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Rate Date Principal Value Net Assets
000) usD)y %

TRANSFERABLE SECURITIES QUOTED ON A STOCK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MARKET
GOVERNMENTS - TREASURIES

CANADA

Cangdian GovemmentBond - sones son venss somses pomsd 2 2.75% 08/01/2024 CAD 6732 § 4,879,862 0.9%

Canadian GovernmentBond . ... ... ... ... .. ... . ... ... .. 3.00% 04/01/2026 26,286 18,796,822 3.5

Canadian'Government Bond. .. ..o ie v wnven mroms e e = 3.75% 02/01/2025 18,363 13,377,542 25

37,054,226 6.9

JAPAN

Japan Government Twenty Year Bond, Series 69 .............. 2.10% 03/20/2024 JPY 3,076,800 21,407 887 4.0

Japan Government Twenty Year Bond, Series 70 . ... ... ... .. 2.40% 06/20/2024 2,541,350 17,816,200 3.3

39,224,087 T3

MEXICO

Mexican Bonos, Series M ... ... ... oo 5.00% 03/06/2025 MXN 59,144 3,212,936 0.6
NEW ZEALAND

New Zealand Government Bond, Series 0425 .. . ... .. ... ... .. 2.75% 04/15/2025 NZD 18,104 10,350,403 1.9
UNITED KINGDOM

Lrited Kemgdoi Gl semen wumes e vemsg sesee osmes w5 4.13% 01/29/2027 GBP 10,602 13,148,773 2.4
UNITED STATES

LIS R ARl B O s wesnns somnn s owssing wemen peiess g 7.50% 11/15/2024 USD 39,524 40,518,274 7.5

LR Treasiy Baid o crmmas susmos svw sosmws anmmen ssenan b o 7.63% 02/15/2025 45,175 46,657,305 8.7

B8 TreasuT NGB v v st s G Dbt et s 4 3.00% 07/15/2025 9,537 9,208,683 1.7

T8, Troasiury NOeS s vames somes £os Hwuais vussy oo 955 & 4.13% 06/15/2026 5,452 5,388,961 1.0

LIS TreasUeyi INOBeR oo, aiiiats suimili suee Sonbine At sehiati s 16 438% 10/31/2024 36,264 35,878,497 6.7

s BeeasiiviNotes: e sonns oiis o s Dl e e 5 4.63% 02/28/2025 34,610 34,366,352 6.4

172,018072 _32.0
275008497 511
CORPORATES - INVESTMENT GRADE

FINANCIAL INSTITUTIONS
BANKING
ABNAMROBank NV, SeriesE. . ......................... 2.38% 06/01/2027 EUR 1,500 1,532,441 0.3
2B GlronD, PIE . sones sanine weis 1on soeen saisas netins nen o 4.26% 04/10/2025 USD 486 478,675 0.1
AIB Group PLC. ..o 7.58% 10/14/2026 973 997,270 0.2
Banco Bilbao Vizcaya Argentaria SA, Series G . .............. 4.13% 05/10/2026 EUR 1,300 1,404,739 0.2
Banco:SantandersSi, Serief B oman von o sesan pussas smn 3.75% 01/16/2026 1,900 2,043,757 0.4
Banque Federative du Credit Mutuel SA. ... ................. 4.94% 01/26/2026 USD 1,444 1,412,955 0.2
Banque Federative du Credit Mutuel SA(a) . ................. 5.75% 02/04/2025 727 721,200 0.1
Bitcly s PEESEENE : sonsn sonss oo Sos sy v o9 i 2.89% 01/31/2027 EUR 1,008 1,051,551 0.2
Barchave PIE SerienBr: wony wert by Quliel 200 Dy b 3.38% 04/02/2025 409 440,676 0.1
BPOEE s oo sriem srmens peis o S s peie nen o 0.63% 04/28/2025 2,000 2,053,211 0.4
Citigroup, Inc. ... e 2.01% 01/25/2026 USD 1,532 1,449,638 0.3
Citigroup, Inc.(a) . ... o v 6.75% 03/17/2026 549 553,471 0.1
Credit Aaieole SA, BeTies. Blor: smun smn o swmen msmes simn w5 4.00% 10/12/2026 EUR 1,800 1,948,639 0.3
DEASKE BAATS: cnvmrn ammman sxoman v snsmes snmas Sxma S8 o 0.98% 09/10/2025 USD 1,009 954,153 0.2
DAnSke BANKALS: oo v ssmin s somies s Suw s 6 3.77% 03/28/2025 945 929,785 0.2
Deutsehe Bank AG, Seties B v von swns sossy oo a6 & 3.88% 02/12/2024 GBP 1,100 1,376,188 0.2
DNB Bank-ASA, Serie8E . oo < .izis sos shvigios siiiis «migis sus o 4.00% 08/17/2027 1,455 1,721,765 0.3
Goldman Sachs Group, Inc. (The). ..o 1.76% 01/24/2025 USD 2,135 2,095,807 0.4
HSBCHoldings PLC. .. ..o ot 1.65% 04/18/2026 2,170 2,020,055 0.4
INEHETHED NV . oo o o st Soniss Seume Bess BoE 56 1.25% 02/16/2027 EUR 2,000 2,010,791 0.4
TiERE, SAPIOID SPXieis woser suser s sy wesons ouees 2 %9 5.25% 01/12/2024 USD 1,512 1,506,331 0.3
IPMIOTEan- ChaSEE €0 snimms mamen s savwn sameas sawas s i 0.99% 04/28/2026 GBP 1,796 2,101,433 0.4
KBC Group NV, Seric8 B cun cvwni wvme v s s s o 4.50% 06/06/2026 EUR 1,900 2,063,708 0.4
Mitsubishi UFJ Financial Group, Inc., SeriesE . .............. 2.26% 06/14/2025 1,897 2,024,971 0.4
Wloroamn: Stanlev . pew: pem S s Dem Boee peee Do o 2.10% 05/08/2026 1,964 2,052,167 0.4
NatWest Markets PL.C, Series E 0.13% 11/12/2025 764 760,261 0.1
NatWest Markets PLC, Series E 6.63% 06/22/2026 GBP 1,047 1,339,104 0.2
Nordea BanlkeAbp; SeneS B yonins gon somise somos s s s 6.00% 06/02/2026 1,220 1,536,682 0.3
Santander UK Group Holdings PL.C, SeriesE .. .............. 3.63% 01/14/2026 1,366 1,612,021 0.3
SOCTEte GEBTRlE SN ccmos sumen svn sosmwn e swwmas Sk o 6.36% 01/21/2026 USD 663 658,932 0.1
Standafd. Chartered PLE oot vt v v i vuns o 0 2.82% 01/30/2026 1,576 1,499,931 0.3
Standard CHafEie 0 PLE wonen suger 1o s soms vuns 39 & 6.17% 01/09/2027 257 257,669 0.0
Swedbank AP, SEriesB v cuimnis cus iaiins Wil sii s i 3.75% 11/14/2025 EUR 1,764 1,898,792 0.3
UBE Group G SeriesE . v vimir o sives shves somis o = 0.25% 01/29/2026 1,598 1,630,055 0.3
48,138,824 8.8
BROKERAGE
Charles Schwab Corp. (The)@a). . . ... . 5.85% 05/13/2026 USD 2,083 2,045,824 0.4
MNommrHoldmes it s wime v s S s i 5 5.71% 01/09/2026 1,521 1,509,260 0.3
3,555,084 0.7
FINANCE
pATlE e con sani sanie weil e sren Sas petas nen o 5.25% 08/11/2025 1,214 1,184,930 0.2
Aviation Capital Group LLC . ... ... ..o 438% 01/30/2024 778 769,053 0.1



Rate Date Principal Value Net Assets
(000) (USD) %
Aviation Capital GroupLlC . . ..o vt vt svis veiis v 5.50% 12/15/2024 USD 747 $ 735,385 0.1%
synelrony-Fimaneial o i wsis suiis ven wmaie wies heses i 4.50% 07/23/2025 1,229 1,172,322 0.2
3,861,690 0.6
INSURANCE
BerkstireHathawav, Tne. o siiis ion simon simes voms b = 0.00% 03/12/2025 EUR 2,171 2,220,549 0.4
Metropolitan Life Global Funding I, SeriesE................. 1.75% 05/25/2025 1,945 2,031,432 0.4
New York Life Global Funding(a). . ........................ 5.68% 06/09/2026 USD 2,083 2,059,572 0.4
6,311,553 1.2
61,867,151 13
INDUSTRIAL
CAPITAL GOODS
Parker-Hannifin Corp: .. oo o v i waio e sniim neonn s ws 1.13% 03/01/2025 EUR 1421 1,474,818 0.3
COMMUNICATIONS - TELECOMMUNICATIONS
ATET, InC. ..o e 3.55% 11/18/2025 745 799,831 0.1
COMHITG N0 & sowe somerss sommos womns wop Bom DO oM Wl S 3.88% 05/15/2026 1,130 1,219,149 0.2
2,018,980 0.3
CONSUMER CY CLICAL - AUTOMOTIVE
Harley-Davidson Financial Services, Inc................... .. 3.35% 06/08/2025 USD 1,599 1,519,092 0.3
Hy il Rt e e o s s svossinn s peien s e 5.80% 06/26/2025 1,555 1,555,914 0.3
Toyatd CreditCanaas, It e ses amons anmes seman e i 5.29% 07/13/2026 CAD 1,044 773,462 0.1
Toyota Motor Finance Netherlands BV, Series E . ........... .. 0.00% 10/27/2025 EUR 429 430,026 0.1
Toyota Motor Finance Netherlands BV, Series E . ..... ... ... .. 3.38% 01/13/2026 823 886,110 0.2
5,164,604 1.0
CONSUMER CY CLICAL. - RETAILERS
VEEoiSeiesFamnes nursy (000 90 D00 Dorsy 1owsy 193 i 4.13% 03/07/2026 542 586,194 0.1
CONSUMER NON-CYCLICAL
American Medical Systems Burope BV . ... ... ... ... ... .. 0.75% 03/08/2025 1,428 1,474,692 03
AnghiGronp Heldines Tt g novee i sises simie Looss i 5 0.16% 10/23/2024 1,427 1,480,731 03
Becton Dickinson & Co. . ........... i 0.03% 08/13/2025 551 555,156 0.1
DH Europe Finance [I SARL. . .. 0.20% 03/18/2026 2,219 2,202,991 0.4
Haleon Netherlands Capital BY, SeriesE ... ................. 1.25% 03/29/2026 353 358,694 0.1
6,072,264 1.2
TECHNOLOGY
Honeywell International, Inc., Series 4Y. ... ............... .. 3.50% 05/17/2027 1,822 1,956,011 0.4
17,272,871 3.3
UTILITY
ELECTRIC
Enel Finance International NV .. ......... ... ... ... ... .. 6.80% 10/14/2025 USD 1,428 1,453,863 0.3
NATURAL GAS
Southern Gas Networks PLC, Series BE.................... .. 4.88% 10/05/2023 GBP 1,185 1,498,898 0.3
OTHER UTILITY
Thames Water Utilities Finance PLL.C, SeriesE................ 1.88% 01/24/2024 1,654 2,042,459 0.4
4,995,260 1.0
84,135,282 15.6
COLLATERALIZED MORT GAGE OBLIGATIONS
RISK SHARE FLOATING RATE
Connecticut Avenue Securities Trust
Serles 202 L ROL GG TNV v o sasmnn svoms prsmen vag we 6.04% 10/25/2041 USD 12 11,751 0.0
Serie202 1L ROLACERS MDA e son cosmn snmas seomen sen as 6.84% 10/25/2041 79 77,918 0.0
Berien 2021-RO3, Clags ANILE )0 o woonons sy s s 6.14% 12/25/2041 385 383,090 0.1
Eagle RE Ltd.
Series:2021-2, ClasaMIA@) .....ooiviin i iiinn e 6.84% 04/25/2034 51 50,953 0.0
Series 02 [0 Class NN BO: s o simion simis nugss how m 7.34% 04/25/2034 303 304,098 0.1
Federal Home Loan Mortgage Corp. Structured Agency Credit
Risk Debt Notes
Series 2021-DNAS, Class M2(2). . ... oovvvvivnninnnonn ot 6.94% 01/25/2034 222 222,341 0.0
Serien 202 1-DNAG, ClasENILE):: won s sommns s men os 6.09% 10/25/2041 39 38,306 0.0
Series 2021-DNA6, Class M2(a). ... ... ... iinnin 6.79% 10/25/2041 812 795,386 0.1
Series 2021-HOAZA, Clags MIL(a). . o ohcvnvn cvivn vvinn oy e 6.24% 12/25/2041 686 672,438 0.1
Series 2022-DNA3, Class M1A@) .. .......covviiinnnnn 7.29% 04/25/2042 558 562,181 0.1
Federal National Mortgage Association Connecticut Avenue
Securities
Series 2014-C04, Clags IMZ(@). .. o0 oo s v oo o 10.30% 11/25/2024 564 584,836 0.1
Series 2014-C04, Class ZM2¢a). . ... ... ..o 10.40% 11/25/2024 18 18,578 0.0
SerieR 20165002, G AN 0 wen avven snsmas s wes 11.40% 09/25/2028 263 276,060 0.1
Serien:2016-C03, Clags IM2(@)i ovn v v s s 10.70% 10/25/2028 439 464,738 0.1
Home RELtd., Series 2019-1, ClassM1(a) . ............... .. 7.08% 05/25/2029 690 689,611 0.1
PMT Credit Risk Transfer Trust, Series 2019-2R, Class A(a). . . .. 9.19% 05/30/2025 368 367,030 0.1
Triangle Re Ltd., Series 2021-3, Class M1A(a) ............... 7.19% 02/25/2034 311 312,414 0.1
5,831,729 1.1



Rate Date Principal Value Net Assets
(000) USD) %
MORTGAGE PASS-THROUGHS
AGENCY FIXED RATE 30-YEAR
Federal National Mortgage Association, Series 2001 ... ... ... .. 7.00% 09/01/2031 USD 1 To4 0.0%
COVERED BONDS
Australia & New Zealand Banking Group Ltd.. .. ........... .. 0.25% 03/17/2025 EUR 1,343 1,380,262 0.3
Australia & New Zealand Banking Group Ltd.. . ............ .. 3.44% 04/04/2025 1,198 1,291,559 02
Banco de Sabadell SA, Series DMTN. . ..., ... ............. 3.50% 08/28/2026 1,200 1,296,789 0.2
Bahkiof MIOTHEH: wuse wwemn s e s g s s 1.00% 04/05/2026 2,413 2,443,201 0.5
Bankof Nova:Seotia (The Y vomns v ovi ouig bomsg s o 0.01% 03/18/2025 2,369 2,422,233 0.4
Banlk:ofNova, SCOREHTTNEY oo v v somnie ssmmuns virssmess it 20 0.45% 03/16/2026 320 319,900 0.1
BPOESEH BB womety ommm xmmn 50 sommndt s e (0 0.13% 03/31/2025 300 307,547 0.1
BPEEREH SA; BEfeNB. conn: s s povmus fomms e s b 0.75% 09/02/2025 1,500 1,537,081 03
Caisse Francaise de Financement Local . ... ... ... .. ... ... .. 0.01% 05/07/2025 2,400 2,448,786 0.5
CaaBan S o ot tomss Nbahe i Sin Somes et T 1.00% 09/25/2025 700 717,381 0.1
Cie de FinancementFoncier SA . . .......oovii i 0.75% 05/29/2026 2,600 2,619,046 0.5
Commonwealth Bank of Australia. ......................... 3.77% 08/31/2027 1,346 1,469,578 0.3
Comm onwealth Bank of Australia, SeriesE. ................. 0.38% 04/11/2024 1,932 2,050,634 0.4
Commonwealth Bank of Australia, SeriesE. . ... ... ... ... .. 0.50% 07/27/2026 704 697,752 0.1
Credit Agricole Home Loan SFHSA. .. ... ... ... ....... .. 3.25% 09/28/2026 1,700 1,835,399 03
Credit Agricole Home Loan SFHSA .. ... ... ... ......... 4.00% 07/16/2025 650 709,145 0.1
Dangke Mortgage Bank PLEC. . ..ot v visn vvmni vains v o 0.01% 11/24/2026 1,556 1,514,506 03
BNB.BoliskredittAD; Seties Brivans s women swomes libamss ) 0.63% 06/19/2025 2,662 2,735,674 0.5
INGBUIRIN o sovme jowmy waems s (e SOmes wiems W ¥ 3.00% 02/15/2026 1,700 1,822,960 0.3
Kotea, Housing Binancei@ofpu: o e s susn o s s 371% 04/11/2027 1,133 1,224,419 0.2
LloydsPank PLLE Series By powns v somes somss woivss i o 0.13% 06/18/2026 1,641 1,616,688 0.3
Lloyds PankPIC, SerfeS B . i s oo soomons sssions s son 3.25% 02/02/2026 975 1,046,863 0.2
National Australia Bank Ltd., SeriesE . ... ............ ... .. 0.75% 01/30/2026 1777 1,796,904 03
National Australia Bank Litd., Series G.................... .. 0.63% 03/16/2027 899 878,769 0.2
National Bank of Canada, SeriesE . ... ..................... 0.75% 03/13/2025 624 646,044 g1
National Westminster Bank PLC, Series E. . ................. 0.50% 05/15/2024 515 545368 0.1
Nordea Kiinnitysluottopankki Oyj.......................... 0.63% 05/23/2025 228 234,803 0.0
Nordea Kiinnitysluottopankki Oyj, SeriesE. ............... .. 3.50% 08/31/2026 1,184 1,286,216 0.2
Reyval Bank of Canada, SeriefE oon o vvmai s vowas o o 0.63% 03/23/2026 2,678 2,690,048 0.5
Satander b PG | o e, i 000 semsis s S 5 1.13% 03/12/2027 2,365 2,359,090 0.4
Suntander LI PLIC Refiemifl.. ;i s ssmmns s b s s 0.05% 01/12/2027 338 325,908 0.1
Skandinaviska Enskilda Banken AB .. ...................... 0.38% 02/09/2026 1,363 1,369,068 03
Skandinaviska Enskilda Banken AB, Series 580............... 1.00% 12/17/2025 SEK 14,000 1,195,760 0:2
SogieteiGenerale SEH BAL i s v ot v bt it 3.00% 10/28/2025 EUR 2,100 2,250,944 0.4
Socicte Gederdle:SFELS A vos vanns v saens swmms aoess ain 15 3.13% 02/24/2026 1,200 1,289,992 0.2
SEAURIVPOTRRAB: s warss s s Wi O ROms s 0.50% 07/11/2025 2,247 2,300,797 0.4
Stadahy ot ABSEHE B somnm 1m0 sows 5090 BOESE 99 50 0.38% 03/13/2026 367 367,936 0.1
Sumitomo Mitsui Banking Corp., Series E. . ........ ... ... ... 3.60% 02/16/2026 455 489,816 0.1
Sumitomo Mitsui Trust Bank Ltd., SeriesE . ........ ... .. .. .. 3.63% 04/06/2026 1,264 1,361,504 03
Swedbank Hypotek AB, SeriesE. . .................... ... .. 0.05% 05/28/2025 801 816,171 0.2
Toronto-Dominion Bank (The), SeriesE. ... ................. 3.88% 03/13/2026 2,434 2,647,814 0.5
Westhat Baflkinsicorn., o SeHer Bl v women womes libmmss ) s 0.50% 01/16/2025 554 574,215 0.1
Westpac Banking Corp., SeriesE ... ..o 3.46% 04/04/2025 1,816 1,958,238 0.4
60,894,008 1.3
GOVERNMENTS - SOVEREIGN BONDS
FRANCE
Drexia Credit Local BA, Berie8 B s i saonn s mowss ain 15 1.25% 10/27/2025 3,700 3,826,271 0.7
Blexid CreditLocalBa, SeielBlumn me v wumm moma s w 2.13% 02/12/2025 GBP 4,200 5,070,124 1.0
8,896,395 1.7
GERMANY
Kreditanstalt fuer Wiederaufbau . ......... ... ... ... ... .. 4.00% 02/27/2025 AUD 5,305 3,422,078 0.6
Kreditanstalt fuer Wiederaufbau . .......................... 4.10% 02/20/2026 3,811 2,459,583 0.5
Kreditanstalt fuer Wiederaufbau . .......................... 5.00% 03/19/2024 2,658 1,728,540 0.3
Kreditanstalt fuer Wiederaufbau, SeriesE. .. . ... . ... ... ... .. 1.38% 12/15/2025 GBP 4,269 4,954 417 0.9
Kreditanstalt fuer Wiederaufbau, SeriesE. .. ............ ... .. 3.88% 09/02/2025 5,563 6,840,349 1.3
Landwirtschaftliche Rentenbank, SeriesE .. ............ ... .. 0.00% 09/28/2026 EUR 1,754 1,729,966 0.3
21,134,933 3.9
HUNGARY
Hungary Government International Bond . .. ........ ... ... .. 5.00% 02/22/2027 1,394 1,524,054 03
SOUTH KOREA
Korea International Bond. . ... ... ... ... ... .o 0.00% 10/15/2026 1. 737 1,677,780 03
33,233,162 6.2
GOVERNMENTS - SOVEREIGN AGENCIES
CANADA
Canadd Houging TIostINe: 1 . s von some sumni i v o 2.25% 12/15/2025 CAD 5,820 4,079,608 0.8



Rate Date Principal Value Net Assets
(000) (USD) %
JAPAN
Development Bank of Japan, Inc., Series G . ............ ... .. 0.01% 10/15/2024 EUR 2485 $ 2,579,417 0.5%
Development Bank of Japan, Inc., Series G . ................. 2.13% 09/01/2026 2,186 2,275,749 0.4
4,855,166 0.9
NETHERILANDS
BREBanlaN e srse srse neien o sricen s niew e o 3.25% 07/15/2025 AUD 3,765 2,388,594 0.4
BNGBank NV. ... 5.25% 05/20/2024 3,070 1,999,909 0.4
4,388,503 0.8
NORWAY
Kommunalbanken AS, Series E......oovviiiiiiniein i 1.00% 12/12/2024 GBP 2,200 2,627,753 0.5
15,951,030 3.0
LOCAL GOVERNMENTS - PROVINCIAL BONDS
CANADA
Province of British Columbia Canada. . ..................... 2.50% 02/26/2027 AUD 1,461 877,578 0.2
Province of British Columbia Canada. . ..................... 4.25% 11/27/2024 4,670 3,014,761 0.6
Province of Ontario Canada. . ............ ..o 4.25% 08/22/2024 3,560 2,298,928 0.4
Province of Ontario Canada, SeriesDIP . ... ................. 3.10% 08/26/2025 4,545 2,863,859 0.5
Province of Ontario Canada, Series HP. .. .. ... ... ... ..... 8.10% 09/08/2023 CAD 2,150 1,591,036 0.3
Piiovinee alQuBbEciCatada sy st Doy S sk 5 4.20% 03/10/2025 AUD 5,448 3,512,899 0.7
Province of Quebec Canada, SeriesE....................... 1.13% 10/28/2025 EUR 1:217 1:255:215 0.2
15,414,276 29
INFLATION-LINKED SECURITIES
UNITED STATES
TR Tieasi iy TniatonTRIS . e s o Sonsy Bovmss 193 5 0.13% 10/15/2026 USD 9,008 8,424,733 1.6
LS Treasumy Inflation Indes. . oo con dopns e Lugad v i 0.38% 07/15/2025 4,694 4,497 920 0.8
12,922,653 2.4
QUASI-SOVEREIGNS
QUASI-SOVEREIGN BONDS
SOUTH KOREA
Export-Import BankofKorea . ..................oooii o 0.83% 04/27/2025 EUR 1,265 1,298,593 0.2
Korea Development Bank (The) . .........ooovnniiinn . 0.00% 07/10/2024 504 526,319 0.1
Korea Development Bank (The) . .. ........................ 1.50% 08/29/2024 AUD 2,000 1,252,967 0.2
Korea National Oil Corp.. ... ...t ... 4.75% 04/03/2026 USD 1,381 1,358,144 0.3
4,436,023 0.8
SUPRANATIONALS
Nordic Investment Bank . ... ........ ... ... ............. 4.75% 02/28/2024 AUD 3314 2,148,648 0.4
Nordic Investment Bank, SeriesE. . ... ... ... ............. 0.50% 11/03/2025 EUR 2,248 2,294.777 0.4
4,443,425 0.8
512,270,849 95.2
OTHER TRANSFERABLE SECURITIES
COLLATERALIZED LOAN OBLIGATIONS
CLO - FLOATING RATE
AGLCLO 121.td., Series 2021-12A, ClassAl(a) ............. 6.75% 07/20/2034 USD 1,646 1,634,132 03
Bain Capital Credit CLO Ltd., Series 2021-4A, Class Al{a) ... .. 6.76% 10/20/2034 1,144 1,135,363 0.2
Ballyrock CLO 16 Ltd., Series 2021-16A, Class Al(a) . ........ 6.72% 07/20/2034 1,106 1,093,330 0.2
Black Diamond CLO Ltd., Series 2019-2A, Class AlA(a). . ... .. 7.04% 07/23/2032 1471 1,451,799 0.3
Neuberger Berman Loan Advisers CLO 42 Ltd., Series 2021424,
GBS vom v sonms Fviibie oo GENGws DENBN PUNES s 9 6.67% 07/16/2035 1,434 1,424,527 0.2
Neuberger Berman Loan Advisers CLO 43 Ltd.,
Series2021-43A, Class A@). . ...........ooiviiiinno. .t 6.70% 07/17/2035 1,672 1,662,305 0.3
New Mountain CLO 3 Litd., Series CLO3A, Class A(a) ... ... .. 6.77% 10/20/2034 1,018 1,009,846 0.2
9,411,802 1:7
LOCAL GOVERNMENTS - US MUNICTPAL BONDS
UNITED STATES
City of San Antonio TX, Series 2023 . .. ... ... ... ... ... 5.64% 02/01/2026 1,230 1,234,771 0.2
MORTGAGE PASS-THROUGHS
AGENCY FIXED RATE30-YEAR
Federal National Mortgage Association, Series 1999 . ........ .. 7.00% 09/01/2029 o* 821 0.0
Federal National Mortgage Association, Series 1999 . ........ .. 7.00% 10/01/2029 1 1,026 0.0
Federal National Mortgage Association, Series 2000 . .. ... ... .. 7.00% 12/01/2030 1 712 0.0
Federal National Mortgage Association, Series 2001 ... ... ... .. 7.00% 09/01/2031 4 4,647 0.0
Federal National Mortgage Association, Series 2001 ... ... ... .. 7.00% 11/01/2031 3 2,804 0.0
Federal National Mortgage Association, Series 2001 . ........ .. 7.00% 12/01/2031 5 5,486 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 01/01/2032 1 1,156 0.0
Federal National Mortgage Association, Series 2002 ........... 7.00% 02/01/2032 1 1,061 0.0
17,213 0.0
10,663,786 1:9



Rate Date Value Net Assets
(UsD) %
Total Investments
(CHEESRIOATR 038 vy gy taasnns dhey S0RmRes SR agE o ol $ 522,934,635 97.1%
Time Deposits
BEH NEsrYorkih) s wiens i w ndaw oo e i 6.50 % - 1 0.0
BINE Baiibas BRHBI oo vumes ssones sen snvss smmese e e 2 0.72 % - 3,390 0.0
BINE Baribas Patifih) ox s svoms wv s sums sy pes 2.87 % - 76 0.0
BNERAfibaS AN v omaves sussnes so o svmarns s s s 4.15 % - 54,570 0.0
Crirhank: NewsYorkih): s suans vnan: v (0@ camms Loens 1 10 4.68 % - 62,911 0.0
IENBAORIOT. ns wmis simi am 5 md i B 59 5 2.87 % - 241,276 0.0
ISR BARMEID) 0 coliug dolies Dabed S0 bolind Auuss Biled 20 i 2.63 % - 292,866 0.1
HESBC BitndporoliBilin: waimyn stms s (e SaTme wiinn w5 2.40 % - 49,942 0.0
SEAtRbATIE TOTONtobiG: mive v v Seei Do e e 58 3.82 % - 54,144 0.0
Seotiabank, Toretioh),: cosws cusms e smmes somes suses G o6 4.68 % = 11,936,183 2.2
SVIBC, Eond ol coms s svmns v v swmine Bmss, 876 4.17 % - 54,145 0.0
Tl PIEIICRORIES oo romors umes s Pomee; SUESS SHERSS 0 FORGG TURST GHESD B 2 12,749,504 2.3
Other assetsless liabilitles. . . .. ... ... ... it i i s 22N 0.6
INCUASSEI S wai iy fmney 0 SO S TR0 TR CAEERI SN SRR SR R G o $  538456,892 100.0%
FUTURES
Unrealized
Nuomber of Appreciation
Description Expiration Date Contracts Original Value Market Value (Depreciation)
Long
Korea 3 YoBond BUMIEs: . ivoe iis museris s sirsue 5 09/19/2023 310 $ 24380314 $ 24288708 §$ (91,606)
US. T-Note 2 Yr (CBT) Futures . ... vooovie covine wrioimn os 12/29/2023 536 108,858,547 109,239313 380,766
Short
Australian 3 YrBond Futures. ... 09/15/2023 459 31,580,200 31,640,363 (60,163)
Enio.BOBE RGN, cimis miom i aom woens wigis i 09/07/2023 73 9191975 9,190,983 792
ButoiSehats PUTE, somes mones sus sumes s semss o 09/07/2023 38 4,357,048 4,331,501 25,547
$ 255336
Appreciation  § 407,105
Depreciation  $ (151,769)
FORWARD FOREIGN CURRENCY CONTRACTS
Contracts to In Exchange Unrealized
Deliver For Settlement Appreciation
Counterparty (000) (000) Date (Depreciation)
Australia and New Zealand Banking Group Ltd. ........... NZD 16,081 Ush 9,510 09/15/2023 $ (79,366)
BankoPAmerteay Ne oy sumess somos s srmen swnss semes o CLP 3,381,726 UsD 3,944 09/15/2023 (18,783)
Barelaya Bank PLiun vummss pows wos vanens vams Bvanss 2w EUR 109,676 USD 118,429 09/14/2023 (548,188)
Brown Brothers Harriman & Co.. ....................... EUR 2,509 USD 2,722 09/14/2023 536
Brown Brothers Harriman & Co+. ... ..o enn s AUD 571 USD 373 09/11/2023 2,810
Brown Brothers Harriman & Co+. ... oo it AUD 42 UsDh 27 09/11/2023 (207)
Brown Brothers Harriman & Co+. ... ..o CAD 71 usD 53 09/11/2023 334
Brown Brothers Harriman & Co+. ... ... ..o iinn. .. EUR 249 UsD 274 09/11/2023 3,455
Brown Brothers Harriman & Co+. ... ... ... ... ... ... GBP 51 USD 64 09/11/2023 393
Brown Brothers Harriman & Co+. ... ... ... ... NZD 13 USD 8 09/11/2023 133
Brown Brothers Harriman & Co+. .. ... SGD 7 usDh 3 09/11/2023 32
Brown Brothers Harriman & Co4. ... oooviviiiinnnnn UusD 93 AUD 145 09/11/2023 946
Brown Brothers Harriman & Co+. ... ... oooii i usD 7,595 AUD 11,619 09/11/2023 (64,992)
Brown Brothers Harriman & Co+. ... ... ... ... ....... UsSD 2,900 CAD 3,896 09/11/2023 (15,701)
Brown Brothers Harriman & Co+. ... ... ... .. ... .. usD 8 EUR 8 09/11/2023 18
Brown Brothers Harriman & Co+. ... ................... UsSD 30,604 EUR 27,834 09/11/2023 (414,817
Brown Brothers Harriman & Co+. ... ..o oo i enntn UsD 3,733 GBP 2,930 09/11/2023 (20,752)
Brown Brothers Harriman & Co4. ... .oooviiiiniiiininn UsD e NZD 0** 09/11/2023 1
Brown Brothers Harriman & Co+. . ..o usD 267 NZD 441 09/11/2023 4,071
Brown Brothers Harriman & Co+. ... ... ... UsSD 524 SGD 704 09/11/2023 (2,810
CIibankelNAe: v suees oo BN B2 0T VR FAODE i AUD 44,485 UsDh 28,622 09/14/2023 (212,007)
Citthinle I, s omes s e 590 meEed e Bands B COP 8,490,321 usDh 2,116 09/15/2023 47,732
CEbatGING: oo alinn ot Sattms Sa% Allnd Aeles Sl oa UsD 4,141 CLP 3,396,739 09/15/2023 (160,958)
(Sitbame NG, oy soiidnay s OEIIE S SRR UTERIR SNTETRRE O UsD 2,075 COP 8,606,254 09/15/2023 21,568
Deutsche Bank AG SEK 13,103 UsD 1,192 09/14/2023 (5,264
BHEBE BailRlISA: sonue samess sivmos wip srimes vonss semes o MXN 56,025 UsD 3,344 09/15/2023 63,952
HESBE BanlGlIBA: o sy pvwssn wos savsen wammss swmpss b KRW 2,564,018 usD 2,011 10/26/2023 70,986
Morgan Stanley & Co. International PLC. .. .............. CAD 59,161 USD 43,562 09/14/2023 (228,379)
Morgan Stanley & Co. International PLC. .. .............. EUR 1,186 USD 1,287 09/14/2023 474
Morgan Stanley & Co. International PLC. .. .............. GBP 35,876 Ush 45,363 09/14/2023 (87,234)
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