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(1) &PE - AR E (20224124 31 H BU/E)

Merger Arbitrage

(USD)

g pE
P& A MRES: — IR $225, 305, 535
BE A MEES TR AU 4 15, 686, 721
TE W THA 6, 222, 436
2R S S A SE B AT A 2,547, 226
REHRITB IO T e —h—ICBIT 584 4,417, 751
ERIGEES SO NI SN 214, 472
7 7 v R TE AR 4 21,792
AT FRIZBL TN 560, 220
AT RN AF 14, 786
254, 990, 939

B E
BB ML — ek - Il 34, 459, 077
RERITB L O o —h — Ik b K4 31, 425, 695
BB A MRES I ARL S 17, 755, 955
2R e PE A A LB A 4R 1, 641, 993
7 7 v M E REARL A 610
F N 55, 663
AT T RALGF] 29, 068
KELE B L OFEDOMER 335,617
85, 703, 678
WoE pE $169, 287, 261
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Merger Arbitrage
(USD)

$215,610
1, 549, 980
136, 326

1,901, 916

442,421
712,411
148, 045
52,011
29, 821
1,813
10, 027
7,327
7, 965
3,210
1,239, 929

2, 654, 980
(87, 362)

2,567,618
(665, 702)

14,111,929
3, 145, 498
17,528, 709
4,001, 876

38, 788,012

(15, 044, 519)
(3, 529, 507)
(17, 493, 433)
(3,319, 444)

(39, 386, 903)

(2,534, 877)
401, 436
439, 404

(2, 958, 630)

126, 138, 095

46, 107, 796

$ 169, 287, 261




(3) PREBHIZR (20224512 A 31 H HLE)

Shares Value Net Assets
{USD) %
TRANSFERABLE SECURITIES QUOTED ON A STOCK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MARKET
COMMON STOCKS
HEALTH CARE
BIOTECHNOLOGY
AVEO Pharmaceuticals, Tnc. .............ooii i 261,065 $ 3,002,922 23%
Horizon Therapeutics PLC ¥ ... 74,310 8,456,478 ﬂ
—A2ea 8
HEALTH CARE EQUIPMENT & SUPPLIES
Meridian' Bioscience  THE. | vousinsmnmmoinimsmmsmmsstissm s ot s i 235,831 7,831,947 ﬁ
HEALTH CARE PROVIDERS & SERVICES
TTafe e altheate: ot s S T O T s 383,605 6,410,040 38
LHC Group, Inc. 1 ........... 52,492 8.487.431 50
Signify Health, Inc.—Class At ... 231,975 6,648,403 40
21,545,874 12.8
HEALTH CARE TECHNOLOGY
EMIS:GIOUD PECH] s s s o 0o i e S e i won e 307,980 6,970,063 41
48,707,284 28.8
INFORMATION TECHNOLOGY
COMMUNICATIONS EQUIPMENT
ST WHEIEE G vinmmernicesiineiision nimictin e e oo et i S e bt et 212,066 6147793 36
IT SERVICES
Bl KR B HETIE s e om0 A e R R A W NS 126,500 7,811,375 4.6
Evo Payments, Ine —Class A s s s s e s s i s s ssisisisatios 5,899 199,622 01
MonsyGram Interiational Ihe: o mmussrasnrmms sy 302,006 3,288,846 ﬂ
11,299,843 67
SEMICONDUCTORS & SEMICONDUCTOR EQUIPMENT
Silicon Motion Technology Corp. (ADRY T ... 62,629 4,070,259 24
Tow et SeTCORAUCEOE T s oo s s o s e s o 144,901 6,259,723 ﬂ
10,329,982 61
SOFTWARE
Coupa Software, Inc. § ... 46,443 3,676,892 2.2
ForgeRock, Ine.—Class A ... 157,785 3,592,764 21
KnowBe4, Inc—Class At 19,766 489,802 03
Unity Software, Inc. T ... o 59,052 1,688,297 1.0
VIVEWATE, I8 SCRAREATE. | serosnist im0 it 55155 kPSS B G854 R 79092 9709334 57
19153089 118
oL,
FINANCIALS
BANKS
| 2375 5 LoTbrs) i Gio y o135 (RS O R D 382,713 9,376,469 56
Umpqua Holdings Corp. 559772 9991930 59
_ A9368R%9. IS
THRIFTS & MORTGAGE FINANCE
Home Capital Group, Inc. § ... 112,504 3,537,976 2.1
New York Community Bancorp, Inc. ... 3,633 ﬂ ﬁ
— 230920 2l
_ ZHOIH6L 13
COMMUNICATION SERVICES
DIVERSIFIED TELECOMMUNICATION SERVICES
Shaw Communications, Inc ~Class BT ... 338,190 9,743,569 58
ENTERTAINMENT
Activision Blizzard, InC.F ... ..o e 123,112 9,424,223 ﬂ
MEDIA
R GG s ssonnruncnarnsossa s 5 s S VR B AR R B 82841 1755401 1.0
_ 098,19 124
INDUSTRIALS
AEROSPACE & DEFENSE
Maxan TephiGISTIERIITE T wuvmcrcmuinss e i 00 S et s 172 & E
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Shares Value Net Assets
(USD) %
AIR FREIGHT & LOGISTICS
Atlas Air Worldwide Holdings, Inc. 7. ... oo 38,248 3,855,398 2.3%
ATRLINES
S T L T IC S sntenssnts i s A R B R AN S0 301,762 5,878,324 35
MACHINERY
Altra Industeial Motion Corp: T mmne i mrm i i s raas 105,141 6,282,175 37
TRANSPORTATION INFR ASTRUCTURE
Atlas COIP. F oo e 14,491 222,292 01
16,247,088 2.6
CONSUMER DISCRETIONARY
AUTOMOBILES
T TN mesomcsme s e e R s B O A 185,166 7,406,640 4.4
HOUSEHOLD DURABLES
ARODOE COP. oo 102,635 4,939,822 2.9
INTERNET & DIRECT MARKETING RETAIL
Poshmark, Inc.—Class AT . oo e e 68,937 1,232,594 0.7
13,579,056 8.0
UTILITIES
ELECTRIC UTILITIES
PNM Resolinces; INE T oo s i e s b s s bt 196,308 9,577,867 5.6
GAS UTILITIES
South Jersey Industries, Inc. ... 94,567 3,359,966 2.0
12,937,833 7.6
MATERIALS
CHEMICALS
ChirEaTIEEn FIGIITERATS *f nnmrmm e oo mrs s e R R A A 24,402 1,755,304 1.0
METALS & MINING
Yeammana, Gold The 1 e s e s T T S e 1,422,156 7,892,966 4.7
PAPER & FOREST PRODUCTS
Resolute Forest Products, Ine. T oo e e 22,941 495,296 0.3
10,143,566 6.0
REAL ESTATE
EQUITY REAL ESTATE INVESTMENT TRUSTS (REITs)
STORE Capital Corp. f ....... 102,385 3,288,875 1.9
St Tridustiial Tnco e RETTH vusomanumasnvmmmmsmsi s s s P e e 186,197 3,120,244 1.9
6,409,119 38
CONSUMER STAPLES
FOOD & STAPLES RETAILING
Albertsons Cos., InC.—Class AT ...ovvrvieiririeiri e 126,156 2,616,476 1.5
DIVERSIFIED
SPECIAL PURPOSE ACQUISITION COMPANY
T ACQUISIIO N COID —CIASEA P rmviner et o v o s AR A T AR Y DO 14,728 151,698 0.1
Churchill Capital Corp. VII-Class A 1 .. 13,524 134,834 0.1
DP Gap Acquisition COrp:-T=CIaRE o 4 maumasvmmmmsmi s s s s e e 14,733 151,161 0.1
EllistGpportinity [I'Cor p—Elass AT s aiinnsan s 33,360 336,269 02
Everest Consolidator Acquisition Corp. 14,780 151,199 0.1
FinServ Acquisition Corp. [I-Class A t. 17,215 173,011 0.1
Freadom Acquisition I Corp.—Class A . 15,800 159,580 0.1
Lazard Growth Acquisition Corp. I%.... .. 16,135 163,125 01
LF Capital Acquisition Corp. II-Class A f 14,785 151,694 01
MSD Acquisition Corp.—Class At ... 16,400 165,640 01
New Vista Acquisition Corp.—Class A T .. 24,530 247,998 0.1
Rigel Resource Acquisition Corp.—Class At .. 14,728 151,551 0.1
Social Leverage Acquisition Corp. I-Class At ... 9,962 99,620 01
Tailwind International Acquisition Corp—Class A ... 21,005 211,941 01
2,449321 15
ENERGY
OIL, GAS & CONSUMABLE FUELS
TR O AN TN et s e R B BV R R T 143,033 2,437,282 1.4
206,322,544 121.9
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Shares/Principal Valve Net Assets
3000 (UsD) %
WARRANTS
DIVERSIFIED
SPECIAL PURPOSE ACQUISITION COMPANY
7 Acquisition Corp.,—Class A, expiring 11/05/2026 % ........................... ... 7,364 $ 699 0.0%
Churchill Capital Corp. VII,-Class A, expiring 02/17/2026 1 ...................... 712 35 0.0
Colicity, Inc., A-CW27, expiring 02/26/2028% ..........ooooiviiviee e 3,236 0 0.0
DP Cap Acquisition Corp. I,—Class A, expiring 11/12/2028 { 7,366 74 0.0
Elliott Opportunity IT Corp., expiring 07012028 ¢ ............. 8,340 425 0.0
Everest Consolidator Acquisition Corp., expiring 07/19/2023 ¢ 7,390 112 0.0
FinServ Acquisition Corp. II, expiring 02/22/2028 1 ... ....... 4,303 22 0.0
Freadom Acquisition I Corp., A-CW27, expiring 03/02/2026 1 i 3,950 790 0.0
Gores Holdings VII, Inc.,—Class A, expiring 12/3172027 1 ..ol 2,022 1 0.0
Lazard Growth Acquisition Corp. I, expiring 02/12/2026 % 3,227 23 0.0
LF Capital Acquisition Corp. II, expiring 01/07/2026 .. . . 7,393 75 0.0
MSD Acquisition Corp., expiring 03/29/2026 F ... ... 3,280 246 0.0
New Vista Acquisition Corp.,—Class A, expiring 02/19/2026 % ..................... 4,843 279 0.0
Pivotal Investment Corp. ITI, A-CW27, expiring 02/11/2028 % ... 3,189 159 0.0
Rigel Resource Acquisition Corp.,~Class A, expiring 11/09/2026 7,364 736 0.0
Social Leverage Acquisition Corp. I,-Class A, expiring 02/17/2028 1. o5 1,240 74 0.0
Tailwind International Acquisition Corp., expiring 02/23/2028 4 .................. 5,035 21 0.0
3,771 0.0
INDUSTRIALS
MACHINERY
Fast Radius, Ing,, expiting O2I12028 Y o mwsnmmmimm s sombussamms s 588 1 0.0
1 0.0
3,972 0.0
206,326,316 121.9
SECURITIES SOLD SHORT
COMMON STOCKS
INDUSTRIALS
COMMERCIAL SERVICES & SUPPLIES
Ritchie Brog-Auctionests, InC. s viaissmts s s (107,470) (6,214,990) (3.7)
FINANCIALS
BANKS
Columbia Banking Systern, Inc. ... (333,512) (10,048,717) (6.0)
CAPITAL MARKETS
TS MinSAIERSNARGE THE . wsnussmmsmmoonuss s i s SRS s s (18,216) (1,868,779) (1.1)
THRIFTS & MORTGAGE FINANCE
New York Community Bancorp, Ine. ... . (3,633) (31,244) 0.0
(11,948,740) (7.1)
INFORMATION TECHNOLOGY
SEMICONDUCTORS & SEMICONDUCTOR EQUIPMENT
BroadeoryTiC: «owaismmmmnsem st st s oy mss s s e (9,965) (5,571,730) 33
MAREAEALE TG : oo i ums s G S s 5 A S SR (24,300) (824,985) (0.5)
(6,396,715) (3.8)
SOFTWARE
Unity Software, INC. o.oovieiii e (59,052) (1,688,297) (1.0
(8,085,012) (4.8)
MATERIALS
CHEMICALS
Novozymies ASS—Class B vmmnmammns s s (33,840) _(1,716829) (1.0
METALS & MINING
Agnico Eagle Mines Ltd. . . (53,473) (2,780,061) (1.6)
BansAnatiCanSIVEEOORD: sumommmnmessmemssn s o e o E R SRR (227,261} (3,713,445) 2.2)
(6,493,506) (3.8)
(8,210,335) (4.8)
(34,459,077) (204)
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Rate Date Shares/Principal Value Net Assets
()/00) (USD) %
MONEY MARKET INSTRUMENTS
U.S. TREASURY BILLS
TTSTTEaRUETBIIl vosmsememmmamss st o s A 0.00%  06/22/2023 USD 6,839 $ 6692541 4.0%
18 Teeanury Bill sumanumssussi s s i s 0.00%  03/16/2023 6,043 5,992,597 35
TS, Treastey Bill @i mnn s 0.00%  09407/2023 6,164 5,979,590 835
18,664,728 11.0
OTHER TRANSFERABLE SECURITIES
COMMON STOCKS
DIVERSIFIED
SPECIAL PURPOSE ACQUISITION COMPANY
Advanced Merger Partners, Inc —Class At (0) ... 16,190 163,441 01
Simon Property Group Acquisition Holdings,
Ine—Class AT (B) oo 15,105 151,050 0.1
314,491 02
WARRANTS
DIVERSIFIED
SPECIAL PURPOSE ACQUISITION COMPANY
Broadscale Acquisition Corp.,—Class A, expiring
02172026 F(bY oo 2,481 0 0.0
Simon Property Group Acquisition Holdings, Inc., expiring
DRZ3RORETND] civmnmsmsnmenss o o e Ao 3,021 0 0.0
0 0.0
314,491 02
Total Investments
(cost $192,096,B15) ...oooovviiiee e $190,846,458 112.7%
Time Deposits
ANZ, Holg KGHZ () .or noonesmiecisneramovictsmi et nicetsiiseis 1.73% — 19 0.0
Credit Suisse, Zurich (¢} . 0.14% — 2,968 0.0
Seotiabank, Toronto (¢) .. 3.06% — 61 0.0
SEB, Stockholm (c) ... 1.24% — 2,463 0.0
SMBC, London (c) .. 2.41% — 469 0.0
SMBC, London (c) .. - 3.68% — 6,206,675 37
SMBC, Tokyo (C) ... .o 1.14% e 9,781 0.0
Total Time Deposits 6,222,436 3.7
Other assets less liabilities ...................coooo i (27,781,633) (164)
INEE AR st ann s s 5 R A R R W PN AR s $169,287,261 100.0%
FORWARD FOREIGN CURRENCY CONTRACTS
Contracts to In Exchange Unrealized
Deliver For Settlement Appreciation
Counterparty {000y {000) Date {Depreciation}
Brown Brothers Harriman & Co.+ JPY 6,155,936 USD 45402  01/04/2023 $(1,503,644)
Brown Brothers Harriman & Co.+ .. USD 44963 JPY 6,155,936  01/04/2023 1,943,377
Brown Brothers Harriman & Co.+ AUD 8l6 USD 551 01/23/2023 (5,309)
Brown Brothers Harriman & Co.+ UsD 20946 AUD 31,175 01/23/2023 297,328
Brown Brothers Harriman & Co+ .. .. UsD 25054 JPY 3,312,813  01/30/2023 279,856
Goldman Sachs & Co. LLC ... e e e GBP 5778 USD 6,935 017182023 (53,548)
GOldraaiiSaChE AT L G comermmumsrrmmensnsm s e i s 4 S e AR R CAD 30,007 USD 22,084  01/19/2023 (79,492)
GolditaiiS AR AACE LB oo msmanmri s s o R B R S D S s P MR UsD 6,749 CAD 9,174 01/19/2023 26,665
$ 905,233

+  Used for share class hedging purposes.

,58,

Appreciation  $ 2,547,226
Depreciation  $(1,641,993)



TOTAL RETURN SWAPS
Notional Unrealized
Counterparty & # of Shares Rate Paid/ Amount Maturity  Appreciation
Referenced Obligation or Units Received {000 Date {Depreciation)
Receive Total Return on Reference Obligation
Goldman Sachs International
Micro Focus International PLC ......................... 87,318  SONIA Plus 0.35% GBP 451 07/152025 $ 13,518
JPMorgan Chase Bank, NA
ANEN A GROUD PG s srrwmmsosvnrmassarms s 38,041 SONIA Plus 0.35% 1,225 08/14/2023 14,665
HomeServe PLC.............. 442,934 SONIA Plus 0.35% 5,235 08/14/2023 81,282
Miero Focus International PLC.........ooooiiiinninn 63,395 SONIA Plus 0.35% 331 08/14/2023 6,172
Morgan Stanley Capital Services LLC
Contractors Progenics Pharmeals 83,632 FedFundEffective Plus 0.08% UsD 0* 10/18/2023 96,177
Micro Focus International PLC ... 308,321 SONIA Plus 0.54% GBP 1,596 10/18/2023 45,288
Pay Total Return on Reference Obligation
JPMorgan Chase Bank, NA
Frontline Ltd. ......... 92,805 OBFR Minus 1.57% USD 1,314 08/14/2023 135,638
Frontline Ltd. . . 67,063 OBFR Minus 1.70% 868 08/14/2023 98,015
FroHRE T ssnssmanammsisismesas ams it s 47,529  OBFR Minus 1.82% 639 08/14/2023 69,465
Total .o $560,220

#  Notional amount less than 500.

1  Position, or a portion thereof, has been segregated as margin for short sales.

(a) Position, or a portion thereof, has been segregated to collateralize OTC derivatives outstanding.

(b) Fair valued as determined in accordance with procedures established by and under the general supervision of the Management Company’s

Board of Managers and the Board of Directors.
(¢) Overnight deposit.

Currency Abbreviations:

AUD - Australian Dollar
CAD - Canadian Dollar
GBP - Great British Pound
JPY - Japanese Yen

USD - United States Dollar

Glossary:

ADR - American Depositary Receipt
FedFundEffective - Federal Funds Effective Rate
OBFR - Overnight Bank Funding Rate
REIT - Real Bstate Investment Trust
SONIA - Sterling Overnight Index Average
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2. [(TIATVARR=VREAL v —Va—hTalb—vary - KRR -R—b7x V4] ORH

[ TIAT VAR NR=VRAAAf v —a—h e Talb—al R R e AR—= T3 0F] 7TV
TEOHERERZEFEFET, B COBEEEZZ 1T TV £7°,

ek, LTFIIATL Y 2EHITOBMEEFAMBEEE RSBV THEBE - L0 THY 3
B, HBETESENRTH Y, EMEEZRIET 20D TIEH Y A,

(1) BfxlHRs% (2022458 H 31 HHLTE)

Short
Duration
Bond Portfolio
(USD)
& pE
BE A MRS — R $ 460, 342, 476
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Short
Duration
Bond Portfolio
(USD)

$ 17,162,062
1, 157,373

_0_

_0_

18, 319, 435

3, 050, 162
890, 520
412, 983
224, 421
207, 056

831
346, 256
133, 502

81, 899
19, 511
85, 618

5,452,759
(132, 288)

5,320, 471
12, 998, 964

2,187, 828

_0_

(40, 035, 319)
1, 544, 692
1,661,213

(1, 011, 893)
_0_

(22, 654, 515)

(22, 879, 801)
(6, 175, 227)

531, 284, 341
707

$ 479,574,798




(3) HEHHIZ (2022458 H 31 H BiAE)

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

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

AUSTRALIA

Australia Government Bond, Series 139, ... ................. 3.25% 04/21/2025 AUD 8,852 $ 6,060,343 1.3%
CANADA

Canadian Government Bond, Series A55 ... ...... ... ... .. .. 8.00% 06/01/2023 CAD 16,329 12,821,084 i
ITALY

Ttaly Buoni Poliennali Del Tesoro . . ... ovvviinienvnnnn 5.00% 03/01/2025 EUR 14,529 15,535,403 32
JAPAN

Japan Government Twenty Year Bond, Series64 .............. 1.90% 09/20/2023 JPY 951,947 6,998,069 1.4

Japan Government Twenty Year Bond, Series 65 .. ............ 1.90% 12/20/2023 2,973,376 21,963,206 4.6

28,961,275 6.0

NEW ZEALAND

New Zealand Government Bond, Series425. ................. 2.75% 04/15/2025 NZD 12,822 7,631,483 1.6
UNITED STATES

U.8 Treasury Bonds . .. ....... .. ... .. ... ... .. ........ 7.13% 02/15/2023 USD 29,291 29,785,710 6.2

U.S Treasury Bonds . . ..o 7.50% 11/15/2024 38,552 41,780,637 87

LTS e a R B Ol 8 o scmers movmns e ssovmesns seomens smomesss w00 503 7.63% 02/15/2025 29,447 32,235,791 6.7

LS TredsuryiNOt8 v smwamn srammon nas smimings umn nasars 9 o5 2.00% 08/15/2025 4,992 4,785,637 1.0

LTS P easiry OB srn s s s sasmin ames aamms i 2 2.88% 11/30/2023 17,096 16,975,721 3.6

108 Treasury NOTes. wo. vvrws oot o v v cveats o o 3.00% 07/31/2024 5,681 5,633,716 1.2

131,197,212 274
202,206,800 _42.2
CORPORATES - INVESTMENT GRADE

FINANCTAL INSTITUTIONS
BANKING
ABNAMROBank NV . ... i 1.25% 05/28/2025 EUR 2,048 1,979,230 0.4
Banco Bilbao Vizeaya Argentaria SA ... .. ... .. .. oL 1.38% 05/14/2025 1,463 1,417,167 03
Banco Santander SA:wiu vrmen i weh smmen snmee eaee i g 3.13% 10/06/2026 GBP 1,951 2,099,402 0.4
Bank of America Corp. . ........... .. 1.84% 02/04/2025 USD 2,072 1,991,812 0.4
Barclays PLC . ... 0.75% 06/09/2025 EUR 537 515,730 01
Barclays PLC . ... 2.89% 01/31/2027 983 951,382 0.2
Barclave PLIE, o snumem swmr s s s s avisi s a6 3.38% 04/02/2025 605 608,900 0.1
BNP PAfIDAS SN . o s v sias swimings s sassn s o 1.13% 08/28/2024 1,853 1,810,146 0.4
BPEEBA v wrv o sowwnns swvess wits samis, iswims @i s in 1.00% 04/01/2025 2,243 2,145,687 0.5
CARABTAREA v snons smsmins ssais St oot SEa Saars San 0w 0.63% 10/01/2024 1,756 1,671,892 0.4
CITSToDsTCs nen sy Mo Gooyss W TGS RO IR W 2.01% 01/25/2026 USD 2,083 1,957,919 0.4
Credit Agricole SA. ..o i 0.38% 10/21/2025 EUR 2,048 1,915,685 0.4
Credit Suisse Group AG. . ....... ... .o 6.37% 07/15/2026 USD 1,009 1,008,354 0.2
Danske Bank A/S. .. ..o 3.77% 03/28/2025 2,068 2,015,414 0.4
Deutsche Bank AG. .. .. ... 3.88% 02/12/2024 GBP 1,073 1,210,587 03
DabiBankASA - comns smwamn sammn s smimings e im0 60 4.00% 08/17/2027 1,419 1,581,729 03
Goldman Sachs Group, Inc. (The). ......................... 1.76% 01/24/2025 USD 2,082 2,000,417 0.4
HSBC HoldiNgs PEC . srarar samvais s siamm s savan s o0 1.65% 04/18/2026 2,117 1,930,345 0.4
Intesa Safnpaolo SpA w u ciwor vemis wai saman simes wemas v as 5.25% 01/12/2024 1,475 1,476,247 03
JPMorgan Chase & Co. ..ottt 0.99% 04/28/2026 GBP 1,752 1,838,796 0.4
Lloyds Banking GroupPLC .. ... ... i 3.50% 04/01/2026 EUR 1,852 1,865,021 0.4
Mitsubishi UFJ Financial Group, Ine. . ...................... 2.26% 06/14/2025 1,850 1,840,924 0.4
Mizuho Financial Group Cayman3 Led. . ... ... ... .. 4.60% 03/27/2024 USD 1,241 1,235,564 0.3
Morgan Stanley 2.10% 05/08/2026 EUR 1,916 1,874,045 0.4
NatWest Markets PL.C 0.13% 11/12/2025 2,075 1,903,723 0.4
Santander UK Group Holdings PLC . ...... ... .. ... .. .. 3.63% 01/14/2026 GBP 1,332 1,460,141 03
Standard Chartered PLC oo vims ws e some wiass o 53 2.82% 01/30/2026 USD 1,537 1,448,852 03
Swedbank AB. .. ... ... 0.25% 10/09/2024 EUR 1,629 1,555,861 03
UBBGroup AG ... o 0.25% 01/29/2026 589 550,260 01
UBS Group AG . ..o 1.01% 07/30/2024 USD 433 419,755 0.1
LB SHROUDEAT o s s moumas 5 Sowms Somss S H0 o 4.49% 05/12/2026 1,072 1,062,290 0.2
47,343,277 9.9
FINANCE
AerCap Ireland Capital DAC/AerCap Global Aviation Trust. . ... 1.65% 10/29/2024 2,119 1,963,638 0.4
AirLease Corp. ... 000 3.88% 07/03/2023 1,267 1,263,151 03
AIFCASHE Lt o ns cmmmas smmmmn s snas smimns s sTaRaT 9 60 5.25% 08/11/2025 1,184 1,140,745 0.2
Aviation Capital Group LLC .. ... ... ... ..o 4.38% 01/30/2024 759 739,251 0.2
Aviation Capital Group LLC .. .. ... 5.50% 12/15/2024 485 475,303 0.1
TABHOIIngS BV womon vnmen vomis veh smman soms semes i @ 1.25% 05/22/2024 EUR 2,048 1,999,700 0.4
Synchrony Financial . ........ ... ... .. ... .. ... ..., 4.50% 07/23/2025 USD 1,199 1,172,045 0.2

8,753,833 1.8

,62,



Rate Date Principal Value Net Assets
(000) (USD) %
INSURANCE
BerkRitSHAtNRAY I vnsnny swosony s smosos vnnemn svenms swe v 0.00% 03/12/2025 EUR 2,118 $ 2,008,810 0.4%
Metropolitan Life Global Funding I ...................... .. 1.75% 05/25/2025 1,897 1,877,041 0.4
3,885,851 0.8
REITs
Bigi I Dtehi Binco BV wme wogs v mamm SEm aims w 0.63% 07/15/2025 2,149 1,993,747 0.4
Heimstaden Bostad Treasury BV. . ... ... ... ... ... .. 0.25% 10/13/2024 528 485,759 0.1
Host Hotels & Resorts LP, Series E. . ... .................... 4.00% 06/15/2025 USD 1,247 1,210,854 0.2
Omega Healthcare Investors, Ine. .. ................ ... ... 4.95% 04/01/2024 1,234 1,236,168 03
4,926,528 1.0
64,909,489 13.5
INDUSTRIAL
CAPITAL. GOODS
Johnson Controls International PLC .. .. ... ... . ........... 1.00% 09/15/2023 EUR 1,747 1,744,801 0.4
Parker-Hannifin Corp. .. ... ... ... .. ... .. 1.13% 03/01/2025 2,081 1,979,479 0.4
3,724,280 0.8
COMMUNICATIONS - TELECOMMUNICATIONS
British Telecommunications PLC . ..... ... ... ......... ... 4.50% 12/04/2023 USD 1,996 1,998,430 0.4
CONSUMER CYCLICAL - AUTOMOTIVE
American Honda Finance Corp. . .......................... 2.63% 10/14/2022 GBP 839 973,850 0.2
BNIWETNANCE NV i s o s s s S e 6 0.50% 02/22/2025 BEUR 749 721,825 0.2
General Motors Financial Co., Ine. . ........................ 1.69% 03/26/2025 1,104 1,059,849 0.2
Harley-Davidson Financial Services, Inc..................... 3.35% 06/08/2025 USD 1,560 1,495,429 0.3
Hyond i Sapital Nneiieaeem susmmy s smomme snnm swsns s o 1.25% 09/18/2023 526 508,562 0.1
Hyundai Capital America. . ............................... 2.85% 11/01/2022 1,543 1,540,210 03
Tovota Motor Credit Corp. . ... oot 0.63% 11/21/2024 BUR 1,139 1,104,942 0.2
Toyota Motor Finance Netherlands BV . ... ... ... ... ... 0.00% 10/27/2025 721 668,453 0.2
Volkswagen Financial Services AG......................... 0.25% 01/31/2025 966 908,346 0.2
Nolkewragen LeasiiBiGmbEL o somas sw somans smmen owmes oo ae 1.13% 04/04/2024 908 893,659 0.2
9,875,125 2.1
CONSUMER CYCLICAL - RETAILERS
PVECOT R aress v s sivors s S souen e e o 4.63% 077/10/2025 USD 1,190 1,183,769 0.3
CONBUMER NON-CY CLICAL
Anheuser-BuschInBev SA/NV. ... ... ... .. .. ... .. 9.75% 07/30/2024 GBP 1,282 1,628,186 03
Asahi Group HoldingaTtd v comon s v cvman s s on 0.16% 10/23/2024 EUR 1,961 1,878,490 0.4
Baxter Tntermational, TNC:. o woms e s s aemmas s o 1.30% 05/30/2025 673 652,049 0.1
BEConBiekinnoiand EOmezam e s smsmn wesemn Sdam me s 0.00% 08/13/2023 734 724,180 0.2
Becton Dickinsonand Co......... ..., 0.03% 08/13/2025 537 500,182 0.1
Cargill, Ine. .. ... ... 2.50% 02/15/2023 1,161 1,174,600 0.2
DH Europe Finance IL SARL. ... . ..... ... vt 0.20% 03/18/2026 2,164 1,993,835 0.4
Diageo Finance PLC . . .............. . ..o . 0.13% 10/12/2023 1,356 1,340,219 0.3
Medtronic Global Holdings SCA. . ......................... 0.00% 10/15/2025 1,816 1,693,838 0.4
11,585,579 2.4
ENERGY
BECAPNBIREBELIE e oo s sowss ssmmen o g o 1.88% 04/07/2024 2,009 2,010,395 0.4
CenOVIS - EHeTEY, - IiCvny: commn o snse somns oo saws w0 o 538% 07/15/2025 USD 1,168 1,198,465 0i2
BRROHMIODILEORE smas i s s sms sma @omas sm i 0.14% 06/26/2024 BUR 2,043 1,985,948 0.4
ONBORET G o srnvos: snsrms Swtony sas ST SO0 SATISRE S S0 2.20% 09/15/2025 USD 1,289 1,202,683 03
Repsol International Finanee BY. . ......................... 0.13% 10/05/2024 EUR 1,463 1,409,759 03
Shell International Finanee BV ... ... ... ... ... ... . ... 0.38% 02/15/2025 1,790 1,715,914 0.4
9,523,164 2.0
SERVICES
Expedia Group, Inc.. . .......... ... . ... 6.25% 05/01/2025 USD 1,147 1,176,974 0.2
TECHNOLOGY
Fidelity National Information Services, Inc. . . ........... ... .. 0.75% 05/21/2023 EUR 1,987 1,984 566 0.4
Fiserv, Inc. ... 0.38% 07/01/2023 1,224 1,216,016 0.3
Honeywell International, T -« oo oo svmos somen swmen s on 0.00% 03/10/2024 1,831 1,783,143 0.4
Take-Two Interactive Software, Inc. . ....................... 3.30% 03/28/2024 USD 699 689,286 0.1
5,673,011 1.2
TRANSPORTATION - SERVICES
BeEXSC0M o o s s stvoens s S srouen e e 6 0.45% 08/05/2025 EUR 2,057 1,948,433 0.4
HeathioWBinding Itd. i« owmn somen s smms soman smosmns ma o0 5.23% 02/15/2023 GBP 1,336 1557351 03
3,505,764 0.7
48,246,096  10.1
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Rate Date Principal Value Net Assets
(000) (USD) %
UTILITY
ELECTRIC
EBREMATOSEN : srawsen anovams sworems i Shemn ey Susam me s 8.63% 01/04/2024 GBP 927 $ 1,136,244 0.2%
Eledtricite dEBaceSA wgmm wugs v mmmm SEm wie w o 4.63% 09/11/2024 EUR 1,609 1,694,835 0.4
Enel Finance International NV ... ... . ... .. ... ... ... .... 0.00% 06/17/2024 549 530411 0.1
Enel Finance International NV .. .. ... ... .. i, 0.00% 05/28/2026 824 739,516 0.2
Enel Finance International NV .. ... ... ... ... .. ... ... . ... 2.65% 09/10/2024 USD 654 628 238 0.1
BSOS v s sy s sivos @ SN SR S SR 0.38% 02/28/2023 EUR 2,048 2,051,004 0.4
SEOHRPORENUICRLIE uune s sns s s spasss s o 6.75% 05/29/2023 GBP 1,014 1,202,198 0.2
Western Power Distribution East Midlands PLC. ... ... ... .. ... 5.25% 01/17/2023 1,475 1,720,794 0.4
9,703,840 2.0
NATURAL GAS
SoitheriGaE Nt orka PLG . oo s s s snwsss s o 4.88% 10/05/2023 1,16 1,3482% 03
OTHER UTILITY
Thames Water Utilities Finance PLC. ... ... ................. 1.88% 01/24/2024 344 385,645 0.1
11,437,781 2.4
124,593,366  26.0
COVERED BONDS
Australia & New Zealand Banking Group Ltd 0.25% 03/17/2025 EUR 1,310 1,252,399 03
Australia & New Zealand Banking Group Ltd.. . 0.45% 11/22/2023 1,144 1,129,627 0.2
BANOENVIONIFERl: snowes wnnems sworens sl Smetms J0REens SRS S S0 1.00% 04/05/2026 2,354 2,259,860 0.5
Bankof NovaScotia(The) ................oooiiviiiiii.. 0.01% 03/18/2025 2311 2,192,572 0.5
Bank of Nova Scotia(The) ....... ... ... ..ot 0.45% 03/16/2026 312 293,900 0.1
BPCESFH BA . ... 0.13% 03/31/2025 293 279,014 0.1
Caisse Francaise de Financement Loeal . ... ................. 0.01% 05/07/2025 3,707 3,516,522 0.7
CARIBANE SR v s s somgs m semom Semes Somes I 2.63% 03/21/2024 488 493,508 0.1
Cie de FinancementFoncier SA . .......................... 0.75% 05/29/2026 2,536 2,412,584 0.5
Commonwealth Bank of Australia. ......................... 0.38% 04/11/2024 1,884 1,841,917 0.4
Commonwealth Bank of Australia. ......................... 0.50% 07/27/2026 687 642,290 0.1
Credit Agricole HomeLoan SFH SA. ... ... .. ... ... .. ... .. 0.38% 09/30/2024 1,561 1,512,886 03
Credit Agricole Home Loan SFH 8A ....................... 4.00% 07/16/2025 195 205,662 0.0
Danske Mortgage Bank PLC. ... . ...................... ... 0.01% 11/24/2026 182 167,029 0.0
DNB Boligkreditt AS. .. ... ... ... . ... 0.63% 06/19/2025 2,597 2,500,187 0.5
Kotea Hotsing FINTHEeG0TE. . o o s s s s e 0.10% 06/18/2024 1,858 1,794,752 0.4
Llopds Bank PEE! o cmwmmn svamn s swmns sommn s w0 o0 0.13% 06/18/2026 633 586,617 0.1
National Avstralia BankLtd. . ... ... ... oot 0.63% 03/16/2027 400 370,594 0.1
National Australia Bank Ttd. . ... ...... .o oo 0.75% 01/30/2026 1,733 1,651,645 03
National Bankof Canada. ........ ... ... ... ...t 0.38% 01/15/2024 285 279,926 0.1
National Bank of Canada. . ............................... 0.75% 03/13/2025 609 589,405 0.1
National Westminster Bank PLC. ... ... .. .. ... ............ 0.50% 05/15/2024 502 491,069 0.1
Nordea Kiinnitysluottopankki Ovj. ......................... 0.63% 05/23/2025 2,347 2,263,169 0.5
RoyalBankof Canadit . «wown oo s s somen swmen s o0 0.63% 03/23/2026 2,350 2,225,441 0.5
SANETTCELICPLoE smeas snmunn s snvis semmings o snivsss s o 1.13% 03/12/2027 2,307 2,197,263 (i)
Skandinaviska Enskilda Banken AB 0.38% 02/09/2026 1,329 1,254,469 03
Skandinaviska Enskilda Banken AB, Series 580............... 1.00% 12/17/2025 SEK 13,656 1,187,805 0.2
StadshypolekABy: women s s 9 10 TIE e w w 0.38% 03/13/2026 EUR 358 357375 0.1
Stadshypotek AB . . 0.50% 07/11/2025 2,192 2,100,191 0.4
Sumitomo Mitsui Banking Corp.. . ......... ... ... ... ... 0.55% 11/06/2023 1,887 1,862,456 0.4
Swedbank Hypotek AB .. ... ... ... ... .. .......... 0.05% 05/28/2025 781 740,781 0.1
WeRtpaE Ban KIPICO D o smvmems sz sromany ersomens Goves sme o5 0.50% 05/17/2024 2,159 2,109,002 0.4
Westpac Banking Corp. . ................................. 0.50% 01/16/2025 540 521216 0.1
43,263,133 9.0
LOCAL GOVERNMENTS - PROVINCIAL BONDS
CANADA
Province 6f Albeta Catatio. .. cowes s s s s s s 0.63% 01/16/2026 2,200 2,099,547 0.4
Provinee of British Columbia Canada. .. .................... 4.25% 11/27/2024 AUD 4,555 3,125,354 0.7
Provinee of Ontario Canada. .......... ... ................ 3.10% 08/26/2025 3,668 2,439,563 s
Province of Ontario Canada. ......................oouin... 4.25% 08/22/2024 3,472 2,384,287 0.5
Province of Ontario Canada, Series HP. . . .. ... ... ... .... 8.10% 09/08/2023 CAD 2,097 1,663,122 03
Provinee of Quebec Canada. .. .. ... coiiiiiiiin.. 1.13% 10/28/2025 EUR 1,187 1,154,812 0.2
Province of Quebec Canada. . ... ....... ... ... . ... ....... 4.20% 03/10/2025 AUD 5314 3,650,907 0.8
Pirowinee ot Quebed Canada . oo mm cmmms s guomn s o 9.38% 01/16/2023 CAD 2,829 2,199,417 0.5
18,721,009 39
INFLATION-LINKED SECURITIES
UNITED STATES
U.8. Treasury InflationIndex. . ... ..... ... .. ... 0. 0.13% 07/15/2024 USD 10,036 9,883,854 2.1
LIS Areanniv Iaon Indef. somas mw somes smmen awmes o s 0.13% 10/15/2026 8,533 8,339,298 1.5
18,223,152 3.8
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Rate Date Principal Value Net Assets
(000) (USD) %
GOVERNMENTS - SOVEREIGN BONDS
FRANCE
PER A CHEHER IR snosmny swovony s swosow VRt SwRams s oW 1.25% 10/27/2025 EUR 3,609 $ 3,525,860 0.7%
GERMANY
Kreditanstalt fuer Wiederaufbau . . ......... ... ... ... .. .. 4.00% 02/27/2025 AUD 5175 3,561,877 0.8
Kreditanstalt fuer Wiederaufbau . . ......................... 5.00% 03/19/2024 2,593 1,811,328 0.4
Landwirtschaftliche Rentenbank . . ...................... ... 0.00% 09/28/2026 EUR 3,292 3,054,027 0.6
8,427,232 1.8
PHILIPPINES
Philippine Government International Bond. . ................. 0.00% 02/03/2023 1,000 997,078 0.2
SOUTH KOREA
SouthKorea........ ... 0.00% 10/15/2026 1,694 1,547,297 0.3
14,497,467 3.0
SUPRANATIONALS
European Investment Bank, Series EARN .. ................. 0.38% 04/14/2026 5,774 5,487,925 1.2
NOEE LEVERIENEBANE (e o nm swomns smmen o e o 0.50% 11/03/2025 2,193 2,099,659 0.4
INGEICTRSSRTTETRBAIE e s avas smmnss s spauss e o 4.75% 02/28/2024 AUD 3,232 2,249,158 0.5

9,836,742 2.1
COLLATERALIZED MORTGAGE OBLIGATIONS

RISK SHARE FLOATING RATE
Bellemeade Re Litd.
Series 2018-3A, Class MIB(a) . ..... .o cvvviin it 4.29% 10/25/2028 USD 216 215,389 0.0
Series 2019-3A, Class MIB(a) . .. ... ..ot 4.04% 07/25/2029 231 231,123 0.1
Connecticut Avenue Securities Trust
Series 2021-R01, Class IM1{a). .. ........... ... ........ 2.91% 10/25/2041 53 32,849 0.0
Series 2021-R0L, Class IM2(a). ...t 3.71% 10/25/2041 77 74,160 0.0
Series 2021-R03, Class IM1{a). .. ....................... 3.03% 12/25/2041 554 550,323 0.1
Eagle RE Litd.
SEFEs2021:2 O AERNIVAQE) i v st s stmwaess s i 3.71% 04/25/2034 146 145,925 0.0
86620212, ClLASENIABE s oms s s smmms somss wim 5 4.21% 04/25/2034 296 293,134 0.1
Federal Home Loan Mortgage Corp. Structured Agency
Credit Risk Debt Notes
Series 2021-DNAS, Class M2(a). . ... ... ...t 3.83% 01/25/2034 280 278,608 0.1
Series 2021-DNAG, Class MI(a). . ... ... ................. 2.98% 10/25/2041 56 54,941 0.0
Series 2021-DNAG, Class M2(a). . ... ... ...t 3.68% 10/25/2041 792 748,678 0.2
Series 2021-HQA4, ClassM1(a). . ... ... ................. 3.13% 12/25/2041 786 762,523 0.2
Series 2022-DNA3, ClassMIA@) ... ...t 4.18% 04/25/2042 693 696,360 0.1

Federal National Mortgage Association Connecticut
Avenue Securities

Series 2014-C04, Class IM2@a). .........oovviiennnin, 7.34% 11/25/2024 653 683,318 0.1
Series 2014-C04, Class 2M2(a). .. ... ... ................. T44% 11/25/2024 139 140,713 0.0
Series 2016-C02, Class IM2@a). ...t 8.44% 09/25/2028 389 407,942 0.1
Series 2016-C03, Class IM2da). ......................... 7.74% 10/25/2028 574 582,935 0.1
Home Re Ltd., Series 2019-1, ClassMI(a). . .............. ... 4.09% 05/25/2029 673 670,374 0.1
PMT Credit Risk Transfer Trust, Series 2019-2R, Class A(a). . . .. 5.24% 05/27/2023 408 400,428 0.1
Radnor RELtd., Series 2019-2, Class M1B(@)................ 4.19% 06/25/2029 647 646,351 0.1
Traingle Re Litd., Series 2021-3, Class M1AGa) ............... 4.08% 02/25/2034 732 717,866 0.2

8,333,940 14
GOVERNMENTS - SOVEREIGN AGENCIES

CANADA
Export Development Canada. . ............... ... 0.25% 03/07/2026 EUR 266 250,769 0.1
JAPAN
Development Bank of Japan, Ine. . ..................... ... 0.01% 10/15/2024 2,424 2,322,176 0.4
Development Bank of Japan, Ine. . ...t 2.13% 09/01/2026 424 421,801 0.1
2,743,977 0.5
NETHERLANDS

BNGBank NV s wiain e s i 8 sias e w i 3.25% 07/15/2025 AUD 3,672 2,461,628 _ 0.5
5,456,374 1.1
QUASI-SOVEREIGNS
QUASI-SOVEREIGN BONDS

SOUTH KOREA
Export-Import Bankof Korea . ... ...................... ... 0.83% 04/27/2025 EUR 1,234 1,195,479 0.2
KoreaDevelopment Bank (TheY wus v sgmmn aomm s oy w 0.00% 07/10/2024 492 473,288 0.1
Korea Development Bank (The) . . ........ ... ... ... .. .. 1.50% 08/29/2024 AUD 1,951 1,260,842 0.3

2,929,609 0.6
COMMERCIAL MORTGAGE-BACKED SECURITY

NON-AGENCY FLOATING RATE CMBS
MBSCG Trust, Series 2018-8ELF Class A{a). ................. 3.29% 10/15/2037 USD 1,348 1,321,049 03
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Rate Date Principal Value Net Assets
000) (USD) %
MORTGAGE PASS-THROUGHS
AGENCY FIXED RATE 30-YEAR
Federal National Mortgage Association, Series 1999 ... ... ..... T7.00% 09/01/2029 USD g 441 0.0%
Federal National Mortgage Association, Series 1999 ... .. ... ... 7.00% 10/01/2029 1 1,180 0.0
Federal National Mortgage Association, Series 2000........... 7.00% 12/01/2030 1 800 0.0
Federal National Mortgage Association, Series 2001 ... ... ... .. 7.00% 09/01/2031 7 8111 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 11/01/2031 3 3,175 0.0
Federal National Mortgage Association, Series 2001 ... .. ... ... 7.00% 12/01/2031 7 7,310 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 01/01/2032 1 1,472 0.0
Federal National Mortgage Association, Series 2002 ... .. ... ... 7.00% 02/01/2032 ! 1,439 0.0
23,928 0.0
449,406,569 937
OTHER TRANSFERABLE SECURITIES
COLLATERALIZED LOAN OBLIGATIONS
CLO - FLOATING RATE
AGLCLO 12 Ltd., Series 2021-12A, Class Al(a) ............. 3.87% 07/20/2034 1,605 1,562,424 03
Bain Capital Credit CLOLtd., Series 2021-4A, Class Al(a) . .. .. 3.88% 10/20/2034 1,116 1,083,337 02
Ballyrock CLOLtd., Series 2021-16A, Class Alda). ... ........ 3.84% 07/20/2034 1,079 1,047,862 0.2
Black Diamond CLO Ltd., Series 2019-2A, Class AlA(a). . ... .. 4.21% 07/23/2032 1,435 1,409,152 03
Neuberger Berman Loan Advisers CLO Ltd.,
Zeries 2021-42A, Class Ada). . .......................... 3.84% 07/16/2035 1,398 1,365,348 03
Neuberger Berman Loan Advisers CLO 43 Ltd.,
Zeries 2021-43A, Class Ada). . . ......................... 3.87% 07/17/2035 1,631 1,595,626 0.4
New Mountain CLO3 Ltd.,
Series CLO-3A, Class A(a). .. ..o i nnn. 3.89% 10/20/2034 993 956,797 0.2
9,020,546 1.9
CORPORATES - INVESTMENT GRADE
INDUSTRIAL
CONSUMER NON-CY CLICAL
American Medical Systems Europe BV ..................... 0.75% 03/08/2025 EUR 1,653 1,588,204 0.3
GSK Consumer Healthecare Capital NLBV. . . ........ ... ... 1.25% 03/29/2026 344 327,157 0.1
1,915,361 0.4
10,935,907 23
Total Investments
(cost $508,808,934) .. . ... ... $ 460342476 96.0%
Time Deposits
ANZ L BRAOHDY: s s s s somings sommn s i o 0.80 % - 219,910 0.0
Bank of Nova Scotia, Toronto(b). . ......................... 137 % - 50,099 0.0
BEH {Grafide@ayiianihy s soony san snomes o sanesas s 05 1.65 % = 46,865 0.0
BBH: Grand Caymanthy e voas sy w@sy e e s 4.15 % - 1 0.0
BNP Paribas, Paris(b) .......... ... . 0.80 % - 49,617 0.0
BNP Paribas, Paris(b) .. 110 % = 50,230 0.0
Credit Suisse AG, Zurich(b) ... ... ... ... ... (0.58)% - 2,387 0.0
DES Bank Ltd, Singdporeth).. oo s smmn s v s i 168 % - 6,662,650 14
HSBE Bank PLC, Paris(b):« .. comus s comns commn s v on (0.13)% - 264,509 0.1
Sumitomo, London(h) .. ....... ... 0.87 % = 47,026 0.0
BUM OO TR O ferrer summms swwveny sas snoas, Wmeain Ssmy w5 8% (0.13Y% - 534 0.0
Suniitomio; TokvoDimey vume: vomes 1o W@ EE WOEES 1y 2 1.68 % = 21,590 0.0
Total Time Deposits . .. ... ... ... . . ... . ... .. 7415418 15
OtHeFASSS IS IHARINI S v smm snwmen camms some: oie eemen SRETED BN S0 IR 11,816,904 PSR
INCUASSELS i v smowms orvmrs somnss ST FRIRTS SRR TR STNR SRS SRR SRR SN 6 $§ 479,574,798 100.0%
FUTURES
Unrealized
Number of Appreciation/
Description Expiration Date Contracts Original Value Market Value (Depreciation)
Long
Korea3YrBond Futures . ................... it 09/2052022 190 $ 14,662,581 $§ 14715196 § 52,615
Short
Eui0-BOBLEUUIES: . s s s smns smmssin smoms £ s 09/08/2022 173 21,625,939 21,354,542 271,397
Biro: Sehate BUtITER . comn snvms s cmmmss smmmn s s5e s 09/08/2022 383 42,308378 41,840,018 468,360
US. T-Note 5Yr (CBT)Futures .......................0.. 12/30/2022 142 15,867,564 15,781,827 85,737
$ 878,109
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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. ... ......... EUR 14,232 UsDh 14,347 09/29/2022 $ 17,635
BAnkOE ATEIERNAL o e v s s s s & CHF 3,652 usD 3,829 09/08/2022 91,191
Batl b EAANEHEN N s consmm smasms e smmpss e wemas s JBY: 326,185 usD 2,379 09/08/2022 30,300
Bankof Amerien WA .. s v win sammis s s i UsD 2,415 JPY 334,384 09/08/2022 (6,892)
BEfROFATIRHER N e smoronn sanmnn s Smorme SURioRs sRoems usb 2,501 PLN 11,405 09/09/2022 (76,930}
Banlof America, WA v wsman i s aiEs wiEs wn EUR 26,905 usD 28,357 09/15/2022 1,295,328
Bank of America, NA . ... ... ... ... SGD 6,984 usD 4,960 09/15/2022 (37,221)
BankofAmerica, NA ............... ... ... ... UsD 2374 3GD 3,335 09/15/2022 12,713
Bank of America, NA . ... .. ... ... usb 2,620 SGD 3,048 09/15/2022 (9,534
BAnKOE ATEIERNAL o e v s s s s & SEK 62,453 usD 6,122 09/22/2022 257,851
Batl b EAANEHEN N s consmm smasms e smmpss e wemas s usb 6,144 SEK 62,453 09/22/2022 (279,282)
Bankof Amerien WA .. s v win sammis s s i JPY 1,534,548 ush 11,224 09/29/2022 154,164
BEfROFATIRHER N e smoronn sanmnn s Smorme SURioRs sRoems usb 779 EUR 776 09/29/2022 2,410
Banlof America, WA v wsman i s aiEs wiEs wn UsD 2,508 MXN 51,853 09/29/2022 52,681
Bankof America, NA . ... ... ... ... JPY 333,454 ush 2,508 10/14/2022 99,085
BarelaysBank PLC .. ... .. ... ... ... NOK 24,615 usD 2,511 09/22/2022 33,216
Barclays Bank PLC ... ... ... ... .. L usb 2,414 NOK 24,615 09/22/2022 63,756
Barelayve Banle PLIC e snmmen v e ssmvns st s e GBP 1,726 usD 2,010 11/17/2022 2,270
BNP Paribas SA PIN 11,627 ush 2,464 09/09/2022 (7,936)
BNP Paribas 3A UsD 23 PLN 107 09/09/2022 179
BNP Paribas SA usb 2,459 PLN 11,520 09/09/2022 (9,987
BNP Paribas 3A CLP 2,188,978 usD 2,437 09/15/2022 1,193
BNP Paribas SA SGD 3,455 ush 2,482 09/15/2022 9773
BNP Paribas 3A UsD 1,414 CLP 1,254,797 09/15/2022 (17,489)
BNP Paribas SA usb 2,501 SGD 3,455 09/15/2022 (28,603)
BNP Paribas 3A MXN 48,273 usD 2,394 09/29/2022 10,581
BNP Paribas SA usbh 2,258 MXN 45,294 09/29/2022 (21,633)
BNP Paribas 3A UsD 2,522 CAD 3,240 10/27/2022 (56,161)
BNP Paribas SA NZD 15,597 ush 9,620 11/18/2022 78,888
BNP Paribas 3A UsD 2,480 NZD 4,046 11/18/2022 (4,653)
Brown Brothers Harriman & Co.. .. ... .. ... ... ... ... . ... UsD 3,644 JPY 491,066 09/08/2022 (107,288)
Brown Brothers Harriman & Co.. ... .. ..o ii it UsD 4,780 JPY 655,008 09/29/2022 (54,637)
Brown Brothers Harriman & Co.. .. ... ... . ... ... .. .. ... EUR 35,643 usD 36,349 10/14/2022 426,852
Brown Brothers Harriman & Co.. ... ..o iint AUD 7,135 USD 5,083 10/20/2022 197,445
Brown Brothers Harriman & Co.. .. ... .. ... ... ... .. ... EUR 1,394 usD 1,431 10/31/2022 24,041
Brown BrothersHarriman & Co.. ... ..o ii it EUR 30,465 USD 31,541 11/14/2022 771,520
Brown Brothers Harriman & Co.. .. ... .. ... . ... ... ... EUR 36,506 usD 36,769 11/29/2022 (138,726)
Brown Brothers Harriman & Co+. .. .00 o oo AUD 17,075 USD 12,106 09/12/2022 420,631
Brown Brothers Harriman & Co+. . ... .. ... ... ... ... . ... CAD 7,497 usD 5,865 09/12/2022 156,976
Brown Brothers Harriman & Co+. ... oo oe i EUR 5,257 USD 5,448 09/12/2022 162,121
Brown Brothers Harriman & Co+. . ... .. .. ... ... ... .... EUR 4 UsDh 4 09/12/2022 (33)
Brown Brothers Harriman & Co+. ... oo oo GBP 3,806 USD 4,734 09/12/2022 241,727
Brown Brothers Harriman & Co+. . ... .. .. ... ... .. .. ... NZD 670 usD 429 09/12/2022 19 664
Brown Brothers Harriman & Co+. .. oo oo SGD 709 USD 518 09/12/2022 10,765
Brown Brothers Harriman & Co+. . ... ... .. ... .. .. .. ... UsD 21,277 AUD 30,405 09/12/2022 (469,336)
Brown Brothers Harriman & Co+. ... oo UsD 11,536 CAD 14,897 09/12/2022 (193,368)
Brown Brothers Harriman & Co+. . ... .. ... ... ... ... . ... UsD 5,299 EUR 5321 09/12/2022 52,556
Brown Brothers Harriman & Co+. ... oo oe i UsD 5,448 EUR 5.257 09/12/2022 (162,121)
Brown Brothers Harriman & Co+. . ... ... ... ... .. .. ... UsD 8,970 GBP 7,466 09/12/2022 (295,504
Brown Brothers Harriman & Co+. ... oo oo UsD 842 NZD 1,339 09/12/2022 (23,223)
Brown Brothers Harriman & Co+. .. ... ... ... usbh 507 SGD 709 09/12/2022 16
Brown Brothers Harriman & Co+. .. ... UsD 518 SGD 709 09/12/2022 (10,765)
IEHIBENE I Ay s vimmmy vimsamy cmseary ol Wemel PUTESRS SASIORN Je PILN 11,429 usD 2,439 09/09/2022 9,559
Citibank; A v women @ wE i e 0 RiEE Gl wn uUsh 2,434 PLN 11,429 09/09/2022 (4,736)
Citibank, NA ... ... SGD 3,408 usD 2,492 09/15/2022 53,218
Citibank, NA .. ... e usb 2,409 CLP 2,490,459 09/15/2022 363,188
Citibank, NA .. ... ush 2,449 3GD 3,408 09/15/2022 (9,755)
CIDEIE D A: o soommmns simns spomes S Swvms SEMERE SRASHTS GHE INR 102,092 usD 1232 09/28/2022 (9,355)
CADENR AN e s ssnss smbinn snvamim Fs ORNRGS SHINENG FOGREIRTS P usb 7,308 INR 584,677 09/28/2022 315301
CHIBANKINA: i s swmms e win aiven faa s i EUR 2,555 ush 2,628 09/29/2022 56,026
EHIDETI N A 5o snmenmt snevany v S Wheimel SUSEIRR FADINE JaRL EUR 3,860 usb 3,854 09/29/2022 (32,086)
Citibank: Nfer won wamsn s (OEEE w9 SE0 TOe s v usb 1,973 EUR 1,938 09/29/2022 (21,617)
Citibank, NA ... ... AUD 3,418 ush 2,386 10/20/2022 47,039
Citibank, NA .. ... usD 2,348 AUD 3,416 10/20/2022 (9,249
Citibank, NA .. ... e CAD 32,138 usD 24,926 10/27/2022 463,723
DA DN srons somnsns s sroumis S s S S S KRW 1,216,182 ush 927 10/27/2022 20,127
CADANRINAs: s smamnss smmmn: snamem a8 FOISIGS SRNIE RS S usD 2,426 KRW 3,200,035 10/27/2022 (39,534
Credit:Stise TRtemational. v voma s snmas sma somas e SEK 74,962 usD 7,107 09/22/2022 67,500
Credit Suisse International. . . ......... ... ... ... . ..., usb 7,301 SEK 74,962 09/22/2022 (261,863)
Credit SulsseTnternational: 5o wemns i e e s v AUD 6,444 UsD 4,439 10/20/2022 26,615
Credit Suisse International. . . .......... ... ... ... ...... usb 4,465 AUD 6,444 10/20/2022 (52,879)
Goldman Sachs Bank USA .. ........................... CHF 2,440 usD 2,526 09/08/2022 27,847
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Contracts to In Exchange Unrealized
Deliver For Settlement Appreciation/
Counterparty (000) (000) Date (Depreciation)
Goldman Sachs Bank USA .. ... ... ... ... ... ... .. usb 2,497 CHF 2,440 09/08/2022 $ 850
Goldman Sachs Bank USA .. ....................... PLN 11,094 ush 2,362 09/09/2022 4,008
GoldaieSache-BanklIS N e amos s smmpes s s UsDh 2,282 FLN 11,094 09/09/2022 76,284
Goldman Sachs Bank USA .. ......... . ... ... ... .. ush 2,404 PLN 11,119 09/09/2022 (40,744)
Goldman Sachs Bank USA .. .. ... .. ..o oo 0 NOK 25,509 usb 2,602 09/22/2022 34,530
Goldman Sachs Bank USA ... ..o v iivn i SEK 52,079 usD 5,007 09/22/2022 116,752
Goldman Sachs Bank USA .. ... ... ... ... ... ... .. UsDh 2,490 NOK 25,509 09/22/2022 77,513
Goldman Sachs Bank USA .. ...... ... ... ... ... .. usb 5,015 SEK 52,079 09/22/2022 (124,225)
HSBCBank USA. ... ... ... ... JPY 464,890 usD 3,407 09/08/2022 59,201
HSBC-BankilUSA, .o smmmas e e ssommis s s CLP 3,754,020 usD 3,990 09/15/2022 (188,264
HESBGBAnKILISA: cums vnmin s s snamas smisamn soms INR 404,403 ush 5,051 09/28/2022 (23,750)
HSBEBARIISA: taman same: soma: an mms mma: s usb 2,536 INR 200,204 09/28/2022 (23,484
HEBEBankLISA: sy snoman cannin s ssmines slassns onss KRW 3,328,081 usD 2,540 10/27/2022 58,523
HSBC BankilISA: sems: v womas iy sems e wEn UsDh 2,444 KRW 3,199,378 10/27/2022 (58,013)
JPMorgan Chase Bank, NA. . ....................... JPY 2,169,313 ush 16,160 09/08/2022 538,150
JPMorgan Chase Bank, NA . ... ... .. ... .... ... .. PIN 11,829 usD 2,527 09/09/2022 12,712
JPMorgan Chase Bank, NA. . ....................... PLN 11,124 usD 2316 09/09/2022 (48,705)
JPMorgan Chase Bank, NA . . ... ... ... ... ........ .. UsD 44 PLN 209 09/09/2022 353
JPNI Gt CHISEBANK, N sz s s s i usb 2,507 PLN 11,620 09/09/2022 (36,748)
JPMorgan Chase Bank, NA . . ... ... .. ... ..... .. .. 3GD 3,703 usD 2,674 09/15/2022 24,696
JPMorgan Chase Bank, NA . . ........... ... usb 1,290 SGD 1,814 09/15/2022 8,529
JPMorgan Chase Bank, NA. . ....................... Usb 1357 3GD 1,889 09/15/2022 (5,400)
JPMorgan Chase Bank, NA . . ... ... ... .......... NOK 50,637 usD 5,266 09/22/2022 169,102
JPMorgan Chase Bank, NA. . ....................... NOK 25,260 ush 2,541 09/22/2022 (1,801
JPMorgan Chase Bank, NA .. ... ... ... ........ .. SEK 26,262 UsD 2,494 09/22/2022 27,449
JPMorgan Chase Bank, NA. . ....................... usb 2476 NOK 25,260 09/22/2022 66,475
JPMorgan Chase Bank, NA . . ... ... ... ... .. ... .. .. usD 9,933 NOK 97,288 09/22/2022 (140,026)
JPMorgan Chase Bank, NA . .............. ... usb 4,871 SEK 51,603 09/22/2022 (25,378)
JPMorgan Chase Bank, NA .. ... ... .. ... .. ... .. .. EUR 2,776 usD 2,770 09/29/2022 (25,423)
JPMorgan Chase Bank, NA .. ........oooviiiien MXN 49,034 usD 2,409 09/29/2022 (11,605)
JPMorgan Chase Bank, NA . . ... ... ... ... ..... .. .. usD 2,369 MXN 49,034 09/29/2022 51,676
JPMorgan Chase Bank, NA. . ....................... usb 18,919 AUD 27,506 10/20/2022 (84,148)
JPMorgan Chase Bank, NA. . ....................... uUsD 2,532 CAD 3,255 10/27/2022 (54,418)
JPMorgan Chase Bank, NA . . ... .................... usDh 2310 NZD F722 11/18/2022 (32,683)
Morgan Stanley & Co. International PLC. .. ...... ... .. SEK 12,538 USD 1,229 09/22/2022 51,615
Morgan 3tanley & Co. International PLC. .. ... .. .. .. INR 89,524 UsD 1102 09/28/2022 (11,873)
Morgan Stanley & Co. International PLC. .. ........... EUR 693 ush 708 09/29/2022 10,676
Morgan Stanley & Co. International PLC. .. ...... ... .. JPY 332,342 UsD 2,436 09/29/2022 38,288
Morgan Stanley & Co. International PLC. .. ........... MXN 101,589 UsD 4,899 09/29/2022 (117,339
Morgan Stanley & Co. International PLC. .. ... ... .. UsD 2,400 JPY 323,802 09/29/2022 (63,719)
Morgan Stanley & Co. International PLC. .. ......... .. UsD 4,992 MXN 101,589 09/29/2022 23,642
Morgan Stanley & Co. International PLC. .. ...... ... .. AUD 3,489 USD 2,432 10/20/2022 42,939
Morgan Stanley & Co. International PLC. .. ...... ... .. KRW 3,247,121 UsD 2,449 10/27/2022 27,458
Royal Bank of Scotland PLC. ... .................. .. JPY 679,635 usD 5,191 09/29/2022 288,602
Royal Bank of Scotland PLC. ................oo usb 1,437 CNH 9,853 10/20/2022 (9,547
Royal Bank of Scotland PLC. ....................... UsD 2,494 CAD 3215 10/27/2022 (46,888)
Royal Bank of Scotland PLC. ....................... GBP 14,248 ushD 16,932 11/17/2022 356,160
Standard Chartered Bank. .......................... UsD 2,415 INR 192,280 09/28/2022 (1,958)
Standard Chartered Bank. .......................... EUR 12,042 usD 12,292 10/14/2022 156,282
LB A, vumess s somomene e Seomier He SEURET SRR ST CHF 15223 ush 1,276 09/08/2022 20,963
LB A viarsss v vvineds Smminms ssies s SIS SHERGENS v CHF 2,432 usD 2,487 09/08/2022 (2,554
IR AT o sin sovnsn inomms Smms win SRS SRR S UsD 5,170 CHF 4,981 09/08/2022 (72,914)
BB A G vsnmy swn vumsss, WRSERY SARERI S WETERE VRERORN SRSER SEK 49,832 usD 4,783 09/22/2022 103,564
TBBAG v wy Tms oo e o e Bes wes UsD 2,406 SEK 24,228 09/22/2022 (131,119
UBSAG. . ... i MXN 52,756 usD 2,592 09/29/2022 (12,508)
UBSAG. ... UsD 2,562 MXN 52,756 09/29/2022 42,378
UBSAG. . ... AUD 95,648 usD 66,075 10/20/2022 582,232
LB A, vumess s somomene e Seomier He SEURET SRR ST CNH 9,840 ush 1,451 10/20/2022 25,798
LB A s svox srmsnvs swmsnms shGSEe  SEERGS SRS MR usbh 19,574 AUD 28,284 10/20/2022 (207,213)
$ 4,906,310
Appreciation  $ 8,961,153
Depreciation 3 (4,054,843)

+ Usedfor share class hedging purposes.

,68,



CENTRALLY CLEARED INTEREST RATE SWAPS

Rate Type
Notional Unrealized
Amount P Made P: Received Appreciation/
Clearing Broker/(Exchange) (000) By the Fund By the Fund (Depreciation)
Citigroup Global Markets, Inc./(LCH Group). . ............. 13,731 3 Month BKBM 2.503% $ (313,208)
Citigroup Global Markets, Inc./(LCH Group). . ............. 12,631 3 Month BKBM 2.448% (299,141)
Citigroup Global Markets, Inc./(LCH Group). . ............. 5,134 3 Month BKBM 2.580% (111,616)
$ (723,965)

*  Principal amount less than 500.

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

(b) Overnmght deposit.

Currency Abbreviations:

AUD - Australian Dollar

CAD - Canadian Dollar

CHF - Swiss Franc

CLP - Chilean Peso

CNH - Chinese Yuan Renminbi (Offshore)
EUR - Ewo

GBP - Great British Pound

INR - Indian Rupee

JPY - Japanese Yen

KRW - South Korean Won

MXN - Mexican Peso

NOK - Norwegian Krone

NZD - New Zealand Dollar

PLN - Polish Zloty

SEK - Swedish Krona

SGD - Singapore Dollar

USD - United States Dollar

Glossary:

BKBM — Bank Bill Benchmark (New Zealand)
BOBL. - Bundesobligationen

CBT — Chicago Board of Trade

CLO — Collateralized Loan Obligations
CMBS - Commercial Mortgage-Backed Securities
LCH — London Clearing House

REIT — Real Estate Investment Trust
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