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Rate Date Principal ‘Value Net Assets
(000) (USD) %

TRANSFERABLE SECURITIES QUOTED ON A STOCK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MARKET
CORPORATES - NON-INVESTMENT GRADE
FINANCIAL INSTITUTIONS

BANKING
Abanca Corp. Bancaria SA(a) . ............ ... . ... ... 6.00% 01/20/2026 EUR 200 $ 199,577 0.2%
AIBGroup PLC(a). ... .ot 6.25% 06/23/2025 300 320,211 03
Banco Comercial Portugues SA(a) . 9.25% 01/31/2024 200 211,246 0.2
Banco de Sabadell SA(a) . . 5.00% 05/19/2027 200 183,092 0.2
Banco Santander SA(a) .. .. 4.38% 01/14/2026 200 199,676 02
Bank of Ireland Group PLC(a) . 6.00% 09/01/2025 300 315,673 03
Bankinter SA(a).......... . 6.25% 01/17/2026 200 216,786 0.2
CaixaBank SA(a) . . 5.88% 10/09/2027 400 419,094 04
Societe Generale SA(a) . ...... ... i 6.75% 04/06/2028 USD 200 191,046 0.2
2256401 22
FINANCE
Navient Corp.. .. ... 5.00% 03/15/2027 360 331,200 03
Navient Corp.. . ..o oovti s 7.25% 09/25/2023 54 55480 0.1
386.680 04
REITs
Aedas Homes Opco SLU. ...ttt 4.00% 08/15/2026 EUR 207 201,391 0.2
Neinor Homes SA . ... ... ... ... . i i 4.50% 10/15/2026 250 240,336 03
Via Celere Desarrollos Inmobiliarios SA. . 5.25% 04/01/2026 335 330,080 03
Vivion Investments SARL . ............................. ... 3.00% 08/08/2024 400 387.113 04
1,158,920 1.2
3.802.001 38
INDUSTRIAL
BASIC
Big River Steel LLC/BRS Finance Corp. ...................... 6.63% 01/31/2029 USD 444 449,119 04
Olympus Water US Holding Corp. . . 3.88% 10/01/2028 EUR 175 167,553 0.2
Sealed Air Corp............. . 6.88% 07/15/2033 USD 335 354,796 04
SGLCarbonSE . ... ... ... ... ... .. 4.63% 09/30/2024 EUR 200 209.095 02
1,180,563 1.2
CAPITAL GOODS
Ardagh Metal Packaging Finance USA LLC/
Ardagh Metal Packaging Finance PLC...................... 2.00% 09/01/2028 100 91,789 0.1
Ardagh Metal Packaging Finance USA LLC/
Ardagh Metal Packaging Finance PLC...................... 3.25% 09/01/2028 USD 555 493,950 05
BallCorp..............oooounis . 2.88% 08/15/2030 105 90.816 0.1

Clean Harbors, Inc 5.13% 07/15/2029 90 86,436 0.1
Derichebourg SA . . . 225% 07/15/2028 EUR 100 97,938 0.1
Eco Material Technologies, Inc. 7.88% 01/31/2027 USD 502 475,703 05
GFL Environmental, Inc. 4.38% 08/15/2029 147 131,197 0.1
Paprec Holding SA . 3.50% 07/01/2028 EUR 390 387,995 04
Verallia SA........ . 1.88% 11/10/2031 200 179,224 02
Waste Pro USA,Inc. ..... ... ... i 5.50% 02/15/2026 USD 520 474 486 04

2,509.534 25

COMMUNICATIONS - MEDIA

Altice Financing SA. .. ... .. ... ... ... ... ... . 5.00% 01/15/2028 565 507325 0.5
CCO Holdings LLC/CCO Holdings Capital Corp. 4.25% 01/15/2034 570 472,805 0.5
CCO Holdings LLC/CCO Holdings Capital Corp. 4.75% 02/01/2032 496 442052 04

1422182 14
COMMUNICATIONS - TELECOMMUNICATIONS

Consolidated Communications, Inc. .......................... 6.50% 10/01/2028 420 366,572 04
Embarq Corp...... .. ... 8.00% 06/01/2036 500 421216 04
Level 3 Financing,Inc. ............. ... oo, 4.25% 07/01/2028 485 430,817 04
Sprint Capital Corp. . . 8.75% 03/15/2032 230 298,634 03
Sprint Corp. ........ . 7.63% 02/15/2025 465 503,155 05
Telefonica Europe BV(a) . 2.50% 02/05/2027 EUR 200 194,789 0.2
United Group BV ......... . 4.00% 11/15/2027 490 446,379 0.5
Vmed 02 UK Financing I PLC 4.75% 07/15/2031 USD 525 476,608 0.5
Zayo Group Holdings, Inc. . ... 4.00% 03/01/2027 475 414.823 04

3,552,993 3.6
CONSUMER CYCLICAL - AUTOMOTIVE

Clarios Global LP/Clarios US Finance Co. . 4.38% 05/15/2026 EUR 380 376,953 0.4
4.25% 09/01/2030 USD 475 414,127 04
2.38% 06/15/2029 EUR 220 187,764 0.2
Ford Motor Co. S 3.25% 02/12/2032 USD 543 459,323 05
THO Verwaltungs GmbH(b) 6.38% 05/15/2029 200 180,887 02
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Rate Date Principal Value Net Assets
(000) (USD) %o
VolvoCarAB. . ....ooi 2.50% 10/07/2027 EUR 201§ 201,487 0.2%
ZF Finance GmbH 2.25% 05/03/2028 500 442,752 04

2.263,293 23
CONSUMER CYCLICAL - OTHER
Castle Uk FincoPLC(c). ... 5.25% 05/15/2028 172 174675 02

CONSUMER NON-CYCLICAL

Acadia Healthcare Co., Inc. 5.00% 04/15/2029 USD 95 92,713 0.1
AdaptHealth LLC. . . 5.13% 03/01/2030 68 59,136 0.1
Avantor Funding, Inc. 3.88% 07/15/2028 EUR 195 198,419 02
CabSelas .......... 3.38% 02/01/2028 799 770077 0.8
Catalent Pharma Solutions, Inc. 5.00% 07/15/2027 USD 95 93,930 0.1
Charles River Laboratories International, Inc.. .. ................ 4.25% 05/01/2028 530 513357 05
Cheplapharm Arzneimittel GmbH . 3.50% 02/11/2027 EUR 470 470,569 05
Chrome Bidco SASU. ... ... ... ... ... ... ... 3.50% 05/31/2028 135 130,764 0.1
Elanco Animal Health,Inc. . ................................ 6.40% 08/28/2028 USD 410 422,463 04
Emergent BioSolutions, Inc . 3.88% 08/15/2028 95 74,725 0.1
Grifols Escrow Issuer SA. ... ... ... ... ... ..., 3.88% 10/15/2028 EUR 575 556,776 0.6
Gruenenthal GmbH . ...... ... ... ... ... . ... 4.13% 05/15/2028 245 243,068 02
Legacy LifePoint Health LLC . 4.38% 02/15/2027 USD 450 420,386 04
LifePoint Health, Inc.. . ... ... . 5.38% 01/15/2029 100 84,009 0.1
ModivCare Escrow Issuer, Inc. .. ... .. . 5.00% 10/01/2029 271 246,829 02
Organon & Co./Organon Foreign Debt Co. . 5.13% 04/30/2031 420 400,843 04
Post Holdings, Inc................ .. . 4.50% 09/15/2031 535 469,541 0.5
US Acute Care Solutions LLC. 6.38% 03/01/2026 445 424936 04

5.672.541 57

ENERGY
Sunnova Energy Corp.......... ... ... i 5.88% 09/01/2026 315 282670 _ 0.3
OTHER INDUSTRIAL
American Builders & Contractors Supply Co.,Inc. .............. 4.00% 01/15/2028 450 423,965 04
Paganini Bidco SPA(C) ...... ... i 4.25% 10/30/2028 EUR 287 293,539 03
Rexel SA 2.13% 06/15/2028 410 394,401 04
SIG PLC. . 5.25% 11/30/2026 330 328,593 03
SPIESA ... 2.63% 06/18/2026 200 205,376 0.2
1645874 _ 1.6
SERVICES
ADT Security Corp. (The) .. ... 4.13% 08/01/2029 USD 505 451,186 05
Allied Universal Holdco LLC/Allied Universal Finance Corp. 6.63% 07/15/2026 460 456 471 05
APX Group, Inc. 6.75% 02/15/2027 520 524,536 05
Intertrust Group B .. 3.38% 11/15/2025 EUR 475 504,193 0.5
La Financiere Atalian SASU S 4.00% 05/15/2024 470 446,400 04
Prime Security Services Borrower LLC/Prime Finance, Inc. 5.75% 04/15/2026 USD 95 94,030 0.1
Prime Security Services Borrower LLC/Prime Finance, Inc. 6.25% 01/15/2028 420 387,041 04
Techem Verwaltungsgesellschaft 674 mbH. ......... . 6.00% 07/30/2026 EUR 111 114,691 0.1
ZipRecruiter, INC.. . ... i 5.00% 01/15/2030 USD 448 422,394 04
3.400.942 34
TECHNOLOGY
Elastic NV .. ..o 4.13% 07/15/2029 70 61,998 0.1
TeamSystem SPA. . ... ... 3.50% 02/15/2028 EUR 200 194320 0.1
256,318 0.2

TRANSPORTATION - SERVICES

ECFinance PLC ....... ... ... ... ... ... ... ... ........... 3.00% 10/15/2026 100 100,362
Loxam SAS . . 4.25% 04/15/2024 305 325,795
Loxam SAS . ... 4.50% 02/15/2027 240 242212
668.369
23.029.954
UTILITY
ELECTRIC
EDP - Energias de Portugal SA, Series NC8 1.88% 03/14/2082 500 419457 04
Public Power Corp. SA ... .. ... ... .. ...l 3.38% 07/31/2028 425 393.104 04
812,561 0.8

27644516  _27.7
CORPORATES - INVESTMENT GRADE
FINANCIAL INSTITUTIONS

BANKING
ABNAMRO Bank NV(a) . .....ooooiuiiiiiiiiaan 4.75% 09/22/2027 600 612,040 0.6
ABNAMROBank NV ... ... .. ... ... 4.80% 04/18/2026 USD 400 403,062 04
Banco Santander SA . 4.18% 03/24/2028 200 195,996 02
Banco Santander SA . .. 5.18% 11/19/2025 400 408,488 04
Bank of America Corp., Series X(a) ..., 6.25% 09/05/2024 655 656,682 0.7
BNP Paribas SA(a). . .......oooiiiii 5.13% 11/15/2027 525 475356 05
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(000) (USD) %o
Citigroup, Inc., Series Y(a) ..ot 4.15% 11/15/2026  USD 109 $ 96,489 0.1%
Cooperatieve Rabobank UA(a) . 4.63% 12/29/2025 EUR 600 635,273 0.6
Credit Agricole SA(a) . ... 7.50% 06/23/2026 GBP 100 129,576 0.1
Danske Bank A/S(a). . ...........o i 438% 05/18/2026 USD 765 685,116 0.7
Deutsche Bank AG. . 5.63% 05/19/2031 EUR 200 222740 0.2
DNB Bank ASA(a) . 4.88% 11/12/2024 USD 725 704,156 0.7
ING Groep NV. 4.63% 01/06/2026 485 491,897 05
ING Groep NV(a) 4.88% 05/16/2029 415 364,504 04
Kookmin Bank, Series G . . 4.50% 02/01/2029 480 480,090 0.5
Lloyds Banking Group PLC(a) 7.50% 06/27/2024 500 514,066 05
Morgan Stanley ............ 4.21% 04/20/2028 177 177,338 0.2
Nationwide Building Society(a) . 5.75% 06/20/2027 GBP 265 323292 03
Nordea Bank Abp(a) 6.63% 03/26/2026 USD 715 720017 0.7
Skandinaviska Enskilda Banken AB(a) .. ...................... 5.13% 05/13/2025 800 767,589 0.8
Standard Chartered PLC . 3.97% 03/30/2026 200 198,069 0.2
Svenska Handelsbanken AB(a) ........... ... .. ... ... ...... 4.75% 03/01/2031 800 717454 0.7
UBS Group AG(a) ... ..vovt it 4.88% 02/12/2027 325 293,006 03
UniCredit SPA(). .. ..o oot 7.50% 06/03/2026 EUR 200 218,959 0.2
10491255 _10.5
INSURANCE
Aegon NV ... 5.50% 04/11/2048 USD 670 669,125 0.7
Argentum Netherlands BV for Swiss Re Ltd. 5.75% 08/15/2050 295 291,734 03
Centene Corp. .................... 2.50% 03/01/2031 1,105 943926 09
Centene Corp. ... R, 2.63% 08/01/2031 61 52,406 0.1
Cloverie PLC for Zurich Insurance Co., Ltd. . 5.63% 06/24/2046 485 495,102 0.5
Swiss Re Finance Luxembourg SA . . 5.00% 04/02/2049 200 196,358 0.2
Unipol Gruppo SpA, Series E . . . . 3.25% 09/23/2030 EUR 415 439475 04
Voya Financial, Inc............... ..o i 5.65% 05/15/2053 USD 100 97,184 0.1
3.185.310 32
REITs
Alexandria Real Estate Equities,Inc. ......................... 3.80% 04/15/2026 495 492,165
American Homes 4 RentLP .......................ooviiiin. 3.38% 07/15/2051 200 146,558
Kilroy Realty LP . 4.75% 12/15/2028 630 637,792
MPT Operating Partnership LP/MPT Finance Corp............... 4.63% 08/01/2029 415 394483
MPT Operating Partnership LP/MPT Finance Corp............... 5.00% 10/15/2027 365 361,774
Omega Healthcare Investors,Inc. ............................ 5.25% 01/15/2026 480 486471
2,519,243
16.195.808
INDUSTRIAL
BASIC
Ecolab,Inc. ...... ... ... .. 3.95% 12/01/2047 430 405.268 04
CAPITAL GOODS
Xylem, Inc/NY ..o 4.38% 11/01/2046 125 117,650 0.1
COMMUNICATIONS - TELECOMMUNICATIONS
T-Mobile USA, Inc 2.70% 03/15/2032 540 467,845 0.5
Verizon Communications, Inc.. 3.88% 02/08/2029 730 727480 0.7

1.195.325 12
CONSUMER CYCLICAL - AUTOMOTIVE

APtivPLC .o 5.40% 03/15/2049 550 526,572 0.5
General Motors Co. . . 6.75% 04/01/2046 234 250,701 03
General Motors Financial Co.,Inc. ........................... 4.30% 04/06/2029 363 346,321 03
Lear COrp. . oottt et e 5.25% 05/15/2049 510 470,400 0.5
Volkswagen International Finance NV(a) ...................... 3.88% 06/17/2029 EUR 400 391,846 04
1.985.840 20
CONSUMER CYCLICAL - OTHER
PulteGroup, Inc....... ... 6.38% 05/15/2033 USD 77 83.852 0.1
CONSUMER NON-CYCLICAL
AbbVie, InC... ... 4.55% 03/15/2035 625 633,748 0.6
AstraZeneca PLC. . 4.38% 11/16/2045 505 507,706 05
CVSHealth Corp. ......o.oiii s 4.78% 03/25/2038 440 441364 0.5
1,582,818 1.6
SERVICES
Global Payments, Inc. .............. ... i 3.20% 08/15/2029 215 194,801 02
RELX Capital,Inc. ........ ... .. .. .. .. ... ... 4.75% 05/20/2032 56 57.641 0.1
252442 03
TECHNOLOGY
Entegris Escrow COorp..........oouiuiiiiiiiiiiaieiann 4.75% 04/15/2029 310 294963 03
Micron Technology, Inc. . 2.70% 04/15/2032 750 629,696 0.6
MSCLINC. ..o 3.63% 09/01/2030 95 86,989 0.1
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SKHynix, Inc............. ... 2.38% 01/19/2031 USD 760 $ 618.207 0.6%
Workday, Inc........... .. .. 3.70% 04/01/2029 119 114477 0.1

1,744,332 1.7

TRANSPORTATION - SERVICES
AP Moller - Maersk A/S ............. ... ... 0.75% 11/25/2031 EUR 100 90,681 0.1
7.458.208 75

UTILITY
ELECTRIC
Avangrid,Inc... .. ... 3.80% 06/01/2029 USD 735 712,964 0.7
Enel Finance International NV . 6.80% 09/15/2037 100 117,774 0.2
Enel SpA .. ... 5.75% 06/22/2037 GBP 75 109,789 0.1
940,527 1.0
OTHER UTILITY
American Water Capital Corp.. ..o, 4.30% 09/01/2045 USD 85 79,041 0.1
Anglian Water Osprey Financing PLC . 2.00% 07/31/2028 GBP 465 524,564 05
Anglian Water Osprey Financing PLC 4.00% 03/08/2026 100 127483 0.1
731,088 0.7
1671615 1.7

25325631 254
EMERGING MARKETS - HARD CURRENCY

CORPORATE BONDS
AbsaGroup Ltd.(a) ............. i 6.38% 05/27/2026 USD 320 299,600
Axtel SABde CV. ... 6.38% 11/14/2024 315 294,525
Cable Onda SA. . . 4.50% 01/30/2030 450 413,522
Cemex SABde CV .. 7.38% 06/05/2027 465 480,577
Grupo Bimbo SAB de CV(a . 5.95% 04/17/2023 310 310,388
Rede D’or Finance Sarl . ............. ... ... ... 495% 01/17/2028 510 475989
2,274,601
EMERGING MARKETS - SOVEREIGNS
Costa Rica Government International Bond 4.38% 04/30/2025 520 510,673 05
Jamaica Government International Bond. . ..................... 6.75% 04/28/2028 480 511,590 0.5
1022263 1.0
FINANCIAL INSTITUTIONS
Banco Bradesco SA/Cayman Islands. . ........................ 4.38% 03/18/2027 540 526,743 05
Banco do Brasil SA/Cayman(a). . ... 9.00% 06/18/2024 305 318,805 03
CIFI Holdings Group Co., Ltd. . . . 445% 08/17/2026 200 143,000 0.1
Itau Unibanco Holding SA/Cayman Island . .................... 3.88% 04/15/2031 425 388454 04
Logan Group Co., Ltd.. ... 4.70% 07/06/2026 200 45,000 0.1
Yuzhou Group Holdings Co., Ltd.(d). . ........................ 7.85% 08/12/2026 200 21,000 0.0
1,443,002 14
INDUSTRIAL
Alfa Desarrollo SpA. . . . 4.55% 09/27/2051 539 409,967 04
Azure Power Energy Ltd.. . 3.58% 08/19/2026 235 208.689 02
Bidvest Group UK PLC (The). 3.63% 09/23/2026 545 490,500 0.5
C&W Senior Financing DAC . . 6.88% 09/15/2027 445 421,635 04
CA Magnum Holdings......... . 5.38% 10/31/2026 515 472834 05
Celulosa Arauco y Constitucion SA. 4.20% 01/29/2030 685 641,331 0.6
Empresa Nacional de Telecomunicaciones SA . 3.05% 09/14/2032 560 464,205 0.5
HTA Group Ltd./Mauritius ............. . 700% 12/18/2025 465 451,050 04
IHS Holding Ltd. . . . ... . 6.25% 11/29/2028 215 196,166 02
Inversiones CMPC SA. ... ... ... ... oo, 3.00% 04/06/2031 535 451,674 04
Investment Energy Resources Ltd. ........................... 6.25% 04/26/2029 410 387,017 04
Klabin Austria GmbH . 3.20% 01/12/2031 560 456,260 05
MercadoLibre, Inc.. ... ... .. o i 2.38% 01/14/2026 200 180,038 02
Millicom International Cellular SA . . ......................... 4.50% 04/27/2031 320 275,040 0.3
Natura & Co., Luxembourg Holdings SARL 6.00% 04/19/2029 203 196,441 0.2
Network i2i Ltd.(a) 5.65% 01/15/2025 310 304,381 03
NXP BV/NXP Funding LLC/NXP USA, Inc.. 5.00% 01/15/2033 394 391,242 04
ReNew Power PvtLtd. ............... 5.88% 03/05/2027 200 189,500 02
Sociedad Quimica y Minera de Chile SA . 3.50% 09/10/2051 550 416,384 04
StoneCo.,Ltd. ... .. 3.95% 06/16/2028 460 363,774 04
Suzano Austria GmbH . . 3.75% 01/15/2031 835 738,140 0.7
Sweihan PV Power Co. PISC . 3.63% 01/31/2049 325 277875 03
UEP Penonome IT SA. .. 6.50% 10/01/2038 204 192,966 0.2
8.577.109 8.6
UTILITY
Aegea Finance SARL. . .......... ... ... oo, 6.75% 05/20/2029 252 248,298 02
Clean Renewable Power Mauritius Pte Ltd. .................... 4.25% 03/25/2027 402 353,584 04
Consorcio Transmantaro SA ... ............cuiirieirnnaennn. 4.70% 04/16/2034 735 685,387 0.7
Enel Chile SA . 4.88% 06/12/2028 485 480,102 0.5
Greenko Wind Projects Mauritius Ltd. ........................ 5.50% 04/06/2025 310 302,250 03
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Light Servicos de Eletricidade SA/Light Energia SA ............. 438% 06/18/2026 USD 555 % 509.490 0.5%
ReNew Wind Energy AP2/ReNew Power Pvt Ltd.

other 9 Subsidiaries . .............. ... ... 4.50% 07/14/2028 270 232,200 0.2
Sociedad de Transmision Austral SA........ ... ... 4.00% 01/27/2032 540 479,689 05
Star Energy Geothermal Wayang Windu Ltd. . .................. 6.75% 04/24/2033 457 451.547 0.5
3,742,547 38

59,522 _17.1
GOVERNMENTS - TREASURIES

CANADA
Canadian GovernmentBond . ............................... 2.25% 12/01/2029 CAD 929 706,632 0.7
UNITED STATES
U.S. Treasury Bonds ............... ..o, 6.25% 05/15/2030 USD 1,014 1,258.255 1.3
U.S. Treasury Bonds ........... ... ... ... 6.50% 11/15/2026 12,185 14020826 _140
15279081 _15.3
15985713 _16.0

COMMERCIAL MORTGAGE-BACKED SECURITIES
NON-AGENCY FIXED RATE CMBS

225 Liberty Street Trust, Series 2016-225L,Class E.............. 4.65% 02/10/2036 200 182,873 02
CFCRE Commercial Mortgage Trust,

Series 2016-C4,Class AM ... 3.69% 05/10/2058 500 485,462 0.5
Citigroup Commercial Mortgage Trust

Series 2015-GC27,Class AS. . ... 3.57% 02/10/2048 430 422,628 04

Series 2015-GC27,Class C. ... ... 442% 02/10/2048 323 308,800 03

Series 2016-GC36,Class B............................... 4.75% 02/10/2049 640 628,659 0.6
CSAIL Commercial Mortgage Trust,

Series 2017-CX10,Class AS. ... i 3.46% 11/15/2050 20 19.230 0.0
GS Mortgage Securities Trust

Series 2015-GC28,Class B.............. ...l 3.98% 02/10/2048 284 277,580 03

Series 2015-GC32, Class B 441% 07/10/2048 400 396,738 04

Series 2012-GCJ9,Class B . . . 3.75% 11/10/2045 370 369,561 04
JPMBB Commercial Mortgage Securities Trust,

Series 2013-C17,Class B . . 4.89% 01/15/2047 374 375212 04
Morgan Stanley Bank of America Merrill Lynch Trust

Series 2013-C9,Class B ............. ... ... .. ol 3.71% 05/15/2046 675 669,724 0.7

Series 2015-C24, Class AS . . . 4.04% 05/15/2048 190 188,264 02
Wells Fargo Commercial Mortgage Trust,

Series 2015-LC20,Class C ... 4.06% 04/15/2050 469 445,820 04
WEFRBS Commercial Mortgage Trust,

Series 2013-UBSI,Class C. ... .. 5.02% 03/15/2046 200 199.194 0.2

4.969.745 50
COLLATERALIZED MORTGAGE OBLIGATIONS

RISK SHARE FLOATING RATE
Connecticut Avenue Securities Trust

Series 2019-RO1, Class 2B1(¢) . .........oooviiieiiinan... 5.36% 07/25/2031 500 499,031 05

Series 2019-R04, Class 2B1(c) 6.26% 06/25/2039 481 484 311 05

Series 2020-R02, Class 2B1(c) . . 4.01% 01/25/2040 500 448,254 04
Federal Home Loan Mortgage Corp.

Structured Agency Credit Risk Debt Notes

Series 2018-HQAT, Class M2(c). ... ... ovvoviineini e 3.31% 09/25/2030 188 186,382 02

Series 2019-HQA4, Class BI(c) . ...... 3.96% 11/25/2049 500 479,655 0.5
Federal National Mortgage Association Connecticut

Avenue Securities

Series 2018-C02, Class 2M2(C). . ... ovoveiei i 3.21% 08/25/2030 132 131,389 0.1

Series 2018-C06, Class 2M2(C). . ... ovveiiiiiiiaann. 3.11% 03/25/2031 185 181.434 0.2

2410456 24
QUASI-SOVEREIGNS
QUASI-SOVEREIGN BONDS

CHILE
Corp. Nacional del Cobre de Chile ........................... 3.75% 01/15/2031 510 477,487 0.5
Empresa de Transporte de Pasajeros Metro SA.................. 4.70% 05/07/2050 665 602457 _ 06
1079944 1.1
94475527 947
OTHER TRANSFERABLE SECURITIES
CORPORATES - NON-INVESTMENT GRADE
FINANCIAL INSTITUTIONS

BANKING
Intesa Sanpaolo SPA(a) .. ...t 7.70% 09/17/2025 490 482,341 0.5
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INDUSTRIAL
CAPITAL GOODS
CtecIIGmbH. ... 5.25% 02/15/2030 EUR 235§ 209.866 0.2%
Seche Environnement SA . ... ... ... 2.25% 11/15/2028 385 367212 04
577078 0.6
COMMUNICATIONS - MEDIA
Virgin Media Finance PLC ................................. 3.75% 07/15/2030 270 237.128 02
ENERGY
Sunnova Energy Corp.. ... 5.88% 09/01/2026 USD 67 60,123 0.1
TRANSPORTATION - SERVICES
BCP V Modular Services Finance IIPLC . ..................... 4.75% 11/30/2028 EUR 385 366.852 0.3
1.241.181 12
1.7
CORPORATES - INVESTMENT GRADE
FINANCIAL INSTITUTIONS
BANKING
BPCESA ... . 5.15% 07/21/2024 USD 495 504.302 0.5
UTILITY
ELECTRIC
Brookfield Renewable Partners ULC.......................... 425% 01/15/2029 CAD 85 66,269 0.1
OTHER UTILITY
Veolia Environnement SA ............ ... ... ... ... ... 6.75% 06/01/2038 USD 105 127457 0.1
193.726 02
698,028 0.7
EMERGING MARKETS - HARD CURRENCY
INDUSTRIAL
MercadoLibre, Inc.. . ... 3.13% 01/14/2031 275 219,588 0.2
Sociedad Quimica y Minerade Chile SA ...................... 4.25% 01/22/2050 200 172,350 02
391.938 04
2.813488 28
Total Investments
(cost $108,563.920) .. ..ot $ 97289015 97.5%
Time Deposits
Deutsche Bank, Frankfurt(e) . ..., (0.78)% - 34,849 0.0
HSBC Bank PLC, London(e) . 043 % - 2,331 0.0
SEB, Stockholm(e) ........... ... 0.40 % - 1,795.239 1.8
Total Time Deposits . . 1,832,419 1.8
Other assets less liabilitie: . 700,861 0.7
NEEASSEES . . ..ottt et et e e e e e $ 99,822.295 100.0%
FUTURES
Unrealized
Number of Appreciation/
Description Expiration Date Contracts Original Value Market Value (Depreciation)
Long
Euro-BOBL Futures . ... 06/08/2022 27 $ 3857556 $ 3666421 $ (191,135)
U.S. 10 Yr Ultra Futures. . 09/21/2022 6 776297 770,906 (5.391)
U.S. Long Bond (CBT) Futures 09/21/2022 24 3381047 3,346,500 (34.,547)
U.S.T-Note 2 Yr (CBT) Futures ............................. 09/30/2022 36 7581937 7599656 17,719
U.S. T-Note 10 Yr (CBT) Futures ..................o.ovonn.n. 09/21/2022 63 7,569,827 7,525,547 (44 .280)
Short
Euro-Bund Futures . ............. ... ... ... ... ... ... 06/08/2022 11 1,958,767 1,789,898 168.869
U.S. T-Note 5 Yr (CBT) Future: 09/30/2022 32 3,614,375 3,614,500 (125)
U.S. Ultra Bond (CBT) Futures 09/21/2022 1 159,078 155,750 3328
$ (85,562)
Appreciation  $ 189916

Depreciation $ (275 478)
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FORWARD FOREIGN CURRENCY CONTRACTS

Contracts to In Exchange Unrealized

Deliver For Settlement Appreciation/

Counterparty (000) (000) Date (Depreciation)
Bank of America, NA.......... .. .. .. .. .. L EUR 7322 usD 7,722 06/15/2022 $ (143.300)
Brown Brothers Harriman & Co. AUD 0* USD 0% 06/09/2022 3)
Brown Brothers Harriman & Co.- CNH 0* UsD 0*  06/09/2022 —
Brown Brothers Harriman & Co.+. EUR 0* USD 0% 06/09/2022 3)
Brown Brothers Harriman & Co.+. GBP 2 USD 2 06/09/2022 (30)
Brown Brothers Harriman & Co. SGD 0* USD 0% 06/09/2022 3)

Brown Brothers Harriman & Co.- UsD 8 AUD 11 06/09/2022 1
Brown Brothers Harriman & Co.+. . USD 10 CNH 65 06/09/2022 (64)
Brown Brothers Harriman & Co+.................. ... .......... uUsD 22 EUR 21 06/09/2022 376
Brown Brothers Harriman & Co4.. ... USD 139 GBP 112 06/09/2022 2342
Brown Brothers Harriman & Co.- . UsD 17 SGD 23 06/09/2022 117
Brown Brothers Harriman & Co4. . ..o CHF 0* USD 0*  06/13/2022 @)
Brown Brothers Harriman & Co+............................... uUsD 8 CHF 8 06/13/2022 241
Brown Brothers Harriman & Co. . USD 1,049 IPY 136,336 06/13/2022 10,690
Brown Brothers Harriman & CoA. ..o USD 0* JPY 20 06/13/2022 2)
Citibank, NA EUR 1.201 UsD 1259  07/28/2022 (33.580)
JPMorgan Chase Bank, NA . . USD 399 EUR 377 07/28/2022 6,980
Morgan Stanley Capital Services LLf GBP 1,076 USD 1,405 06/09/2022 48,866
Morgan Stanley Capital Services LLC . EUR 7434 USD 7,992 08/16/2022 (22,009)
UBSAG. ... CAD 1.020 UsD 816 07/21/2022 9.465
$ (119.923)

Appreciation  $ 79078

Depreciation $ (199.001)

Used for share class hedging purposes.

*  Contracts amount less than 500.

(a) Securities 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).

(c) Floating Rate Security. Stated interest rate was in effect at May 31, 2022.

(d) Defaulted.

(e) Overnight deposit.

Currency Abbreviations:

AUD - Australian Dollar

CAD - Canadian Dollar

CHF - Swiss Franc

CNH - Chinese Yuan Renminbi (Offshore)
EUR - Euro

GBP - Great British Pound

JPY - Japanese Yen

SGD - Singapore Dollar

USD - United States Dollar

Glossary:

BOBL - Bundesobligationen

CBT - Chicago Board of Trade

CMBS- Commercial Mortgage-Backed Securities
PJSC - Public Joint Stock Company

REIT - Real Estate Investment Trust
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