BNY Mellon Short Term Income Fund
Statement of Investments
October 31, 2024 (Unaudited)

Coupon Maturity Principal
Description Rate (%) Date  Amount ($)®  Value ($)
Bonds and Notes — 95.4%
Advertising — .8%
Clear Channel Outdoor Holdings, Inc., Sr. Scd. Notes™ 5.13 8/15/2027 265,000 257,175
Outfront Media Capital LLC/Outfront Media Capital Corp., Gtd.
Notes®(© 5.00 8/15/2027 400,000 394,306
651,481
Aerospace & Defense — 2.5%
Rolls-Royce PLC, Gtd. Notes™ 5.75 10/15/2027 470,000 479,923
The Boeing Company, Sr. Unscd. Notes 2.20 2/4/2026 786,000 757,197
The Boeing Company, Sr. Unscd. Notes™ 6.30 5/1/2029 576,000 596,844
TransDigm, Inc., Sr. Scd. Notes™ 6.75  8/15/2028 352,000 359,994
2,193,958
Airlines — .9%
Air Canada, Sr. Scd. Notes™ 3.88  8/15/2026 528,000 511,207
United Airlines Holdings, Inc., Gtd. Notes 4.88 1/15/2025 290,000 289,599
800,806
Asset-Backed Certificates — 10.9%
Affirm Asset Securitization Trust, Ser. 2024-A, Cl. A® 561  2/15/2029 330,000 332,548
AMSR Trust, Ser. 2023-SFR2, Cl. A® 3.95 6/17/2040 555,000 533,164
Amur Equipment Finance Receivables XI LLC, Ser. 2022-2A, Cl. A2® 530  6/21/2028 45,252 45,356
Auxilior Term Funding LLC, Ser. 2023-1A4, Cl. A2® 6.18 12/15/2028 83,604 84,380
Blue Owl Asset Leasing Trust LLC, Ser. 2024-1A, Cl. A2® 5.05  3/15/2029 100,000 99,999
CF Hippolyta Issuer LLC, Ser. 2020-1, CL. A1® 1.69  7/15/2060 346,289 335,544
CF Hippolyta Issuer LLC, Ser. 2021-1A, Cl. A1® 1.53  3/15/2061 259,173 242,938
CLI Funding VI LLC, Ser. 2020-14, CI. A® 2.08 9/18/2045 108,300 98,988
CLI Funding VI LLC, Ser. 2020-34, CL. A® 2.07 10/18/2045 180,917 166,331
CNH Capital Canada Receivables Trust, Ser. 2021-14, Cl. A2® CAD 1.00 11/16/2026 80,287 56,769
CyrusOne Data Centers Issuer I LLC, Ser. 2023-14, CI. B® 545  4/20/2048 92,222 90,425
DataBank Issuer, Ser. 2021-14, Cl. A2® 2.06  2/27/2051 300,000 285,729
DataBank Issuer, Ser. 2021-2A, Cl. A2® 2.40 10/25/2051 350,000 328,355
DataBank Issuer, Ser. 2023-14, Cl. A2® 512  2/25/2053 270,000 264,222
Dell Equipment Finance Trust, Ser. 2023-1, Cl. A3® 5.65  9/22/2028 310,000 311,124
Domino’s Pizza Master Issuer LLC, Ser. 2021-1A4, Cl. A21® 2.66 4/25/2051 218,813 198,252
Flexential Issuer, Ser. 2021-14, Cl. A2® 3.25 11/27/2051 305,000 287,405
GreenSky Home Improvement Issuer Trust, Ser. 2024-2, Cl. A4® 5.15 10/27/2059 100,000 99,986
GreenSky Home Improvement Trust, Ser. 2024-1, Cl. A4® 5.67  6/25/2059 282,785 285,498
Hilton Grand Vacations Trust, Ser. 2022-2A, Cl. A® 4.30 1/25/2037 50,818 49,910
MVW LLG, Ser. 2020-14, Cl. A® 1.74 10/20/2037 47,056 45,080
New Economy Assets Phase 1 Sponsor LLC, Ser. 2021-1, Cl. A1® 191 10/20/2061 1,125,000 1,029,145
OneMain Financial Issuance Trust, Ser. 2020-24, Cl. A® 1.75  9/14/2035 350,000 334,463
Purewest Funding LLC, Ser. 2021-1, Cl. A1® 4.09 12/22/2036 153,454 150,430
Regional Management Issuance Trust, Ser. 2024-1, Cl. A® 5.83  7/15/2036 100,000 101,942
Textainer Marine Containers VII Ltd., Ser. 2021-1A4, Cl. A® 1.68 2/20/2046 247,333 223,192
Textainer Marine Containers VIII Ltd., Ser. 2020-2A, Cl. A® 210  9/20/2045 349,747 323,128
Tricon American Homes Trust, Ser. 2018-SFR1, Cl. A® 3.53 5/17/2037 527,584 523,227
Tricon American Homes Trust, Ser. 2018-SFR1, Cl. ¢ 4.04 5/17/2037 350,000 347,630
Tricon American Homes Trust, Ser. 2019-SFR1, Cl. A® 2.75  3/17/2038 320,377 313,578
Trinity Rail Leasing LLC, Ser. 2020-24, Cl. A1® 1.83 11/19/2050 113,527 107,688
TRP LLC, Ser. 2021-1, Cl. A® 207  6/19/2051 270,326 248,891



Statement of Investments (Unaudited) (continued)

Coupon Maturity Principal

Description Rate (%) Date  Amount ($)®  Value ($)
Bonds and Notes — 95.4% (continued)
Asset-Backed Certificates — 10.9% (continued)
TRP LLC, Ser. 2021-2, C1. A® 2.15 6/19/2051 273,124 253,571
Vantage Data Centers Issuer LLC, Ser. 2021-1A, Cl. A2®™ 217 10/15/2046 250,000 235,576
Vantage Data Centers LLC, Ser. 2020-24, Cl. A2® 1.99  9/15/2045 414,000 375,651
Verizon Master Trust, Ser. 2024-1, Cl. C 549 12/20/2028 386,000 387,998
Volvo Financial Equipment LLC, Ser. 2024-1A, Cl. A3® 429 10/16/2028 147,000 145,429
Wingspire Equipment Finance LLC, Ser. 2024-1A, Cl. A2® 4.99 9/20/2032 160,000 160,196

9,503,738
Asset-Backed Certificates/Auto Receivables — 12.6%
Ally Auto Receivables Trust, Ser. 2024-1, Cl. A3 5.08 12/15/2028 172,000 173,238
AmeriCredit Automobile Receivables Trust, Ser. 2022-2, Cl. B 4.81 4/18/2028 214,000 213,949
AmeriCredit Automobile Receivables Trust, Ser. 2023-2, Cl. A2 6.19 4/19/2027 161,229 162,119
Avis Budget Rental Car Funding AESOP LLC, Ser. 2020-1A, Cl. A® 2.33  8/20/2026 240,000 236,426
Avis Budget Rental Car Funding AESOP LLC, Ser. 2023-3A, Cl. A® 5.44  2/22/2028 385,000 388,460
Bayview Opportunity Master Fund VII Trust, Ser. 2024-SN1, Cl. C® 5.83 12/15/2028 59,000 59,549
BMW Vehicle Lease Trust, Ser. 2023-1, Cl. A3 516 11/25/2025 27,395 27,413
Capital One Prime Auto Receivables Trust, Ser. 2022-2, Cl. A3 3.66 5/17/2027 239,400 237,619
CarMax Auto Owner Trust, Ser. 2021-3, Cl. C 1.25 5/17/2027 500,000 482,487
Carvana Auto Receivables Trust, Ser. 2020-P1, Cl. C 1.32 11/9/2026 425,000 409,032
Carvana Auto Receivables Trust, Ser. 2021-N1, Cl. C 1.30 1/10/2028 160,297 154,809
Carvana Auto Receivables Trust, Ser. 2021-N2, CL. C 1.07 3/10/2028 72,102 68,976
Carvana Auto Receivables Trust, Ser. 2021-P1, Cl. B 1.19 1/11/2027 230,000 221,544
Carvana Auto Receivables Trust, Ser. 2021-P4, Cl. B 1.98 2/10/2028 125,000 117,250
Carvana Auto Receivables Trust, Ser. 2022-P3, Cl. C 554 11/10/2028 238,000 239,191
Carvana Auto Receivables Trust, Ser. 2023-P4, Cl. A2 623  1/11/2027 120,990 121,303
Chesapeake Funding II LLC, Ser. 2023-2A, CL. A1® 6.16 10/15/2035 73,708 74,631
Citizens Auto Receivables Trust, Ser. 2023-2, Cl. A2A® 6.09 10/15/2026 67,473 67,684
Citizens Auto Receivables Trust, Ser. 2024-1, Cl. A3® 511  4/17/2028 101,000 101,600
Enterprise Fleet Financing LLC, Ser. 2022-3, Cl. A2® 438  7/20/2029 42,838 42,692
Exeter Automobile Receivables Trust, Ser. 2022-3A, Cl. B 486 12/15/2026 34,610 34,603
Exeter Automobile Receivables Trust, Ser. 2023-4A, Cl. B 6.31 10/15/2027 250,000 251,461
Exeter Automobile Receivables Trust, Ser. 2024-34, CL. C 5.70 7/16/2029 81,000 82,058
Exeter Automobile Receivables Trust, Ser. 2024-54, CL. A3 4.45 3/15/2028 51,000 50,813
Ford Auto Securitization Trust II, Ser. 2022-AA, Cl. A3® CAD 5.40 9/15/2028 626,000 460,093
Ford Credit Auto Owner Trust, Ser. 2018-1, CL. C® 349  7/15/2031 100,000 99,640
Ford Credit Auto Owner Trust, Ser. 2020-2, Cl. B® 149  4/15/2033 375,000 362,672
Ford Credit Auto Owner Trust, Ser. 2021-1, Cl. C® 191 10/17/2033 202,000 192,510
Ford Credit Auto Owner Trust, Ser. 2022-C, Cl. C 5.22 3/15/2030 325,000 326,869
GM Financial Consumer Automobile Receivables Trust, Ser. 2022-1, CL. C 1.94 4/17/2028 170,000 163,026
Hertz Vehicle Financing LLC, Ser. 2021-14, CL A® 1.21 12/26/2025 216,667 215,776
Hyundai Auto Receivables Trust, Ser. 2022-C, Cl. A4 552 10/16/2028 333,000 337,586
M&T Bank Auto Receivables Trust, Ser. 2024-1A, Cl. A3® 5.22 2/17/2032 287,000 289,960
Merchants Fleet Funding LLC, Ser. 2024-1A, C1. D® 6.85  4/20/2037 150,000 151,842
Octane Receivables Trust, Ser. 2024-34, Cl. A2 494  5/20/2030 100,000 100,107
Octane Receivables Trust, Ser. 2023-14, Cl. B® 596  7/20/2029 300,000 303,068
Octane Receivables Trust, Ser. 2023-34, Cl. A2® 6.44 3/20/2029 188,001 190,429
OneMain Direct Auto Receivables Trust, Ser. 2019-14, Cl. B® 395 11/14/2028 400,000 393,262
OSCAR US Funding XIII LLC, Ser. 2021-2A, CI. A4® 1.27 9/11/2028 501,702 491,022
OSCAR US Funding XVI LLC, Ser. 2024-1A, Cl. A3®™ 5.54 2/10/2028 143,000 144,206



Coupon Maturity Principal
Description Rate (%) Date  Amount ($)®  Value ($)
Bonds and Notes — 95.4% (continued)
Asset-Backed Certificates/Auto Receivables — 12.6% (continued)
PenFed Auto Receivables Owner Trust, Ser. 2022-A, Cl. ™™ 483 12/15/2028 1,000,000 993,660
Santander Drive Auto Receivables Trust, Ser. 2021-4, Cl. C 1.26 2/16/2027 17,288 17,261
Santander Drive Auto Receivables Trust, Ser. 2022-5, Cl. C 4.74 10/16/2028 306,000 305,909
Santander Drive Auto Receivables Trust, Ser. 2024-1, Cl. B 5.23 12/15/2028 67,000 67,432
SFS Auto Receivables Securitization Trust, Ser. 2023-1A, Cl. A2A® 5.89 3/22/2027 39,954 40,058
SFS Auto Receivables Securitization Trust, Ser. 2023-1A, Cl. A3® 547 10/20/2028 205,000 206,804
SFS Auto Receivables Securitization Trust, Ser. 2024-1A, Cl. A3® 4,95 5/21/2029 78,000 78,376
Tesla Electric Vehicle Trust, Ser. 2023-1, Cl. A3® 538  6/20/2028 87,000 87,992
Toyota Auto Receivables Owner Trust, Ser. 2022-D, Cl. A3 5.30 9/15/2027 514,000 516,868
US Bank NA, Ser. 2023-1, Cl. B® 6.79 8/25/2032 149,831 151,663
Wheels Fleet Lease Funding 1 LLC, Ser. 2022-1A, Cl. A®™ 2.47 10/18/2036 17,956 17,928
World Omni Auto Receivables Trust, Ser. 2023-A, Cl. A3 4.83 5/15/2028 101,000 101,101
World Omni Auto Receivables Trust, Ser. 2024-C, Cl. A3 443 12/17/2029 130,000 129,635
10,955,662
Asset-Backed Certificates/Credit Cards — .1%
Synchrony Card Funding LLC, Ser. 2023-A1, Cl. A 5.54 7/15/2029 47,000 47,660
Asset-Backed Certificates/Home Equity Loans —.7%
GS Mortgage-Backed Securities Trust, Ser. 2024-HE1, Cl. A1, (1 Month
SOFR + 1.60%) ® () 6.46  8/25/2054 331,557 332,657
MetroNet Infrastructure Issuer LLC, Ser. 2024-1A, Cl. A2® 6.23  4/20/2054 25,000 25,590
RCKT Mortgage Trust, Ser. 2024-CES2, Cl. A1B®™ 6.29 4/25/2044 272,461 273,668
631,915
Automobiles & Components — 1.2%
Clarios Global LP/Clarios US Finance Co., Sr. Scd. Notes®"(<) 6.25  5/15/2026 300,000 300,789
Ford Motor Credit Co. LLC, Sr. Unscd. Notes 4,54 8/1/2026 500,000 493,226
Ford Motor Credit Co. LLC, Sr. Unscd. Notes 5.80 3/5/2027 275,000 277,498
1,071,513
Banks — 4.8%
Banco Santander Mexico SA, Sr. Unscd. Notes™ 5.38  4/17/2025 200,000 200,092
BNP Paribas SA, Sub. Notes(® 4.63 3/13/2027 325,000 320,822
Citigroup, Inc., Jr. Sub. Notes, Ser. W(*) 4.00 12/10/2025 363,000 354,149
Citizens Financial Group, Inc., Sr. Unscd. Notes 5.84 1/23/2030 63,000 64,355
Credit Agricole SA, Sub. Notes 4.38 3/17/2025 600,000 597,660
JPMorgan Chase & Co., Jr. Sub. Notes, Ser. HH 4.60 2/1/2025 500,000 498,852
Morgan Stanley, Sr. Unscd. Notes 5.12 2/1/2029 462,000 465,809
Morgan Stanley, Sr. Unscd. Notes 6.14 10/16/2026 300,000 303,503
Santander Holdings USA, Inc., Sr. Unscd. Notes 6.50 3/9/2029 139,000 143,332
State Street Corp., Jr. Sub. Notes, Ser. I® 6.70 3/15/2029 236,000 243,555
The Goldman Sachs Group, Inc., Jr. Sub. Notes, Ser. T(<(®) 3.80 5/10/2026 350,000 335,573
UBS Group AG, Sr. Unscd. Notes™ 6.37 7/15/2026 350,000 352,759
Wells Fargo & Co., Jr. Sub. Notes, Ser. BB(®) 3.90 3/15/2026 300,000 290,732
4,171,193
Building Materials — .3%
Smyrna Ready Mix Concrete LLC, Sr. Scd. Notes® 6.00 11/1/2028 300,000 297,815
Chemicals — 1.6%
Axalta Coating Systems LLC/Axalta Coating Systems Dutch Holding B BV,
Gtd. Notes™ 4.75 6/15/2027 350,000 343,296
Braskem Netherlands Finance BV, Gtd. Notes®(?) 450  1/10/2028 300,000 281,536



Statement of Investments (Unaudited) (continued)

Coupon Maturity Principal

Description Rate (%) Date  Amount ($)®  Value ($)
Bonds and Notes — 95.4% (continued)
Chemicals — 1.6% (continued)
Celanese US Holdings LLC, Gtd. Notes 6.17 7/15/2027 200,000 204,620
MEGlobal Canada ULC, Gtd. Notes 5.00 5/18/2025 300,000 298,972
SNF Group SACA, Sr. Unscd. Notes™® 3.13  3/15/2027 250,000 238,058

1,366,482
Collateralized Loan Obligations Debt — 5.5%
Antares Ltd. CLO, Ser. 2020-1A, Cl. A1R, (3 Month TSFR + 1.72%) () 6.35 10/23/2033 350,000 350,292
Arbor Realty Commercial Real Estate Notes Ltd. CLO, Ser. 2021-FL4, Cl. A,

(1 Month TSFR + 1.46%)®(® 6.27 11/15/2036 308,033 307,796
Bain Capital Credit Ltd. CLO, Ser. 2020-3A, Cl. A1RR, (3 Month TSFR +

1.21%) ™D 5.84 10/23/2034 350,000 350,236
Ballyrock Ltd. CLO, Ser. 2020-2A, Cl. A1R, (3 Month TSFR + 1.27%)®(® 5.89 10/20/2031 234,581 235,076
Cent 21 Ltd. CLO, Ser. 2014-21A, Cl. A1R3, (3 Month TSFR + 1.23%)®"(® 5.85  7/27/2030 10,138 10,141
Dryden 108 Ltd. CLO, Ser. 2022-1084, Cl. X, (3 Month TSFR +

1.15%) ®HD 5.78  7/18/2037 250,000 250,132
Dryden 41 Senior Loan Fund CLO, Ser. 2015-41A, CL. AR, (3 Month TSFR

+1.23%) ® @ 5.89  4/15/2031 167,135 167,554
Goldentree Loan Management US 14 Ltd. CLO, Ser. 2022-14A, CL XR,

(3 Month TSFR + 0.90%)®(D 5.52  7/20/2037 250,000 250,084
Madison Park Funding XXVII Ltd. CLO, Ser. 2018-27A, Cl. A14, (3 Month

TSFR + 1.29%) ®"@® 591  4/20/2030 129,121 129,372
Magnetite XIX Ltd. CLO, Ser. 2017-19A, Cl. AR, (3 Month TSFR +

1.31%) (D 596  4/17/2034 325,000 325,764
MF1 Ltd. CLO, Ser. 2021-FL7, Cl. AS, (1 Month TSFR + 1.56%) ®(®) 6.32 10/16/2036 500,000 495,459
MF1 Ltd. CLO, Ser. 2022-FL8, Cl. AS, (1 Month TSFR + 1.75%)®(®) 6.51  2/19/2037 375,000 368,899
Neuberger Berman Loan Advisers 40 Ltd. CLO, Ser. 2021-40A4, Cl. B,

(3 Month TSFR + 1.66%) (D 631  4/16/2033 400,000 401,157
RIN IV Ltd. CLO, Ser. 2021-1A, Cl. A, (3 Month TSFR + 1.56%) ®() 6.18  4/20/2033 250,000 250,151
Symphony XV Ltd. CLO, Ser. 2014-15A4, Cl. BR3, (3 Month TSFR +

1.819%) D 646  1/17/2032 550,000 551,267
TPRK CLO, Ser. 2021-1A, Cl. A1, (3 Month TSFR + 1.26%)®) () 592  4/15/2034 350,000 350,599

4,793,979
Commercial & Professional Services — 1.1%
Avis Budget Car Rental LLC/Avis Budget Finance, Inc., Gtd. Notes®"(<) 5.75  7/15/2027 300,000 294,764
Herc Holdings, Inc., Gtd. Notes®"(©) 6.63  6/15/2029 415,000 424,987
Williams Scotsman, Inc., Sr. Scd. Notes™ 6.63  6/15/2029 192,000 195,066
914,817
Commercial Mortgage Pass-Through Certificates — 4.7%
Angel Oak Mortgage Trust, Ser. 2024-3, Cl. A2® 480 11/26/2068 46,272 45,120
BRAVO Residential Funding Trust, Ser. 2023-NQMS5, Cl. A2®) 6.86  6/25/2063 117,295 118,546
BSREP, Ser. 2021-DC, CI. C, (1 Month TSFR + 1.66%)®"(® 647  8/15/2038 473,853 381,285
BXHPP Trust, Ser. 2021-FILM, Cl. B, (1 Month TSFR + 1.01%)®(® 5.82  8/15/2036 450,000 426,070
Citigroup Commercial Mortgage Trust, Ser. 2014-GC25, CL. B 435 10/10/2047 270,000 267,053
COLT Mortgage Loan Trust, Ser. 2023-3, Cl. A2® 743  9/25/2068 115,964 118,055
Cross Mortgage Trust, Ser. 2024-H2, Cl. A2® 642  4/25/2069 45,366 45,604
Cross Mortgage Trust, Ser. 2024-H2, Cl. A3® 6.52  4/25/2069 45,366 45,535
Cross Mortgage Trust, Ser. 2024-H3, Cl. A2® 6.58  6/25/2069 149,275 150,701
Imperial Fund Mortgage Trust, Ser. 2023-NQM1, Cl. A3® 7.16  2/25/2068 358,791 361,351
JP Morgan Mortgage Trust, Ser. 2024-CES1, Cl. A1B™ 6.02 6/25/2054 342,862 343,506



Coupon Maturity Principal
Description Rate (%) Date  Amount ($)®  Value ($)

Bonds and Notes — 95.4% (continued)

Commercial Mortgage Pass-Through Certificates — 4.7% (continued)

JPMBB Commercial Mortgage Securities Trust, Ser. 2015-C30, Cl. A4 3.55 7/15/2048 314,588 311,893
Natixis Commercial Mortgage Securities Trust, Ser. 2020-2PAC, Cl. A® 297 12/15/2038 172,355 166,547
New Residential Mortgage Loan Trust, Ser. 2022-NQM1, Cl. A1®™ 2.28  4/25/2061 465,381 403,395
NYMT Loan Trust, Ser. 2024-BPL2, Cl. A1® 6.51 5/25/2039 235,000 236,435
OBX Trust, Ser. 2023-NQM2, Cl. A1® 6.32 1/25/2062 335,725 337,408
Towd Point Mortgage Trust, Ser. 2023-1, Cl. A1® 3.75  1/25/2063 87,180 82,925
Wells Fargo Commercial Mortgage Trust, Ser. 2015-C27, Cl. A4 3.19 2/15/2048 144,762 144,178
Wells Fargo Commercial Mortgage Trust, Ser. 2020-C56, Cl. A2 2.50 6/15/2053 19,988 18,842
Wells Fargo Commercial Mortgage Trust, Ser. 2021-SAVE, Cl. A, (1 Month
TSFR + 1.26%) (D 6.07  2/15/2040 114,529 113,855
4,118,304
Consumer Discretionary — 5.1%
Caesars Entertainment, Inc., Gtd. Notes™"(<) 8.13 7/1/2027 90,000 91,822
Carnival Corp., Gtd. Notes™ 5.75 3/1/2027 250,000 250,906
International Game Technology PLC, Sr. Scd. Notes® 413  4/15/2026 865,000 853,174
KB Home, Gtd. Notes 6.88 6/15/2027 450,000 465,161
Las Vegas Sands Corp., Sr. Unscd. Notes 5.90 6/1/2027 486,000 493,832
Light & Wonder International, Inc., Gtd. Notes™(? 7.25 11/15/2029 300,000 306,944
MGM China Holdings Ltd., Sr. Unscd. Notes® 4.75 2/1/2027 500,000 483,615
NCL Corp. Ltd., Gtd. Notes™ 5.88 3/15/2026 250,000 249,883
Royal Caribbean Cruises Ltd., Sr. Unscd. Notes™ 5.50  8/31/2026 645,000 646,129
Wynn Macau Ltd., Sr. Unscd. Notes™ 5.63  8/26/2028 600,000 576,423
4,417,889
Diversified Financials — .9%
AerCap Ireland Capital DAC/AerCap Global Aviation Trust, Gtd. Notes 5.10 1/19/2029 450,000 451,383
MDGH GMTN RSC Ltd., Gtd. Notes 2.50 11/7/2024 320,000 319,955
771,338
Energy — 10.1%
Aker BP ASA, Sr. Unscd. Notes™ 3.00 1/15/2025 325,000 323,235
Antero Midstream Partners LP/Antero Midstream Finance Corp., Gtd.

Notes™ 579 3/1/2027 400,000 399,556
CITGO Petroleum Corp., Sr. Scd. Notes™® 7.00 6/15/2025 716,000 717,368
CITGO Petroleum Corp., Sr. Scd. Notes® 8.38  1/15/2029 14,000 14,574
Columbia Pipelines Holding Co. LLC, Sr. Unscd. Notes® 6.06  8/15/2026 500,000 508,279
CVR Energy, Inc., Gtd. Notes™ 5.75  2/15/2028 500,000 456,494
Energy Transfer LP, Gtd. Notes® 5.63 5/1/2027 675,000 675,720
Energy Transfer LP, Sr. Unscd. Notes 5.25 7/1/2029 285,000 288,038
Energy Transfer LP, Sr. Unscd. Notes 5.55 2/15/2028 453,000 462,953
Genesis Energy LP/Genesis Energy Finance Corp., Gtd. Notes 8.00 1/15/2027 500,000 509,196
Global Partners LP/GLP Finance Corp., Gtd. Notes 6.88 1/15/2029 254,000 253,740
Global Partners LP/GLP Finance Corp., Gtd. Notes 7.00 8/1/2027 500,000 501,934
Hess Midstream Operations LP, Gtd. Notes®™ 5.63  2/15/2026 300,000 299,505
Hess Midstream Operations LP, Gtd. Notes®™ 6.50 6/1/2029 66,000 67,145
Howard Midstream Energy Partners LLC, Sr. Unscd. Notes® 8.88  7/15/2028 263,000 277,696
Ithaca Energy North Sea PLC, Sr. Unscd. Notes® 8.13 10/15/2029 400,000 401,101
Leviathan Bond Ltd., Sr. Scd. Notes™ 6.13  6/30/2025 300,000 296,751
Occidental Petroleum Corp., Sr. Unscd. Notes 6.38 9/1/2028 300,000 310,858
ONEOK, Inc., Gtd. Notes 4.25 9/24/2027 491,000 484,828



Statement of Investments (Unaudited) (continued)

Coupon Maturity Principal
Description Rate (%) Date  Amount ($)®  Value ($)
Bonds and Notes — 95.4% (continued)
Energy — 10.1% (continued)
ONEOK, Inc., Gtd. Notes 5.65 11/1/2028 82,000 84,244
Petroleos Mexicanos, Gtd. Notes 6.50 3/13/2027 220,000 216,045
SM Energy Co., Sr. Unscd. Notes™ 6.75 8/1/2029 136,000 135,268
South Bow USA Infrastructure Holdings LLC, Gtd. Notes™ 4.91 9/1/2027 176,000 175,285
Targa Resources Corp., Gtd. Notes 5.20 7/1/2027 500,000 505,914
Venture Global LNG, Inc., Sr. Scd. Notes™ 8.13 6/1/2028 410,000 425,780
8,791,507
Environmental Control —.6%
GFL Environmental, Inc., Sr. Scd. Notes™® 5.13 12/15/2026 500,000 495,454
Food Products — 1.1%
NBM US Holdings, Inc., Gtd. Notes™ 7.00 5/14/2026 210,000 211,316
The Kroger Company, Sr. Unscd. Notes 4.65 9/15/2029 311,000 311,059
US Foods, Inc., Gtd. Notes™ 6.88 9/15/2028 419,000 431,218
953,593
Foreign Governmental — 1.5%
Hungary, Sr. Unscd. Notes™ 6.13  5/22/2028 200,000 205,998
Israel, Sr. Unscd. Notes, Ser. 10Y 3.25 1/17/2028 500,000 469,471
Romania, Sr. Unscd. Notes® 5.25 11/25/2027 350,000 348,089
Romania, Sr. Unscd. Notes™ 6.63  2/17/2028 300,000 309,719
1,333,277
Health Care — 1.0%
Avantor Funding, Inc., Gtd. Notes®™ 4.63 7/15/2028 310,000 300,003
GE HealthCare Technologies, Inc., Sr. Unscd. Notes 4.80 8/14/2029 93,000 92,870
Teva Pharmaceutical Finance Netherlands III BV, Gtd. Notes 7.88 9/15/2029 450,000 486,062
878,935
Industrial — 1.7%
AGCO Corp., Gtd. Notes 5.45 3/21/2027 272,000 275,062
Benteler International AG, Sr. Scd. Notes™ 10.50  5/15/2028 500,000 517,422
Chart Industries, Inc., Sr. Scd. Notes™ 7.50 1/1/2030 300,000 312,399
TK Elevator US Newco, Inc., Sr. Scd. Notes™ 5.25  7/15/2027 400,000 393,769
1,498,652
Insurance — 1.0%
Allianz SE, Jr. Sub. Notes®)'(®) 3.20 10/30/2027 400,000 343,368
Corebridge Global Funding, Scd. Notes® 5.35  6/24/2026 483,000 488,118
831,486
Materials — 1.3%
Ardagh Metal Packaging Finance USA LLC/Ardagh Metal Packaging
Finance PLC, Sr. Scd. Notes™ 6.00 6/15/2027 500,000 499,042
Ball Corp., Gtd. Notes 6.88 3/15/2028 450,000 462,962
Crown Americas LLC/Crown Americas Capital Corp. VI, Gtd. Notes 4.75 2/1/2026 190,000 188,763
1,150,767
Media — 2.3%
Paramount Global, Jr. Sub. Notes(® 6.38  3/30/2062 550,000 509,728
Sirius XM Radio, Inc., Gtd. Notes™ 5.00 8/1/2027 500,000 490,314
Sunrise HoldCo IV BV, Sr. Scd. Notes™®(© 5.50 1/15/2028 500,000 495,009
Univision Communications, Inc., Sr. Scd. Notes® 8.00  8/15/2028 258,000 262,447
Ziggo Bond Co. BV, Sr. Unscd. Notes®(<) 6.00  1/15/2027 250,000 249,668

2,007,166



Coupon Maturity Principal
Description Rate (%) Date  Amount ($)®  Value ($)
Bonds and Notes — 95.4% (continued)
Metals & Mining — .9%
Cleveland-Cliffs, Inc., Gtd. Notes® 5.88 6/1/2027 500,000 500,118
WE Soda Investments Holding PLC, Sr. Scd. Notes™ 9.50 10/6/2028 250,000 258,425
758,543
Real Estate — 5.4%
Agree LP, Gtd. Notes 2.00 6/15/2028 500,000 451,369
Brixmor Operating Partnership LP, Sr. Unscd. Notes 3.85 2/1/2025 95,000 94,651
EPR Properties, Gtd. Notes 4.75 12/15/2026 430,000 426,321
Extra Space Storage LP, Gtd. Notes 5.70 4/1/2028 380,000 389,595
GLP Capital LP/GLP Financing II, Inc., Gtd. Notes 5.38 4/15/2026 710,000 710,996
Kite Realty Group LP, Sr. Unscd. Notes 4.00 10/1/2026 67,000 65,741
Park Intermediate Holdings LLC/PK Domestic Property LLC/PK Finance
Co-Issuer, Gtd. Notes™ 7.00 2/1/2030 222,000 227,583
SBA Tower Trust, Asset Backed™ 1.84  4/15/2027 500,000 461,299
SBA Tower Trust, Asset Backed™ 1.88 1/15/2026 275,000 264,893
SBA Tower Trust, Asset Backed® 2.84  1/15/2025 650,000 647,084
Ventas Realty LP, Gtd. Notes 4.40 1/15/2029 430,000 420,223
VICI Properties LP/VICI Note Co., Inc., Gtd. Notes™ 3.50  2/15/2025 225,000 223,708
WPC Eurobond BV, Gtd. Notes EUR 1.35 4/15/2028 300,000 305,012
4,688,475
Retailing — 1.3%
Asbury Automotive Group, Inc., Gtd. Notes®™(? 4.63 11/15/2029 535,000 501,370
Autozone, Inc., Sr. Unscd. Notes 3.63 4/15/2025 300,000 298,270
CK Hutchison Europe Finance 18 Ltd., Gtd. Notes EUR 1.25 4/13/2025 300,000 323,383
1,123,023
Semiconductors & Semiconductor Equipment — .3%
Broadcom, Inc., Sr. Unscd. Notes 5.05 7/12/2029 298,000 300,646
Telecommunication Services — 1.6%
Iliad Holding SASU, Sr. Scd. Notes™ 6.50 10/15/2026 500,000 504,386
Millicom International Cellular SA, Sr. Unscd. Notes®™ 513  1/15/2028 495,000 479,956
T-Mobile USA, Inc., Gtd. Notes 4.75 2/1/2028 450,000 448,487
1,432,829
U.S. Government Agencies Collateralized Mortgage Obligations — 1.2%
Federal Home Loan Mortgage Corp., REMIC, Ser. 4091, Cl. KC® 3.00 8/15/2040 27,927 27,434
Federal Home Loan Mortgage Corp., REMIC, Ser. 5050, Cl. XA®D 1.00 7/15/2039 320,511 293,418
Federal Home Loan Mortgage Corp. Seasoned Credit Risk Transfer Trust,
Ser. 2020-3, C1. TTU® 2.50 5/25/2060 79,518 72,508
Federal Home Loan Mortgage Corp. Seasoned Loans Structured
Transaction Trust, Ser. 2018-2, Cl. A1® 3.50 11/25/2028 49,050 47,144
Federal National Mortgage Association, REMIC, Ser. 2013-16, Cl. GP® 3.00 3/25/2033 27,460 26,869
Government National Mortgage Association, Ser. 2022-173, Cl. PQ 5.00 6/20/2051 560,151 555,471
1,022,844
U.S. Government Agencies Mortgage-Backed — 0.1%
Federal Home Loan Mortgage Corp.:
2.50%, 7/1/290 54,587 52,797
Government National Mortgage Association II:
7.00%, 12/20/2030-4/20/2031 1,307 1,366
7.50%, 11/20/2029-12/20/2030 1,159 1,197
55,360



Statement of Investments (Unaudited) (continued)

Coupon Maturity Principal
Description Rate (%) Date  Amount ($)®  Value ($)
Bonds and Notes — 95.4% (continued)
U.S. Government Securities — 5.8%
U.S. Treasury Notes 450 11/30/2024 5,000,000 4,999,047
Utilities — 4.5%
AEP Texas, Inc., Sr. Unscd. Notes 5.45 5/15/2029 491,000 501,560
DTE Energy Co., Sr. Unscd. Notes 4.22 11/1/2024 207,000 207,000
DTE Energy Co., Sr. Unscd. Notes 4.95 7/1/2027 132,000 132,757
Electricite de France SA, Sr. Unscd. Notes™ 5.70  5/23/2028 457,000 468,795
Enel Finance America LLC, Gtd. Notes™ 7.10 10/14/2027 200,000 212,052
Enel Finance International NV, Gtd. Notes® 513  6/26/2029 200,000 200,980
FirstEnergy Corp., Sr. Unscd. Notes, Ser. B 3.90 7/15/2027 400,000 390,746
NextEra Energy Capital Holdings, Inc., Gtd. Notes 6.05 3/1/2025 62,000 62,208
NiSource, Inc., Sr. Unscd. Notes 5.25 3/30/2028 230,000 233,410
System Energy Resources, Inc., First Mortgage 6.00 4/15/2028 500,000 515,846
The AES Corp., Sr. Unscd. Notes 5.45 6/1/2028 500,000 504,998
Vistra Operations Co. LLC, Gtd. Notes™® 5.00 7/31/2027 500,000 493,735
3,924,087

Total Bonds and Notes

(cost: $83,551,309) 82,954,241

1-Day
Yield (%)

Short-Term Investments — 2.8%
U.S. Government Securities — 2.8%
U.S. Treasury Bills®

(cost $2,420,979) 4.75 7/10/2025 2,500,000 2,427,906

Shares

Investment Companies — .7%
Registered Investment Companies —.7%
Dreyfus Institutional Preferred Government Plus Money Market Fund, Institutional Shares™

(cost $664,529) 4.95 664,528 664,529
Total Investments (cost $86,636,817) 98.9% 86,046,676
Cash and Receivables (Net) 1.1% 924,739
Net Assets 100.0% 86,971,415

REMIC—Real Estate Mortgage Investment Conduit
SOFR—Secured Overnight Financing Rate

TSFR—Term Secured Overnight Financing Rate Reference Rates
@ Amount stated in U.S. Dollars unless otherwise noted above.
® Security exempt from registration pursuant to Rule 144A under the Securities Act of 1933. These securities may be resold in transactions exempt from
registration, normally to qualified institutional buyers. At October 31, 2024, these securities amounted to $49,440,268 or 56.9% of net assets.

Security, or portion thereof, on loan. At October 31, 2024, the value of the fund's securities on loan was $0 and the value of the collateral was $0, consisting of

cash collateral. In addition, the value of collateral may include pending sales thar are also on loan.

©

@ Variable rate security—Interest rate resets periodically and the rate shown is the interest rate in effect at period end. Security description also includes the

reference rate and spread if published and available.
@ Security is a perpetual bond with no specified maturity date. Maturity date shown is next reser date of the bond.
P The Federal Housing Finance Agency (“FHEA”) placed the Federal Home Loan Mortgage Corporation and Federal National Mortgage Association into

conservatorship with FHFA as the conservator. As such, the FHFA oversees the continuing affairs of these companies.
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@ Security is a discount security. Income is recognized through the accretion of discount.

h)

Investment in affiliated issuer. The investment objective of this investment company is publicly available and can be found within the investment companys

prospectus.
Futures
Unrealized
Number of Notional Market Appreciation
Description Contracts Expiration Value ($) Value ($) (Depreciation) ($)
Futures Long
U.S. Treasury 2 Year Notes 82 12/31/2024 17,022,817 16,887,515 (135,302)
U.S. Treasury 5 Year Notes 110 12/31/2024 12,064,850 11,795,782 (269,068)
Futures Short
Canadian 10 Year Bond® 3 12/18/2024 266,846 262,844 4,002
Euro-BobI® 2 12/06/2024 258,659 257,035 1,624
Euro-Schatz® 4 12/06/2024 463,921 463,556 366
U.S. Treasury 10 Year Notes 2 12/19/2024 227,899 220,937 6,962
Gross Unrealized Appreciation 12,954
Gross Unrealized Depreciation (404,370)
@ Notional amounts in Joreign currency have been converted to USD using relevant foreign exchange rates.
Forward Foreign Currency Exchange Contracts
Counterparty/ Purchased Sold Unrealized
Purchased Currency Currency  Currency  Settlement Appreciation
Currency Amounts Sold  Amounts Date  (Depreciation) ($)
BNP Paribas Corp.
United States Dollar 833,241 Canadian Dollar 1,126,000 11/8/2024 24,314
Citigroup Global Markets Inc.
Peruvian Nuevo Sol 1,490,000 United States Dollar 401,877 11/8/2024 (7,075)
HSBC Securities (USA) Inc.
United States Dollar 389,055 Peruvian Nuevo Sol 1,447,000 11/8/2024 5,646
J.P. Morgan Securities LLC
United States Dollar 706,444 Euro 637,000 11/8/2024 13,285
RBC Capital Markets, LLC
Canadian Dollar 464,000 United States Dollar 336,852 11/8/2024 (3,511)
Gross Unrealized Appreciation 43,245
Gross Unrealized Depreciation (10,586)

See notes to statement 0fz'nvestments.
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