Freddie Mac Multifamily Structured Pass Through 195 Freddie Mac Pool 'RA9080’, 6.500%, due 01/05/2053 201 002
Certificates K748, Class A2, 2.260%, due 25/01/2029 * 441 0.04 395 Freddie Mac Pool 'RA9081, 6.500%, due 01/05/2053 404 0.04
10,773 Freddie Mac Multifamily Structured Pass Through 1,642 Freddie Mac Pool ‘RB5084", 1.500%, due 01/11/2040 1331 0.13
Certificates, Series K 150, Class X1, 2,410 Freddie Mac Pool ‘RB5110, 1.500%, due 01/05/2041 1,935  0.19
18.000 E‘4§§.%Mdue,v|25|/9f9/2(.)l3zs N d Pass Th h 272 003 1,780 Freddie Mac Pool ‘RB5117’, 1.500%, due 01/07/2041 1,430 0.14
' Creert\f:satez,CSeﬁetsl ey tC“";StS“; ass Throug 1,940 Freddie Mac Pool ‘RE5125/, 2.000%, due 01/09/2041 1620 0.16
0.419%, due 25/05/2033 * 422 004 922 Freddie Mac Pool 'RB5130', 1.500%, due 01/10/2041 740 0.07

53 Freddie Mac Non Gold Pool ‘840698" 257 Freddie Mac Pool ‘RB5131’, 2.000%, due 01/10/2041 214 0.02
2.104%, due 01/03/2047 * ' 50 _ 123 Freddie Mac Pool ‘RB5134', 1.500%, due 01/11/2041 99 0.01

1,552 Freddie Mac Non Gold Pool ‘841076, 262 Freddie Mac Pool ‘RB5138", 2.000%, due 01/12/2041 217 0.02
3.008%, due 01/11/2048 * 1453 015 177 Freddie Mac Pool ‘RB5141’, 2.000%, due 01/01/2042 148 0.01

530 Freddie Mac Non Gold Pool ‘841077, 537 Freddie Mac Pool ‘RB5145', 2.000%, due 01/02/2042 447 0.04
2.871%, due 01/11/2047 * 503 0.05 269 Freddie Mac Pool 'RB5149', 2.500%, due 01/03/2042 230 0.02

758 Freddie Mac Non Gold Pool ‘841081, 275 Freddie Mac Pool '‘RB5153’, 2.000%, due 01/04/2042 228  0.02
3.099%, due 01/02/2050 * 719 0.07 1,019 Freddie Mac Pool 'SC0093’, 2.000%, due 01/10/2040 857 0.09

44 Freddie Mac Pool ‘QA5770’, 3.000%, due 01/01/2050 39 - 974 Freddie Mac Pool ‘SC0160’, 2.000%, due 01/07/2041 819  0.08
402 Freddie Mac Pool ‘QA7256, 3.000%, due 01/02/2050 349 0.03 333 Freddie Mac Pool 'SC0188’, 2.000%, due 01/09/2041 279 0.03
375 Freddie Mac Pool ‘QB4985’, 2.000%, due 01/11/2050 301 0.03 598 Freddie Mac Pool 'SC0206’, 2.000%, due 01/11/2041 501 0.05
370 Freddie Mac Pool ‘QB5092’, 2.500%, due 01/11/2050 311 0.03 89 Freddie Mac Pool 'SC0269', 2.000%, due 01/01/2042 75 0.01
227 Freddie Mac Pool ‘QB5093', 2.500%, due 01/11/2050 191 0.02 94 Freddie Mac Pool 'SC0310’, 2.000%, due 01/08/2042 78 0.01
65 Freddie Mac Pool ‘QB5799’, 2.500%, due 01/11/2050 54 0.01 282 Freddie Mac Pool 'SC0313’, 2.000%, due 01/01/2042 234 0.02
225 Freddie Mac Pool ‘QB8602’, 2.000%, due 01/02/2051 184  0.02 96 Freddie Mac Pool 'SC0345’, 2.000%, due 01/05/2042 80 0.01
278 Freddie Mac Pool ‘QB8604’, 2.000%, due 01/02/2051 225 0.02 1,273 Freddie Mac Pool 'SC0384', 2.000%, due 01/04/2042 1,069 0.1
143 Freddie Mac Pool ‘QB8773', 2.000%, due 01/02/2051 116  0.01 54 Freddie Mac Pool 'SD0247, 4.000%, due 01/07/2047 51 -
79 Freddie Mac Pool ‘QB9057’, 2.000%, due 01/02/2051 63 0.01 214 Freddie Mac Pool ‘SD0573’, 2.000%, due 01/04/2051 175 0.02
1,146 Freddie Mac Pool ‘QB9087’, 2.000%, due 01/02/2051 929  0.09 438 Freddie Mac Pool ‘SD0615’, 4.500%, due 01/01/2051 423 0.04
227 Freddie Mac Pool ‘QB9482’, 2.000%, due 01/03/2051 183 0.02 252 Freddie Mac Pool 'SD0618’, 3.000%, due 01/02/2051 219 0.02
149 Freddie Mac Pool ‘QB9484’, 2.000%, due 01/03/2051 121 0.01 437 Freddie Mac Pool 'SD0745’, 2.000%, due 01/11/2051 353 0.04
76 Freddie Mac Pool ‘QB9485’, 2.000%, due 01/03/2051 62 0.01 529 Freddie Mac Pool 'SD0777’, 2.500%, due 01/11/2051 442 0.04
251 Freddie Mac Pool ‘QB9961’, 2.000%, due 01/03/2051 202 0.02 351 Freddie Mac Pool 'SD0849’, 2.500%, due 01/01/2052 294 0.03
197 Freddie Mac Pool ‘QC0160’, 2.000%, due 01/03/2051 159  0.02 957 Freddie Mac Pool 'SD1132’, 4.000%, due 01/06/2052 83  0.09
234 Freddie Mac Pool ‘QC0161’, 2.000%, due 01/03/2051 189  0.02 83 Freddie Mac Pool 'SD1143’, 4.500%, due 01/09/2050 80  0.01
82 Freddie Mac Pool ‘QC0885’, 2.000%, due 01/04/2051 67 0.01 1,613 Freddie Mac Pool 'SD1305’, 5.000%, due 01/07/2052 1,567 0.16
145 Freddie Mac Pool ‘QC1164’, 2.000%, due 01/04/2051 118  0.01 1,224 Freddie Mac Pool 'SD1549’, 3.500%, due 01/04/2052 1,096 0.11
80 Freddie Mac Pool ‘QC2044’, 2.500%, due 01/05/2051 68  0.01 1,227 Freddie Mac Pool 'SD1749’, 2.500%, due 01/04/2052 1,028  0.10
255 Freddie Mac Pool ‘QC3690°, 2.500%, due 01/07/2051 214 0.02 652 Freddie Mac Pool ‘SD1751", 2.500%, due 01/10/2051 547 0.05
175 Freddie Mac Pool '‘QC4818’, 2.500%, due 01/08/2051 147 0.01 675 Freddie Mac Pool 'SD1807’, 4.500%, due 01/07/2052 642 0.06
87 Freddie Mac Pool 'QC4824', 2.500%), due 01/08/2051 73 0.01 758 Freddie Mac Pool 'SD1936’, 3.500%, due 01/06/2052 679  0.07
1,376 Freddie Mac Pool ‘QC5830’, 2.500%, due 01/08/2051 1,155 0.12 196 Freddie Mac Pool 'SD2138', 5.500%, due 01/01/2053 194 0.02
175 Freddie Mac Pool ‘QC6303’, 2.000%, due 01/09/2051 141 0.01 293 Freddie Mac Pool ‘SD2245’, 5.500%, due 01/12/2052 290  0.03
423 Freddie Mac Pool ‘QC6551’, 2.500%, due 01/09/2051 355 0.04 290 Freddie Mac Pool 'SD2251", 4.500%, due 01/11/2052 275 0.03
174 Freddie Mac Pool ‘QC7127’, 2.000%, due 01/09/2051 141 0.01 747 Freddie Mac Pool 'SD2284’, 6.000%, due 01/12/2052 753 0.08
266 Freddie Mac Pool ‘QC7411", 2.500%, due 01/09/2051 223 0.02 387 Freddie Mac Pool ‘SD2374’, 5.000%, due 01/01/2053 376  0.04
712 Freddie Mac Pool ‘QC9443’, 2.500%, due 01/10/2051 592 0.06 389 Freddie Mac Pool ‘SD2394’, 4.500%, due 01/11/2052 370  0.04
169 Freddie Mac Pool ‘QD1850’, 2.500%, due 01/12/2051 141 0.01 471 Freddie Mac Pool ‘'SD2395’, 5.000%, due 01/01/2053 458 0.05
85 Freddie Mac Pool ‘QD4146’, 2.500%, due 01/01/2052 71 0.01 467 Freddie Mac Pool 'SD2452', 6.500%, due 01/02/2053 476 0.05

91 Freddie Mac Pool ‘QD5620", 2.000%, due 01/02/2052 73 0.01 184 Freddie Mac Pool 'SD2474', 5.500%, due 01/01/2053 182 0.02
717 Freddie Mac Pool ‘QD6079’, 2.500%, due 01/02/2052 602 0.06 285 Freddie Mac Pool ‘SD2549’, 4.000%, due 01/07/2052 265 0.03
92 Freddie Mac Pool ‘QD6142’, 2.500%, due 01/02/2052 78 0.01 388 Freddie Mac Pool 'SD2578’, 6.000%, due 01/03/2053 389 0.04
277 Freddie Mac Pool ‘QD7333’, 3.000%, due 01/02/2052 240  0.02 192 Freddie Mac Pool 'SD2588’, 4.000%, due 01/07/2050 181 0.02
270 Freddie Mac Pool ‘QD8675’, 2.500%, due 01/03/2052 226 0.02 677 Freddie Mac Pool 'SD2591, 5.000%, due 01/03/2053 659  0.07
178 Freddie Mac Pool ‘QE1492’, 3.500%, due 01/05/2052 161 0.02 778 Freddie Mac Pool ‘SD2688’, 5.500%, due 01/04/2053 770  0.08
386 Freddie Mac Pool ‘QE6418', 4.000%, due 01/07/2052 356 0.04 98 Freddie Mac Pool 'SD2715’, 4.500%, due 01/09/2050 94 0.01
195 Freddie Mac Pool ‘QF3201’, 4.500%, due 01/11/2052 185 0.02 482 Freddie Mac Pool 'SD2723', 5.500%, due 01/03/2053 478 0.05
286 Freddie Mac Pool ‘QF3213’, 4.500%, due 01/11/2052 272 0.03 687 Freddie Mac Pool 'SD2762’, 5.500%, due 01/05/2053 680 0.07
289 Freddie Mac Pool ‘QF5465’, 5.000%, due 01/12/2052 281 0.03 190 Freddie Mac Pool ‘'SD2792', 4.500%, due 01/03/2047 185 0.02
178 Freddie Mac Pool ‘QF6516’, 6.500%, due 01/01/2053 182 0.02 294 Freddie Mac Pool ‘SD2866’, 4.000%, due 01/07/2049 278  0.03
173 Freddie Mac Pool ‘QF6690’, 6.500%, due 01/01/2053 176 0.02 484 Freddie Mac Pool 'SD2892', 5.500%, due 01/05/2053 479 0.05
192 Freddie Mac Pool ‘QF8222’, 6.500%, due 01/02/2053 195 0.02 2,056 Freddie Mac Pool 'SD2919’, 5.500%, due 01/04/2053 2,031 0.20
94 Freddie Mac Pool ‘QG2834', 5.000%, due 01/04/2053 92 0.01 197 Freddie Mac Pool ‘'SD2961', 5.000%, due 01/11/2052 191 0.02
200 Freddie Mac Pool ‘QG7311’, 5.500%, due 01/07/2053 198 0.02 191 Freddie Mac Pool 'SD2981", 6.500%, due 01/05/2053 194 0.02
75 Freddie Mac Pool ‘QK0701’, 2.500%, due 01/04/2041 65 0.01 388 Freddie Mac Pool 'SD3171’, 5.500%, due 01/06/2053 384  0.04
445 Freddie Mac Pool ‘QK1354", 2.000%, due 01/02/2042 370 0.04 399 Freddie Mac Pool ‘SD3382’, 5.000%, due 01/06/2053 388 0.04
96 Freddie Mac Pool ‘QU7914’, 2.500%, due 01/07/2051 77 0.01 466 Freddie Mac Pool ‘SD7509', 3.000%, due 01/11/2049 408  0.04
709 Freddie Mac Pool 'RA3882’, 2.000%, due 01/11/2050 573 0.06 1,073 Freddie Mac Pool 'SD7521", 2.500%, due 01/07/2050 904 0.09
1,962 Freddie Mac Pool 'RA3913’, 2.500%, due 01/11/2050 1,652 0.17 702 Freddie Mac Pool 'SD7525’, 2.500%, due 01/10/2050 591 0.06
512 Freddie Mac Pool ‘RA4142’, 2.500%, due 01/12/2050 431 0.04 1,268 Freddie Mac Pool 'SD7534", 2.500%, due 01/02/2051 1,075 0.11

The accompanying notes are an integral part of the Financial Statements
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% of % of
Face Value Net Face Value Net
Value (000’s) Asset Value (000’s) Asset
(000's) $ Value (000's) $ Value
Mortgage-Backed Securities — (continued) 10 Ginnie Mae Il Pool '4802’, 5.000%, due 20/09/2040 10 -
5,483 Freddie Mac Pool ‘SD7548', 2.500%, due 01/11/2051 4,604 046 5 Ginnie Mae Il Pool *4871', 6.000%, due 20/11/2040 6 -
5,444 Freddie Mac Pool 'SD7554', 2.500%, due 01/04/2052 4,562 0.46 19 Ginnie Mae Il Pool ‘4905, 6.000%, due 20/12/2040 20 -
1,349 Freddie Mac Pool 'SD7560', 4.000%, due 01/02/2053 1,260  0.13 3 Ginnie Mae Il Pool '4928, 6.000%, due 20/01/2041 3 -
196 Freddie Mac Pool 'SD8129, 2.500%, due 01/02/2051 163 0.02 12 Ginnie Mae Il Pool '4961', 6.000%, due 20/02/2041 12 -
2,077 Freddie Mac Pool 'SD8146', 2.000%, due 01/05/2051 1,661  0.17 163 Ginnie Mae Il Pool 4978', 4.500%, due 20/03/2041 160 0.02
197 Freddie Mac Pool 'SI12048', 2.500%, due 01/07/2050 165 0.02 4 Ginnie Mae Il Pool '783050, 5.000%, due 20/07/2040 4 -
200 Freddie Mac Pool "WN2371’, 4.600%, due 01/02/2030 194 0.02 49 Ginnie Mae Il Pool '783368', 4.500%, due 20/07/2041 48 -
100 Freddie Mac Pool "WN2372’, 4.600%, due 01/02/2030 97  0.01 104 Ginnie Mae Il Pool ‘784106, 3.500%, due 20/01/2046 96  0.01
117 Freddie Mac Pool 'ZA5318', 3.500%, due 01/03/2048 107 0.01 1,151 Ginnie Mae Il Pool 784674, 3.500%, due 20/04/2048 1,069 0.1
986 Freddie Mac Pool ‘ZA6342’, 4.500%, due 01/03/2049 952 0.10 78 Ginnie Mae Il Pool '784825', 3.500%, due 20/10/2049 71001
99 Freddie Mac Pool ‘ZI7269', 5.000%, due 01/03/2038 99  0.01 423 Ginnie Mae Il Pool ‘784905, 3.000%, due 20/01/2050 374 0.04
161 Freddie Mac Pool 'ZM1278", 3.500%, due 01/06/2046 147  0.01 73 Ginnie Mae Il Pool '784985’, 3.500%, due 20/09/2048 67  0.01
45 Freddie Mac Pool ‘ZN0480’, 3.500%, due 01/10/2042 42 _ 760 Ginnie Mae Il Pool ‘785565’, 2.500%, due 20/06/2051 640  0.06
3 Freddie Mac Pool 'ZS0823", 5.000%, due 01/12/2034 3 _ 1,245 Ginnie Mae Il Pool ‘785568’, 2.500%, due 20/08/2051 1,048  0.10
5 Freddie Mac Pool 'Z52059’, 5.500%, due 01/04/2038 5 - 2,660 Ginnie Mae Il Pool ‘785657, 2.500%, due 20/10/2051 2,241 0.22
17 Freddie Mac Pool 'ZS3059’, 5.500%, due 01/12/2038 18 _ 925 Ginnie Mae Il Pool '785663’, 2.500%, due 20/10/2051 779  0.08
80 Freddie Mac Pool ‘Z53204', 5.000%, due 01/06/2041 79  0.01 1,038 Ginnie Mae Il Pool ‘785667’, 2.500%, due 20/10/2051 874  0.09
49 Freddie Mac Pool ‘'ZS3412’, 5.500%, due 01/12/2038 50 _ 528 Ginnie Mae Il Pool ‘785762, 2.500%, due 20/11/2051 445 0.04
96 Freddie Mac Pool 'ZS8669’, 3.000%, due 01/09/2032 91 0.01 613 Ginnie Mae Il Pool ‘785789, 2.500%, due 20/12/2051 516  0.05
101 Freddie Mac Pool ‘ZS8673', 3.000%, due 01/10/2032 95  0.01 895 Ginnie Mae Il Pool '785821’, 2.500%, due 20/12/2051 754  0.08
13 Freddie Mac Pool 'ZS8779", 5.000%, due 01/07/2025 13 _ 1,335 Ginnie Mae Il Pool ‘785944, 3.000%, due 20/02/2052 1,179 0.2
539 Freddie Mac Pool ‘259316, 3.500%, due 01/01/2038 500  0.05 351 Ginnie Mae Il Pool ‘786077, 3.000%, due 20/03/2052 309 003
235 Freddie Mac Pool 'ZT1107, 3.500%, due 01/03/2043 215 0.02 445 Ginnie Mae Il Pool ‘786082, 3.000%, due 20/11/2051 393 0.04
22 Freddie Mac Pool ‘ZT1159’, 3.500%, due 01/02/2044 20 _ 652 Ginnie Mae Il Pool '786095’, 3.000%, due 20/04/2052 561 0.06
321 Freddie Mac Pool ‘ZT1257’, 3.000%, due 01/01/2046 284 0.03 263 Ginnie Mae Il Pool '786107, 3.000%, due 20/03/2052 233 0.02
550 Freddie Mac Pool ‘ZT1970', 3.500%, due 01/04/2033 526 0.05 286 Ginnie Mae Il Pool ‘786108, 3.500%, due 20/03/2052 257 0.03
49 Freddie Mac Reference REMIC RO07, Class ZA, 920 Ginnie Mae Il Pool '786134’, 3.000%, due 20/04/2052 795  0.08
6.000%, due 15/05/2036 51 - 558 Ginnie Mae Il Pool '786216', 3.500%, due 20/06/2052 496 0.05
33 Freddie Mac REMICS 3621, Class SB, 955 Ginnie Mae Il Pool '786335’, 4.500%, due 20/09/2052 915 0.09
0.927%, due 15/01/2040 * 3 - 384 Ginnie Mae Il Pool '786340", 5.000%, due 20/09/2052 379 0.04
181 Freddie Mac REMICS 4813, Class CJ, 765 Ginnie Mae Il Pool '786366', 4.500%), due 20/08/2052 730 0.07
3.000%, due 15/08/2048 158 0.02 287 Ginnie Mae Il Pool ‘786429, 4.000%, due 20/06/2052 269 0.03
397 Freddie Mac REMICS 5010, Class IK, 679 Ginnie Mae Il Pool '786474', 5.000%, due 20/01/2053 666  0.07
2.500%, due 25/09/2050 60  0.01 1,284 Ginnie Mae Il Pool ‘786535, 5.500%, due 20/02/2053 1277 0.13
1,030 Freddie Mac REMICS 5010, Class JI, 295 Ginnie Mae Il Pool '786709’, 5.000%, due 20/05/2053 288 0.03
2.500%, due 25/09/2050 177 0.02 600 Ginnie Mae Il Pool ‘786843, 3.000%, due 20/03/2052 524 0.05
404 Freddie Mac REMICS 5013, Class IN, 757 Ginnie Mae Il Pool ‘AP6338', 4.000%, due 20/10/2045 717 0.07
2.500%, due 25/09/2050 64 001 203 Ginnie Mae Il Pool ‘BC4732’, 3.500%, due 20/10/2047 187 0.02
835 Freddie Mac REMICS 5018, Class M, 160 Ginnie Mae Il Pool ‘BD0384, 3.500%, due 20/10/2047 147 0.01
2.000%, due 25/10/2050 1o 0.01 86 Ginnie Mae Il Pool 'BM7534', 3.500%, due 20/02/2050 78 001
213 Freddie Mac REMICS 5040, Class 1B, 92 Ginnie Mae Il Pool 'BM9734’, 4.000%, due 20/10/2049 87 0.01
2.500%, due 25/11/2050 37 - 73 Ginnie Mae Il Pool ‘BM9743', 4.000%, due 20/11/2049 68  0.01
1,350 Freddie Mac REMICS 5059, Class IB, 76 Ginnie Mae Il Pool ‘BS1728", 4.000%, due 20/01/2050 73 001
2.500%, due 25/01/2051 214 0.02 63 Ginnie Mae Il Pool ‘BS1742", 4.000%, due 20/02/2050 60  0.01
451 Freddie Mac REMICS 5069, Class MI, 318 Ginnie Mae Il Pool ‘BT0812", 3.000%, due 20/03/2050 274 0.03
2.500%, due 25/02/2051 66 001 93 Ginnie Mae Il Pool ‘CI1513", 3.000%, due 20/03/2052 81 001

1,232 Freddie Mac REMICS 5140, Class NI A T > ’
' ' ' 280 Ginnie Mae Il Pool ‘CK9592’, 4.000%, due 20/06/2052 262 0.03
2:500%, due 25/05/2045 175 002 177 Ginnie Mae Il Pool ‘CL5523", 3.000%, due 20/04/2052 153 0.02

1,200 Freddie Mac REMICS 5224, Class HL, o , 7 . :
4.000%, due 25/04/2052 1073 01 147 Ginnie Mae Il Pool 'MA1995', 3.500%, due 20/06/2044 137 001
629 Freddie Mac STACR Rermic Trust 2020-DNAZ, 39 Ginnie Mae Il Pool ‘MA2678', 3.500%, due 20/03/2045 36 -
Series 2020 DNA2, Class M2, 144A, 62 Ginnie Mae Il Pool ‘MA3375’, 3.000%, due 20/01/2046 55 0.01
7.252%, due 25/02/2050 * 631 006 52 Ginnie Mae Il Pool ‘MA3521", 3.500%, due 20/03/2046 48 -
1,298 Freddie Mac STACR REMIC Trust 2020-DNA6, 236 Ginnie Mae Il Pool ‘MA3597’, 3.500%, due 20/04/2046 218 0.02
Series 2020 DNAG, Class M2, 144A, 127 Ginnie Mae Il Pool ‘MA3663’, 3.500%, due 20/05/2046 117 001
7.288%, due 25/12/2050 * 1,308 0.13 216 Ginnie Mae Il Pool ‘MA3736’, 3.500%, due 20/06/2046 199 0.02
950 Freddie Mac STACR REMIC Trust 2021-DNA6, 130 Ginnie Mae Il Pool ‘'MA3803’, 3.500%, due 20/07/2046 120 0.01
Series 2021 DNAG, Class B1, 144A, 79 Ginnie Mae Il Pool ‘MA3937", 3.500%, due 20/09/2046 73 001
8.688%, due 25/10/2041 * 953 0.10 109 Ginnie Mae Il Pool ‘MA4068’, 3.000%, due 20/11/2046 97 001
1,131 Freddie Mac STACR REMIC Trust 2022-DNA2, 83 Ginnie Mae Il Pool ‘MA4261’, 3.000%, due 20/02/2047 74 0.01
Series 2022 DNA2, Class M1B, 144A, 21 Ginnie Mae Il Pool ‘MA4381’, 3.000%, due 20/04/2047 18 -
7.688%, due 25/02/2042 * 1,128 0.1 1,390 Ginnie Mae Il Pool ‘MA4511", 4.000%, due 20/06/2047 1,318 0.13
40 Freddie Mac Strips 334, Class S7, 247 Ginnie Mae Il Pool ‘MA4654', 4.500%, due 20/08/2047 240 0.02
0.797%, due 15/08/2044 * 4 - 15 Ginnie Mae Il Pool ‘MA4836', 3.000%, due 20/11/2047 13 -
320 Freddie Mac Strips 353, Class S1, 558 Ginnie Mae Il Pool 'MA4838', 4.000%, due 20/11/2047 528  0.05
0.697%, due 15/12/2046 * 29 - 157 Ginnie Mae Il Pool ‘MA4899', 3.000%, due 20/12/2047 140 0.01
1,302 Freddie Mac Structured Agency Credit Risk Debt Notes, 240 Ginnie Mae Il Pool ‘MA4901", 4.000%, due 20/12/2047 227 0.2
Series 2015 HQ2, Class B, 13.352%, due 25/05/2025 * 1,333 013 210 Ginnie Mae Il Pool ‘MA5020°, 4.000%, due 20/02/2048 198 0.02
28 Ginnie Mae | Pool 733600", 5.000%, due 15/04/2040 28 - 1,231 Ginnie Mae Il Pool ‘MA5078', 4.000%, due 20/03/2048 1,164 0.12
47 Ginnie Mae | Pool '733627", 5.000%, due 15/05/2040 47 - 200 Ginnie Mae Il Pool ‘MA5137", 4.000%, due 20/04/2048 189 0.02
49 Ginnie Mae | Pool '783669', 3.000%, due 15/09/2042 44 - 366 Ginnie Mae Il Pool ‘MA5138’, 4.500%, due 20/04/2048 354 0.04
373 Ginnie Mae | Pool '784571", 3.500%, due 15/06/2048 346 0.03 113 Ginnie Mae Il Pool “MA5192", 4.000%, due 20/05/2048 107 0.01
70 Ginnie Mae | Pool 'AA5649", 3.000%, due 15/09/2042 63 001 561 Ginnie Mae Il Pool “MA5193', 4.500%, due 20/05/2048 542 005
165 Ginnie Mae | Pool *AB2892", 3.000%, due 15/09/2042 149 001 96 Ginnie Mae Il Pool ‘MAS5194". 5.000%. due 20/05/2048 o5 001
360 Ginnie Mae | Pool 'AB9108", 3.000%, due 15/10/2042 324003 322 Ginnie Mae Il Pool ‘MA5265', 4.500%, due 20/06/2048 311 003
232 Ginnie Mae | Pool 'AB9109, 3.000%, due 15/10/2042 206 0.02 140 Ginnie Mae Il Pool “MA5331", 4.500%, due 20/07/2048 135 0.01
! Ginnie Mae | Pool "AB9205', 3.000%, due 15/11/2042 ! - 307 Ginnie Mae Il Pool ‘MA5399", 4.500%, due 20/08/2048 297 003
201 Ginnie Mae | Pool ‘AB9207", 3.000%, due 15/11/2042 179 0.02 277 Ginnie Mae Il Pool ‘MA5529, 4.500%, due 20/10/2048 267 0.03
16 Ginnie Mae Il Pool '4040", 6.500%, due 20/10/2037 16 - 165 Ginnie Mae Il Pool “MA5530", 5.000%, due 20/10/2048 163 0.02
19 Ginnie Mae Il Pool ‘4617, 4.500%, due 20/01/2040 19 - 369 Ginnie Mae Il Pool ‘MA5597", 5.000%, due 20/11/2048 364 0.04
22 Ginnie Mae Il Pool '4696", 4.500%, due 20/05/2040 22 - 268 Ginnie Mae Il Pool "MA5652", 4.500%, due 20/12/2048 259 003
75 Ginnie Mae Il Pool '4747", 5.000%, due 20/07/2040 75 001 285 Ginnie Mae Il Pool ‘MA5653', 5.000%, due 20/12/2048 281 0.03
14 Ginnie Mae Il Pool '4772", 5.000%, due 20/08/2040 14 - 420 Ginnie Mae Il Pool ‘MA5711", 4.500%, due 20/01/2049 406 0.04

The accompanying notes are an integral part of the Financial Statements
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% of % of
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(000°s) alue 's alue
Mortgage-Backed Securities — (continued) 1,535 Government National Mortgage Association,
1,144 Ginnie Mae Il Pool ‘"MAS5712", 5.000%, due 20/01/2049 1,128 0.11 Series 2014 H20, Class FA, 5.648%, due 20/10/2064 * 1,524 0.15
697 Ginnie Mae Il Pool 'MA5763', 4.000%, due 20/02/2049 657  0.07 460 Government National Mortgage Association,
467 Ginnie Mae Il Pool ‘MA5764, 4.500%, due 20/02/2049 451 005 o7 éeg'visrfr?];ig337{‘5[:2?5'\%&‘;252Z:Sgcui‘;t:féo“/m% 87 001
183 Ginnie Mae Il Pool ‘"MA5817’, 4.000%, due 20/03/2049 173 0.02 : .
1,124 Ginnie Mae Il Pool ‘MA5818', 4.500%, due 20/03/2049 1,086  0.11 2o éeg'visrfr?];igS;Eﬁ?ﬁ\'ﬂ%ﬁ%—;jjZ"Srsgc“i‘;t:f;°9/2°57 . 19 -
181 Ginnie Mae Il Pool ‘"MA5819’, 5.000%, due 20/03/2049 179 0.02 : , .
154 Ginnie Mae Il Pool "MAS876", 4.000%, due 20/04/2049 146 0.01 . éeg'visr;r?];igN335t"EAZTSMSE&O'36763;/‘;;;’5;:06;10/2046 52 000
91 Ginnie Mae Il Pool ‘MA5877’, 4.500%, due 20/04/2049 88 0.01 Series 2016 21, Class ST 097292% due 20/0'2/2046 . 79 0.01
135 Ginnie Mae Il Pool ‘"MA5878’, 5.000%, due 20/04/2049 133 0.01 356 Government Nét\onal Mi)rt.gage A'ssociation :
113 G!nn!e Mae Il Pool ‘MA6157', 5.000%, due 20/09/2049 112 0.01 Series 2016 84, Class G, 4.500%, due 16/1 '1/2045 70 0.01
119 Ginnie Mae Il Pool ‘"MA6287’, 5.000%, due 20/11/2049 118 0.01 929 Government National Mortgage Association,
285 Ginnie Mae Il Pool ‘MA6342", 5.000%, due 20/12/2049 281 0.03 Series 2017 111, Class 10, 0.526%. due 16/02/2059 * 29 _
363 Ginnie Mae Il Pool ‘MA6413’, 5.000%, due 20/01/2050 358 0.04 920 Government National Mortgage Association,
170 Ginnie Mae Il Pool ‘MAG603', 5.000%, due 20/04/2050 168 0.02 Series 2017 157, Class 10, 0.504%, due 16/12/2059 * e _
1,489 Ginnie Mae Il Pool ‘MA6711", 3.500%, due 20/06/2050 1,362 0.14 896 Government National Mortgage Association,
1,685 Ginnie Mae Il Pool ‘"MA6997’, 3.500%, due 20/11/2050 1,531 0.15 Series 2017 28, Class 10, 0.680%, due 16/02/2057 * 31 _
433 Ginnie Mae Il Pool ‘"MAG999', 4.500%, due 20/11/2050 413 0.04 511 Government National Mortgage Association,
82 Ginnie Mae Il Pool 'MA7056’, 4.500%, due 20/12/2050 79  0.01 Series 2017 41, Class 10, 0.592%, due 16/07/2058 * 15 _
144 Ginnie Mae Il Pool ‘'MA7135’, 2.000%, due 20/01/2051 119  0.01 102 Government National Mortgage Association,
311 Ginnie Mae Il Pool ‘MA7136’, 2.500%, due 20/01/2051 265 0.03 Series 2017 H15, Class Kl, 0.835%, due 20/07/2067 * 5 -
1,609 Ginnie Mae Il Pool ‘MA7192’, 2.000%, due 20/02/2051 1,332 0.13 4,037 Government National Mortgage Association,
104 Ginnie Mae Il Pool '"MA7194’, 3.000%, due 20/02/2051 93 0.01 Series 2017 H18, Class Bl, 0.452%, due 20/09/2067 * 174 0.02
137 Ginnie Mae Il Pool '"MA7255’, 2.500%, due 20/03/2051 116 0.01 52 Government National Mortgage Association,
1,150 Ginnie Mae Il Pool 'MA7312’, 2.500%, due 20/04/2051 980 0.10 Series 2017 H20, Class 1B, 0.203%, due 20/10/2067 * 2 -
1,067 Ginnie Mae Il Pool '"MA7368’, 3.000%, due 20/05/2051 944 0.09 235 Government National Mortgage Association,
2,123 Ginnie Mae Il Pool ‘MA7590’, 3.000%, due 20/09/2051 1,876 0.19 Series 2018 HOG, Class PF, 5.518%, due 20/02/2068 * 233 0.02
2,813 Ginnie Mae Il Pool ‘MA7649’, 2.500%, due 20/10/2051 2,397 024 435 Government National Mortgage Association,
1,062 Ginnie Mae Il Pool ‘MA7650", 3.000%, due 20/10/2051 938  0.09 Series 2018 HO7, Class FD, 5.518%, due 20/05/2068 * 433 004
2,620 Ginnie Mae Il Pool ‘MA7767", 2.500%, due 20/12/2051 2233 022 279 Government National Mortgage Association,
2,414 Ginnie Mae Il Pool ‘MA7768", 3.000%, due 20/12/2051 2129 021 Series 2019 90, Class AB, 3.000%, due 20/07/2049 245 0.02
3,237 Ginnie Mae Il Pool ‘MA7883", 3.500%, due 20/02/2052 2,941 029 1,464 Government National Mortgage Association,
931 Ginnie Mae Il Pool ‘MA8046', 4.500%, due 20/05/2052 888 0.09 206 éeg'visré?éggSjtr‘EAZTSMAOE%;‘Q‘?A‘Z;%Z;g’o1/2063 T1sooom
366 Ginnie Mae Il Pool ‘MA8197’, 2.500%, due 20/08/2052 312 0.03 : !
186 Ginnie Mae Il Pool "MA8264’, 2.500%, due 20/09/2052 158 0.02 015 éeg'visrfr?égg sztr‘EAZTS'\'AZé;ggﬁ;i‘figfg/m5o 38 -
1,056 Ginnie Mae Il Pool ‘MA8268’, 4.500%, due 20/09/2052 1,008 0.10 : !

671 Ginnie Mae Il Pool ‘MA8348", 5.000%, due 20/10/2052 654  0.07 . éeg'vfrfr?éggszt"ocrfjsl\;“grtz':Ogi’gsg;‘;gg;og/zoso 127001
1,063 Ginnie Mae Il Pool ‘MA8428", 5.000%, due 20/11/2052 1,036 0.10 Cories 2090 127, Class IN 295%0% s 20108/2050 6 oo
766 Ginnie Mae Il Pool ‘MA8429’, 5.500%, due 20/11/2052 758 0.08 388 Government Nat’\onal Mo'rtdage A;sociation :
1,233 G!nn!e Mae Il Pool :MA8485:, 2.500%, due 20/12/2052 1,050 0.10 Series 2020 129, Class IE, 2.500%, due 20/0'9/2050 53 0.01

2,084 G!nn!e Mae Il Pool ’MA8486’, 3.000%, due 20/12/2052 1,838 0.18 15,965 Government National Mortgage Association,
195 G!nn!e Mae Il Pool ‘MA8490’, 5.000%, due 20/12/2052 189 0.02 Series 2020 157, Class 10, 0.940%, due 16/06/2062 * 1,000 0.10

1,154 G!nn!e Mae Il Pool ‘MA8642', 2.500%, due 20/02/2053 984 0.10 241 Government National Mortgage Association,
688 Ginnie Mae Il Pool ‘MA8727", 6.000%, due 20/03/2053 691 0.07 Series 2020 160, Class H, 2.500%, due 20/10/2050 33 _

484 Ginnie Mae Il Pool ‘MA8796", 3.000%, due 20/04/2053 429 0.04 309 Government National Mortgage Association,
197 Ginnie Mae Il Pool ‘MA8798’, 4.000%, due 20/04/2053 184 0.02 Series 2020 160, Class VI, 2.500%, due 20/10/2050 44 _

1,800 Ginnie Mae, 30 year, TBA, 2.000% + 1485 0.15 1,331 Government National Mortgage Association,
1,100 Ginnie Mae, 30 year, TBA, 3.000% + 967  0.10 Series 2020 160, Class YI, 2.500%, due 20/10/2050 177 0.02

200 Ginnie Mae, 30 year, TBA, 3.500% 182 0.02 1,445 Government National Mortgage Association,
300 Ginnie Mae, 30 year, TBA, 4.000% + 280 0.03 Series 2020 173, Class MI, 2.500%, due 20/11/2050 189 0.02

1,900 Ginnie Mae, 30 year, TBA, 5.000% = 1,849 0.18 12,214 Government National Mortgage Association,
2,200 Ginnie Mae, 30 year, TBA, 5.500% = 2,178 0.22 Series 2020 178, Class 10, 1.422%, due 16/10/2060 * 1,111 0.1

1,800 Ginnie Mae, 30 year, TBA, 6.000% + 1,806 0.18 2,907 Government National Mortgage Association,
200 Ginnie Mae, 30 year, TBA, 6.500% = 203 0.02 Series 2020 181, Class WI, 2.000%, due 20/12/2050 316 0.03

122 Government National Mortgage Association, 759 Government National Mortgage Association,
Series 2009 HO1, Class FA, 6.578%, due 20/11/2059 * 123 0.01 Series 2020 47, Class MI, 3.500%, due 20/04/2050 128 0.01

4 Government National Mortgage Association, 284 Government National Mortgage Association,
Series 2010 42, Class BS, 1.052%, due 20/04/2040 * - - Series 2020 47, Class NI, 3.500%, due 20/04/2050 47 -

1 Government National Mortgage Association, 804 Government National Mortgage Association,
Series 2010 85, Class HS, 1.222%, due 20/01/2040 * - - Series 2020 HQ9, Class FL, 4.850%, due 20/05/2070 * 806 0.08

390 Government National Mortgage Association, 162 Government National Mortgage Association,
Series 2010 H11, Class FA, 6.430%, due 20/06/2060 * 391 0.04 Series 2020 H09, Class NF, 6.468%, due 20/04/2070 * 163 0.02

240 Government National Mortgage Association, 97 Government National Mortgage Association,
Series 2010 H20, Class AF, 5.585%, due 20/10/2060 * 238 0.02 Series 2020 H12, Class F, 5.530%, due 20/07/2070 * 95 0.01

1 Government National Mortgage Association, 383 Government National Mortgage Association,
Series 2010 H22, Class FE, 5.605%, due 20/05/2059 * 1 - Series 2020 H13, Class FA, 4.989%, due 20/07/2070 * 375 0.04

380 Government National Mortgage Association, 97 Government National Mortgage Association,
Series 2010 H24, Class FA, 5.605%, due 20/10/2060 * 377 0.04 Series 2020 H13, Class FC, 4.796%, due 20/07/2070 * 95 0.01

15 Government National Mortgage Association, 943 Government National Mortgage Association,
Series 2010 H26, Class LF, 5.605%, due 20/08/2058 * 14 - Series 2021 14, Class AB, 1.340%, due 16/06/2063 707 0.07

133 Government National Mortgage Association, 1,834 Government National Mortgage Association,
Series 2011 HO1, Class AF, 5.705%, due 20/11/2060 * 133 0.01 Series 2021 21, Class AH, 1.400%, due 16/06/2063 1,390 0.14

30 Government National Mortgage Association, 25,502 Government National Mortgage Association,
Series 2011 HO9, Class AF, 5.755%, due 20/03/2061 * 30 - Series 2021 5, Class 10, 1.112%, due 16/01/2061 * 1,875 0.19

299 Government National Mortgage Association, 1,107 Government National Mortgage Association,
Series 2013 107, Class AD, 2.840%, due 16/11/2047 * 266 0.03 Series 2021 77, Class LC, 1.250%, due 20/07/2050 850 0.08

4,514 Government National Mortgage Association, 1,500 Government National Mortgage Association,
Series 2013 50, Class 10, 0.062%, due 16/10/2048 * 6 - Series 2022 139, Class AL, 4.000%, due 20/07/2051 1,353 0.14

821 Government National Mortgage Association, 1,748 Government National Mortgage Association,
Series 2014 169, Class 10, 0.622%, due 16/10/2056 * 18 - Series 2022 3, Class 10, 0.640%, due 16/02/2061 * 88 0.01

35 Government National Mortgage Association, 200 Government National Mortgage Association,
Series 2014 17, Class AM, 3.537%, due 16/06/2048 * 33 - Series 2022 63, Class LM, 3.500%, due 20/10/2050 166 0.02

206 Government National Mortgage Association, 3,000 Government National Mortgage Association,
Series 2014 176, Class IA, 4.000%, due 20/11/2044 37 - Series 2023 92, Class AH, 2.000%, due 16/06/2064 2,290 0.23

The accompanying notes are an integral part of the Financial Statements
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Mortgage-Backed Securities — (continued) Belgium — 0.40% (28 February 2023: 0.40%)

2,000 Government National Mortgage Association, 1,110 Anheuser-Busch Cos LLC / Anheuser-Busch InBev
Series 2023 92, Class 1A, 0.611%, due 16/06/2064 * 124 0.01 Worldwide Inc, 4.900%, due 01/02/2046 1,033 0.10

2,849 GS Mortgage Securities Corp Trust 2018-SRP5, 680 Anheuser-Busch InBev Worldwide Inc,

Series 2018 SRPS, Class A, 144A, 4.000%, due 13/04/2028 655 0.07
7.225%, due 15/09/2031 * 2,365 0.24 280 Anheuser-Busch InBev Worldwide Inc,
2,160 GS Mortgage Securities Corp Trust 2018-SRP5, 3.500%, due 01/06/2030 258 0.03
Series 2018 SRP5, Class B, 144A, 920 Anheuser-Busch InBev Worldwide Inc,
8.425%, due 15/09/2031 * 1,167 0.12 4.350%, due 01/06/2040 824 0.08

851 GS Mortgage Securities Trust 2014-GC20, Series 2014 153 Anheuser-Busch InBev Worldwide Inc,
GC20, Class XA, 1.167%, due 10/04/2047 * 1 - 4.600%, due 15/04/2048 138 0.01

15 HarborView Mortgage Loan Trust 2007-7, Series 2007 1,060 Anheuser-Busch InBev Worldwide Inc,
7, Class 2A1A, 6.429%, due 25/10/2037 * 14 - 5.550%, due 23/01/2049 1,087 0.11

3,980 J.P. Morgan Chase Commercial Mortgage Securities 3995 0.40
Trust 2018-PHH, Series 2018 PHH, Class F, 144A, L .
8.667%, due 15/06/2035 *t 835  0.08 Brazil — 0.60% (28 February 2023: 0.67%)

4,070 JP Morgan Chase Commercial Mortgage Securities Trust 57 Petrobras Global Finance BV, 6.250%, due 17/03/2024 57 0.01
2020-MKST, Series 2020 MKST, Class F, 144A, 3,440 Petrobras Global Finance BV, 5.299%, due 27/01/2025 3,405 0.34
8.524%, due 15/12/2036 * ) 1,085 0.1 290 Petrobras Global Finance BV, 6.850%, due 05/06/2115 255 0.02

1,812 JP Morgan Mortgage Trust 2017-5, Series 2017 5, 190 Suzano Austria GmbH, 3.750%, due 15/01/2031 161 0.02
Class A2, 144A, 3.470%, due 26/10/2048 * 1,750 0.17 2,050 Suzano Austria GmbH, Series DM3N,

175 JP Morgan Mortgage Trust 2018-4, Series 2018 4, 3.125%, due 15/01/2032 1,621 0.16
Class A1, 144A, 3.500%, due 25/10/2048 * 154 0.02 60 Vale Canada Ltd, 7.200%, due 15/09/2032 62 0.01
30 JPMBB Commercial Mortgage Securities Trust 410 Vale Overseas Ltd, 6.875%, due 21/11/2036 428 0.04
2013-C17, Series 2013 C17, Class B,
5.039%, due 15/01/2047 * 28 - 5989 060
160 JPMBB Commercial Mortgage Securities Trust Canada — 0.38% (28 February 2023: 0.34%)
1210717563;73 1&5:?2%280/;84%31' Class B, 55 ool 120 1011778 BC ULC / New Red Finance Inc, 144A,
72 I\/IIL-CFC’Commercial Mortgage Trust 2007-5 . 3.875%, due 15/01/2028 109 001
Series 2007 5, Class AJ, 5.450%, due 12/08/2048 * 18 - 110 ;9;&070/7:’3 gfe%éso/z');(‘)’;ged Finance Inc, 1434, % 001
14 ML-CFC Commercial Mortgage Trust 2007-9, 160 Bank of Montreal, 3.803%, due 15/12/2032 * 142 001
Series 2007 9, Class AJ, 6.193%, due 12/09/2049 * 13 - .
X . 550 Bank of Nova Scotia/The, 4.588%, due 04/05/2037 475 0.05
20 Morgan Stanley Capital | Trust 2007-IQ16, Series 2007 290 Barrick North America Finance LLC
1Q16, Class AJ, 6.282%, due 12/12/2049 * 10 - 5700%. due 30/05/2041 ! 289 0.03
280 MSCG Trust 2015-ALDR, Series 2015 ALDR, Class A2, 500 Bérrick l\'lorth America Finance LLC ’
144A, 3.577%, due 07/06/2035 * 258 0.03 5.750%, due 01/05/2043 ' 501 0.05
2870 Nates Commercial Mortgage Securities Trust 2019- 650 Canadian Pacific Railway Co, 3.100%, due 02/12/2051 442 0.05
, Series 2019 FAME, Class A, 144A, X
3.047%, due 15/08/2036 2,519 025 30 Open Text Holdings Inc, 1444,
341 New Residential Mortgage Loan Trust 2016-3, 4.125%, due 1.5/02/2030 26 -
Series 2016 3A, Class ATB, 1444, 40 Open Text Holdings Inc, 1444,
3.250%, due 25/09/2056 * 309003 20 ?éLiSRZ)s'o%l:ceeg1L/t1<12/62%?)1)°/ due 15/08/2040 ?93) 7
S 6. b, -
632 2‘;":_,5;3?5”&}3" g:ggsf’leﬁlemﬁ 20176, 1,350 Toronto-Dominion Bank/The, 4.456%, due 08/06/2032 1258 0.13
4.000%. due 27/08/2057 * 596 0.06 390 Yamana Gold Inc, 4.625%, due 15/12/2027 370 0.04
857 Prime Mortgage Trust 2006-DR1, Series 2006 DR1, 3,760 0.38
Cla§s ZA.1, 144A, 5.50(.)‘.’/0, due 25/05/2035 703 0.07 China — 0.33% (28 February 2023: 0.30%)
103 Residential Asset Securitization Trust 2005-A15, )
Series 2005 A15, Class 1A4, 5.750%, due 25/02/2036 95 0.01 370 NXPBV/NXP Funding LLC / NXP USA Inc,
4 Sequoia Mortgage Trust 2004-10, Series 2004 10, 2.700%, due 01/05/2025 352004
Class ATA, 6.048%. due 20/11/2034 * 4 _ 2,650 Prosus NV, 144A, 3.061%, due 13/07/2031 2,014 020
2,694 Towd Point Mortgage Trust 2017-5, Series 2017 5, 1,660 Prosus NV, 144A, 3.832%, due 08/02/2051 946 0.09
Class BT, 144A, 5.118%, due 25/02/2057 * 2,652 027 3312 033
690 g[zss Cﬁ;’giir‘ﬂg‘;}:’ggﬁ‘; Ty 2 eres 2017 630 o00s  Colombia—0.14% (28 February 2023: 0.13%)
553 UBS Commercial Mortgage Trust 2017-C7, Series 2017 940 Ecopetrol SA, 4.625%, due 02/11/2031 743 0.07
C7, Class A3, 3.418%, due 15/12/2050 514 0.05 960 Ecopetrol SA, 5.875%, due 28/05/2045 678 0.07
72,635 UBS Commercial Mortgage Trust 2018-C9, Series 2018 1,421 0.14
C9, Class XA, 1.082%, due 15/03/2051 * 2,456 0.25
176 WaMu Mortgage Pass-Through Certificates Series 2007- Denmark — 0.22% (28 February 2023: 0.19%)
OAZ2 Trust, Series 2007 OA2, Class 2A, 280 Danske Bank A/S, 144A, 3.244%, due 20/12/2025 * 268 0.03
5.228%, due 25/03/2047 * 153 0.02 2,040 Danske Bank A/S, 144A, 4.298%, due 01/04/2028 * 1,921 0.19
38 Waterfall Commercial Mortgage Trust 2015-SBC5, 2,189 022
Series 2015 SBC5, Class A, 144A,
4.104%, due 14/09/2022 * 37 _ France — 1.17% (28 February 2023: 1.08%)
250 Wells Fargo Commercial Mortgage Trust 2015-LC20, 280 BNP Paribas SA, 144A, 3.375%, due 09/01/2025 271 0.03
Series 2015 LC20, Class AS, 3.467%, due 15/04/2050 235 0.02 310 BNP Paribas SA, 144A, 4.705%, due 10/01/2025 * 308 0.03
160 Wells Fargo Commercial Mortgage Trust 2015-NXS1, 1,660 BNP Paribas SA, 144A, 2.219%, due 09/06/2026 * 1,552 0.16
Series 2015 NXS1, Class AS, 3.406%, due 15/05/2048 149  0.01 620 BNP Paribas SA, 144A, 4.625%, due 13/03/2027 595  0.06

4,826 Wells Fargo Commercial Mortgage Trust 2017-RB1, 2,890 BNP Paribas SA, 144A, 1.675%, due 30/06/2027 * 2,581 0.6
Series 2017 RB1, Class XA, 1.353%, due 15/03/2050 * 151 0.01 1,160 BNP Paribas SA, 144A, 4.400%, due 14/08/2028 1,097 0.1

2,330 WFRBS Commercial Mortgage Trust 2013-C14, 1,620 BNP Paribas SA, 144A, 5.125%, due 13/01/2029 * 1,588  0.16
Series 2013 C14, Class B, 3.841%, due 15/06/2046 * 1,895 0.19 360 BNP Paribas SA, 144A, 5.198%, due 10/01/2030 * 348 0.03

2,010 WFRBS Commercial Mortgage Trust 2014-C21, 550 BNP Paribas SA, 144A, 4.375%, due 01/03/2033 * 498  0.05
Series 2014 C21, Class B, 4.213%, due 15/08/2047 * 1,824 0.18 710 BNP Paribas SA, 144A, 8.500%, Perpetual * 709 0.07

Total Mortgage-Backed Securities (Cost $450,409) 408,481 40.85 500 BPCE SA, 144A, 5.150%, due 21/07/2024 494 0.05
Corporate Bonds and Notes — 35.79% (28 February 2023: 36.53%) 590 Credit Agricole SA, 144A, 4.000%, due 10/01/2033 * 529 0.05
. o i o 240 Danone SA, 144A, 2.947%, due 02/11/2026 225 0.02

Australia — 0.04% (28 February 2023: 0.04%) 940 WEA Finance LLC / Westfield UK & Europe Finance Plc,
300 BHP Billiton Finance USA Ltd, 5.000%, due 30/09/2043 290 0.03 144A, 3.750%, due 17/09/2024 897 0.09
200 Commonwealth Bank of Australia, 144A, 11692 117

3.900%, due 12/07/2047 166 0.01 2 .
456 0.04

The accompanying notes are an integral part of the Financial Statements
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Corporate Bonds and Notes — (continued) 250 Cooperatieve Rabobank UA, 144A,
India — 0.10% (28 February 2023: 0.10%) 1.339%, due 24/06/2026 * 230 0.02
330 Reliance Industries Ltd, 144A, 2.875%, due 12/01/2032 271 0.03 600 g%‘i‘;ﬁftﬁx: 527523325’5 144A, s 006
1,020 Reliance Industries Ltd, 144A, 3.625%, due 12/01/2052 695 0.07 350 Céopera’tieve Rabobank UA. 144A :
966  0.10 3.758%, due 06/04/2033 * 302 003
Ireland — 0.42% (28 February 2023: 0.38%) 160 Zhs‘sldg/te?ali?nz%gi/%zge BV, s oon
850 AerCap Ireland Capital DAC / AerCap Global Aviation 270 SEeH In;e'zrngfional Finance BV ’
Trust, 3.150%, due 15/02/2024 838  0.08 2375% due 111052045 669 007
1,990 AerCap Ireland Capital DAC / AerCap Global Aviation 270 SHeH Intérnational Finance BV, ’
Trust, 2.450%, due 29/10/2026 1,792 0.18 2.000% due 10052006 222 002
1,000 AerCap Ireland Capital DAC / AerCap Global Aviation 1120 SEeH Intérnational Finance BV ’
Trust, 3.000%, due 29/10/2028 868  0.09 2 0% due 06/04/2050 296 008
480 AerCap Ireland Capital DAC / AerCap Global Aviation - . -
Trust, 3.300%, due 30/01/2032 390 0.04 4,900  0.49
162 Avolon TLdB Borrower 1 (US) LLC, South Africa — 0.11% (28 February 2023: 0.10%)
7.664%, due 01/12/2027 * 162 0.02 ] )
120 Park Aerospace Holdings Ltd, 144A, 670 ?rggzlgé\rzeunecaﬂ/%agg/);g\zz\c, 1444, 655 0.06
5.500%, due 15/02/2024 19 0.01 200 Anglo American Capital Plc, 144A,
4,169 042 4.750%, due 10/04/2027 194 0.02
Israel — 0.41% (28 February 2023: 0.42%) 290 AA%%'S $”§fic€;q/%g%18‘z;"c. 144A, i 003
590 Teva Pharmaceutical Finance Netherlands IIl BV, - 0. due -
7.125%, due 31/01/2025 594 0.06 1,123 0.11
1,570 Teva Pharmaceutical Finance Netherlands Ill BV, Spain — 0.22% (28 February 2023: 0.19%)
0y
3.150%, due 01/10/2026 1421014 1,200 Banco Santander SA, 2.746%, due 28/05/2025 1,136 0.11
430 Teva Pharg\aceutlca\ Finance Netherlands IIl BV, 200 Banco Santander SA. 4.175%. due 24/03/2028 * 188 0.02
1530 ?é?/zOPﬁé;rr:aech?t/i(ZZ\/zF(i)rfa7nce Netherlands IIl BV 402 0.04 500 Telefonica Emisiones SA, 4.103%, due 08/03/2027 476 0.05
! 5.125%. due 09/05/2029 ! 1417 0.14 210 Telefonica Emisiones SA, 5.213%, due 08/03/2047 176 0.02
240 Teva Pharmaceutical Finance Netherlands Il B, 260 Telefonica Emisiones SA, 4.895%, due 06/03/2048 208 0.02
8.125%, due 15/09/2031 255  0.03 2,184 022
4,089 0.41 Switzerland — 1.19% (28 February 2023: 1.28%)
Italy — 0.19% (28 February 2023: 0.17%) 1,570 Credit Suisse AG/New York NY,
o
1,160 Intesa Sanpaolo SpA, 144A, 5.017%, due 26/06/2024 1134 0.11 7'929 %, due O%WOZSK 1602 0.16
850 Intesa Sanpaolo SpA, 1444, 5.710%, due 15/01/2026 818 0.08 710 g';sg;U'SZi%g;gjgoyzgr NY, &5 007
. o, .
1,952 0.19 1,530 Credit Suisse AG/New York NY,
Japan — 0.40% (28 February 2023: 0.37%) 5.000%, due 09/07/2027 1,491 015
540 Mitsubishi UFJ Financial Group Inc, 1.640 grseglot;u'ézeeﬁgg‘;go\;%rk NY, 1755 017
3.837%, due 17/04/2026 * 523 0.05 0%, ' :
560 Mitsubfs'h‘ lL’fFJ Finandial Group Inc 200 UBS AG/London, 144A, 4.500%, due 26/06/2048 178 0.02
4.080%, due 19/04/2028 * 532 005 700 UBS Group AG, 144A, 2.593:4,, due 11/09/2025 675  0.07
580 Nissan Motor Co Ltd, 1444, 3.043%, due 15/09/2023 579 0.06 270 UBS Group AG, 1444, 4.488%, due 12/05/2026 * 262 0.03
1,600 Nissan Motor Co Ltd, 1444, 3.522%, due 17/09/2025 1516  0.15 610 UBS Group AG, 1444, 2.193%, due 05/06/2026 * 569 0.06
990 Nissan Motor Co Ltd, 144A, 4.345%, due 17/09/2027 908  0.09 g?g 822 2’0“" 22' 12‘2‘2' Z‘Zglof' gue é%gigg;? : ggi 8-82
roup . , 4. o, due R
4,058 040 720 UBS Group AG, 144A, 3.091%, due 14/05/2032 * 594 0.06
Kazakhstan — 0.06% (28 February 2023: 0.05%) 300 UBS Group AG, 144A, 2.746%, due 11/02/2033 * 236 0.02
200 KazMunayGas National Co JSC, 144A, 420 UBS Group AG, 144A, 9.016%, due 15/11/2033 * 509 0.05
5.750%, due 19/04/2047 161 0.02 2,090 UBS Group AG, 144A, 7.000%, Perpetual * 2,077 0.21
520 KazMunayGas National Co JSC, 144A, 11,880 1.19
0
6.375%, due 24/10/2048 437 004 Ynited Arab Emirates — 0.09% (28 February 2023: 0.08%)
598 006 200 DP World Ltd/United Arab Emirates, 144A,
Kuwait — 0.05% (28 February 2023: 0.04%) 5.625%, due 25/09/2048 186 0.02
520 MEGlobal BV, 144A, 4.250%, due 03/11/2026 499 0.05 760 DP WO/r‘dstd/Un/itee Arab Emirates,
5.625%, due 25/09/2048 704 0.07
Luxembourg — 0.06% (28 February 2023: 0.01%) >
620 Altice Financing SA, 144A, 5.750%, due 15/08/2029 491 0.05 890  0.09
150 ArcelorMittal SA, 7.000%, due 15/10/2039 155 0.01 United Kingdom — 0.93% (28 February 2023: 1.05%)
646  0.06 410 Barclays Plc, 4.972%, due 16/05/2029 * 390  0.04
2,610 Barclays Plc, 5.088%, due 20/06/2030 * 2393 024
Macau — 0.40% (28 February 2023: 0.43% ' . . '
Y 6 { uary %) 430 HSBC Holdings Plc, 4.250%, due 18/08/2025 415 004
2,290 Sands China Ltd, 5.375%, due 08/08/2025 2216 022 330 HSBC Holdings Pic, 4.300%, due 08/03/2026 319 0.03
710 Sands China Ltd, 2.800%, due 08/03/2027 619 0.06 400 HSBC Holdings Pic, 4.041%, due 13/03/2028 * 376 0.04
580 Sands China Ltd, 5.650%, due 08/08/2028 548 0.06 400 HSBC Holdings Plc, 4.583%, due 19/06/2029 * 378 0.04
730 Sands China Ltd, 3.100%, due 08/03/2029 609 006 950 HSBC Holdings Plc, 4.762%, due 29/03/2033 * 845  0.09
3,992 040 340 HSBC Holdings Pic, 6.500%, due 02/05/2036 346 0.04
Mexico —0.11% (28 February 2023: 0.11%) 280 oyds Banking Group Pl 4.375%, dus 22/032028 o 007
. . Oyas Bankin roup PIc, 4. , aue .
20 America Movil SAB de CV, 6.375%, due 01/03/2035 22 - 630 NatyWest Grougp Plc, 4.269%, due 2/03/2025 * 623 0.06
20 America Movil SAB de CV, 6.125%, due 15/11/2037 21 - 230 NatWest Group Plc, 4.892%, due 18/05/2029 * 219 002
1,110 Southern Copper Corp, 5.250%, due 08/11/2042 1,027 0.11 250 NatWest Group Plc, 5.076%, due 27/01/2030 * 238 0.02
1,070 0.1 420 Standard Chartered Plc, 144A,
Morocco — 0.11% (28 February 2023: 0.12%) 5.700%, ‘l‘j‘e 26/035044 ‘ 381 0.04
940 OCP SA, 144A, 3.750%, due 23/06/2031 778 008 340 Yirgin Mecla secured fnance Fic, T44A 311 003
480 OCP SA, 144A, 5.125%, due 23/06/2051 341 0.03 630 Vmed 02 UK Financing | Plc, 144A }
1,119 0.11 4.750%, due 15/07/2031 527 005
Netherlands — 0.49% (28 February 2023: 0.45%) 9293 093
200 ABN AMRO Bank NV, 144A, 4.750%, due 28/07/2025 194 0.02
1,840 Cooperatieve Rabobank UA, 4.375%, due 04/08/2025 1,785 0.18

The accompanying notes are an integral part of the Financial Statements
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Corporate Bonds and Notes — (continued) 377 Becton Dickinson & Co, 4.685%, due 15/12/2044 334 0.03
United States — 27.10% (28 February 2023: 27.97%) 180 Becton Dickinson & Co, 4.669%, due 06/06/2047 160  0.02
850 Berkshire Hathaway Finance Corp,
470 3M Co, 2.375%, due 26/08/2029 406 0.04 4.250%, due 15/0;//2049 P 249 0.08
130 3M Co, 3.050%, due 15/04/2030 116 001 3,380 Boston Properties LP, 3.400%, due 21/06/2029 2,895 029
670 3M Co, 3.700%, due 15/04/2050 515 0.05 ’950 BP Capital l’iAarkets Amér\ca \n’c ! :
230 Abbott Laboratories, 4.750%, due 30/11/2036 229 0.02 31 192/0 due 04/05/2026 ' 904 0.09
420 Abbo?t Laboratories, 4.900%, due 30/11/2046 410  0.04 240 BF Capit'a\ Markets America Inc, ’
140 Abb\/!e Inc, 3750:/o, due 14/11/2023 139 0.01 3.633%, due 06/04/2030 407 0.04
1,990 /-\bb\/!e Inc, 2.600%, due 21/11/2024 1,921 0.19 900 BP Capital Markets America Inc,
590 AbbVie Inc, 3.800%, due 15/03/2025 575 0.06 3.000%, due 24/02/2050 600 0.06
250 AbbVie Inc, 3.600%, due 14/05/2025 243 002 43 Brighthouse Financial Inc, 4.700%, due 22/06/2047 2 -
520 AbbVie Inc, 2.950%, due 21/11/2026 487 0.05 532 Bristol-Myers Squibb Co, 3.200%, due 15/06/2026 508  0.05
3,520 AbbVie Inc, 3.200%, due 21/11/2029 3175032 705 Bristol-Myers Squibb Co, 3.400%, due 26/07/2029 653 0.07
7 AbbVie Inc, 4.750%, due 15/03/2045 6 - 2,040 Broadcom Inc, 1444, 3.137%, due 15/11/2035 1558 0.16
90 AbbVie Inc, 4.875%, due 14/11/2048 83 0.01 110 Builders FirstSource Inc, 1444,
110 AbbVie Inc, 4.250%, due 21/11/2049 93 0.01 4.250%, due 01/02/2032 94 0.01
450 Air Lease Corp, 3.375%, due 01/07/2025 429 0.04 630 Cameron LNG LLC, 144A, 2.902%, due 15/07/2031 539 0.05
600 Air Lease Corp, 5.300%, due 01/02/2028 590 0.06 850 Cameron LNG LLC, 144A, 3.302%, due 15/01/2035 704 0.07
370 Alphabet Inc, 1.100%, due 15/08/2030 297 0.03 30 Carrier Global Corp, 2.700%, due 15/02/2031 25 _
370 Alphabet Inc, 1.900%, due 15/08/2040 249 0.03 50 Carrier Global Corp, 3.577%, due 05/04/2050 36 _
230 Alphabet Inc, 2.050%, due 15/08/2050 138 0.01 70 CCO Holdings LLC / CCO Holdings Capital Corp, 144A,
210 Amazon.com Inc, 3.300%, due 13/04/2027 200 0.02 4.500%, due 15/08/2030 59 0.01
800 Amazon.com Inc, 1.200%, due 03/06/2027 705 0.07 370 CCO Holdings LLC / CCO Holdings Capital Corp, 144A,
320 Amazon.com Inc, 3.150%, due 22/08/2027 301 0.03 4.750%, due 01/02/2032 307 0.03
430 Amazon.com Inc, 3.450%, due 13/04/2029 405 0.04 770 CCO Holdings LLC / CCO Holdings Capital Corp,
510 Amazon.com Inc, 1.500%, due 03/06/2030 415 0.04 4.500%, due 01/05/2032 625 0.06
260 Amazon.com Inc, 2.100%, due 12/05/2031 216 0.02 360 Centene Corp, 4.250%, due 15/12/2027 337 0.03
1,040 Amazon.com Inc, 3.600%, due 13/04/2032 957 0.10 520 Centene Corp, 4.625%, due 15/12/2029 479 0.05
1,710 Amazon.com Inc, 3.875%, due 22/08/2037 1,540 0.15 290 Centene Corp, 3.375%, due 15/02/2030 248 0.03
340 Amazon.com Inc, 4.950%, due 05/12/2044 336 0.03 50 Centene Corp, 3.000%, due 15/10/2030 42 -
320 Amazon.com Inc, 4.050%, due 22/08/2047 276 0.03 60 Centene Corp, 2.625%, due 01/08/2031 48 -
650 Amazon.com Inc, 2.500%, due 03/06/2050 415 0.04 1,170 Charles Schwab Corp/The, 5.875%, due 24/08/2026 1,177 0.12
140 Amazon.com Inc, 4.250%, due 22/08/2057 121 0.01 230 Charles Schwab Corp/The, 6.136%, due 24/08/2034 * 234 0.02
440 American Express Co, 3.375%, due 03/05/2024 433 0.04 760 Charter Communications Operating LLC / Charter
1,000 American Express Co, 4.050%, due 03/05/2029 951 0.10 Communications Operating Capital,
246 American International Group Inc, 4.908%, due 23/07/2025 747 0.07
2.500%, due 30/06/2025 233 0.02 1,440 Charter Communications Operating LLC / Charter
220 American Transmission Systems Inc, 144A, Communications Operating Capital,
2.650%, due 15/01/2032 180 0.02 4.200%, due 15/03/2028 1,342 0.13
34 Amgen Inc, 4.663%, due 15/06/2051 29 - 1,200 Charter Communications Operating LLC / Charter
270 Apache Corp, 7.750%, due 15/12/2029 282 0.03 g%rggfngati%%sl&?%aztgng Capital, Vs o
17 Apache Corp, 6.000%, due 15/01/2037 16 - . o, due . .
930 Agache Corg, 5.100%, due 01/09/2040 774  0.08 380 Charter Com_municat\ons_ Operat_mg LLC / Charter
60 Apache Corp, 5.250%, due 01/02/2042 49 0.01 Communications Operating Capital,
510 Apache Corp, 4.750%, due 15/04/2043 390 0.04 4.400%, due 01/04/2033 ‘ 335 003
180 Apache Corp, 4.250%, due 15/01/2044 123 0.01 500 Ehafter CO”:,mU”gat‘O”tS, Opcefat,‘t”? LLC/ Charter
ommunications eratin apital,
290 Apache Corp, 5.350%, due 01/07/2049 233 002 5375%. due 01/0452038 9 ~-ap 14 004
720 Apple Inc, 2.450%, due 04/08/2026 674 0.07 X
250 Ardagh Metal Packaging Finance USA LLC / Ardagh 270 Charter Com_mumcat\ons_ Operat_mg LLC / Charter
Metal Packaging Finance Plc, 144A, Communications Operating Capital,
3.500%, due 01/03/2042 177 0.02
4.000%, due 01/09/2029 203 0.02 260 Charter Communications Operating LLC / Charter
300 AT&T Inc, 3.800%, due 15/02/2027 286 0.03 Communications Operating Capital,
970 AT&T Inc, 2.300:&, due 01/06/2027 869 0.09 6.484%, due 23/10/2045 239 0.02
150 AT&TInc, 2.250%, due 01/02/2032 17001 70 Charter Communications Operating LLC / Charter
60 AT&T Inc, 2.550%, due 01/12/2033 46 - Communications Operating Capital,
170 AT&T Inc, 5.350%, due 01/09/2040 159 0.02 5.375%, due 01/05/2047 56 0.01
190 AT&T Inc, 5.550%, due 15/08/2041 179 0.02 430 Charter Communications Operating LLC / Charter
161 AT&T Inc, 4.350%, due 15/06/2045 127 0.01 Communications Operating Capital,
1,218 AT&T Inc, 4.500%, due 09/03/2048 973 0.10 5.750%, due 01/04/2048 363 0.04
70 AT&T Inc, 3.800%, due 01/12/2057 47 - 240 Charter Communications Operating LLC / Charter
465 AT&T Inc, 3.650%, due 15/09/2059 301 0.03 Communications Operating Capital,
530 Ball Corp, 3.125%, due 15/09/2031 430 0.04 5.125%, due 01/07/2049 185 0.02
520 Bank of America Corp, 4.200%, due 26/08/2024 511 0.05 210 Charter Communications Operating LLC / Charter
470 Bank of America Corp, 4.000%, due 22/01/2025 458  0.05 Communications Operating Capital,
130 Bank of America Corp, 4.450%, due 03/03/2026 126 0.01 4.800%, due 01/03/2050 156 0.02
830 Bank of America Corp, 3.500%, due 19/04/2026 790 0.08 440 Charter Communications Operating LLC / Charter
1,510 Bank of America Corp, 1.319%, due 19/06/2026 * 1,390 0.14 Communications Operating Capital,
970 Bank of America Corp, 4.250%, due 22/10/2026 932 0.09 5.500%, due 01/04/2063 346 003
1,290 Bank of America Corp, 4.376%, due 27/04/2028 * 1,239 0.12 400 Cheniere Energy Inc, 4.625%, due 15/10/2028 377 0.04
940 Bank of America Corp, 3.593%, due 21/07/2028 * 875  0.09 130 Chen}ere Energy Partners LP, 4.000%, due 01/03/2031 15 0.01
1,770 Bank of America Corp, 3.419%, due 20/12/2028 * 1,624 0.16 690 Cheniere Energy Partners LP, 3.250%, due 31/01/2032 571 0.06
2,470 Bank of America Corp, 3.970%, due 05/03/2029 * 2,309 023 340 Chevron Corp, 2.954%, due 16/05/2026 324003
1,480 Bank of America Corp, 3.974%, due 07/02/2030 * 1,363 0.14 240 Chevron Corp, 1.995%, due 11/05/2027 218 0.02
1,500 Bank of America Corp, 2.884%, due 22/10/2030 * 1,288  0.13 80 Chevron Corp, 3.078%, due 11/05/2050 57 001
1,580 Bank of America Corp, 2.572%, due 20/10/2032 * 1,267 0.13 950 Chevron USA Inc, 3.850%, due 15/01/2028 919 0.09
1,870 Bank of America Corp, 2.972%, due 04/02/2033 * 1,538  0.15 140 Chubb INA Holdings Inc, 3.350%, due 03/05/2026 134 0.01
560 Bank of America Corp, 4.330%, due 15/03/2050 * 475 0.05 290 Cigna Group/The, 4.125%, due 15/11/2025 283 003
2,070 Bank of America Corp, 4.083%, due 20/03/2051 * 1,665  0.17 2,840 Cigna Group/The, 4.375%, due 15/10/2028 2,737 027
380 Bank of New York Mellon Corp/The, 110 Cigna Group/The, 4.900%, due 15/12/2048 98 0.01
1.600%, due 24/04/2025 357 0.04 90 Cigna Group/The, 3.400%, due 15/03/2050 63 0.01
30 Bausch Health Cos Inc, 144A, 5.500%, due 01/11/2025 27 - 270 Cintas Corp No 2, 3.700%, due 01/04/2027 259 0.03
435 Becton Dickinson & Co, 3.363%, due 06/06/2024 427 004 300 Cintas Corp No 2, 4.000%, due 01/05/2032 281 003
26 Becton Dickinson & Co, 3.734%, due 15/12/2024 25 - 330 Citigroup Inc, 3.300%, due 27/04/2025 319 003

The accompanying notes are an integral part of the Financial Statements
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Corporate Bonds and Notes — (continued) 268 CVS Health Corp, 4.300%, due 25/03/2028 258 0.03
United States — (continued) 530 CVS Health Corp, 3.750%, due 01/04/2030 482 005
440 Citigroup Inc, 4.400%, due 10/06/2025 29 004 410 CVS Health Corp, 2.125%, due 15/09/2031 324 003
220 Citigroup Inc. 5.500%. due 13/09/2025 Sl 002 400 CVS Health Corp, 4.780%, due 25/03/2038 358 0.04
490 Citigroup Inc. 3.106% due 08/04/2026 * 169 005 220 CVS Health Corp, 4.125%, due 01/04/2040 179 0.02
110 Citigroup Inc. 4 300%. due 20/11/2026 16 001 440 CVS Health Corp, 5.125%, due 20/07/2045 392 0.04
1,260 Citigroup Inc. 4 450%. due 29/09/2027 1205 012 2,800 CVS Health Corp, 5.050%, due 25/03/2048 2,458 025
450 Citigroup Inc, 4.658%, due 24/05/2028 * 438 0.04 70 CVS Health Corp, 4.250%, due 01/04/2050 55 0.01
60 Citigroup Inc. 4.125%. due 25/07/2028 % 001 15 CVS Pass-Through Trust, 6.036%, due 10/12/2028 15 -
1,360 Citigroup Inc, 3.520%, due 27/10/2028 * 125  0.13 28 CVS Pass-Through Trust, 6.943%, due 10/01/2030 28 -
1,180 Citigroup Inc, 4.075%, due 23/04/2029 * 1,07 0.1 150 gi';gﬁ/‘odséf:'&/oﬂe/;a&g”g LP. 144A, 55 00n
1,470 Citigroup Inc, 3.980%, due 20/03/2030 * 1,355  0.14 140 Deore 8 Co. 3.100% . due 15/04/2030 57 0ol
1,590 Citigroup Inc, 4.412%, due 31/03/2031 * 1,477 0.15 510 Doore & Co 3750% dus 15/04/2050 47 oo
1,180 Citigroup Inc, 2.520%, due 03/11/2032 * 937 0.09 LT anno :
1,150 Citigroup Inc, 3.785%, due 17/03/2033 * 1,000  0.10 410 Delta Air Lines Inc, 2.900%, due 28/10/2024 398 004
540 Citigroup Inc, 4.910%, due 24/05/2033 * 514 0.05 630 Delta Air Lines Inc, 7.375%, due 15/01/2026 649 0.07
1,456 Citigroup Inc: 8_125%: due 15/07/2039 1814 0.18 530 Devon Energy Corp, 5.850%, due 15/12/2025 533 0.05
255 Citigroup Inc, 5.300%, due 06/05/2044 232 002 260 Devon Energy Corp, 4.500%, due 15/01/2030 243 0.02
390 Citigroup Inc, Series P, 5.950%, Perpetual * 377 0.04 40 Devon Energy Corp, 5'6000/"' due 15/07/2041 37 -
90 Citigroup Inc, Series M, 6.300%, Perpetual * 89 0.01 520 Devon Energy Corp, 4.7500/0, due 15/05/2042 434 0.04
100 Citigroup Inc. Series 0, 9.699%. Perpetual * 10 001 1,480 Devon Energy Corp, 5.000%, due 15/06/2045 1,268 0.13
720 Coca-Cola Co/The, 3.375%, due 25/03/2027 690  0.07 50 Diamondback Energy Inc, 3.250%, due 01/12/2026 47 -
370 Coca-Cola Co/The. 1.450%  due 01/06/2027 331 0.03 660 D!amondback Energy Inc, 3.500%, due 01/12/2029 598 0.06
20 Coca-Cola Co/The’ 2.500%' due 01/06/2040 14 B 480 Diamondback Energy Inc, 4.400%, due 24/03/2051 373 0.04
280 Coca-Cola CofThe. 2.600%. due 01/08/2050 187 002 450 DISH DBS Corp, 5.875%, due 15/11/2024 419 0.04
A 1 £ OV, : 410 DISH DBS Corp, 7.750%, due 01/07/2026 307 003
1,090 Columbia Pipelines Operating Co LLC, 144A, ! !
6.036%. due 15/11/2033 1102 01 230 DISH DBS Corp, 144A, 5.250%, due 01/12/2026 194 0.02
380 Columbia Pipelines Operating Co LLC, 144A, 40 DISH DBS Corp, 144A, 5.750%, due 01/12/2028 31 -
6.544%, due 15/11/2053 380 004 170 DISH DBS Corp, 5.125%, due 01/06/2029 92 001
130 Comcast Corp, 3.950%, due 15/10/2025 127 0.01 130 Duke Energy Carolinas LLC, 5.300%, due 15/02/2040 127 0.01
640 Comcast Corp, 3.150%, due 01/03/2026 611 0.06 640 Duke Energy Ohio Inc, 3.650%, due 01/02/2029 597 0.06
280 Comcast Corp, 3.300%, due 01/04/2027 264 0.03 420 Eaton Corp, 4.150%, due 02/11/2042 365 0.04
1,090 Comeast Corp. 4.150%. due 15/10/2028 1052 0.1 36 El Paso Natural Gas Co LLC, 8.375%, due 15/06/2032 41 -
390 Comcast Corp, 3.400%, due 01/04/2030 356 004 200 Elevance Health Inc, 3.350%, due 01/12/2024 195  0.02
510 Comcast Corp, 4.250%, due 15/10/2030 486 0.05 840 Elevance Health Inc, 4.100%, due 15/05/2032 774 0.08
60 Comcast Corp, 4.250%, due 15/01/2033 56 0.01 360 Elevance Health Inc, 4.550%), due 15/05/2052 310 0.03
60 Comcast Corp, 5.650%, due 15/06/2035 62 0.01 720 Enterprise Products Operating LLC,

13 Comcast Corp, 6.500%, due 15/11/2035 14 - 4.150%, due 16/10/2028 688 007
1,420 Comcast Corp, 3.900%, due 01/03/2038 1212 012 310 Enterprise Products Operating LLC, s oo
400 Comcast Corp, 3.250%, due 01/11/2039 308 0.03 1 880 Enter f"s'e ;’;ducts Oberating LLC :
300 Comcast Corp, 3.750%, due 01/04/2040 247 0.02 ' 4200p% due31/01/2%50 9= 150 045
80 Comcast Corp, 3.400%, due 15/07/2046 59 0.01 ) ! . ! |

280 Enterprise Products Operating LLC,
120 Comcast Corp, 4.000%, due 15/08/2047 96 0.1 3.700% due 31/01/2051 205 002

224 Comcast Corp, 3.969%, due 01/11/2047 180 0.02 90 Enterprise Products Operating LLC
110 Comcast Corp, 4.000%, due 01/03/2048 89 0.01 3.950%, due 31/01/2060 ! 66 0.01

293 Comcast Corp, 3.999%, due 01/11/2049 234 002 220 Enterprise Products Operating LLC,
200 Comcast Corp, 3.450%, due 01/02/2050 146 0.01 5.375%, due 15/02/2078 * 183 002
619 Comcast Corp, 2.887%, due 01/11/2051 397 0.04 240 EOG Resources Inc, 4.150%, due 15/01/2026 235 0.02
66 Comcast Corp, 4.049%, due 01/11/2052 53 001 190 EOG Resources Inc, 4.375%, due 15/04/2030 185 0.02
137 Comcast Corp, 2.937%, due 01/11/2056 85 001 690 EOG Resources Inc, 3.900%, due 01/04/2035 611  0.06
100 Comcast Corp, 4.950%, due 15/10/2058 92 001 180 EOG Resources Inc, 4.950%, due 15/04/2050 170 0.02
74 Comcast Corp, 2.987%, due 01/11/2063 45 - 28 EQT Corp, 6.125%, due 01/02/2025 28 _
20 CommonSpirit Health, 4.350%, due 01/11/2042 17 - 20 EQT Corp, 144A, 3.125%, due 15/05/2026 19 _
300 CommScope Inc, 144A, 6.000%, due 01/03/2026 273 003 1,340 EQT Corp, 3.900%, due 01/10/2027 1252 043
130 CommScopg Inc, 144A, 4.750%, due 01/09/2029 97 0.01 200 EQT Corp, 5.000%, due 15/01/2029 190 0.02
85 ConocoPhillips Co, 6.950%, due 15/04/2029 94 0.0 420 EQT Corp, 144A, 3.625%, due 15/05/2031 363 0.04
240 Consolidated Edison Co of New York Inc, Series 20A, 180 Exxon Mobil Corp, 3.043%, due 01/03/2026 172 0.02
3.350%, due 01/04/2030 ) 217 0.02 440 Exxon Mobil Corp, 3.482%, due 19/03/2030 407 0.04
190 g%‘;sgj/'daéii E?I/S(;)E/ZCO%(())f New York Inc, Series 208, 51 002 1,010 Exxon Mobil Corp, 4.114%, due 01/03/2046 859  0.09
-2207%, : 80 Exxon Mobil Corp, 4.327%, due 19/03/2050 69 001
440 Constellation Brands Inc, 4.750:&, due 15/11/2024 436 0.04 270 FirstEnergy Corp,pSeries A, 1.600%, due 15/01/2026 245 002
450 Constellation Brands Inc, 4.350%, due 09/05/2027 436 004 3,160 FirstEnergy Corp, Series B, 4.150%, due 15/07/2027 2,984 030
%0 g%%t(;rlzmjisgs%ggsongK' 128 0.01 1,000 FirstEnergy Corp, Series C, 5.100%, due 15/07/2047 871 0.09
390 Continental Resourees IndOK. 144A : 770 Ford Motor Co, 3.250%, due 12/02/2032 602  0.06
2.268% due 15/11/2026 ' . 259 0.03 570 Ford Motor Co, 6.100%, due 19/08/2032 545 0.05
1000 Comtinental Resources Inc/OK 150 Ford Motor Co, 4.750%, due 15/01/2043 112 001
g 37%, due 1502028 a4z 009 1,390 Ford Motor Credit CoLLC, 4950%, due 26052027 1306 0.3

s ord Motor Credit Co 4. o, due , .

390 ggnsttw)rlzr’\?ll'lsﬁs;ggc/ezso?f/OK, 1444, 373 0.04 600 Ford Motor Credit Co LLC, 4.125%, due 17/08/2027 545 0.05
100 Continental Resources In/OK, 610 Ford Motor Credit Co LLC, 7.350%, due 04/11/2027 621  0.06
4.900%, due 01/06/2044 77 0.01 260 Ford Motor Credit Co LLC, 2.900%, due 16/02/2028 222 0.02
1,020 Costco Wholesale Corp, 1.375%, due 20/06/2027 902 0.09 200 Ford Motor Credit Co LLC, 2.900%, due 10/02/2029 165 0.02
340 Costco Wholesale Corp, 1.600%, due 20/04/2030 281 0.03 810 Ford Motor Credit Co LLC, 5.113%, due 03/05/2029 746 0.07
1,790 Coterra Energy Inc, 3.900%, due 15/05/2027 1703 047 890 Ford Motor Credit Co LLC, 4.000%, due 13/11/2030 754 0.08
560 Coterra Energy Inc, 4.375%, due 15/03/2029 527 0.05 500 Ford Motor Credit Co LLC, 3.625%, due 17/06/2031 406 0.04
300 CSC Holdings LLC, 144A, 4.125%, due 01/12/2030 214 0.02 30 Freeport-McMoRan Inc, 4.550%, due 14/11/2024 30 -
200 CSC Holdings LLC, 144A, 3.375%, due 15/02/2031 138 0.01 260 Freeport-McMoRan Inc, 4.625%, due 01/08/2030 241 002
510 CSC Holdings LLC, 144A, 4.500%, due 15/11/2031 363 0.04 240 Freeport-McMoRan Inc, 5.400%, due 14/11/2034 228 0.02
130 CTR Partnership LP / CareTrust Capital Corp, 144A, 670 Freeport-McMoRan Inc, 5.450%, due 15/03/2043 602 0.06
3.875%, due 30/06/2028 113 0.01 440 General Motors Co, 6.125%, due 01/10/2025 442 0.04
541 CVS Health Corp, 3.875%, due 20/07/2025 525  0.05 210 General Motors Co, 5.600%, due 15/10/2032 202 0.02
220 CVS Health Corp, 3.625%, due 01/04/2027 208  0.02 50 General Motors Co, 6.600%, due 01/04/2036 50 0.01

The accompanying notes are an integral part of the Financial Statements
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Corporate Bonds and Notes — (continued) 790 Johnson & Johnson, 3.625%, due 03/03/2037 699  0.07

United States — (continued) 250 JPMorgan Chase & Co, 3.875%, due 10/09/2024 245 0.02
*

50 General Motors Co, 5.150%, due 01/04/2038 44 - 1"9‘28 ngorga” EE‘“Q z EO' g-gg:f" g“e gggigggg N 1';22 8-8‘9‘
230 General Motors Co, 6.250%, due 02/10/2043 217 002 ! JPMWga“ hase 0, < o d“e 30112020 * 5 o
330 General Motors Co, 5.950%, due 01/04/2049 296 0.03 :000 JPMorgan Chase& Co, 3.509%, d“e 3/01/2023 9 0.09

50 General Motors Financial Co Inc, 610 JPMorgan Chase & Co, 4.2030/0, ue 23/07/2029 . 576 0.06

4.350%, due 17/01/2027 8 _ 780 JPMorgan Chase & Co, 4.452%, due 05/12/2029 * 744 007

200 Gilead Sciences Inc, 3.500%, due 01/02/2025 195 0.02 640 JPMorgan Chase & Co, 2.522%, due 22/04/2031 * 537 0.05

250 Gilead Sciences Inc, 4.750%, due 01/03/2046 228 002 790 JPMorgan Chase & Co, 2.545%, due 08/11/2032 638 006
10 GLP Capital LP / GLP Financing Il Inc, 1,660 JPMorgan Chase & Co, 4.950%, due 01/06/2045 1,527 0.5

5.250%, due 01/06/2025 10 _ 300 JPMorgan Chase & Co, 3.109%, due 22/04/2051 203 0.02

80 GLP Capital LP/ GLP Financing Il Inc, 870 Kgnvue Inc, 144A, 4.900%, due 22/03/2033 866 0.09

5.375%, due 15/04/2026 78 001 380 Kinder Morgan Energy Partners LP,
3 Goldman Sachs Capital Il, 6.439%, Perpetual * 2 - 3-_500%' due 01/09/2023 380 0.04

800 Goldman Sachs Group Inc/The, 110 KmdeLMorgan Energy Partners LP,

3.850%, due 08/07/2024 787 0.08 4.250%, due 01/09/2024 08 001

760 Goldman Sachs Group In/The, 300 K!nder Morgan Inc, 4.300%, due 01/06/2025 293 0.03

3.500%, due 01/04/2025 734  0.07 520 Kinder Morgan Inc, 4.300%, due 01/03/2028 496  0.05

460 Goldman Sachs Group Inc/The, 270 Kinder Morgan Inc, 5.300%, due 01/12/2034 257  0.03

4.250%, due 21/10/2025 447 0.04 370 Kinder Morgan Inc, 5.550%, due 01/06/2045 335 0.03
1,390 Goldman Sachs Group Inc/The, 60 Kinder Morgan Inc, 5.200%, due 01/03/2048 52 0.01
0.855%, due 12/02/2026 * 1,290 0.13 30 KKR Group Finance Co Il LLC, 144A,
1,970 Goldman Sachs Group Inc/The, 5.500%, due 01/02/2043 27 -
3.500%, due 16/11/2026 1,852 0.19 130 Kraft Heinz Foods Co, 3.000%, due 01/06/2026 123 0.01
270 Goldman Sachs Group Inc/The, 150 Kraft Heinz Foods Co, 4.250%, due 01/03/2031 141 0.01
3.615%, due 15/03/2028 * 253 0.03 20 Kraft Heinz Foods Co, 6.750%, due 15/03/2032 22 -
4,320 Goldman Sachs Group Inc/The, 80 Kraft Heinz Foods Co, 5.000%, due 15/07/2035 78 0.01
3.814%, due 23/04/2029 * 3,999 0.40 50 Kraft Heinz Foods Co, 6.875%, due 26/01/2039 55 0.01
2,240 Goldman Sachs Group Inc/The, 10 Kraft Heinz Foods Co, 144A, 7.125%, due 01/08/2039 1" -
4.223%, due 01/05/2029 * 2,112 021 10 Kraft Heinz Foods Co, 4.625%, due 01/10/2039 9 -
2,940 Goldman Sachs Group Inc/The, 170 Kraft Heinz Foods Co, 5.000%, due 04/06/2042 155 0.02
2.650%, due 21/10/2032 * 2,360 024 520 Kraft Heinz Foods Co, 5.200%, due 15/07/2045 478 0.05
670 Go\drTlan Sachs Group Inc/The, 80 Kraft Heinz Foods Co, 4.375%, due 01/06/2046 66  0.01
6.250%, due 01/02/2041 708 0.07 260 Kraft Heinz Foods Co, 4.875%, due 01/10/2049 231 002
160 Goldman Sachs Group Inc/The, 300 Kraft Heinz Foods Co, 5.500%, due 01/06/2050 290 003
3.210%, due 22/04/2042 15001 1,860 Las Vegas Sands Corp, 3.200%, due 08/08/2024 1,802 0.18
380 Gold Sachs G Inc/Thi
Zgogla”dac 251/0'70/“2%4”2 e 563 0.03 1,320 Las Vegas Sands Corp, 2.900%, due 25/06/2025 1,247 012

450 G.o\dm/;ﬁ Sl;ihs Group IncThe : 160 Lehman Brothers Escrow, Series DMTN, zero coupon,

g Perpetual cog - -

540 ZQ\ZE:?Hi:ihzszéorilzoﬁnsmhe 414 004 120 Lennar Corp, 4.500%, due 30/04/2024 119 001

u 2
2.750%. due 21/10/2%45 486 0.05 50 Lennar Corp, 4.750%, due 30/05/2025 49 0.01
100 H.&E £ ! ¢ Services Inc. 144A ’ 460 Lennar Corp, 4.750%, due 29/11/2027 446  0.04
quipment Sefvices 'nc, 1444, 280 Lowe’s Cos Inc, 4.500%, due 15/04/2030 270 0.03
3.875%, due 15/12/2028 87 0.01
; 300 Mars Inc, 144A, 3.200%, due 01/04/2030 271 0.03

580 Haleon US Capital LLC, 3.375%, due 24/03/2027 546 0.05 110 Mastercard Inc. 3.850%. due 26/03/2050 91 0.01

410 Haleon US Capital LLC, 3.375%, due 24/03/2029 375 0.04 L o :

) o 100 McDonald’s Corp, 1.450%, due 01/09/2025 93  0.01

370 Haleon US Capital LLC, 3.625%, due 24/03/2032 329 0.03 ,

. 460 McDonald's Corp, 3.700%, due 30/01/2026 445 0.04

11 Halliburton Co, 3.800%, due 15/11/2025 1" - ,

. 310 McDonald’s Corp, 3.500%, due 01/03/2027 295 0.03

60 Halliburton Co, 4.850%, due 15/11/2035 56 0.01 |

X 360 McDonald’s Corp, 3.500%, due 01/07/2027 342 0.03

320 Halliburton Co, 5.000%, due 15/11/2045 288 0.03 ,

o 260 McDonald’s Corp, 3.800%, due 01/04/2028 249 0.03

100 HCA Inc, 5.000%, due 15/03/2024 99 0.01 ,

130 McDonald’s Corp, 3.600%, due 01/07/2030 120 0.01

270 HCA Inc, 5.375%, due 01/02/2025 268 0.03 .

10 HCA Inc. 5.250%. due 15/04/2025 10 - 80 McDonald's Corp, 3.625%, due 01/09/2049 60 0.01

‘o ao' 600 McDonald’s Corp, 4.200%, due 01/04/2050 499 0.05

170 HCAInc, 5.250%, due 15/06/2026 168 0.02 .

o 60 MDC Holdings Inc, 6.000%, due 15/01/2043 53 0.01

30 HCA Inc, 5.375%, due 01/09/2026 30 -

450 Merck & Co Inc, 1.450%, due 24/06/2030 363 0.04

90 HCA Inc, 5.625%, due 01/09/2028 90 0.01

790 Merck & Co Inc, 2.750%, due 10/12/2051 519 0.05

660 HCA Inc, 5.875%, due 01/02/2029 664 0.07 .

300 MetlLife Inc, 6.400%, due 15/12/2036 297 0.03

930 HCA Inc, 3.500%, due 01/09/2030 813 0.08 N

o 540 Micron Technology Inc, 5.875%, due 09/02/2033 534  0.05

400 HCA Inc, 5.500%, due 15/06/2047 364 0.04 .

o 50 Micron Technology Inc, 5.875%, due 15/09/2033 49  0.01

180 Hershey Co/The, 0.900%, due 01/06/2025 167 0.02 .

10 Microsoft Corp, 3.450%, due 08/08/2036 9 -

380 Home Depot Inc/The, 2.500%, due 15/04/2027 351 0.04 .

o 650 Microsoft Corp, 2.525%, due 01/06/2050 430 0.04

70 Home Depot Inc/The, 3.900%, due 06/12/2028 67 0.01 .

10 Microsoft Corp, 2.921%, due 17/03/2052 7 -

440 Home Depot Inc/The, 2.700%, due 15/04/2030 387 0.04 .

207 Microsoft Corp, 3.041%, due 17/03/2062 144 0.01

360 Home Depot Inc/The, 3.300%, due 15/04/2040 284 0.03 . . .

584 Mileage Plus Holdings LLC / Mileage Plus Intellectual
90 Home Depot Inc/The, 3.900%, due 15/06/2047 73 0.01
Property Assets Ltd, 144A, 6.500%, due 20/06/2027 583 0.06
1,120 Home Depot Inc/The, 3.350%, due 15/04/2050 821 0.08 .
960 Mondelez International Inc, 1.500%, due 04/05/2025 898 0.09

430 Humana Inc, 3.950%, due 15/03/2027 413 0.04 . o .

1100 Humana Inc. 3.125%. due 15/08/2029 979 0.0 2,060 Morgan Stanley, Series I, 0.864%, due 21/10/2025 1,940 0.19
. s o, - o, *

190 Humana Inc, 2.150%, due 03/02/2032 149 0.02 340 Morgan Sta”:ey' 2.188%, g“e 28/04/2026 * 321 0.03
70 Humana Inc. 4.625% due 01/12/2042 60 001 1,150 Morgan Stanley, 3.772%, due 24/01/2029 1,067 0.1
20 Humana Inc' 4.800%l due 15/03/2047 18 o 50 Morgan Stanley, 4.431%, due 23/01/2030 * 48 -
50 ILFC E-C it’ I.Tr Ll ’ 1a4A 960 Morgan Stanley, 2.699%, due 22/01/2031 * 809 0.08

23149 agug 21;'152/2'065 " 37 ~ 1,190 Morgan Stanley, 3.622%, due 01/04/2031 * 1,058 0.11
} o 460 Morgan Stanley, 2.511%, due 20/10/2032 * 366 0.04

350 Intel Corp, 1.600%, due 12/08/2028 301 0.03
680 Morgan Stanley, 2.484%, due 16/09/2036 * 513 0.05

240 Intel Corp, 5.125%, due 10/02/2030 241 0.02
o 230 MPLX LP, 4.000%, due 15/03/2028 216 0.02

130 Intel Corp, 3.734%, due 08/12/2047 99 0.01
840 MPLX LP, 4.800%, due 15/02/2029 810 0.08

380 Intel Corp, 4.750%, due 25/03/2050 334 0.03 o

200 Intel Corp, 3.050%, due 12/08/2051 130 0.01 410 MPLXLP, 4.500%, due 15/04/2038 348 003
1,230 Intercont\r;er;tal Exc’hange Inc ' 20 MPLXLP, 5.200%, due 01/03/2047 17 -
4.600%, due 15/03/2033 1,176 012 830 MPLXLP, 4.7002&, gue 15/04/2048 667 0.07
210 Intercontinental Exchange Inc, 320 MPLXLP, 5.5000/0, ue 15/02/2049 285 0.03
4.950%, due 15/06/2052 196 0.02 580 NIKE Inc, 2.75006, due 27/03/2027 542 0.05
1,940 International Business Machines Corp, 290 NIKE Inc, 3250({“’ due 27/03/2040 234 0.02
3.000%, due 15/05/2024 1,905 0.19 760 NIKE Inc, 3.375%, due 27/03/2050 588 0.06

The accompanying notes are an integral part of the Financial Statements
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Corporate Bonds and Notes — (continued) 200 Targa Resources Partners LP / Targa Resources Partners
United States — (continued) Finance Corp, 4.000%, due 15/01/2032 173 0.02
320 NVIDIA Corp, 2.850%, due 01/04/2030 287 0.03 16 gegggﬁ/f '(';jzrfgff;}zéggu'w Association of America, 18 B
860 NVIDIA Corp, 3.500%, due 01/04/2040 717 007 300 Teachers Insurance & Annuity Association of America
350 NVIDIA Corp, 3.500%, due 01/04/2050 276 0.03 1447, 4.900%, due 15/09/2044 ! 270 0.03
620 NVIDIA Corp, 3.700%, due 01/04/2060 495 0.05 30 Tenet Healthcare Corp, 4.375%, due 15/01/2030 27 -
14 Occ!denta\ Petroleum Corp, 6.950%, due 01/07/2024 14 - 160 Tennessee Gas Pipeline Co LLC, 144A,
130 Occidental Petroleum Corp, 5.550%, due 15/03/2026 129 0.01 2.900%, due 01/03/2030 137 0.01
410 Occidental Petroleum Corp, 3.400%, due 15/04/2026 385 0.04 380 Texas Instruments Inc, 1.750%, due 04/05/2030 317 0.03
610 Occidental Petroleum Corp, 3.200%, due 15/08/2026 558  0.06 980 The Vanguard Group Inc, 3.050%, due 22/08/2050 too 604 0.06
260 Occidental Petroleum Corp, 3.000%, due 15/02/2027 234 0.02 85 Time Warner Cable Enterprises LLC,
360 Occidental Petroleum Corp, 3.500%, due 15/08/2029 311 0.03 8.375%, due 15/07/2033 95  0.01
260 Occidental Petroleum Corp, 7.875%, due 15/09/2031 288  0.03 182 Time Warner Cable LLC, 6.550%, due 01/05/2037 173 0.02
730 Occidental Petroleum Corp, 6.450%, due 15/09/2036 747 0.07 420 Time Warner Cable LLC, 7.300%, due 01/07/2038 426 0.04
200 Occidental Petroleum Corp, 6.200%, due 15/03/2040 198  0.02 560 Time Warner Cable LLC, 5.875%, due 15/11/2040 488  0.05
240 Occidental Petroleum Corp, 4.625%, due 15/06/2045 183 0.02 50 TJX Cos Inc/The, 2.250%, due 15/09/2026 46 -
240 Occidental Petroleum Corp, 6.600%, due 15/03/2046 247 0.02 1,660 T-Mobile USA Inc, 3.500%, due 15/04/2025 1,606  0.16
100 Occidental Petroleum Corp, 4.400%, due 15/04/2046 77 0.01 160 T-Mobile USA Inc, 2.250%, due 15/02/2026 148 0.01
380 Occidental Petroleum Corp, 4.100%, due 15/02/2047 262 0.03 120 T-Mobile USA Inc, 3.750%, due 15/04/2027 14 0.01
260 Occidental Petroleum Corp, 4.200%, due 15/03/2048 192 0.02 520 T-Mobile USA Inc, 2.625%, due 15/02/2029 451 0.05
1,000 Occidental Petroleum Corp, 4.400%, due 15/08/2049 716 0.07 1,720 T-Mobile USA Inc, 3.875%, due 15/04/2030 1,571 0.16
220 ONEOK Ing, 5.550%, due 01/11/2026 220 0.02 450 T-Mobile USA Inc, 2.550%, due 15/02/2031 371 0.04
350 ONEOKInc, 5.800%, due 01/11/2030 351 004 380 T-Mobile USA Inc, 2.875%, due 15/02/2031 320 003
720 ONEOK Inc, 6.050%, due 01/09/2033 726 0.07 270 T-Mobile USA Inc, 3.500%, due 15/04/2031 236 002
930 ONEOK Inc, 6.625%, due 01/09/2053 939 0.09 70 T-Mobile USA Inc, 2.250%, due 15/11/2031 56 0.01
1,000 Oracle Corp, 1.650%, due 25/03/2026 912 0.09 1,170 T-Mobile USA Inc, 2.700%, due 15/03/2032 953 0.10
90 Oracle Corp, 2.950%, due 01/04/2030 78 001 220 T-Mobile USA Inc, 3.000%, due 15/02/2041 156 0.02
430 Oracle Corp, 4.650%, due 06/05/2030 413 0.04 10 T-Mobile USA Inc, 3.300%, due 15/02/2051 7 -
1,390 Oracle Corp, 2.875%, due 25/03/2031 1,175 0.12 850 Transcontinental Gas Pipe Line Co LLC,
300 Otis Worldwide Corp, 2.056%, due 05/04/2025 284 0.03 7.850%, due 01/02/2026 889 0.09
310 Pacific Gas and Electric Co, 2.100%, due 01/08/2027 268  0.03 560 Truist Financial Corp, 6.047%, due 08/06/2027 * 560  0.06
390 Pacific Gas and Electric Co, 2.500%, due 01/02/2031 305 0.03 340 Union Pacific Corp, 3.750%, due 15/07/2025 331 0.03
80 Pacific Gas and Electric Co, 3.300%, due 01/08/2040 54 0.01 820 Union Pacific Corp, 2.891%, due 06/04/2036 649 0.07
190 Pacific Gas and Electric Co, 3.500%, due 01/08/2050 120 0.01 1,010 Union Pacific Corp, 3.839%, due 20/03/2060 776 0.08
90 za{szlg/Ensrgy1L5L/(C) zl/zgrzslgey Finance Corp, 144A, & 001 470 Union Pacific Corp, 3.750%, due 05/02/2070 343 0.03
. ©, due . 440 United Airlines Inc, 144A, 4.375%, due 15/04/2026 415 0.04
560 PayPal Holdings Inc, 1.650%, due 01/06/2025 525 005 690 United Airlines Inc, 144A, 4.625%, due 15/04/2029 614 0.6
70 PepsiCo Inc, 2.625%, due 19/03/2027 65 0.01 70 United Rentals North America Inc,
320 PepsiCo Inc, 1.625%, due 01/05/2030 264 0.03 3.875%, due 15/11/2027 65 0.01
220 PepsiCo Inc, 2.875%, due 15/10/2049 156 0.02 160 United Rentals North America Inc,
620 Pfizer Inc, 2.625%, due 01/04/2030 545 0.05 4.875%, due 15/01/2028 152 0.02
580 Pfizer Inc, 1.700%, due 28/05/2030 478 0.05 210 United Rentals North America Inc,
170 Pioneer Natural Resources Co, 5.250%, due 15/01/2030 200 0.02
1.125%, due 15/01/2026 154 0.02 1,370 United Rentals North America Inc,
270 Pioneer Natural Resources Co, 3.875%, due 15/02/2031 1,173 0.12
1.900%, due 15/08/2030 218 0.02 420 United Rentals North America Inc,
470 Pioneer Natural Resources Co, 3.750%, due 15/01/2032 354 0.04
2.150%, due 15/01/2031 381 0.04 660 UnitedHealth Group Inc, 3.875%, due 15/12/2028 632 0.06
250 PNC Bank NA, 3.875%, due 10/04/2025 242 0.02 430 UnitedHealth Group Inc, 4.000%, due 15/05/2029 411 0.04
310 I;NSC1 gw;ar:jcia\ f;;é\g/ezsoggoijp Inc/The, 310 0.03 200 UnitedHealth Group Inc, 2.000%, due 15/05/2030 167 0.02
. o, due - 110 UnitedHealth Group Inc, 2.300%, due 15/05/2031 92 0.01
1,070 :Nséwar;cia‘ 155%‘66/6250%0:'9 Inc/The, Losr o 400 UnitedHealth Group Inc, 4.200%, due 15/05/2032 378 0.04
20270, 'ue g . . 160 UnitedHealth Group Inc, 4.250%, due 15/06/2048 136 0.01
240 ?rizﬂ;gf’/ﬂ L(;fe g'g%aé/;%;dsmg I, 144A, 1 002 130 UnitedHealth Group Inc, 4.450%, due 15/12/2048 14 0.01
. b, due . f 9
120 Frocter & Gamble Cohe, 2.800%, due 2510312027 13001 300 Unftedhieath Group ne. 3.875%, due 150082055 %2 oo
340 Procter & Gamble Co/The, 3.000%, due 25/03/2030 311 0.03 80 UnitedHealth Group Inc, 3.125%. due 15/05/2060 53 001
3,900 Prologis LP, 1.250%, due 15/10/2030 3,007 0.30 1,410 US Bancorp, 1.450%, due 12/05/2025 1319 013
200 Range Resources Corp, 4.875%, due 15/05/2025 196 0.02 90 US Bancorp, Series mtn, 2.215%, due 27/01/2028 * 80 0.01
60 Republic Services Inc, 2.500%, due 15/08/2024 58 0.01 500 US Bancorp, 5.775%, due 12/06/2029 * 499 0.05
140 Salesforce Inc, 3.700%, due 11/04/2028 134 0.01 260 US Bancorp, 5.836%, due 12/06/2034 * 260 0.03
80 Santander Holdings USA Inc, 4.500%, due 17/07/2025 78  0.01 410 Venture Global Calcasieu Pass LLC, 144A,
322 Schlumberger Holdings Corp, 3.875%, due 01/11/2033 334 003
3.900%, due 17/05/2028 306 0.03 260 Verizon Communications Inc,
430 Southern Natural Gas Co LLC, 2.625%, due 15/08/2026 242 0.02
8.000%, due 01/03/2032 487 0.05 190 Verizon Communications Inc,
20 Southwestern Energy Co, 5.375%, due 01/02/2029 19 - 3.000%, due 22/03/2027 177 0.02
160 Southwestern Energy Co, 5.375%, due 15/03/2030 150  0.02 580 Verizon Communications Inc,
250 Southwestern Energy Co, 4.750%, due 01/02/2032 222 0.02 2.100%, due 22/03/2028 507 0.05
552 Spirit Loyalty Cayman Ltd / Spirit IP Cayman Ltd, 144A, 962 Verizon Communications Inc,
8.000%, due 20/09/2025 553 0.06 4.329%, due 21/09/2028 922 0.09
20 Sprint Capital Corp, 6.875%, due 15/11/2028 21 - 190 Verizon Communications Inc,
655 Sprint Capital Corp, 8.750%, due 15/03/2032 781 0.08 3.875%, due 08/02/2029 178  0.02
10 Sprint LLC, 7.875%, due 15/09/2023 10 - 500 Verizon Communications Inc,
220 Sprint LLC, 7.625%, due 15/02/2025 225 0.02 3.150%, due 22/03/2030 439 0.04
370 Targa Resources Corp, 5.200%, due 01/07/2027 366 0.04 630 Verizon Communications Inc,
240 Targa Resources Corp, 4.200%, due 01/02/2033 212 0.02 1.750%, due 20/01/2031 491 0.05
150 Targa Resources Partners LP / Targa Resources Partners 544 Verizon Communications Inc,
Finance Corp, 5.000%, due 15/01/2028 144 0.01 2.550%, due 21/03/2031 448 0.04
290 Targa Resources Partners LP / Targa Resources Partners 1,060 Verizon Communications Inc,
Finance Corp, 5.500%, due 01/03/2030 278 0.03 4.500%, due 10/08/2033 980 0.10
490 Targa Resources Partners LP / Targa Resources Partners 580 Verizon Communications Inc,
Finance Corp, 4.875%, due 01/02/2031 451 0.05 5.250%, due 16/03/2037 565 0.06

The accompanying notes are an integral part of the Financial Statements
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Corporate Bonds and Notes — (continued) 1,680 Provincia de Buenos Aires/Government Bonds,
United States — (continued) 6.375%, due 01/09/2037 640  0.06
670 Verizon Communications Inc 757 Provincia de Buenos Aires/Government Bonds, 144A,
g 0,
2.650%, due 20/11/2040 448 0.04 6.375%, due 01/09/2037 289 0.03
180 Verizon Communications Inc, 2,000 021
3.400%, due 22/03/2041 134001 Brazil — 1.14% (28 February 2023: 1.02%)
510 Verizon Communications Inc, . . . .
o ' BRL 14,000 Brazil Notas do Tesouro Nacional Serie F, Series NTNF,
430 \3/§i52(<)):0t?)l:§n?l]|::ga/tziggszlnc 3% 004 10.000%, due 01/01/2027 2,799 0.28
o . BRL 17,099 Brazil Notas do Tesouro Nacional Serie F, Series NTNF,
4.125%, due 15/08/2046 342003 10.000%, due 01/01/2033 3243 032
550 Verizon Communications Inc, 6,000 Brazilian Government International Bond
o ) )
50 3§?zifcil;$r§%?g§g:fmc 484 005 5.000%, due 27/01/2045 4,685 0.47
5.500%. due 16/03/2047 . 48 0.01 880 Brazilian Government International Bond,
o X : 4.750%, due 14/01/2050 649  0.07
270 Verizon Communications Inc,
4.000%, due 22/03/2050 207 0.02 11,376 1.14
60 Verizon Communications Inc, Colombia — 0.20% (28 February 2023: 0.17%)
2.875%, due 20/11/2050 37 - . .
690 Verizon Communications Inc, 890 ColomobladGovemment International Bond,
200 Vertiv Group Corp, 144A, 4.125%, due 15/11/2028 180 0.02 olombia bovernment nternational Bond,
N 4.125%, due 22/02/2042 585 0.06
770 VisaInc, 3.150%, due 14/12/2025 739 0.07 990 Colombia G t Int tional Bond
640 Visa Inc, 4.300%, due 14/12/2045 579 0.06 Qoma povernment nermnational Sond,
o . : 5.625%), due 26/02/2044 753 0.07
300 Walmart Inc, 1.500%, due 22/09/2028 259 0.03
150 Walmart Inc, 1.800%, due 22/09/2031 123 001 2,007 0.20
170 Walt Disney Co/The, 6.650%, due 15/11/2037 192 0.02 Indonesia — 1.09% (28 February 2023: 0.93%)
510 Warnermedia Holdings Inc, 6.412%, due 15/03/2026 511 0.05 610 Indonesia Government International Bond
300 Warnermedia Holdings Inc, 3.755%, due 15/03/2027 281 0.03 3.700%, due 30/10/2049 167 0.04
370 Warnermedia Holdings Inc, 4.054%, due 15/03/2029 340 0.03 DR 159,624,000 Indonesia Treasury Bond, Series FR91,
640 Warnermedia Holdings Inc, 4.279%, due 15/03/2032 565 0.06 6.375%, due 15/04/2032 10,476 1.05
130 Warnermedia Holdings Inc, 5.050%, due 15/03/2042 107 0.01 10.943 109
600 Warnermedia Holdings Inc, 5.141%, due 15/03/2052 479 0.05 . .
240 Wells Fargo & Co, 3.750%, due 24/01/2024 238 0.02 Israel — 0.08% (28 February 2023: 0.08%)
1,150 Wells Fargo & Co, 2.188%, due 30/04/2026 * 1,082 0.11 650 Israel Government International Bond,
870 Wells Fargo & Co, 3.000%, due 23/10/2026 806 0.08 2.750%, due 03/07/2030 568 0.05
880 Wells Fargo & Co, 4.300%, due 22/07/2027 843 0.08 390 State of Israel, 3.375%, due 15/01/2050 277 0.03
560 Wells Fargo & Co, 3.584%, due 22/05/2028 * 520 0.05 845 0.08
750 Wells Fargo & Co, 2.393%, due 02/06/2028 * 668 0.07
370 Wells Fargo & Co, 4.150%, due 24/01/2029 349 004  Kenya—0.17% (28 February 2023: 0.15%)
320 Wells Fargo & Co, 5.574%, due 25/07/2029 * 319 0.03 2,270 Republic of Kenya Government International Bond,
1,040 Wells Fargo & Co, 2.879%, due 30/10/2030 * 890  0.09 144A, 6.300%, due 23/01/2034 1650 0.17
620 Wells Fargo & Co, 4.478%, due 04/04/2031 * 580 0.06 Mexico — 3.76% (28 February 2023: 3.56%)
330 Wells Fargo & Co, 3.350%, due 02/03/2033 » 278 003y 37,380 Mexican Bonos, Series M, 8.500%, due 31/05/2029 2113 021
410 Wells Fargo & Co, 5.557%, due 25/07/2034 405004 vy 194,400 Mexican Bonos, Series M, 7.750%, due 23/11/2034 10217 1.02
580 Wells Fargo & Co, 4.900%, due 17/11/2045 498 005y 232,457 Mexican Bonos, Series M, 7.750%, due 13/11/2042 11,651 1.16
720 Wells Fargo & Co, 4.400%, due 14/06/2046 571006 yixN 220,640 Mexican Bonos, Series M, 8.000%, due 07/11/2047 11,259 113
1,200 Wells Fargo & Co, 4.750%, due 07/12/2046 999 0.10 2710 Mexico Government International Bond
5,340 Wells Fargo & Co, 5.013%, due 04/04/2051 * 4,826 0.48 " 4600%. due 10/02/2048 ' 2185 022
130 Wells Fargo & Co, Series U, 5.875%, Perpetual * 129  0.01 190 Mexico Government International Bond,
460 Western Midstream Operating LP, 5.750%, due 12/10/2110 167 0.02
3.100%, due 01/02/2025 441 0.04
110 Western Midstream Operating LP, 37,592 3.76
4.500%, due 01/03/2028 104  0.01 Nigeria — 0.03% (28 February 2023: 0.02%)
1,340 Western Midstream Operating LP, 300 Nigeria Government International Bond, 144A,
4.050%, due 01/02/2030 1,197 0.12 6.500%, due 28/11/2027 258 0.03
40 Western Midstream Operating LP, N
5.300%, due 01/03/2048 33 _ Panama — 0.12% (28 February 2023: 0.10%)
250 Western Midstream Operating LP, 670 Panama Government International Bond,
5.500%, due 15/08/2048 208  0.02 2.252%, due 29/09/2032 510  0.05
310 Western Midstream Operating LP, 950 Panama Government International Bond,
5.250%, due 01/02/2050 251 0.03 4.500%, due 01/04/2056 692 0.07
350 Williams Cos Inc/The, Series A, 1,202 0.12
7.500%, due 15/01/2031 384 0.04 o N o
760 Williams Cos Inc/The, 7.750%, due 15/06/2031 835 o00s  Paraguay —0.04% (28 February 2023: 0.04%)
718 Williams Cos Inc/The, 8.750%, due 15/03/2032 842  0.08 470 Paraguay Government International Bond, 144A,
110 Wyeth LLC, 5.950%, due 01/04/2037 118  0.01 3.849%, due 28/06/2033 402 004
271,019 27.10 Peru — 0.10% (28 February 2023: 0.10%)
Zambia — 0.07% (28 February 2023: 0.06%) 730 Peruvian Government International Bond,
i i 2.783%, due 23/01/2031 621 0.06
680 First Qauantum Minerals Ltd, 144A, 380 Peruvian Government International Bond,
6.875%, due 15/10/2027 663 0.07 5.625%, due 18/11/2050 379 0.04
Total Corporate Bonds and Notes (Cost $401,364) 357,924 35.79 1000 0.10
Government Bonds and Notes — 14.64% (28 February 2023: 23.40%) Russia — 0.41% (28 February 2023: 0.08%)
Argentina — 0.21% (28 February 2023: 0.18%) RUB 16,270 Russian Federal Bond — OFZ,
212 Argentine Republic Government International Bond, 0.000%, due 16/09/2026 ty 51 -
1.000%, due 09/07/2029 69 0.01 RUB 89,250 Russian Federal Bond — OFZ,
596 Argentine Republic Government International Bond, 0.000%, due 03/02/2027 tvy 279  0.03
0.750%, due 09/07/2030 200 0.02 RUB 203,271 Russian Federal Bond - OFZ,
1,062 Argentine Republic Government International Bond, 0.000%, due 19/01/2028 tvy 636 0.06
3.625%, due 09/07/2035 316 0.03 RUB 436,124 Russian Federal Bond - OFZ,
1,850 Argentine Republic Government International Bond, 0.000%, due 23/05/2029 tvy 1,365 0.14
3.500%, due 09/07/2041 576 0.06 RUB 232,730 Russian Federal Bond — OFZ,
0.000%, due 10/04/2030 t+y 728 0.07

The accompanying notes are an integral part of the Financial Statements
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% of % of
Face Value Net Face Value Net
Value (000’s) Asset Value (000’s) Asset
(000°s) $ Value (000°s) $ Value
Government Bonds and Notes — (continued) 264 PCl Gaming Authority, 7.946%, due 31/05/2026 * 264 0.03
Russia — (continued) 619 Phoenix Guarantor Inc, 8.696%, due 05/03/2026 * 616 0.06
793 Prime Security Installations Ltd
RUB 22,030 Russian Federal Bond — OFZ, P
0.000%, due 10/05/2034 1y 59 001 2o ?};izc:/‘;kd“,\j j;g?gﬁc 795 0.08
RUB 382,680 Russian Federal Bond - OFZ, ) Y uo, nc.,
0.000%, due 16/03/2039 ty 1,018 0.10 9.181%, due 10/08/2028 * 342 0.03
612 Quikrete Holdings, Inc., 8.320%, due 11/06/2028 * 613 0.06
4136 0.41 219 Rackspace Technology Global, Inc,
United States — 7.29% (28 February 2023: 16.97%) 8.177%, due 09/02/2028 * 99 0.01
1,440 Federal National Mortgage Association, 1,420 Setanta Aircraft Leasing DAC,
6.625%, due 15/11/2030 1,640 0.16 7.538%, due 05/11/2028 * 1422 014
13,460 United States Treasury Inflation Indexed Bonds, 1,258 SkyMiles IP Ltd, 9.076%, due 16/09/2027 * 1,310 0.13
1.125%, due 15/01/2033 B 12,864 1.29 1,400 Sotera Health, 8.196%, due 13/12/2026 * 1,388 0.14
7,480 United States Treasury Note/Bond, 1,278 Station Casinos LLC, 7.681%, due 08/02/2027 * 1,276 0.13
4.375%, due 15/08/2043 7.461 0.75 470 Terrier Media Buyer, Inc., 8.842%, due 17/12/2026 * 438 0.04
1,630 United States Treasury Note/Bond, 9 Triton Water Holdings, Inc., 8.753%, due 16/03/2028 * 9 -
3.000%, due 15/02/2048 1,294 0.13 1,063 UFC Holdings LLC, 8.369%, due 29/04/2026 * 1,065 0.11
1,510 United States Treasury Note/Bond, 864 United Airlines Inc, 9.292%, due 14/04/2028 * 867  0.09
3.375%, due 15/11/2048 1,284 0.13 1,472 Virgin Media Bristol LLC, 7.925%, due 04/01/2028 * 1,434 0.14
5,770 United States Treasury Note/Bond, Total L Notes (Cost $32,727 32 434 325
3.000%, due 15/02/2049 4581 046  LotalLoan Notes (Cost$32,727) : :
900 United States Treasury Note/Bond, Common Stock — 0.00% (28 February 2023: 0.00%)
2.875%, due 15/05/2049 698  0.07 Switzerland: 0.00% (28 February 2023: 0.00%)

5,320 United States Treasury Note/Bond, 2,840 Credit Suisse Group AG Escrow _ B

2.000%, due 15/02/2050 3,408 0.34
9,430 United States Treasury Note/Bond, Total Common Stock (Cost $-) - -
1 -2_50%, due 15/05/2050 4,931 0.49 Total Investments and Pledged Investments at fair value through
15,600 United States Treasury Note/Bond, profit or loss (Cost $1,148,170) 1,007,788 100.78
1.375%, due 15/08/2050 # 8,434 0.84
1,270 United States Treasury Note/Bond, % of
1.625%, due 15/11/2050 735 0.07 Value Net
14,670 United States Treasury Note/Bond, Contracts (000's) Asset
1.875%, due 15/02/2051 9,052 091 (000°s) $ Value
11,000 United States Treasury Note/Bond, Purchased Options — 0.23% (28 February 2023: 0.05%)
2.375%, due 15/05/2051 # 7,648 0.76
7,650 United States Treasury Note/Bond, — 1-Year Mid-Curve 3 Month SOFR Futures December
2.000%, due 15/08/2051 4858 0.49 2023 Put‘95.8750, due 15/12/2023 — Morgan Stanley 176 0.02
4,679 United S’tates Treasury Note/Bond ! - 1-Year Mid-Curve 3 Month SOFR Futures December
! 1.875% due 15/11/2051 ! 2876 0.29 2023 Put 96.00, due 15/12/2023 — Morgan Stanley 501 0.05
810 United Sltates Treasury Note/Bond ! - 1-Year Mid-Curve 3 Month SOFR Futures October 2023
3.625%. due 15/02/2053 ! 730 0.07 Put 97.00, due 13/10/2023 — Morgan Stanley 651 0.06
470 United S’tates Treasury Note/Bond ~ CME 3 Month SOFR Futures March 2024
3.625% due 15/05/2053 ! 24 004 Call 95.25, due 15/03/2024 — Morgan Stanley 43 -
- — CME 3 Month SOFR Futures September 2023
72918  7.29 Call 96.00, due 15/09/2023 - Morgan Stanley - -
Total Government Bonds and Notes (Cost $195,617) 146,419 14.64 — U.S. 10 Year October 2023
Loan Notes — 3.25% (28 February 2023: 4.08%) ) 6"’5” 111)0{22} %ﬁozbze’f%zng ~Morgan Stanley 63 001
554 Air Canada, 9.128%, due 27/07/2028 * 556 0.06 Cé”' 111.00, due 22/09/2023 — Morgan Stanley 16 _
562 Ali Group S.R.L., 7.446%, due 13/10/2028 * 563 0.06 _ U.S. 5 Year October 2023
546 Alterra Mountain Co, 8.946%, due 30/07/2028 * 548  0.06 Call 106.50, due 22/09/2023 — Morgan Stanley 89  0.01
445 AmWINS Group, Inc., 7.696%, due 17/02/2028 * 445 0.04 — U.S. 5 Year October 2023
614 APi Group Inc, 7.946%, due 01/10/2026 * 616  0.06 Call 107.25, due 22/09/2023 — Morgan Stanley 69  0.01
90 Asplundh Tree Expert LLC, 7.181%, due 04/09/2027 * 90 0.01 — U.S. Bond October 2023
768 Asurion LLC, 8.788%, due 18/12/2026 * 748 0.08 Call 119.00, due 22/09/2023 - Morgan Stanley 186 0.02
1,074 Asurion LLC, 9.681%, due 19/08/2028 * 1,040 0.10 — U.S. Bond October 2023
746 Brown Group Holding LLC, 7.820%, due 07/06/2028 * 738  0.07 Call 120.00, due 22/09/2023 - Morgan Stanley 77 0.01
90 Caesars Entertainment, 8.681%, due 25/01/2030 * 90 0.01 — U.S. Bond October 2023
106 Castlelake Aviation Ltd, 8.302%, due 22/10/2026 * 106 0.01 Call 121.00, due 22/09/2023 — Morgan Stanley 194 0.02
196 Charter Communications Operating LLC, — U.S. Bond October 2023
7.116%, due 01/02/2027 * 195 0.02 Call 121.50, due 22/09/2023 — Morgan Stanley 68  0.01
896 Citadel Securities, 7.888%, due 25/07/2030 * 894  0.09 - U.S. Bond October 2023
1,174 DCert Buyer, Inc., 9.331%, due 16/10/2026 * 1,171 012 Call 122.00, due 22/09/2023 — Morgan Stanley 23 -
1,021 Deerfield Dakota Holding LLC, 10,370 USD Put/AUD Call 0.67, due 03/11/2023 - JP Morgan 56 0.01
8.992%, due 05/03/2027 * 988  0.10 5,227 USD Put/MXN Call 16.9310, due 06/09/2023 —
262 Energizer Holdings, Inc., 7.679%, due 16/12/2027 * 262 0.03 Bank of America Merrill Lynch 14 -
256 Eyecare Partners LLC, 9.253%, due 20/02/2027 * 204 0.02 Total Purchased Options (Cost $1,698) 2,256 0.23
232 First Eagle Holdings Inc, 8.038%, due 17/02/2027 * 228  0.02

i — o . o
857 Focus Finandial Partners LLC, Credit Default Swaps — 0.27% (28 February 2023: 0.19%)

8.581%, due 30/06/2028 * 856 0.09 Unrealised appreciation of contracts (see below) 2,759 0.27
1,836 Gainwell Acquisition Corp, 9.342%, due 01/10/2027 * 1,811 0.18 Index Swaps — 0.67% (28 February 2023: 0.53%)
350 Garda ‘V\vlor\d Security Corp, 9.668%, due 30/10/2026 * 351 0.03 Unrealised appreciation of contracts (see below) 6710 067
1,325 Gen Digital Inc, 7.431%, due 12/09/2029 * 1,325 0.13 -
1,897 Genesee & Wyoming Inc, 7.342%, due 30/12/2026 * 1,899 0.19 Forward Foreign Currency Contracts — 0.06% (28 February 2023: 0.05%)
59 GFL Environmental Inc, 8.469%, due 31/05/2027 * 59 0.01 Unrealised appreciation of contracts (see below) 567  0.06
1,060 Grifols Worldwide Operations USA Inc, Futures — 0.25% (28 February 2023: 0.22%)
7.481%, due 15/11/2027 * 1,048 0.10 U lised L ¢ N bel 2534 0.25
283 GVC Holdings Gibraltar Ltd, 7.437%, due 16/03/2027 * 284 0.03 nrealised appreciation of contracts (see below) : :
861 Harbor Freight Tools USA Inc, Total Financial Assets at fair value through profit or loss 1,022,614 102.26
8.196%, due 19/10/2027 * 858 0.09
1,405 Hilton Worldwide Finance LLC,
7.165%, due 21/06/2026 * 1,406 0.14
709 ICON Luxembourg S.a.r.l., 7.753%, due 01/07/2028 * 711 0.07
177 Indigo Merger Sub, Inc., 7.753%, due 01/07/2028 * 177 0.02
229 Mozart Borrower LP, 8.696%, due 30/09/2028 * 229 0.02

The accompanying notes are an integral part of the Financial Statements
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% of - Amounts designated as “~" are either $0, less than $1,000, less than 1,000 shares or less
Value Net h 9
than 0.01%.
Contracts (000's) Asset o . . i
(000’s) $ Value 144A  Securities exempt from registration under Rule 144A of the Securities Act of 1933, as

amended. These securities may only be resold, in transactions exempt from registration,

- TP P n o
Written Options — (0.16%) (28 February 2023: (0.06%)) to qualified institutional buyers. As at 31 August 2023, these securities amounted to

- 1-Year Mid-Curve 3 Month SOFR Futures December
126,582,000 or 12.70% of net ts.
2023 Put 95.25, due 15/12/2023 — Morgan Stanley (102 ©on $12 or 12,707 oT et assets .
(1) 1-Year Mid-Curve 3 Month SOFR Futures December Variable rate security. The interest rate shown reflects the rate in effect at 31 August
2023 Put 95.3750, due 15/12/2023 — Morgan Stanley (319) (0.03) 2023.
— 1-Year Mid-Curve 3 Month SOFR Futures October + Illiquid.
2023 Put 96.25, due 13/10/2023 — Morgan Stanley (275) (0.03) L X X . . . .
_ 1-Year Mid-Curve 3 Month SOFR Futures October oo Security is valued in good faith at fair value by or at the discretion of the Valuation
2023 Put 96.50, due 13/10/2023 — Morgan Stanley (394)  (0.04) Committee.
— CME 3 Month SOFR Futures March 2024 E Security is in default as at 31 August 2023 (principal and / or interest).
~ Ei/lllEgg'l:/lzoi?iwdSUC?F;Sggféfcizée;t’;ﬂrﬁrb%?nz(S)Iza;ley @4 ©0on ;;czlgrity (in whole or part) pledged as collateral for derivatives trading as at 31 August
Call 96.75, due 15/09/2023 — Morgan Stanley (1) - .
— U.S. 10 Year November 2023 + Securities purchased on a to-be-announced basis.
Call 112.00, due 27/10/2023 — Morgan Stanley (67) (0.01) B The rate of interest on this type of security is tied to the Consumer Price Index (CPI)/Retail
- U.S. 10 Year November 2023 Price Index (RPI). The coupon rate is the rate as of 31 August 2023.
Put 107.50, due 27/10/2023 — Morgan Stanley (13) - . B X i X
_ US. 10 Year November 2023 v Security no longer accruing income during and/or post financial period ended 31 August
Put 108.00, due 27/10/2023 — Morgan Stanley (16) _ 2023 due to the uncertainty of interest payments.
— U.S. 10 Year October 2023
Call 111.75, due 22/09/2023 - Morgan Stanley (37) - ABBREVIATIONS:
— U.S. 10 Year October 2023 . .
Call 112.00, due 22/09/2023 - Morgan Stanley (20) _ Perpetual - A bond with no maturity date. Perpetual bonds are not redeemable but pay a
— U.S. 10 Year October 2023 steady stream of interest.
Call 112.50, due 22/09/2023 — Morgan Stanley (28) - REMIC — Real Estate Mortgage Investment Conduit.
— U.S. 10 Year October 2023 TBA ToBe A "
Put 109.00, due 22/09/2023 — Morgan Stanley (10) - - loBeAnnounced.
— U.S. 5 Year October 2023 BRL — Brazilian Real
Put 105.00, due 22/09/2023 — Morgan Stanley (3) - IDR ~ Indonesian Rupiah
— U.S. Bond October 2023 X
Call 123.00, due 22/09/2023 — Morgan Stanley (33) - MXN ~ Mexican Peso
— U.S. Bond October 2023 RUB — Russian Ruble
Call 124.00, due 22/09/2023 - Morgan Stanley (44) (0.01) % of
~ U.S. Bond October 2023 Total
Put 117.00, due 22/09/2023 — Morgan Stanley 3) - .
(14,030) USD PuYMXN Call 17.0655, due 11/10/2023 - Analysis of Total Assets Assets
Bank of America Merrill Lynch (179) (0.02) Transferable securities admitted to an official exchange listing or traded on a regulated
Total Written Options (Cost $(1,280)) (1,588) (0.16) market 92.40
Credit Default Swaps — (0.02%) (28 February 2023: (0.01%)) Other transferable securities dealt in on another regulated market 3.07
Unrealised depreciation of contracts (see below) (222) (0.02) Financial derivative instruments 1.40
Index Swaps — (0.02%) (28 February 2023: (0.04%)) Other assets 3.13
Unrealised depreciation of contracts (see below) (253) (0.02) Total Asset 100.00
Interest Rate Swaps — (0.13%) (28 February 2023: (0.11%)) otal Assets .
Unrealised depreciation of contracts (see below) (1,274) (0.13)
Forward Foreign Currency Contracts — (0.20%) (28 February 2023: (0.23%))
Unrealised depreciation of contracts (see below) (2,005) (0.20)
Futures — (0.15%) (28 February 2023: (0.32%))
Unrealised depreciation of contracts (see below) (1,496) (0.15)
Total Financial Liabilities at fair value through profit or loss (6,838) (0.68)
Total Financial Assets and Financial Liabilities at fair value through
profit or loss 1,015,776 101.58
Liabilities in Excess of Other Assets (15,747) (1.58)
Total Net Assets $1,000,029 100.00
Schedule of Credit Default Swaps
Notional
Expiration Amount Value
Counterparty Reference Entity — Buy/Sell Protection Date (000's) (000’s)
Morgan Stanley CDX.NA.HY, 5.000% — Buy 20-Jun-2028 7,385 $ (207)
Morgan Stanley CDX.NA.IG, 1.000% - Sell 20-Jun-2033 3,640 (15)
Morgan Stanley CDX.NA.IG, 1.000% — Sell 20-Jun-2028 178,551 2,759
Unrealised Appreciation of Credit Default Swaps (28 February 2023 (000's): $2,240) $ 2,759
Unrealised Depreciation of Credit Default Swaps (28 February 2023 (000°s): $(158)) (222)
Net Appreciation of Credit Default Swaps (28 February 2023 (000's): $2,082) $ 2,537
Schedule of Interest Rate Swaps
Notional
Expiration Amount Value
Counterparty Rate Date (000's) (000°s)
JP Morgan Pay Floating BRL CDI, Receive Fixed 10.230% 02-Jan-2029 82,920 $ (222)
Morgan Stanley Pay Floating MXN TIIE Banxico, Receive Fixed 7.450% 18-Jul-2029 142,060 (513)
Morgan Stanley Pay Floating MXN TIIE Banxico, Receive Fixed 7.440% 20-Jul-2029 147,960 (539)
Unrealised Appreciation of Interest Rate Swaps (28 February 2023 (000's): $-) $ -
Unrealised Depreciation of Interest Rate Swaps (28 February 2023 (000°s): $(1,287)) (1,274)
Net Depreciation of Interest Rate Swaps (28 February 2023 (000°s): $(1,287)) $ (1,274)

The accompanying notes are an integral part of the Financial Statements

43



Franklin Templeton Global Funds Plc Semi-Annual Report

FTGF Western Asset US Core Plus Bond Fund

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

Schedule of Index Swaps

31 August 2023

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

The accompanying notes are an integral part of the Financial Statements
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% of % of
Face Value Net Face Value Net
Value (000’s) Asset Value (000’s) Asset
(000°s) € Value (000°s) € Value
Mortgage-Backed Securities — 2.72% (28 February 2023: 0.00%) Luxembourg — 2.55% (28 February 2023: 1.71%)
usb 300 Fannie Mae or Freddie Mac, 30 year, TBA, 2.500% =+ 229 0.25 555 Blackstone Property Partners Europe Holdings Sarl,
usD 100 Fannie Mae or Freddie Mac, 30 year, TBA, 5.000% =+ 89 0.10 1.750%, due 12/03/2029 435 0.48
usD 76 Fannie Mae Pool ‘BQ3331’, 2.000%, due 01/08/2050 57 0.06 1,400 Logicor Financing Sarl, 1.625%, due 15/07/2027 1,177 1.30
usD 74 Fannie Mae Pool 'BQ4926', 2.000%, due 01/10/2050 54 0.06 260 Prologis International Funding Il SA, 2.375%, due 14/11/2030 225 025
usb 76 Fannie Mae Pool ‘BR4052', 2.000%, due 01/02/2051 56 0.06 500 SELP Finance Sarl, 1.500%, due 20/11/2025 466 0.52
usD 29 Fannie Mae Pool 'CA2472', 4.000%, due 01/10/2048 25 0.03 2303 555
usb 81 Fannie Mae Pool ‘CA8779’, 2.000%, due 01/02/2051 60 0.07 . -
USD 269 Fannie Mae Pool ‘CB2664’, 3.000%, due 01/01/2052 215 024 Macau — 0.34% (28 February 2023: 0.23%)
usb 41 Fannie Mae Pool 'FM1263’, 4.500%, due 01/07/2049 37 0.04 usD 400 Sands China Ltd, 3.100%, due 08/03/2029 308 0.34
usb 83 Fannie Mae Pool 'FM3049’, 4.000%, due 01/04/2044 73 0.08 _ Py . o
USD 86 Fannie Mae Pool ‘FM9195', 2.500%, due 01/10/2051 66 ooy  Netherlands—1.45% (28 February 20203' 1.45%)
usD 86 Fannie Mae Pool ‘FM9441, 2.000%, due 01/04/2051 63 007 100 ABN AMRO Bank NV, 4.500%, due 21/11/2034 tor 011
usb 72 Fannie Mae Pool 'FS0067', 4.500%, due 01/09/2051 63  0.07 250 CTP NV, 0.625%, due 27/11/2023 247 027
usb 87 Fannie Mae Pool 'FS1118, 3.500%, due 01/03/2052 72 008 320 Enexis Holding NV, 0.750%, due 02/07/2031 262 029
usb 91 Fannie Mae Pool ‘FS1374’, 3.000%, due 01/03/2052 72 0.08 740 Euronext NV, 1.000%, due 18/04/2025 704 078
USD 185 Fannie Mae Pool ‘MA3210’, 3.500%, due 01/12/2047 155 0.17 1314 145
usb 23 Fannie Mae Pool ‘MA4031’, 4.500%, due 01/05/2050 20 0.02 — o ) o
UsD 75 Freddie Mac Pool ‘QB4985", 2.000%, due 01/11/2050 55 00  Norway — 0.87% (28 February 2023: 0.76%)
usb 89 Freddie Mac Pool 'QC9443', 2.500%, due 01/10/2051 68  0.08 790 DNB Bank ASA, 0.050%, due 14/11/2023 784 087
usD 89 Freddie Mac Pool ‘QK1354, 2.000%, due 01/02/2042 68  0.08 Singapore — 0.34% (28 February 2023: 0.24%)
usb 86 Freddie Mac Pool 'RB5131’, 2.000%, due 01/10/2041 66 0.07
. ’ 500 T k F |'I'Ltd, 1.250%, due 20/11/2049 303 0.34
USD 98 Freddie Mac Pool ‘SD2762", 5.500%, due 01/05/2053 90 0.10 o e s S %, -
USD 95 Freddie Mac Pool ‘SD2792", 4.500%, due 01/03/2047 85 010  SouthAfrica—0.33% (28 February 2023: 0.22%)
usb 193 Freddie Mac Pool ‘SD7560’, 4.000%, due 01/02/2053 166 0.18 310 Anglo American Capital Plc, 1.625%, due 18/09/2025 296 0.33
usD 86 Ginnie Mae Il Pool '785657", 2.500%, due 20/10/2051 67 007 Spain— 2.47% (28 February 2023: 1.43%)
usb 73 Ginnie Mae Il Pool ‘MA7192’, 2.000%, due 20/02/2051 56 0.06 o
) 100 Ginnie Mae, 30 year, TBA, 2.500% + 79 0.09 1,400 Banco Sa‘ntander SA, 2.500 /ol,)due 18/03/2025 1,360 1.50
UsD 100 Ginnie Mae, 30 year, TBA, 3.000% = 81 0.09 400 Cellnex Finance Co SA, 2.000%, giue 15/09/2032 319 0.35
UsD 100 Ginnie Mae, 30 year, TBA, 3.500% = 84 0.09 600 Lorca Telecom Bondco SA, 4.000%, due 18/09/2027 557 0.62
usb 100 Ginnie Mae, 30 year, TBA, 4.000% =+ 86 0.10 2,236 2.47
Total