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Rate Date Principal Value Net Assets
(000) (USD) %
TRANSFERABLE SECURITIES QUOTED ON ASTOCK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MARKET
GOVERNMENTS - TREASURIES
CANADA

Canadian Govetament Bond . . covs ovn swiws swiws v sws swie 2.25% 12/01/2029 CAD 929 § 638,282 0.6%
UNITED STATES

LB T B0 sy ok ciias O GRl) GREs ChiRn & BRi 4.50% 02/15/2044 USD 465 450,033 0.4
U 8. Treasury Bonds . .. 6.25% 05/15/2030 1014 1,101,765 11
U.8. Treasury Bonds . . . oo % . 6.50% 11/15/2026 11,764 12,275,103 11.8
LS L R B BB oy xris spmmmas aiwxammye cisia sommrnis ssmmas simsamuys eisia smmrs 2.75% 08/15/2032 3,773 3,317,556 32
USTrcdsuryNul:s....................................... 3.38% 05/15/2033 197 180,806 0.2
.8, Treasury Notes. . Teg—— Ry 3.75% 123172028 520 502,613 0.5
S TR IO ES . v c: aowrcn ovmam oo Anwwes Bevran DRWTER S5 SEWS 4.00% 06/30/2028 1,292 1,263,737 1.2,
EE S Meaamimy IO ous st avomon Swn MOmen SRS AMOTER Sk 4.13% 03/31/2029 470 461,285 0.4
U.8. Treasury Notes. . 4.13% 11/15/2032 1,750 1,701,443 1.6
U.S. Treasury Notes. . 4.25% 02/28/2029 310 306,125 0.3
U. 8. Treasury Notes. 438% 10/31/2024 227 226,014 0.2
U.8. Treasury Notes. 438% 11/30/2028 955 947,838 0.9
U.8. Treasury Notes. . 438% 05/15/2034 523 517,280 0.5
11.5. Treasury Notes. . 4.50% 03/31/2026 262 259,994 0.2
U.&. Treasury Notes. 4.50% 11/15/2033 200 199,656 0.2
U.8. Treasury Notes. . 4.63% 06/30/2025 1,100 1,093,813 1.1
U.8. Treasury Notes. . 4.63% 09/30/2028 1,452 1,454,269 1.4
U.8. Treasury Notes. . 4.63% 04/30/2029 2,395 2,403,607 23
U.8. Treasury Notes. . 4.88% 11/30/2025 400 398,938 0.4
Treasury Notes. . 4.88% 05/31/2026 405 404,873 0.4

.8. Treasury Notes. S T g 4.88% 10/31/2028 1,550 1,568,164 1.5
L ST E B INOE  sarin wstarin s s $RRESn ISR RS drv WSS 5.00% 10/31/2025 A 443,514 0.4

31,478426 302
32116708 30.8
CORPORATES - NON-INVESTMENT GRADE

INDUSTRIAL
BASIC
IRl BB e somis neiivn s Gt s e Sk o R 3.75% 04/152029 250 223,940 0.2
Huhtamaki Oyj. . ... 4.25% 06/09/2027 EUR 200 216,631 0.2
Olym pus Water US Huldmo (_.urp 3.88% 10/01/2028 175 177,404 0.2
SCILIV LLC/SCIL U3A Holdings [ I.(" 538% 11/01/2026 U3D 457 439,279 0.4
Sealed Air Corp. s 6.88% 07/15/2033 335 346,001 0.3
Sealed Air Corp./Sealed Air Corp. US. .. ..o inns 6.13% 02/01/2028 101 100,240 0.1
1503495 _ 14
CAPITAL GOODE
Ardagh Metal Packaging Finance USA LLC/
Ardagh Metal Packaging Finance PLC. .. ............... ... 2.00% 09/01/2028 EUR 100 95213 0.1
Ardagh Metal Packaging Finance USA LLCY
Ardagh Metal Packaging Finance PLC. . s i Gl o 3.25% 09/01/2028 U3D 555 486,319 0.5
Ball Corp.. . 2.88% 08/15/2030 423 357,358 0.3
Ctee 11 (meH 525% 02/152030 EUR 235 235,767 0.2
Denchehourg“u\ x 2.25% 07/15/2028 100 99,665 0.1
Eeo Material Iu(,lmuloglcs lm. e Sk B 7.88% 01/31/2027 USD 502 501,987 0.5
Enviri Corp........ i 5.75% 07/31/2027 332 315,139 0.3
Esab Corp. ... 6.25% 04/15/2029 a1 41,105 0.0
GFL Environm l:nlul lnc. " 3.50% 09/01/2028 113 102,705 0.1
2eche Environnement %A(“A 2.25% 11/152028 EUR 385 383,675 0.4
Summit Materials LLC/ Summ !I M.ilcrml.-s I' 7.25% 01/152031 USD 29 29,917 0.0
TK Elevator US Newco, Inc. rh 525% 07/15/2027 400 385,631 0.4
Trinity TiduRtrieR, INCy=:: srewon sames i asmes Semk S o Sama 7.75% 07/15/2028 47 48,427 0.0
st PTOETBAL T oo sumt awms nh Faws Tt awivmss ovh v 5.50% 02/152026 520 512,214 0.5
WESCIDisitbolion: Ticses: commm 0 smmsy ain S O S 6.63% 03/15/2032 63 68,500 0.1

3,663,622 3.5
COMMUNICATIONS - MEDIA

Altice Financing SA. . : st i e feus 5.00% 01/152028 565 439,635 0.4
CCO Holdings ]_.L(_J‘(.f_‘f_) Huldlrwa (_apil..il (_ulp. .. — 4.25% 02/01/2031 122 98,334 0.1
CCO Holdings LLC/ICCO Hn]rlmga (ap]l:al (“mp. T . 4.25% 01/15/2034 570 426,124 0.4
Univision Comm unications, Inc.. 55 RS RN SR s A 6.63% 06/01/2027 400 386,592 0.4
Virgin Media Finance PLC . 7 et 3.75% 07/152030 EUR 270 250,484 0.2
Virgin Media Vendor Flnancmo Nntes; IV DAC“ ................. 5.00% 07/152028 USD 200 179,845 0.2
Ziggo Bond Co. BV, . 5.13% 02/28/2030 450 383,945 0.4
zlggoﬂ\-’ 4.88% 01/15/2030 200 178,194 0.2

2343153 23
COMMUNICATIONS - TELECOMMUNICATIONS

Lavel I Bioanting ING .« voves cvmses ivs 5ooioes iwns awoiss 4o vais 4.25% 07/01/2028 485 187,756 0.2
Telecom Italia Capital SA .............. S 7.20% 07/18/2036 97 88,151 0.1
Telecom Italia Capital SA .. ... iiiiiiiiiiiiinn, 7.20% 07/18/2036 286 291,586 03



Rate Date Principal Value Net Asscts
(000) (USD) %
TelefonicaBurope BV(@). . ..o, 2.50% 02/05/2027 EUR 200 3 203,967 0.2%
United Group BV, . 4.00% 11/152027 490 516,785 0.5
Vmed O2 UK I‘ln:lncmg I P]_)C 4.75% 07/15/2031 USD 525 435,689 0.4
1723934 17
CONSUMER CYCLICAL - AUTOMOTIVE
Aston Martin Capital Holdings Lad. . .. 10.00% 03/31/2029 200 193,126 0.2
Clarios Global LP/Clarios US Finance Co. 438% 05/152026 EUR 380 404,968 0.4
Dana, Ine.. 4.25% 09/01/2030 USD 475 413,615 0.4
Forvia 8E. . 238% 06/152029 EUR 220 217,815 0.2
Goodyear Tire & Rubber Co, (The) 525% 07/152031 USD 101 91,330 0.1
IHO Verwaltungs Gm bH(b). . e 6.38% 05/15/2029 200 196,311 0.2
IHO Verwaltungs GmbHMbY. .. ..o 8.75% 05/15/2028 EUR 181 211,062 0.2
Volvo Car AB, SeriesE................ . 2.50% 10/07/2027 201 207,135 0.2
ZF Finance GmbH, SeriesE .. .........coviiminiineiannnn. 2.25% 05/03/2028 500 497,543 0.5
ZF Morth America Capital, Inc. .. ..o viiviviiiiiviniivn i 6.75% 04/23/2030 USD 205 207,526 0.2
ZF North America Capital, Ine. . . ... .o o vvinvvvan cvvessvn cvns 6.88% 04/23/2032 205 209,737 0.2
2,850,168 _ 28
CONSUMER CYCLICAL - OTHER
Biuildsre FiraSomioR 100 <mux svma: svn sanven sanies donin: &6 dant 6.38% 03/01/2034 138 135,300 0.1
Miller Homes Group Fineo PLC(c). . o Y 9.08% 05/15/2028 EUR 172 186,706 0.2
3hea Homes LP/Shea Homes Flmdmg ("nrp. S SO REME: agn HENE 475% 02/152028 USD 108 101,962 0.1
Standard Industries, Inc./NJT. . e 4.75% 01/15/2028 472 448,933 0.4
872901 _ 08
CONSUMER NON-CYCLICAL
LARDIHERI T e smms sni o SN A NS a5 e 5.13% 03/01/2030 268 233,884 0.2
Avantor Funding, Ine. .. 3.88% 07/15/2028 EUR 195 206,214 0.2
CAB SELAS | 338% 02/01/2028 799 780,896 0.8
Cerba Healthcare '%A(‘A 3.50% 05/31/2028 135 123,886 0.1
Cheplapharm Arzneimittel GmbH. . 3.50% 02/11/2027 470 493,560 0.5
CHS/Community Health byslcms lm: 8.00% 03/15/2026 USD 201 201,000 0.2
DaVita, Ine. .. .... o i 3.75% 02/15/2031 244 204,763 0.2
DaVita, Ine. ... ... 4.63% 06/01/2030 293 262,536 03
Elanco Animal Hea]lh Inc B AR a5 2514 6.65% 08/28/2028 410 413,760 0.4
Emergent BioSolutions, Ine. .. .. ..o iiiiiiiiin., 3.88% 08/15/2028 95 56,749 0.1
Grifols 3A . 3.88% 10/15/2028 EUR 575 522,519 0.5
Gruenenthal Gm hH [ —— 4.13% 05/152028 245 259,595 0.2
Legacy L\chomlIImltllLLC 4.38% 02/15/2027 USD 674 636,584 0.6
ModivCare Escrow Issuer, Inc. . 5.00% 10/01/2029 271 192,500 0.2
Organon & Co./Organon }'oretgn Deht ('n I“uer B\f 5.13% 04/3002031 620 547,633 0.5
Perrigo Finance Unlimited Co. b . ORTTRM ORYECEC MISTRY e dRTIN 4.65% 06/15/2030 396 364,160 0.4
PnannIdingn,Inc......................................... 6.25% 02/15/2032 139 138,343 0.1
Primo Water Holdings, Inc. . 4.38% 04/30/2029 388 356,738 0.3
Sotera Health Holdings LLC . 7.38% 06/01/2031 104 103,242 0.1
US Foods, Ine. . 475% 02/15/2029 109 102,357 0.1
6200919 _ 6.0
OTHER INDUSTRIAL
American Builders & Contractors ‘%llpply 0 IR e v wsmse simimn 4.00% 01/1572028 438 407,971 0.4
Multiversi ly SRLie). . e S 8.12% 10/30/2028 EUR 287 313,074 03
Nexans 8A . T a i s 5.50% 04/05/2028 100 113,309 0.1
RexelSA 2.13% 06/15/2028 410 409,531 0.4
BRI PLIE vrrts o onuvsvm amenty SVESTAY S0 URTTIVG FRISTRY IWTRIRS B4, VATT 5.25% 11/30/2026 330 326,659 03
BRI S Brs e son SEiien SRR GIIE A55 S0 BRRE RN aop SR 2.63% 06/18/2026 200 211,435 0.2
1,781,979 1.3
SERVICES
ADT 2ecurity Corp. (The) 4.13% 08/01/2029 U3D 466 423,364 0.4
APX Group, Ine. ........ 5.75% 07/15/2029 232 220,388 0.2
APX Group, Ine. ........ 6.75% 02/15/2027 350 348,401 0.3
Prime Security Services Borrower I_J_)CIPrlme I'inancc ]nc 3.38% 08/31/2027 179 164,304 0.2
Prime Security Services Borrower LLC/Prime Finance, Inc - 6.25% 01/15/2028 370 362,958 03
Techem Verwaltungsgesellschaft 674 mbH. . .. ... .. ... ... .. 6.00% 07/30/2026 EUR 111 120,130 0.1
Vériaire HoldigAB v i svmns svn sanvan i dania: &6 it 3.88% 07/15/2026 211 226,370 0.2
ZipRecruiter, Inc. . 5.00% 01/1572030 USD 487 422,363 0.4
2,288,278 261,
TECHNOLOGY
HERNGIEER: vworvn emman owim oo vwiimn 6mmiay awomim awn 95m 5.13% 04/15/2029 EL 335,505 0.3
Presidio Holdings, Inc.. . 4.88% 02/01/2027 210 209,955 0.2
Seagate HDD Cayman 4.09% 06/01/2029 286 261,619 03
Seagate HDD Cayman. . ... 5.75% 12/01/2034 113 107,120 0.1
TeamSystem SpA. ... .. F—— - 3.50% 02/15/2028 EUR 200 206,043 0.2
Wes eI EA YT, o scnoos auosos g s oo DR S0 d0R 475% 02/152026 USD 71 69,456 0.1
1,189,698 1.2



Rate Date Principal Valve Net Assets
(000 (USD) &
TRANSPORTATION - SERVICES
Albion Financing 1 SARL/Aggreko Holdings, Inc. . ... .......... 6.13% 10/15/2026 USD 400 $ 392,990 0.4%
BCPV Modular Services Finance ITPLC. .. ....ooooviiiiinnn 475% 11/30/2028 EUR 385 387,959 0.4
LKA NS o aon scmman caiiion a6 Hof S SN SO Nt SR 4.50% 02/15/2027 240 259,496 0.2

1,040,445 1.0
25,458,592 245
FINANCIAL INSTITUTTONS

BANKING
Abanca Corp. Bancaria SAia) 6.00% 01/20:2026 200 212,875 0.2
AIB Group PLC(@). oo oo cvvveenvvinr s - 6.25% 06/23/2025 300 325,568 0.3
Banooide Sabiadell SR o vommes son semion s snie sk e 5.00% 05/19/2027 200 204,029 0.2
Bankinter SA(a). . VT i SR G G d SR 6.25% 01/17/2026 200 217,007 0.2
Bread Financial Hn]rlmg'i, Inr: SagmEa gaa g o 975% 03/152029 USD 121 126,776 0.1
Intesa Sanpaclo SpA(a). . R i SR TOERSE DR NG P 7.70% 09/17/2025 490 489,157 0.5
1,575,412 15
FINANCE
EncorsEiapital Gronp, Tog. o oo s Sviime i saiint e i 8.50% 05/15/2030 200 200,249 0.2
REITs
ArfaHomBs oSy s seiim ai whin i e s i 4.00% 08/15/2026 EUR 207 220,400
Tron Mountain, Tne. . ..ot 4.50% 02/15/2031 UsD 117 104,240 0.1
Via Celere Desarrollos Inmobiliarios SA ... ........oooviiiin, 525% 04/01/2026 EUR 335 358,685 0.3
683,325 0.6
2,458,986 2.3
UTILITY
ELECTRIC

EDP - Energias de Portugal SA, Series NC8. ................... 1.88% 03/14/2082 500 467,222 0.4
28,384,800 27.2

CORPORATES - INVESTMENT GRADE

INDUSTRIAL
CAPITAL GOODS
Begul Reanord Cotphs: s sl oo S Ras o o asas 6.30% 02/1572030 USD 67 68,555 0.1
COMMUNICATIONS - MEDIA
DIRECTYV Financing LLC. . 8.88% 02/01/2030 120 115,600 0.1
COMMUNICATIONS ELJIQWHNCATIONS
AT&T, Ine. . ; pd 4.50% 05/15/2035 143 130,782 0.1
CONSUMER CYCLICAL A‘UTOMOTIVE
HOrdi B0 tomi oo somm scommns somtiros s aouiimn sz wesioos s aodits 3.25% 02/12/2032 493 405,363 0.4
Eord Noton2metat oL v o s e somens aomems s A 6.05% 03/05/2031 200 199, 166 0.2
General Motors Co. . 5.60% 10/15/2032 343 341,263 03
General Motors Co. . s : e 6.75% 04/01/2046 234 245,578 0.2
Harley-Davidson I'manclal Semces. Inc 4 SRR AERENO A5 g 6.50% 03/10/2028 401 410,955 0.4
ERaTEonil s o DG Des vl ook D D et s D 5.25% 05/15/2049 510 456,841 0.4

2,059,166 1.9
CONSUMER CYCLICAL - OTHER

PAIEETOORIN0 ; caface @l ol v Do e Hal v s 638% 05/15/2033 T 80,587 0.1
EpHeEionne INe:: sois S saiiee o Sich e soiis o a0as T.88% 06/15/2032 380 434 047 0.4

514,634 0.5
CONSUMER NON-CYCLICAL

Charles River Laboratories International, Ine.. .. ...........o000 4.25% 05/01/2028 372 349,035 0.3

AT, SO L e v womgrgens s wospmymss Wi waprg o g 5.13% 05/15/2031 63 62,316 0.1

CV8 Health Corp. . . [P —— . 5.55% 06/01/2031 381 380,038 0.4
EONTE TR e con: v Nobtihs Sperveis Shege SNSENATE SRMRARHS Spkess SiFts AUAR 6.25% 02/01/2029 121 124,060 0.1

JAZESEAUTIRET I v s mamees e sanm anmres iR A SaiE 4.38% 01/15/2029 200 183,923 0.2

1,099,372 1.1

SERVICES

Boozt Mewr oo, BoOmower.LLE. .. .- o i st soamiass simis staivia 7.50% 01/15/2031 297 307,773 0.3

(HONEL Payiietit] IN! o i sramvens s s s saimeess e st 3.20% 08/15/2029 215 191,982 0.2

499,755 0.5

TECHNOLOGY

CDW LLC/CDW Finance ("mp v BRI ST WRIREA MR ST 2.67% 12/01/2026 528 492,448 0.5

ENEHHEIHC -« oo o croimas sncwevass 2mom Snmnos Grions Smamars % SRSRRG 475% 04/15/2029 310 294,248 0.3

Fiserv, Ine. . e A e i 535% 03/15/2031 210 209,157 0.2

Jabil, Ine. . ...... 545% 02/01/2029 39 38,806 0.0
MtcronTechnology.Inc 2.70% 04/15/2032 600 494,728 0.5

MBECI, Ine. . . o 3.63% 09/01/2030 95 84,349 0.1
NXPBV(NXPFundmgI IF_."N'XPU‘\}‘\ lne. Ml SO NSRS e SRS 5.00% 01/1572033 394 381,585 0.4

Skyworks Solutiona, Ine. . ... coveonn vamen sumen s o sas 3.00% 06/01/2031 300 250,737 0.2
WESEIRDDIBICANCOOIP. o v sramvens s s anmres waimens @k Sstis 2.85% 02/01/2029 525 452,852 0.4

2698910 26
7186774 6.9



Rate Date Principal Value Net Assets
(000) (USD) %
FINANCIAL INSTITUTIONS
BANKING
ABNAMROBank NV(@)........oooiiiniiiiiiiiiiiiiannn, 475% 09/22/2027 EUR 600 3 612,818 0.6%
ABNAMROBank NV ................ - 480% 04/18/2026 USD 400 392,016 0.4
AIIyFinancialInc....................................... 6.85% 01/03/2030 136 139,577 0.1
Ally Financial, Inc. .. 6.99% 06/13/2029 236 244,006 0.2
Banco Bilbao Vizeaya Arul.nl..ma SA - 7.88% 11/15/2034 200 219,852 0.2
BUliCOSITEIIET S vov imvai s v 9T IR SWTET S BT 4.18% 03/24/2028 200 192,020 0.2
Banco Santander SA . 5.55% 03/14/2028 200 198,974 0.2
Banco Santander bA(.ij 9.63% 05/21/2033 200 219,361 0.2
Bank of America Corp., ‘ienes X(a) 6.25% 09/05/2024 466 465431 0.4
Bank of Ireland Group PLC. . 5.60% 03/20/2030 315 311,672 0.3
Bank of Ireland Gruup PLC. 6.25% 09/16/2026 200 200,851 0.2
Barelays PLC. . 5.67% 03/12/2028 204 203,894 0.2
BNP Paribas “,A(a) 4.63% 02/25/2031 479 393,907 0.4
BPCE 8A . 5.15% 07/21/2024 495 494,077 0.5
CaizaBank °>A(a) 588% 10/09%2027 EUR 400 427,495 0.4
CaixaBank SA 6.849% 09/13/2034 USD 200 211,760 0.2
Capital One Financ 1 L‘uq). T - 547% 02/01/2029 95 94,224 0.1
Capital One Financial Comp. .. .oovvvnr vammsvamnsvvansianvnas 570% 02/01/2030 37 36,963 0.0
CUpl Dus EuCialiE0ID.: o s axm o s i $66 s 6.38% 06/08/2034 183 187,468 0.2
Capital One Financial L‘urp. o SRS R s 7.62% 10/30/2031 93 101,696 0.1
Citigroup, Ine. oo vvvvnins 2.56% 05/01/2032 124 103,103 0.1
Citigronp, Tne. ...... 583% 02/13/2035 225 222,051 0.2
Citigroup, Ine., Series CC(J) 7.13% 08/15/2029 83 §2,942 0.1
Citigroup, Ine., Series Y(a) . e e 4.15% 11/15/2026 109 101,317 0.1
Cooperatieve R:llmhank UA(aJ e 4.63% 12/29/2025 EUR 600 639,213 0.6
Credit Agricole SA. . [r— 6.32% 10/03/2029 USD 295 303,807 0.3
Credit Agricole bA(aJ + O GO SGRMNE SRS RS N ST 7.50% 06/23/2026 GBP 100 127,159 0.1
Deutsche Bank AG, Series F 5.63% 05/19/2031 EUR 200 219,386 0.2
Deutsche Bank AG/New York NY v 6.12% 07/14/2026 USD 192 192,234 0.2
Deutsche Bank AGMNew York NY. ... ... oot 7.15% 07/13/2027 150 153,734 0.1
Digcover Financial Semvicesiu: wmes aon wmies g aais o s T.96% 11/02/2034 105 118,079 0.1
DNB Bank ASA(a) . e o 4.889% 11/12/2024 475 470,609 0.4
Goldman Sachs (Jmup, lnn. I:'l Ilc) FR 573% 04/25/2030 114 115,526 0.1
HSBC Holdings PLC. —— 6.16% 03/09/2029 488 498,144 0.5
ING Groep NVi(a) . 4.88% 05/16/2029 415 359,117 0.3
KBC Group NV. 5.80% 01/19/2029 245 245,952 0.2
Lloyds Banking (_rmup I’L.C(.{) 7.50% 09/27/2025 296 294,578 03
Mizuho Financial Grounp, Inc T 538% 05/26:2030 265 263,771 0.2
Nioigah, SEanlev o seen s s o SN BN TEHE SO s 542% 07/21/2034 50 49,488 0.0
Morgan Stanley ... ..o 5.66% 04/18/2030 204 206,675 0.2
Nationw ide Building Society. . 430% 03/08/2029 200 190,331 0.2
Nationw ide Building Socmty(:n 5.75% 06/20/2027 GBP 265 318,166 0.3
NatWest Group PLC . ‘e 747% 11/10/2026 USD 277 283,646 03
NatWest Group FI (‘(aj E———— - 8.13% 11/10/2033 200 202,634 0.2
MoTded Bab AR s conme avmns son samn s damn i 6.63% 03/26/2026 338 333,814 0.3
Sanfander Holdinga USA, Inc.. .. ... ciiviiniviiiiinan 6.17% 01/09/2030 144 144,973 0.1
Santander Holdings USA Ine............ 518 6.50% 03/09/2029 78 79,514 0.1
Santander Holdings USA, Ine.. .. ........... ... ... . .......... 6.57% 06/12/2029 58 59,307 0.1
Santander UK Group Holdings PLC . 6.83% 11/21/2026 234 237,339 0.2
Skandinaviska Enskilda Banken AB(a) 5.13% 05/13/2025 400 391,096 0.4
Societe Generale 3A . > s 6.45% 01/12/2027 384 386,793 0.4
Standard Chartered PLJ(. 3.97% 03/30/2026 200 196,776 0.2
Standard Chartered PLC — 6.19% 07/06/2027 302 304,355 03
Svenska Handelsbanken AB(a) .. .......oooviiiiiiiiniinninnn 475% 03/01/2031 600 511,018 0.5
DB Cou ATy ey o S S0 SN BN TEHE SO e 2.75% 08/08/2025 GBP 148 182,598 0.2
UBS Group AG(a). . s e 4.88% 02/12/2027 USD 325 297,479 03
UBSGroup AG ... .o i 6.37% 07/15/2026 250 251,222 0.2
LIS BETTOET o g smooiege shehos sgmeted goks SDAgs SRess SR ok S 5.38% 01/23/2030 76 75,775 0.1
14,561,783 _13.8
BROKERAGE
NomuraHoldings, Ine.. . . ... ... .o ..ol 571% 01/09/2026 386 385,815 0.4
INSURANCE
Aegon Ltd. . 5.50% 04/11/2048 670 646,161 0.6
Argentum thhcr]ands BV for Swlss Rc L.td 575% 08/15/2050 295 291,701 03
Athene Global Funding . ................. g 2.55% 11/19/2030 119 99,054 0.1
Athene Global Funding . .. ........ ..o, 2.72% 01/07/2029 88 77,705 0.1
AR GIObal PORAINE « insai v v vt i iveists ovi o 5.58% 01/09/2029 216 215,728 0.2
Centene Corp. . s 2.50% 03/01/2031 594 484,490 0.5
Cloverie PLC ful Zum.h Illsurdm.c Co le Sancu E...o.oovviis 5.63% 06/24/2046 485 480,359 0.5
Humana, Ine. ........ 538% 04/15/2031 114 112,906 0.1
Swiss Re Finance I;uxem hnurn- QA . - 5.00% 04/02/2049 200 192,628 0.2
Unipol Gruppo SpA, Sefie8E........ccovinrivmnivnnnninnanns 3.25% 09/23/2030 EUR 415 443,209 0.4
3,043,941 3.0



Rate Date Principal Value Net Asscts
(000) (USD) %
REITs
American Tower Comp.. ..ot i 2.10% 06/15/2030 USD 778 64,004 0.1%
AmaTioan Fowear Compe. . womm smmee o smmpage smmpen s o s 520% 02/15/2029 89 88,353 0.1
ERIRO SRR T snomm oomor Exoas 0% dROND (DG} EXDEDE S 00X 560% 06/01/2029 182 183,154 0.2
335,511 0.4
18327080 17.6
UTILITY
ELECTRIC
Brookfield Renewable Partners ULC. ... ... ... ... ...... 4.25% 01/15/2029 CAD 35 60,881 0.1
Electricite de France SA(a) .. ........... 9.13% 03/15/2033 USD 200 220,239 0.2
Enel Finanee International NV .. ........ — 6.80% 09/15/2037 100 106,450 0.1
Enn] SpA BereRE v armnens sritves tuts ananats s e st arans 5.75% 06/22/2037 GBP 75 96,097 0.1
483,667
OTHER UTILITY
Anglian Water Osprey Financing PLC, SeriesE................. 2.00% 07/31/2028 465 474,826 0.4
Anglian Water Osprey Financing PLC, SeriesE. . ............... 4.00% 03/08/2026 100 120,601 0.1
595,427 0.5
1,079,094 1.0
26,592,948 255
EMERGING MARKETS - HARD CURRENCY
INDUSTRIAL
BASIC
Celulosa Aravco y Constitucion SA. .. ... ... iiiiiiin, 4.20% 01/29/2030 USD 685 630,414 0.6
IIVEERIGOERIEIRAPEERA | . e e G ST SENO0ME TR D STHOER 6.13% 02/26/2034 200 200,974 0.2
Kilabin AURtriaEmbH .. comn s s ssmnte s s e e 3.20% 01/12/2031 560 469,525 0.5
1,300,913 1.5
CAPITAL GOODS
THE HOINE L. o s o s s ammin o g oo 6.25% 11/29/2028 215 192,084 0.2
COMMUNICATIONS - MEDIA
PIOBOSIIY cvovc wiws srvovevm avasvios avovovns ava srsavis 3.06% 07/13/2031 384 310,871 03
Telecomunicaciones Digitales 8A ... ... ....... ... oot 450% 01302030 450 394875 0.4
705,746 0.7
COMMUNICATIONS - TELECOMMUNICATIONS
Empresa Nacional de Telecomunicaciones SA . ................. 3.05% 09/14/2032 560 446,950 0.4
Millicom International Cellular SA . ... ... ... . ... 00 ... 4.50% 04/27/2031 320 273,640 03
NetworkiZilad(a) ... 5.65% 01/152025 310 307,287 0.3
1,027,877 1.0
CONSUMER CYCLICAL - AUTOMOTIVE
Tochpe-Maxion Auvstria Gm bH/Maxion Wheels de
MexicoSdeRLde CV.......covvniiiiiiniiin i, 5.00% 05/07/2028 200 179,812 0.2
CONSUMER CYCLICAL - RETAILERS
Falabella SA. ... . s 3.75% 103012027 200 181,250 0.2
CONSUMER NON-CYCLICAL
Bede D or Binanoe BARL. . ... vomns sine vy vsmins sssunes vaas s 495% 01/17/2028 510 483,863 0.5
ENERGY
Az Pow s BOSER LMoo camns cun soaea imonns caos e dwoss 3.58% 08/19/2026 196 175,019 0.2
Greenko Wind Projects Ma 5.50% 04/06/2025 310 304,769 0.3
ReMNew Pyt It . cooi v s wnn o saves 5.88% 03/05/2027 200 192,606 0.2
UBPPERdGoME IS v imvai v svi vt i iviimts s #0a 6.50% 10/01/2038 185 154,072 0.1
826,466 0.8
COTHER INDUSTRIAL
A BTG S P v imvat v v 9T IR iW0TT dw $50T 4.55% 09/27/2051 338 251,174 0.2
SERVICES
Bidveat Group UK PLIC (The). . ... v vviviviviinn v 3.63% 09/23/2026 545 504,125
5,653,310 5.6
FINANCIAL INSTITUTIONS
BANKING
AESE GTONPEREE v mnomn Mumms v 6mTam SIMEEE METEN SNV SSTN 6.38% 05/27/2026 320 308,000 0.3
Itan Unibanco Holding SA/Cayman Island . . ................... 3.88% 04/152031 425 405,450 0.4
713,450 0.7
REITs
TRIEVEIRIR T i s e Ses oiid oo B0ien S0UW AU oo S 5.25% 01302026 232 225,620 0.2
939,070 0.9
UTILITY
ELECTRIC
Clean Renewable Power Mauritins Pre Ltd. . ... ... ... .00 .. 4.25% 03/252027 357 329,390 03
DiamondIILtd. ......c.ooiiiinninnnn s 7.95% 07/28/2026 200 201,855 0.2
Engie Energia Chile SA. ... ... ... .. ... . i 6.38% 04/17/2034 200 202,471 0.2

— 65



Rate Date Principal Value Net Assets
(000) (USD) @
India Clean Energy Holdings. ... ..............ooiiiiiiiin, 4.50% 04/18/2027 USD 200 § 180,625 0.2%
Investment Energy Resourced Latd. . o 6.25% 04/26/2029 200 192,938 0.2
Investment Energy Resourced Lid. . o S 6.25% 04/26/2029 210 202,584 0.2
ReNew Wind Energy AP2/ReNew iner P\ut T,trl pea— 4.50% 07/14/2028 270 243,169 0.2
Star Energy Geothermal Wayang Windu Ltd. . R - 6.75% 04/24/2033 435 432,664 0.4

1,985,696 1.9
OTHER UTILITY

Anged Finanoe SARL. . . oo commin sn commen cvwrens s was e 9.00% 01/20/2031 200 207,211 0.2
2,192,907 2.1

SOVEREIGN BONDS
CHILE

Clills:Blectricity Lox MPCBARL .. cuis cuimien vussins swimins ouis s 6.01% 01/20/2033 200 200,570 0.2
COLOMBIA

Colombia Government International Bond .. ... ... .. ... 3.25% 04/22/2032 200 152,100 0.1
DOMINICAN REPUBLIC

Dominican Republic International Bond . ... ......... ... 4.50% 01/30/2030 150 135,900 0.1
SOUTH AFRICA

Republic of South Africa Government International Bond . .. ... ... 5.75% 09/30/2049 200 143,750 0.1

632320 05
9417607 9.1

COMMERCIAL MORTGAGE-BACKED SECURITIES

NON-AGENCY FIXED RATE CMBS

225 Liberty Street Trust, Series 2016-225L, ChassE.............. 4.65% 02/10/2036 200 153,103 0.2
Citigroup Commercial Mortgage Trust

Beries DO GCITICIREEIE, (onn sw wrapen avmen s i b 442% 02/10/2048 323 308,387 0.3

Seriea 2016-GCI6, Tlans B ..o oo snmai sidan o da samha 4.75% 02/10/2049 640 548,396 0.5
CSAIL Commercial Mur[uagc Trust, Series 2017-CX 10,

Class AS. . - 3 3.46% 11/15/2050 20 18,298 0.0
G5 Mortgage bct,unllca lrus!

] [ [ U (et T 2] 2 T A . 3.98% 02/10/2048 284 277,232 0.3

Serieai2015GE32 ICIamB. .o wae wmrain s srate s s 439% 07/10/2048 400 382,925 0.4
Morgan Stanley Bank of America Merrill Lyru.h Trust,

Series 2013- C9, Class B . Ei S e R 3.71% 05/15/2046 390 356,136 0.3
Wells Fargo Commercial Murlg.agc Truul

Series 2015-LC20, Class C. ... oiv v i iinnianninnnnrians 4.06% 04/15/2050 469 443,299 0.4

2,487,776 24
COLLATERALIZED MORTGAGE OBLIGATIONS
RISK SHARE FLOATING RATE
Conneeticut Avenuve Securities Trost

Series 2019-R04, Class 2B1(c). . venrsannsenresraeeesss  10.69% 06/25/2039 365 389,830 0.4
Series 2020-R02, Class 2B1i¢). . 844% 01/25/2040 500 515315 0.5
Federal National Morigage ASSULIJllOII Cullllct.lu,ulA\u:.nul. bu.unlu.s
Series 2018-C02, Class 2M2(c). . R —— T.64% 08/25/2030 82 84,238 0.1
Series 2018-C06, Class M(UJ.. 3 WoW GRIREGT, FRVOIE TRAROAS T SRS 7.54% 03/25/2031 118 119,958 0.1
QUASI-SOVEREIGNS
QUASI-SOVEREIGN BONDS
CHILE
Empresa de Transporte de Pasajeros Metro SA. . .......... ... ... 470% 05/07/2050 665 535,533 0.5
HUNGARY
Magyar Export-Import Bank Zrt . ... ..o i i 6.13% 12/04/2027 200 201,064 0.2

736,597 0.7
100,845,833  96.8
OTHER TRANSFERABLE SECURITIES
EMERGING MARKETS - HARD CURRENCY

INDUSTRIAL
COMMUNICATIONS - TELECOMMUNICATIONS
C&W Senior Finanee Ttd. ... ............................ 688% 09/152027 445 424466 0.4
CORPORATES - NON-INVESTMENT GRADE
INDUSTRIAL
CAPITAL GOODS
WESCODistribution, Tne.. .. ... ..o 638% 03/15/2029 67 67326 0.1
COMMUNICATIONS - MEDIA
Virgin Media Finance PLC ..., ...oooiiiiiineeeeeionoo.. 500% 07/15/2030 200 166,159 0.2
CONSUMER CYCLICAL - AUTOMOTIVE
ZF North America Capital, Tne. .. ..o ... T13% 04/14/2030 150 154740 0.1
388225 0.4
812691 0.8



Rate Date Value Net Assets
(USD) %
Total Investments
oL ST B M s 1ompns wamens wup s (RO WSS S SRR $ 101,658,524 97.6%
Time Deposits
HEE S PO vy o s pomwoss eps sesmom ovsisss oo s s 2.87% - 376,583 0.3
Bootiabank, Toroutafd). cmae smos aon samen samias s do s SIRST0 - 2 0.0
BER SHTGRIGIMCEN e s s s soiivon aivstis st o o (o TGRS 10 0.0
EMB Y DRI emin s comng aip pemin Doy ey o peam SO - 165,492 0.2
LAl IS TGRS v sty wromvacs amimi st Gl vt oo Stiims @Ualitans EAEMNS 4PV Sty 542,087 0.5
(Ohher wosets leas A teE: . woivns o samean inmes meswns @on saneen s meee #en i 1,993,409 1.9
DL AR T v ey e I TSI N NG MO PLTIRN G VAT DV O ST YR $ 104,194,020  100.0%
FUTURES
Unrealized
Mumber of Appreciation
Description Expiration Date Contracts Original Value Market Value (Depreciation)
Long
ENGEECBIEENGINE: e s oo s DU A b Dalg 5 09/06/2024 18 £ 2251913 % 2253671 % 1,758
Long Gilt Futures. .......... e ..o 09/26/2024 11 1,344,767 1,350,093 5326
US. Long Bond (CBT)Futures . ... .......................... 09/19/2024 45 5,191,937 5,222,813 30,875
US. T-Note 2 Yr (CBT)Futures ..........cconvnviennnenn.. .. 093042024 82 16,701,102 16,703,656 2,555
U.S. T-Note 5 Yr (CBT) Futures .. e g e .o 09/30/2024 149 15,768,391 15,763,734 (4,656)
.S T-Note LOYr(CBT)Futures ..........ccovvvvvevnnena... 091942024 167 18,205,578 18,169,078 (36,5000
Short
TS, 10T T UL PUMITCN. « . «covc o vmes svmnn s oo swmes o0 01942024, 41 4,602,313 4,593,281 9,031
US. Ultra Bond (CBT)Puturea . ... .....ooiininininnna .. OSF19/2024 16 1,956,469 1,959,000 (2,531)
g 5,858
Appreciation  § 49,545
Depreciation 5 (43,687)
FORWARD FOREIGN CURRENCY CONTRACTS
Contracts to In Exchange Unrealized
Delives For Settlement Appreciation
Counterparty {0 (D00} Date (Depreciation)
L T D £18) 13 12,963 UsD 14,199 06/12/2024 § 128,598
Barclays Bank PLC P — .. GBP 945 USD 1,175  06/20/2024 (29,213)
Brown Brothers Harniman & Qoo coe vwman somn s ons swnsn vows o ous o ASDE 2 USD 3 06/03/2024 1
Brown Brothers Harriman S0, .« oo cvian s suvn s sanias smsion cawas dne o GBE 0* UsD 0% 06/03/2024 [0+
Brown Brothers Harriman & Co.+. .. e sk .. uUsb 3 GBP 2 06/03/2024 49
Brown Brothers Harriman & Covbi o vvv vvivn vvins evinicnn snisn seins erins s USD 8  AUD 11 06/17/2024 (8)
Brown Brothers Harriman & Co.+ UsD 9 CNH 62 06/17/2024 (63)
Brown Brothers Harriman & Co+_ . | S e .. UsD 23 EUR 21 0e/17/2024 (41)
Brown Brothers Harriman & Co4. .. ... ..ot iiiiiiiieiiiiinnneea...  USD 11  GBP 8 06/17/2024 71
Brown Brothers Harniman & Co4 .. ..o coien vovnn aniine soie sminn sietiine wnivioe wom s JISD 17  8GD 23 06/18/2024 (53)
Brown Brothers Harriman & Co.+. .. SRR S .« (CHE 2 usD 2 06/24/2024 (24)
Brown Brothers Elarriman & 00 oo von svwen ivmis v o saiewn ovsis sewis s 5 JEY 3,184 USD 21 06/24/2024 109
Brown Brothers FHarmimani & G« oo s st et oot swiien i eviias o s JSD 436 CHF 398 06/24/2024 5,261
Brown Brothers Harriman & Co+. .. usp 3 GBP 2 062472024 1
Brown Brothers Harriman & G0 oo o uv vvivn svbuis suiioe cns snios snbus snios s s JOE 775 JPY 120,880  06/24/2024 (4,238)
Brown Brothers Harriman & Cot. . ..o i viiiiiiiiiiiiiniaisinansnaaes  LUSD 0*  GBP 0% 06/28/2024 {0
Brown Brothers Harriman & Co.+. .. e .. UsD 3 GBP 2 06/28/2024 (1
LRDANE NI . o cpmitvn somipss Tetings @ Sqatien SRS Bibns Bvp coitey ToUMDN Bdubs B b (AT 202 U3D 217 06/12/2024 (1,519
IR T B oy smnmry weuinss s cooy sy s pEOEYN (pgy VAN U oo g B Sl 572 EUR 532 06/12/2024 5712
Citibank NA. . . W E MOk ol .. UsD 152 EUR 140 06/12/2024 (393)
(CARIDAGIRTIN R« v sosions csistutan roioioes sk Sk TARNIAE Wil ook vl JRRsibes stk o 3 (DAY 978 UED 727 06/13/2024 9,239
i 113,486
Appreciation $ 149,041
Depreciation 3 (35,555)
: Used for portfolio or share class hedging purposes.

*  Contract amount less than 500,
**  Amount less than 0.50.

(a) Securties are perpetual and, thus, do not have a predetermined maturity date. The date shown, if applicable, reflects the next call date,

(b} Pay-In-Kind Payments {PIK).

(¢} Floating Rate Security. Stated interest rate was in effect at May 31, 2024

(d) Owvermght deposit.



Currency Abbreviations:

AUD - Australian Dollar

CAD - Canadian Dollar

CHF Swiss Frane

CNH - Chinese Yuan Renminbi ( Offshore)
EUR - FEuro

GBP - Great British Pound

IPY Japanese Yen

SGD - Singapore Dollar

USD — United States Dollar

Glossary:

BOBL — Bundesobligation

CBT — Chicago Board of Trade

CMRBS Commercial Mortgage-Backed Secunties
EURIBOR - Euro Interbank Offered Rate

REIT — Real Estate Investment Trust

SOFR — Secured Overnight Financing Rate
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