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VALUE

VALUE
SHARES 0005
INVESTMENTS IN SECURITIES 124.8%
AUSTRALIA 0.1%
COMMON STOCKS 0.1%
Calix Ltd. 27390 § 47
Tetal Australia 47
(Cost $126)
BELGIUM 0.1%
COMMON STOCKS 0.1%
Umicore S.A. 3,600 BB
Total Belgium 86
(Cost $137)
CANADA 1.8%
COMMON STOCKS 0.5%
Ballard Power Systems, Inc. 10,300 34
Canadian Solar, Inc. 4200 B4
Canfor Corp. 10,211 104
West Fraser Timber Co. Ltd. 1,600 108
330
PRINCIPAL
AMOUNT
D00s
CORPORATE BEONDS & NOTES 0.9%
Banli of Nova Scotia
4.750% due 02/02/2026 ihi ¥ 200 195
Teronte-Deminion Banl:
4.443% due 01/20/2025 EUR 300 318
5.532% due 07/17/2026 ihi ¥ 120 119
632
SOVEREIGN ISSUES 0.5%
Export Development Canada
4.000% due 02119/2026 GBP 300 355
Tetal Canada 1.317
(Cost §1,615)
CAYMAN ISLANDS 4.9%
ASSET-BACKED SECURITIES 4.9%
ACAS CLO Led.
6.547% due 10/18/2028 H 520 518
Catamaran CLO Ltd.
6.774% due 04/22/2030 540 539
Crestline Denali CLO XIV Ltd.
6.814% due 10/23/2031 787 786
Crestline Denali CLO XV Ltd.
6.707% due 04/20/2030 477 475
Mountain View CLO LLC
6.695% due 01/16/2031 633 688
QZLM IX Ltd.
B6.777% due 10/20/2031 500 499
Total Cayman lslands 3.505
(Cost $3,516)

CZECH REPUBLIC 0.4%
(CORPORATE EONDS & NOTES 0.4%
EP Infrastructure A/S

1.698% due 07/30/2026 EUR 200 186
2045% due 10/09/2028 100 86

(0aos)
Total Czech Republic $ 272
(Cost $275)
SHARES
DENMARK 0.4%
COMMON STOCKS 0.4%
Vestas Wind Systems AJS 14,750 319
Total Denmark 318
(Cost $406)
FINLAND 1.3%
COMMON STOCKS 1.3%
HNeste OYJ 8,200 275
Stora Enso 0YJ 15,100 18
UPM-Kymmene 0YJ 8,800 296
Valmet 0YJ 6,600 148
Total Finland 900
(Cost $1,188)
FRANCE 1.2%
L0 DN STOCKS 0.5%
Rexel S.A. 7,000 143
Schneider Electric SE 1,400 215
358
FRINCIPAL
AMOUNT
000
CORPORATE BONDS & NOTES 0.6%
Arliea Home Loans SFH S.A.
3.000% due 03/30/2027 EUR 100 104
Banque Federative du Credit Mutuel S.A.
5.896% due 07/13/2026 § 200 198
Credit Agricole Public Sector SCF S.A.
3.750% due 07/13/2026 EUR 0_ 106
408
SOVEREIGN ISSUES 0.1%
Caisze des Depots et Consignations
3.375% due 11/25/2030 100 106
Total France 872
(Cost $915)
SHARES
GERMANY 0.8%
COMMON STOCKS 0.5%
Siemens AG 1,100 146
SMA Solar Technology AG 1,880 115
thyssenlirupp AG 15,900 m
in
FRINCIPAL
AMOUNT
000
CORPORATE BONDS & NOTES 0.3%
Deutsche Banlt AG
7.146% due 07/13/2027 § 200 200
Total Germany 572

(Cost $587)
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PRINCIPAL
AMOUNT VALUE
000: (0003}
IRELAND 2.6%
ASSET-BACKED SECURITIES 2.6%
Ares European CLO X DAC
4.745% due 10/15/2031 EUR 99 § 103
Black Diamond CLO DAC
4.761% due 05/15/2032 100 104
4.853% due 01/20/2032 60 63
BlueMountain Fuji EUR CLO Il DAC
1.050% due 01/15/2031 99 97
4.685% due 01/15/2031 99 103
ENPP AM Euro CLO DAC
4.565% due 04/15/2031 100 104
Carlyle Euro CLO DAC
4.411% due 0815/2030 9 94
4.665% due 01/15/2031 99 103
4 671% due 08/15/2032 250 258
Carlyle Global Marlet Strategies Eure CLO Ltd.
4.531% due 1111512031 200 7
Harvest CLO XI DAC
4.608% due 06/26/2030 78 a1
Qalt Hill European Credit Partners IIl Ltd.
4.893% due 07/22/2030 2 i
QOCP Eure CLO DAC
4.882% due 09/22/2034 100 103
Palmer Square European Loan Funding DAC
4.695% due 07/15/2031 79 a2
4.745% due 04/15/2031 73 76
Tiliehau CLO DAC
4 603% due 08/04/2034 100 104
Toro European CLO 6 DAC
4.908% due 011212032 100 104
Total Ireland 1.810
(Cost $2,081)
SHARES
ISRAEL 0.3%
COMMON STOCKS 0.3%
SolarEdge Technologies, Inc. 2,560 195
Total lsrael 195
(Cost $581)
ITALY 0.2%
COMMON STOCKS 0.0%
Industrie De Nora SpA 2030 29
PRINGIPAL
AMOUNT
000:
CORPC BONDS & NOTES 0.2%
AMCO - Asset Management Co. SpA
4.625% due 02/06/2027 EUR 100 105
Total Italy 134
(Cost $152)
SHARES
JAPAN 1.2%
COMMON STOCKS 0.8%
Hamamatsu Photonics KI 2 500 93
Hitachi Zosen Corp. 57,700 301
Panasenic Heldings Cerp. 21227 186
580



PRINGIPAL
AMOUNT VALUE
Q00 000
CORPORATE BONDS & NOTES 0.4%
Mitsubishi UFJ Financial Group, Inc.
6.281% due 02/20¢2026 H 300 § 300
Total Japan 280
(Cost §1,145)
JERSEY, CHANNEL ISLANDS 1.1%
ASSET-BACKED SECURITIES 1.1%
Saranac CLO VI Ltd.
6.807% due 08/13/203 600 798
Total Jersey, Channel
Islands 798
(Cost $800)
LUXEMEOURG 0.5%
ASSET-BACKED SECURITIES 0.3%
PBD Germany Aute Lease Master S.A.-Compartment
4.542% due 11/26/2030 EUR 169 179
Highland Heldings Sarl
0.000% due 11/12/2023 100 105
Miravet Sarl-Compartment
4.634% due 05/26/2065 67 70
Total Luxembourg 354
(Cost $388)
NETHERLANDS 0.6%
ASSET-BACKED SECURITIES 0.3%
Hill FLBV
4.562% due 05/18/2030 210 m
CORPORATE BONDS & NOTES 0.3%
ING Banlt NV
3.000% due 0215/2026 200 209
Total Netherlands 431
(Cost $435)
SHARES
NORWAY 0.6%
COMMON STOCKS 0.3%
Aleer Carbon Capture ASA 129371 123
NEL ASA 166,529 110
233
PRINGIPAL
AMOUNT
D00s
CORPORATE BONDS & NOTES 0.3%
DNE Banl ASA
3.625% due 0211672027 EUR 200 209
Total Nerway 442
(Cost $806)
ROMANIA 0.8%
SOVEREIGN ISSUES 0.9%
B P 1 ional Bond
5.000% due 09/27/2026 600 6ad
Total Romania 638

(Cost $656)

VALUE

SHARES (0005}

TAIWAN 1.1%
COMMON STOCKS 1.1%
Chipbond Technology Corp. 11392 & 24
Delta Electronics, Inc. 14 588 132
Elan Microelectrenics Corp. 11,491 51
Globalwafers Co. Ltd. 4391 it
MediaTel:, Inc. 1,392 36
Nanya Technology Corp. 20,293 4
Novatel: Micreelectronics
Cerp. 3,796 34
Realtel: Semiconductor Corp. 41993
Taiwan Semiconductor
Manufacturing Co. Ltd. 11,591 184
Unimicron Technology Corp. 10,600 47
United Microelectronics
Corp. 71.281 m
Total Taiwan 812
(Cest $1,055)
UNITED KINGDOM 0.7%
COMMON STOCKS 0.2%
DS Smith PLC 23,500 a1
ITM Pewer PLC 45,242 36

17

PRINCIPAL
AMOUNT
000:
CORPORATE BONDS & NOTES 0.3%
HSBC Heldings PLC
5.887% due 08/14/2027 § 35 35
Lloyds Banli PLC
3.250% due 02/02/2026 EUR 200 209
244

MORTGAGE-BACKED SECURITIES 0.2%
Tower Bridge Funding PLC
5.999% due 11/20/2063 GBP 103 125
Total United Kingdom 486
(Cost $594)

SHARES

UNITED STATES 64.7%

PRINGIPAL
AMOUNT VALUE
0005} 000s
SINGAPORE 0.2%
CORPORATE BONDS & NOTES 0.2%
Temasel: Financial | Ltd.
3.250% due 02115/2027 EUR 150 § 1587
Total Singapore 157
(Cast $161)
SHARES
SOUTH KOREA 1.0%
COMMON STOCKS 0.6%
Hanwha Sclutions Cerp. 5,068 108
LG Chem Letd. 257 34
Samsung Electronics Co. Ltd. 4 600 pri]
421
PRINCIPAL
AMOUNT
0005}
E BONDS & NOTES 0.4%
S Hynix, Ine.
6.250% due 01/17/2026 § 300 299
Total South Korea 720
(Cast $875)
SPAIN 0.1%
CORPORATE BONDS & NOTES 0.1%
Banco Santander S.A.
3.250% due 02/14/2028 EUR 100 104
Total Spain 104
(Cost $107)
SUPRANATIONAL 0.5%
CORPORATE BONDS & NOTES 0.5%
Nordic Investment Banl
3.875% due 02119/2026 GEP 300 355
Total Supranational 355
(Cost $366)
SHARES
COMMON STOCKS 0.4%
Helmen AB 7,800 294
PowerCell Sweden AB 4958 20
Total Sweden 314
(Cost $470)
SWITZERLAND 0.5%
COMMON STOCKS 0.4%
ABE Ltd. 7480 251
PRINGIPAL
AMOUNT
0005}
(CORPORATE BONDS & NOTES 0.1%
Credit Suisse Group AG AT1 Claim (a)
§ 400 44
Total Switzerland 285

(Cost $681)
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Weyerhaeuser Co. (h) 4 109
Applied Materials, Inc. 1,400 185
Arista Netwerls, Inc. (h) 1,100 m
Bocking Heldings, Inc. 60 167
CF Industries Heldings, Inc.

{hi 2,600 208
Cisco Systems, Inc. [h) 3,800 198
Cognizant Technology

Selutions Cerp. (h) 21900 187
Elevance Health, Inc. 500 225
Enphase Energy, Inc. (h) 3,800 an2



VALUE

SHARES {0003}
EPAM Systems, Inc. 800 § 174
Exxon Mohil Corp. (h) 4 800 508
Fastenal Co. (h) 1,800 105
First Solar, Inc. (h) 2,500 356
Flex Ltd. (k) 7400 190
FuelCell Energy, Inc. 25700 b
GX0 Logistics, Inc. (h} 2,200 m
Humana, Inc. 350 163
Incyte Corp. (h) 1,600 86
Heysight Technelogies, Inc.
(L1} 1,400 m
KLA Corp. 350 164
Lam Research Corp. 330 104
Luminar Technologies, Inc.
(L1} 13,400 43
Mealina Healtheare, Inc. 600 200
HNetApp, Inc. (h) 2,600 189
Nuger Corp. 1,200 177
Paychex, Inc. 600 89
Plug Power, Inc. (h} 21,000 124
QuantumScape Corp. (h] 1,800 9
Regeneron Pharmaceuticals,
Ine. 230 179
Robert Half, Inc. (h] 2700 02
Sensata Technologies
Holding PLC (k) 4152 132
Steel Dynamics, Inc. (h) 1,900 02
Teradyne, Inc. (h) 1,900 158
Trimble, Inc. (h) 3,000 141
Vertex Pharmaceuticals, Inc. 600 n7
6025
PRINGIPAL
AMOUNT
ONVERT NS & NUTES ¥
Luminar Technologies, Inc.
1.250% due 12/15/2026 (b} ¥ 300 176
S Energy Inter I, Inc.
2.625% due 02/15/2028 100 43
25
CORPORATE BEONDS & NOTES 4.7%
American Express Co.
4.900% due 02113/2026 300 294
6.101% due 02/13/2026 (h) 300 203
Amgen, Ine.
5.150% due 03/02/2028 (h 100 97
CVS Health Corp.
5.000% due 02/20/2026 700 687
Geldman Sachs Group, Ine.
4.722% due 02/07/2025 EUR 400 424
HeyBanlk N.A.
4.700% due 01/26/2026 ikl ¥ 300 m
Mergan Stanley Banlt IN.A.
5.479% due 07/16/2025 250 249

PRINCIFAL

AMOUNT VALUE
{0003} {000s)
National Rural Utilities Cooperative Finance Corp.
4.450% due 03/13/2026 [h) § T4 72
MNextEra Energy Capital Holdings, Inc.
5.741% due 11/03/2023 200 200
Oracle Corp.
4.500% due 05/06/2028 il 2
State Street Corp.
4.857% due 01/26/2026 400 393
Unien Pacific Corp.
4.750% due 02121/2026 300 296
3,308

CHED SECURITIES

RTGAGE-]

BIG Commercial Mertgage Trust

6.676% due 02/15/2039 600 588

EX Commercial Mortgage Trust

6.325% due 01/17/2039 600 586

EX Trust

6.084% due 04/15/2039 1,087 1.043

JPMorgan Chase C ial Mortgage S ities Trust

6.740% due 03/15/2036 1,000 an4

New Orleans Hotel Trust

6.371% due 04/15/2032 600 577
3,698

U.S. GOVERNMENT AGENCIES 33.3%
Fannie Mae, TEA (¢

4.000% due 12/01/2053 4700 4063

4.500% due 12/01/2053 4,900 4378

5.000% due 12/01/2053 5,700 5253

5.500% due 12/01/2053 7.200 6,829

Freddie Mac

6.000% due D8/01/2053 3,200 3118

23,641

U.S. TREASURY OBLIGATIONS 12.6%

Treasury Inflation Protected Securities (d)

0.625% due 07/15/2032 3504 3259

1.125% due 01/15/2033 1,546 13N

1.625% due 10/15/2027 4457 4309
8,938

Total United States 45,946

(Cost $48,418)

SHORT-TERM INSTRUMENTS 35.5%

COMMERCIAL PAPER 0.7%

Universal Music Group NV

4.130% due 11/30/2023 e} EUR 500 527

[REPURCHASE AGREEMENTS (1 21.8% |
15,500

E DEPOSITS 1.8%

Australia and New Zealand Banling Group Ltd.

3.000% due 11/01/2023 AUD 152 97

3.850% due 11/01/2023 NZD 1 1

Banl: of Nova Scotia

4.080% due 11/01/2023 CAD 108 78

4.830% due 11/01/2023 § 28 bl

BNP Paribas Bank

0.550% due 11/01/2023 CHF 3 4

3.000% due 11/01/2023 AUD 100

3.120% due 11/01/2023 HKD 1 0

3.330% due 11/01/2023 NOK 2 0
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PRINGIPAL
AMOUNT VALUE
{000s) [000s)
6.430% due 11/01/2023 IAR 2% 0
Brown Brothers Harriman & Co.
(0.370%) due 11/01/2023 ¥ 1 0
4.420% due 11/01/2023 GBP 0 1
4 830% due 11/01/2023 § 2 2
Citibanl: N.A.
4 830% due 11/01/2023 § 120 120
DEBS Banl: Ltd.
4 830% due 11/01/2023 102 102
DnB Banl ASA
2.990% due 11/01/2023 SEK 3 0
HSBC Banl PLC
3.100% due 11/01/2023 EUR 10 1
4.420% due 11/01/2023 GBP 1
JPMorgan Chase Banl N.A.
4 830% due 11/01/2023 § 8 218
MUFG Banlc Ltd.
(0.370%) due 11/01/2023 ¥ 9 0
Sumiteme Mitsui Banling Corp.
(0.370%) due 11/01/2023 57 0
3.100% due 11/01/2023 EUR 100 105
4 830% due 11/01/2023 § 12 12
s Mitsui Trust Banl: Ltd.
(0.370%) due 11/01/2023 ¥ 275 1
3.100% due 11/01/2023 EUR 37 39
4.420% due 11/01/2023 GBP 12 il
4 830% due 11/01/2023 § 278 78
1.250
JAPAN TREASURY BILLS (e] 11.2%
(0.186%) due 12/04/2023 ¥ 1,030,000 6,802
(0.169%) due 12/25/2023 170,000 1123
7.925
Total Short-Term Instruments 25,202
(Cost $25,487)
Total Investments in Securities 123.8% § 87,963

(Cost $84,044)
Financial Derivative

Instruments (g)li) (0.0%]) 12)
(Cost or Premiums, net $48)

Other Assets and Liabilities, net (23.8%)

16.931)
Het Assets 100.0% § 71,030



NOTES TO SCHEDULE OF INVESTMENTS:

* A zero balance may reflect actual amounts rounding to less than one thousand.
{a) Security is in default.

{b) Contingent convertible security.

{c) When-lssued security.

(d) Principal amount of security is adjusted for inflation.

{e) Coupon rep its a yield to maturity.

BORROWINGS AND OTHER FINANCING TRANSACTIONS

fl REPURCHASE AGREEMENTS:
Repurchase
Agreement
Collateral Repurchase Proceeds
Lending Settlement Maturity Principal Received, Agreements, to be
Counterparty Rate Date Date Amount Coll, lized By at Value at Value Received!
BOS 5.340% 10/31/2023 o023 § 15500 U.S. Treasury Bands 2.250% due D8/15/2046 8 15,561) % 15500 § 15,502
Total Repurchase Agreements H (15,561) $ 15500 § 15,502

BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The following iz a summary by counterparty of the market value of Borrowings and Other Financing Transactions and collateral pledged/|received| az of October 31, 2023:

Repurchaze
Agreement Payakle for Total
Proceeds Reverse Payable for Borrowings and
to be Repurchase Sale-Buyback Payahle for ~ Other Financing Collateral

Counterparty Received Ag Ti i Short Sales T i Pledged/(Received) Net Exposure®
Global/Master Repurchase Agreement
BOS § 15502 § 03 D% 0 § 15,502 § 15561 § (58]
Total Borrowings and Other Financing Transactions  § 15502 % 0 3 03 0

" Includes acerued inerest.
# Net exposure represents the net recenablel|payable) that would be dus from/to the counterparty in the event of defauit. Exposure from hormowings and other financing transactions can only be netted across transactions govemed under the
same master agreament with the same legal entity. See Note 8 Master Netting Arranpements, in the Notes to finaneial Statements for mare information regarding miaster netting aranpaments.

The average anount of horrowings ontstandin ing the period ended October 31, 2023 was $20 at 3 weighted average interest rate of 4.772%. Average horrowings may include sale-buyback transactions
and reverse repurchase agreem ents, if held during the period.

(g} FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

PURCHASED OPTIONS:
Strile Expiratien #of Marlcet

Descripti Price Date Con Cost Value

Put - Euro-BTP 10-Year Bond December 2023 Futures EUR  100.000 114242023 18 § 1 H 0

Put - Euro-Bund 10-Year Bond December 2023 Futures 115.000 1172412023 a0 1 1

§ 2 3 1

Strile Expiration #of Marlcet

D P Price Date c Cost Value

Put - Canada Govemment 10-Year Bond December 2023 Futures CAD 61.000 111772023 36 § 0 H 0
Strile Expiratien Netienal Marlcet

D p Price Date Amount!!) Cost Value

Put - Euro STOXX 50 Index EUR  4100.00 12152023 0 § 2 ¥ 4
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Strile Expiration HNotional Marlet

Description Price Date A 1l Cost Value
Put - Euro STOXX 50 Index EUR  3900.00 01/19/2024 0 H 28 § 25
Put - Eurg STOXX 50 Indax 4.050.00 011972024 0 28 n
Put - S&P 500 Index $ 440000 121572023 0 74 127
Put - S&P 500 Index 8,950.00 121572023 0 51 138
Put - S&P 500 Index 4,000.00 121292023 0 57 a7
Put - S&P 500 Index 4.400.00 121292023 0 35 85
Put - &P 500 Index 4.450.00 121292023 0 50 128
Put - S&P 500 Index 4.250.00 011972024 0 7 u
§ 4 8 4
Total Purchased Options §  am H 725

WRITTEN OPTIONS:

Strile Expiration HNotional Premiums Marlet

Description Price Date A 1l (Received Value

Call - Eura STOXX 50 Index EUR 427500 11172023 0 H 13 § 121
Call - Eura STOXX 50 Index 4 400.00 12152023 0 (16) 121
Call - Eura STOXX 50 Index 4 300.00 01/19/2024 0 (14) 4]
Call - Eura STOXX 50 Index 4 450.00 01/19/2024 0 (14) 141
Put - Eura STOXX 50 Index 3,600.00 11712023 0 19) 131
Put - Eura STOXX 50 Index 3,900.00 12152023 0 (13) 17
Put - Bura STOXX 50 Index 3,700.00 01/19/2024 0 (16) 131
Put - Eura STOXX 50 Index 3,850.00 01/19/2024 0 (18) [il]
Call - 5&P 500 Index $ 470000 12115/2023 0 an 0
Call - 5&P 500 Index 4 500.00 12152023 0 133) 0
Call - 5&P 500 Index 4 600.00 12129/2023 0 (24) 141
Call - 5&P 500 Index 4 750.00 12129/2023 0 (38) 0
Call - 5&P 500 Index 4 650.00 01/19/2024 0 21) 131
Put - S&P 500 Index 3,600.00 121292023 0 133 2n
Put - S&P 500 Index 4 050.00 12129/2023 0 (28) 129
Put - S&P 500 Index 4225.00 12129/2023 0 1200 145]
Put - S&P 500 Index 4 700.00 121292023 0 (14) m
Put - S&P 500 Index 4 000.00 01/19/2024 0 (41) 142
Total Written Options § i3s3 § (221)

Unrealized
Expiration #of Appreciation/ Variation Margin

Description Type Month Contracts _ |Depreciati Asset Liability
Mustralia Government 10-Year Bond December Futures Long 1272023 189 $ |789) $ 0 H 113}
Canada Government 10-Year Bond December Futures Lang 12/2023 36 m 0 18)
Euro STOXX 50 December Futures Short 122023 i1 94 0 [20)
Euro STOXX 600 Automobiles & Parts December Futures Short 1212023 40 83 0 13
Euro-BTP 10-Year Bond December Futures Leng 12/2023 18 195) 13 0
Euro-Bund 10-Year Bond December Futures Long 1272023 an 1274) 2 1}
S&P 500 E-mini Index December Futures Long 12/2023 i} [633) it} 0
1.5, Treasury 5-Year Note December Futures Long 1272023 53 (45) 0 151
U.5. Treasury Ultra 10-Year Note December Futures Short 122023 38 04 0 0
Total Futures Contracts $§ 11526 § 123§ [148)

SWAP AGREEMENTS:

Unrealized
Fixed Deal Maturity Hotional Marlet Appreciation/ Variation Margin
Index/Tranck Receive Rate Date Amount?! Value® [Depreciation) Asset Liability
CDXIG-41 Index 1.000% 12002028 % 27,800 ¥ 289 H 148] v i 0
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Unrealized

Pay/Receive Maturity MNotional Marliet Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Ameount Value (Depreciation} Asset Liability
Pay 3-Month Canadian Bank Bill 2.500% 06/19/2029 CAD 1,900 3 (149 § (316} § 0§ (1))
Pay 6-Month EURIBOR 2.547% 03/09/2033 EUR 400 (221 221 1 0
Aeceive Secured Overnight Financing Rate 3.000% 06/21/2030 $ 7,000 665 453 11 ]
Receive™ Secured Overnight Financing Rate 3.500% 1201 3,600 213 208 B 0
Aeceive Secured Overnight Financing Rate 2.750% 2 500 675 457 12 ]
Receive’™ Secured Overnight Financing Rate 3.250% GO0 106 115 3 0
Pay® Sterling Overnight Interbank Average

Rate 5.000% 037202029 GBP 4 800 150 24 4 0

i 1,638 ¥ 919 ¥ s 11

Total Swap Agreements $ 1.927 § 870 § 59 § 11}
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