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(3) ®EFMFE (202345H 31 A BLAE)

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(@). .. ... 6.00% 01/20/2026 EUR 200 $ 181,511 0.2%
ATB Group PLC(a). . . ..o 6.25% 06/23/2025 300 299,837 0.3
B S8 Abad el SO o anseassmim s s g e s 5.00% 05/19/2027 200 156,138 0.1
BOfTOS AT SIS0, & onsummonn oot 21msss 508 ysmie s AR ey 438% 01/14/2026 200 178,186 0.2
BankioEIreland: Graup BEEGE] ou suevene s s e e ans o 6.00% 09/01/2025 300 300,638 0.3
BEAKIMETS ALY - o mecran mmems s s s G nETs SR 6.25% 01/17/2026 200 204,335 0.2
EHRIBINE SATN, oo s S S e S S 5.88% 10/09/2027 400 380,584 0.4
Intega:SanpaoloSpA G s im0 B a . S T70% 09/17/2025 USD 490 454,930 0.5
2,156,159 22
FINANCE
NevientCOrD, e s s S S Bl B e e 5.00% 03/15/2027 360 313,229 0.2
Navient Corp.. .. ...t e 7.25% 09/25/2023 54 53,909 0.1
367,138 03
REITs
Aedas Homes Opco SLU. ... ... ..o 4.00% 08/15/2026 EUR 207 199,722 0.2
MPT Operating Partnership LP/MPT Finance Corp.. . ............ 4.63% 08/01/2029 USD 155 115,963 0.1
MPT Operating Partnership LP/MPT Finance Corp.. .. ........... 5.00% 10/15/2027 365 299,997 0.3
Via Celere Desarrollos Inmobiliarios SA ... ... ... ... ... 5.25% 04/01/2026 EUR 335 331,049 0.3
Virioi-Iive st et SR i s i i s biis SR 5 o 3.00% 08/08/2024 400 334,583 0.4
1,281,314 1.3
3,804,011 3.8
INDUSTRIAL
BARBIC
COTIETTIT S .. o oo s e s o i 5 s e s  3s 3.75% 04/15/2029 USD 250 215,003 0.2
FMG Resources (August 20060) Pty Ltd. . . ..................... 6.13% 04/15/2032 315 298,353 0.3
TR TR I vt v sy 0 i S A A R A8 5 4.25% 06/09/2027 EUR 200 210,452 0.2
INEGS GibttroFinanee PR cvmws s anvan amvies oumes s s 338% 01/15/2026 USD 450 412,136 0.4
Olympus Wate FUSHoldin g Com: waneysrseyer s sebne e 3.88% 10/01/2028 EUR 175 150,869 0.2
BCIT IV TTICSEUSAHoldings TG, - ab s i b i i 538% 11/01/2026 USD 457 422,447 0.4
Sealed Air COIP.. ..ot e 6.88% 07/15/2033 335 344,615 0.4
SGL Carbon SE . . ... ... i 4.63% 09/30/2024 EUR 200 212,123 0.2
WRGrae o [Mes LG oo sme s mins i s 7 5.63% 08/15/2029 USD 177 146,826 0.2
2,412,824 2:5
CAPITAL GOODS
Ardagh Metal Packaging Finance USA LLC/
Ardagh Metal Packaging Finance PLC. .. ................... 2.00% 09/01/2028 EUR 100 88,565 0.1
Ardagh Metal Packaging Finance USALLC/
Ardagh Metal Packaging Finance PLC. . .................... 3.25% 09/01/2028 USD 558 474,525 0.5
Ardagh Packaging Finance PLC/Ardagh Holdings USA, Inc. ... ... 4.13% 08/15/2026 384 359,502 0.4
Ball Coteremon, oo aran s utomun i sasaunm i aide Sumie s o 2.88% 08/15/2030 423 350,208 0.3
CteeITGmbH. . . ... ... 5.25% 02/15/2030 EUR 235 206,528 0.2
Derichebourg SA . ... ... 2.25% 07/15/2028 100 92,640 0.1
Beg Material ‘Technglogie 106 ..o s s o vams 7.88% 01/31/2027 USD 502 476,290 0.5
T e P B e s 5.75% 07/31/2027 332 287,349 0.3
Selie: Eivitof eI S A e s i s G- GRae 26 o 2.25% 11/15/2028 EUR 385 356,130 0.3
TIGERV It TSN TS v v sumwe s massssnmms taors kg 5.25% 07/15/2027 USD 400 368,708 0.4
3,000,445 3.1
COMMUNICATIONS - MEDIA
AUEVINEATA v v onens Soeis o5 Brobs DRERE DROE S B 3.00% 11/15/2027 EUR 220 216,438 0.2
ATHEE FInaHeiie Sl sorar s e g o e i S e S e e 5.00% 01/15/2028 USD 565 442,243 0.4
CCO Holdings LL.C/CCO Holdings Capital Corp. .. ............. 4.25% 01/15/2034 570 421,618 0.4
Sirlus XM Radio, Ine. . ........ ... ... 5.00% 08/01/2027 296 268,683 0.3
Univision Communications, Inc. . . ... ... ... ... ... .......... 6.63% 06/01/2027 150 142,208 0.1
NI led mBIAnCE LAY oo oo s s s g i 3.75% 07/15/2030 EUR 270 221,709 0.2
Viltoi ed s BIRGIEE LI o mom s e omommimess o s 5.00% 07/15/2030 USD 200 158,042 0.2
T o BT B TR R S 5.13% 02/28/2030 450 343,027 0.4
A D oD TBNE o o ot O T e T S R T DT S R TR 4.88% 01/15/2030 200 167,159 0:2
2,381,727 2.4
COMMUNICATIONS - TELECOMMUNICATTONS
Consolidated Communiecations, Inc. .......................... 6.50% 10/01/2028 219 163,885 0.2
Embarg Corpis e soven gusng usme s Sova s sesey e o 8.00% 06/01/2036 500 249,446 0.3
Level' 3 Binaneing, T .. ooimi s i o e abs i oa s b i i 4.25% 07/01/2028 485 272,544 0.3
Telecom Ttalia Capital SA .. ... .......... .. ... ... .......... 7.20% 07/18/2036 383 340,824 03
Telefonica Burope BV(a). . ............... ... ... .. ... .... 2.50% 02/05/2027 EUR 200 184,064 0.2
LI R0 BN oo e e 5 S0 A S 4.00% 11/15/2027 490 419,273 0.4
Vit G2 LK B s LEIIE . oo sumusns smusmims s ey 475% 07/15/2031 USD 3925 432,010 0.4
2,062,046 2.1



Rate Date Principal Valne Net Assets
(000) (USD) %
CONSUMER CYCLICAL - AUTOMOTIVE

Clarios Global LP/Clarios U Finance Co...................... 438% 05/15/2026 EUR 380 % 388317 0.4%
DRI TS, o o e s S AR S S S Sl S 425% 09/01/2030 USD 475 382,029 0.4
I SE R T L] S S-S 2.38% 06/15/2029 EUR 220 190,478 0.2
HETde NS0 oot s Tome Bt dhi e posm i 3.25% 02/12/2032 USD 65 49,404 0.1
FETdINITTONE0 s niorm st s s e s e e s b o e o 6.10% 08/19/2032 351 329,778 0.3
Goodyear Tirey s RibberEa: (ENE) . vovimaramar s mni 5.25% 07/15/2031 101 87,8306 0.1
T NeTwal i ge GBI g st mmme i s s s e i 6.38% 05/15/2029 200 186,000 0.2
THO Verwal tunssiGrrbHIb Y, v s semsn Saom -8 01000008 4 8.75% 05/15/2028 EUR 181 196,411 0.2
VolvoCarAB, Series E. ................ ... ... ... oo 2.50% 10/07/2027 201 191,895 0.2
ZE Binanee/ GOEbEL. ... . wis sonve s smavs siaminins st et v s e shsseiste-s 2.25% 05/03/2028 500 449,689 0.4
ZF North America Capital, Inc.. . ............................ 7.13% 04/14/2030 USD 150 151,255 0.1

2,603,692 2.6
CONSUMER CYCLICAL - OTHER

Cagtle UK FInEaPLECY .o v sumimin s womssiminewnsssmimintas sisps s ssstsg 8.57% 05/15/2028 EUR 172 161,443 0:2
Standard TnTEtER OGN e stimsom et s s it 475% 01/15/2028 USD 472 433,327 0.4
TagloENorRo i Com munTER FOCk e e oo b s a s 575% 01/15/2028 261 253,169 0.3
_ 847939 09
CONSUMER NON-CY CLICAL
TPt LIIEY, it alimsos oot Dot s i et Bens i 5.13% 03/01/2030 268 208,471 0.2
AR OTSEITBITIIES. soumstun s o s s s s b e S0 b o S e 3.88% 07/15/2028 EUR 195 192,129 0.2
L L T e EO I S S e e 338% 02/01/2028 798 681,661 0.7
Cheplapharm ArZneimittelGmbE . oo s mmue temmm s o as 3.50% 02/11/2027 470 458,229 0.5
GhrohieBioco BAST v v 00 S Sbe 1.0 100 20eg.4 3.50% 05/31/2028 135 118,818 0.1
CHS/Community Health Systems, Ine......................... 8.00% 03/15/2026 USD 406 379,001 0.4
TN T o et S e R R T R s S 3.75% 02/15/2031 244 193,467 02
DA TERITOY. o e T R R T e B SR ey 4.63% 06/01/2030 200 171,573 02
Elmeaafinial HE e IiE e e stimmermmetimmmetiscses e mramsins 6.65% 08/28/2028 410 393,085 0.4
Eftetg st BioSoltians TiE. oo cowmmmin s sonsm o s 3.88% 08/15/2028 95 52,122 0.1
i 0] 8 BT O TR B A e o somss o b int st 0 R T 3.88% 10/15/2028 EUR 575 513,221 [
Gren B AL I o s v vy i mobls s g S A U 4.13% 05/15/2028 245 241,555 0.2
Lezapy:TiifePoint Health TG o v smma Saemg a8 500 e & 438% 02/15/2027 USD 674 507,552 0.5
LifePoint Health,Inc.. ................. ... ... 5.38% 01/15/2029 100 48,796 0.1
ModivCare Escrow Issuer, Inc. .. ......... ... ... ... ... 5.00% 10/01/2029 271 206,009 0.2
Organon & Co./Organon Foreign Debt Co-Issuer BY. .. .......... 513% 04/30/2031 620 526,043 0.5
Perrismbinaiie LIniied @0 « wiermmadimmems s dhime st 4.40% 06/15/2030 396 344,600 0.3
Prio WateFFIOIEE Ttk oo anustm it s s e 438% 04/30/2029 388 333,709 0.3
WsAG e Gare Bolitiohe LG owaav mramarssr v sa 6.38% 03/01/2026 445 377,251 0.4
5947351 _ 6.0
OTHER INDUSTRIAL
American Builders & Contractors Supply Co.,, Ine. .............. 4.00% 01/15/2028 438 399,119 0.4
Multiversity SRI(E): « e ammin i as i g st g s il ass s 7.50% 10/30/2028 EUR 287 302,640 0.3
IETANGRAL: o prsims HEBEE ULER 0 BT S R L SR 5.50% 04/05/2028 100 109,028 0.1
s O SO 2.13% 06/15/2028 410 384,805 0.4
BTERETIEL o vt e e a2 a0 o o o S e s e 5.25% 11/30/2026 330 308,673 0.3
L 2.63% 06/18/2026 200 203,281 02
_ 1707546 17
SERVICES
AT Sy OTPICIIEY . o vy sy sopssse sesasmis sy sy 4.13% 08/01/2029 USD 466 400,244 0.4
Allied Universal Holdco LLC/Allied Universal Finance Corp. ... .. 6.63% 07/15/2026 460 431,293 0.4
AT LT oo st sttt et T e S R A T 5.775% 07/15/2029 232 198,415 0.2
PRGN THTCH s some s imons e o i e S A S AU 2T 6.75% 02/15/2027 350 345,128 0.4
BloCKs TG ampeits s i i e R S U e e e 3.50% 006/01/2031 290 237,300 0.2
LaPinanciete Atalian SAST o v pvn smmsn srung st s aeeng & 4.00% 05/15/2024 EUR 470 376,787 0.4
Prime Security Services Borrower LLC/Prime Finance, Inc. ... .. .. 3.38% 08/31/2027 USD 179 157,125 0.2
Prime Security Services Borrower LLC/Prime Finance, Inc. ... .. .. 6.25% 01/15/2028 420 385,723 0.4
Techem Verwaltungsgesellschaft 674 mbH. . . .................. 6.00% 07/30/2026 EUR 111 115,229 0.1
Techem Verwaltungsgesellschaft 675 mbH. . . .................. 2.00% 07/15/2025 211 213,738 0.2
N TIE T LG e ST it gbessmsanis o s o Fach s s e 3.88% 07/15/2026 21 209,775 82
o PREETOET TG oo v s o o o s R A S T R S BT 5.00% 01/15/2030 USD 648 546,051 0.6
3,616,808 B
TECHNOLOGY
Beagate HEREaymail « cvs o v smimat v @it ot i v 4.09% 06/01/2029 286 247,076 0.2
TeamBysten Spa s e amminnimin e i s s B s e 3.50% 02/15/2028 EUR 200 187,221 0.2
434,297 0.4
TRANSPORTATION - SERVICES
Albion Financing 1 SARL/Aggreko Holdings, Ine. .............. 6.13% 10/15/2026 USD 400 361,298 0.4
BCPV Modular Services Finance IIPLC. .. ................... 475% 11/30/2028 EUR 385 342,312 0.3
I T N e 3.00% 10/15/2026 100 99,968 0.1
Loxam SAS . .. e 4.50% 02/15/2027 240 243,903 0.3

1,047,481 1.1
26,122,157  26.5



Rate Date Principal Valne Net Assets
(000) (UsD) %
UTILITY
ELECTRIC
EDP - Energias de Portugal SA, Series NC8. ................... 1.88% 03/14/2082 EUR 500 $ 408,950 0.4%

30,335,718 _30.7
CORPORATES - INVESTMENT GRADE

FINANCTAL INSTITUTIONS
BANKING
ABNABROBank VAN s smen av s aves s e ans 475% 09/22/2027 600 537,162 0.5
ABNAMROBINENV o soan smmve st s s i Samen s i 4.80% 04/18/2026 USD 400 385,625 0.4
ATBCHOID B e se weer Snvins souiis. s 550 S s (ESie . e 554 426% 04/10/2025 294 287,310 03
Baneo:Santander S . .. . o s s s s s s e 4.18% 03/24/2028 200 187,966 0.2
BaneoSantander S8 . .. . oo i s s e e e s 1 5.18% 11/19/2025 400 392 166 0.4
Bank of America Corp., Series X(a) . . ... 6.25% 09/05/2024 466 457,531 0.5
Bank of Itelatd GrotpPLC .. comen wvsom o s ammns ofimens oed v 6.25% 09/16/2026 200 199,454 0.2
BNP Patibag SACE) o st b s i@t s mes aliise 4.63% 02/25/2031 479 340361 03
BREESR v suss s myans bgaian 5500 iy 50, auitiih Saimih 5 g 515% 07/21/2024 495 483,347 0.5
Capital ©neFinancial Corp: <. covvvivim svivmins bmive vn i s 547% 02/01/2029 95 92 257 0.1
Citigronp;Ines SeHes AT wmm v e o5 ues S Imes 085 5 4.15% 11/15/2026 109 88,362 0.1
Cooperatieve Rabobank UAR) . ... ...t 4.63% 12/29/2025 EUR 600 581,581 0.6
EradiEAOHEOIE RN o ommn G i S e e e 7.50% 06/23/2026 GBP 100 118,542 0.1
Credit SUISIEIETONPD ARG . b vt Sartaa Sk e st Sk wi s 2.75% 08/08/2025 148 167,168 0.2
Credit SuisseGroupAG: v wimmn wet of wo s s s efmis ot w8 ¢ 637% 07/15/2026 USD 250 245,892 0.2
Danske Bank AIB Y s wovmevmas sibmes oo @i s mes slie 438% 11/18/2023 565 482,172 0.5
Dzanske BankaNES ¢ o s smvmrmn swsves s sy s svsns sgsims avon e i 647% 01/09/2026 200 200,193 0.2
Déitsche Bank AG, BefieS E v cusvs st st v b st i & 563% 05/19/2031 EUR 200 207,798 0.2
Deutsche Bank AG/New York NY. .. ......0 vy, 6.12% 07/14/2026 USD 192 188,887 0.2
Discover Financial Services. . ... ... ittt i, 6.70% 11/29/2032 111 115,106 0.1
DINB BankeADACAY oo e s s e s ot sl e sed o 1o 4.88% 11/12/2024 475 444 417 0.4
HSBCH TN SRIIE: i it o bt st i i cifisae rsis gifcs 6.16% 03/09/2029 488 496,889 0.5
INGIGEOEPINNICE o ¢ w8 Tsas o Tt e i s 4.88% 05/16/2029 415 317,743 0.3
KB G IRV i e e e M e M S e e 580% 01/19/2029 245 246,631 0.2
Lloyds Bankiti @ Group PRGN comms sw s sun s s aes 7.50% 06/27/2024 278 267,533 03
Mitsubishi UFJ Financial Group, Imc. . ... ... ooioioin. 5.02% 07/20/2028 200 197,622 0.2
Mitsubishi UFJ Financial Group, Inc. . ... ... 548% 02/22/2031 296 298,243 03
Mizuho Finaneial Group, Inc. ... ...... ... ... ... ... ... ... 5.67% 05/27/2029 246 249 096 03
Mizuho Emaneial Group; INC: .. covie wus e sis momms sovms ooy s s 574% 05/27/2031 246 249 355 03
IR AT S AIIEN ot ittt s e gt o Sapts el e ot alioh 421% 04/20/2028 177 170,694 0.2
NIOTO AN BERALEY . e s wBTose T e e e s 630% 10/18/2028 282 293,279 03
Netiofiside Buildinis: Soeietyiue o mes i s i mes b me st m e 430% 03/08/2029 200 185,974 0.2
Nationwide Building Society(a)y . ...t 575% 06/20/2027 GBP 265 288,043 03
NatWestGEOUP PLIE « svcsmnnn smave st i it i b, it i 427% 03/22/2025 USD 205 201,501 0.2
NatWest Group-PLUC . v sepmn s s 5 0 S Damss ow a0 T47% 11/10/2026 297 287,826 03
Nordea Banlk ADPIa)Y . .. . oo cimens cne mis ss e wimsies es i s 6.63% 09/26/2023 338 317,238 0.3
Santander Holdings USA, Ine.. .. ... 6.50% 03/09/2029 269 272,748 0.3
Santander UK Group Holdings PLC . . ... ... i 6.83% 11/21/2026 234 236,828 0.2
Skandinaviska Enskilda Banken AB(a). ............. ... ... ... 5.13% 05/13/2025 400 366,716 0.4
Soeicte GENBIAle BA o i wmmn i mams diiin i S s e Al 645% 01/12/2027 384 384,448 0.4
Standatd CharteredPEG ; ovven smmes ave e svs savares sgwres s i 6 3.97% 03/30/2026 200 191,954 0.2
Sumitomo Mitsui Finaneial Group, Inc. ........... .. ... ... ... 2.13% 07/08/2030 300 245,538 0.2
Sumitomo Mitsui Finanecial Group, Inc. ...t 571% 01/13/2030 240 246,074 0.2
Svenska Handelsbanken AB(a) .. ...t 475% 03/01/2031 600 465,718 0.5
LIRS GO TP CTED, 1 e o o S nes s s masite S i e = s i 4.88% 02/12/2027 325 252,481 0.3
TG red IO DAY . vttt it o bt s b o st 6 7.50% 06/03/2026 EUR 200 209,005 0.2
13,142 474 13:3
BROKERAGE
NomUrt FoldigsaIine . s st e St o St ol s B ot dtor 571% 01/092026 USD 386 385710 0.4
FINANCE
BYHCRTOTY BIANTIA] i s it st Supts o baptolfionipes ol Suot 681 3.95% 12/01/2027 161 138,733 0.1
BYHChTOTySPITANEIAl & . < asmmee s o S 0 of i i g0 050 4.88% 06/13/2025 152 143,739 0.2
282,472 0.3
INSURANCE
T e R g 550% 04/11/2048 670 640,318 0.6
Argentum Netherlands BY for SwissReLtd. .. ................. 5.75% 08/15/2050 295 283,003 0.3
CentELE COED! « wvs e soes s gy Bt ey B Gaiis Sgaims 5 e b 2.50% 03/01/2031 594 475,332 0.5
Cloverie PLC for Zurich Insurance Co., Ltd. ................ ... 5.03% 06/24/2046 485 480,922 0.5
Swiss Re Finance Luxembourg SA ... ..o 5.00% 04/02/2049 200 191,447 0.2
Unipol Gruppo SpA, Series E . .. .......... ... .. . 325% 09/23/2030 EUR 415 408,472 0.4
2,480,094 2.5
REITs
American TOWer COIPu, .« vwwe e me s e s sn o s s e 5.25% 07/15/2028 USD 127 126,914 0.1
AMETICAN TOWET TN 0. susnnes nmesi s s s siingysns“siingy s s s 5.55% 07/15/2033 170 170,926 0.2
Bostolh Propreries IR . i ot o gt sl g st eifisse st gii s 340% 06/21/2029 544 450,700 0.4
2 7 BT N 2 S S R R T S W 475% 12/15/2028 630 553,438 0.6



Rate Date Principal Value Net Assets
(000) (USD) %
Omega Healtheare Investors, Ine. . ........... ... ... oot 5.25% 01/15/2026 USD 480 § 466,350 0.5%
ANESEIEICTNEI0, g oo i U vb s Soamgs S M S 7.38% 03/15/2032 422 473,332 0.5

2,241,660 23
18,532,410 _18.8

INDUSTRIAL

CAPITAL GOODS
RegalRexnord Corp. . .. ..ottt 630% 02/15/2030 67 66,922 0.1
RegalRexnord Corp. . .. ..ottt 6.40% 04/15/2033 78 77,118 0.1
N TALITE, S v el s matie SEes s S SMIAR A Sd 1.88% 11/10/2031 EUR 200 174,500 0.1
IR, TR T o avcars s oo hiaiens SRS S SRS S S 438% 11/01/2046 USD 125 105,884 0.1

424,424 0.4

CONSUMER CYCLICAL - AUTOMOTIVE
DT I s vamn AT AT VT Ve 5.40% 03/15/2049 550 477,654 0.5
Gefe Al WIGTOTRIEE v s e wananers ssmvns s srnarens smaman s 5.60% 10/15/2032 343 330,396 0.3
GEHETAENITOTE CBnn s svne wmvmwn gy con s cos Saes Saienn st 6.75% 04/01/2046 234 231,921 0.2
Harley-Davidson Finanecial Services, Inc................... ... 6.50% 03/10/2028 401 401,783 0.4
TR R ol R WAL S e SR AL S R S 5.25% 05/15/2049 510 441,804 0.5

1,883,558 1.9
CONSUMER CYCLICAL - OTHER

Haliebm e Teecy e Waai s ey el WAL S Sl WS 6.38% 05/15/2033 77 80,222 0.1
PulteGroup, Ine.. . ... ..ot 7.88% 06/15/2032 380 435,183 0.4
515405 05
CONSUMER NON-CY CLICAL
Charles River Laboratories International, Ine.. .. ................ 4.25% 05/01/2028 372 339,036 0.4
CVS Health COIp. ..ottt e e e 4.78% 03/25/2038 440 407,131 0.4
746,167 0.8
SERVICES
Global Payments, Inc. . ... .oooi i 3.20% 08/15/2029 215 187,628 0.2
BlebiLEATREHS 0 o smemauaminnug e S mmms g dm 445% 06/01/2028 150 142,248 0.2
329876 04
TECHNOLOGY
CDW LLC/CDW Finance Corp. . . ..vvvvvn v 2.67% 12/01/2026 528 474,260 0.5
Bt BLer oW 0. commmmmmmanmigs commgs semis i 475% 04/15/2029 310 289,762 0.3
BRI DBl v sumis v s ST TS R S 3.50% 07/01/2029 262 240,128 0.2
FAHL T cuveomsusons spsvrmevs svosws spssamons snsapis. etoess mss SRS as VR EDE SRIYES 5.45% 02/01/2029 39 38,484 0.0
Micron Techodlogyi Ine: o voven sovnn von vt oo avven aoved bos s 270% 04/15/2032 750 592,223 0.6
NIBEE TiChrorans: somo vor TRonr sy v s ooy ey s 3.63% 09/01/2030 95 81,501 0.1
NXPBV/NXP Funding LLC/NXPUSA, Ine. .. ... ovviviennnnn 5.00% 01/15/2033 394 377.610 0.4
SKHyNK, Ine. ..o 2.38% 01/19/2031 760 575,842 0.6
Skyworks Solutions, Tne. . . ... v 3.00% 06/01/2031 300 236,818 0.2
WeslCTEDIEIC0I. @ sy nme fms S T 2.85% 02/01/2029 417 336,895 0.3
WENET DITIEIIEOTD: o wumrsmmmie ooy v S S S 475% 02/15/2026 150 142,967 0.2

3,386,490 3.4

TRANSPORTATION - SERVICES
AR Molletr - NagiSEALS, cun v soumes vsves s sy s s s 0.75% 11/25/2031 EUR 100 83,158 0.1
7,369,078 7.5

UTILITY
ELECTRIC
DRI, T s v s Somms G s i S ST G 3.80% 06/01/2029 USD 511 473,944 0.5
Brookfield Renewable Partners ULC. . ...........ooiiiiiann. 4.25% 01/15/2029 CAD 85 60,274 0.1
Enel Finance International NV .. ... . ... ... coiiiin.. 6.80% 09/15/2037 USD 100 104,839 0.1
Enel Finance International NV .. ... ... it 7.50% 10/14/2032 200 221,514 0.2
ST R s Jon Wil WEARMS e Sol W WEAEMY el Siol Wi 5.75% 06/22/2037 GBP 75 90,599 0.1
951,170 1.0
OTHER UTILITY
Ameriean Water Capital Corpl. L. ii Lol waims i s 2l taiie 430% 09/01/2045 U3D 85 72,748 0.1
Anglian Water Osprey Finaneing PLC ... ... ... .. .......... ... 2.00% 07/31/2028 GBP 465 457,715 0.4
Anglian Water Osprey Financing PLC . ... ... .. ... 4.00% 03/08/2026 100 115411 0.1
645,874 0.6

1,597,044 16
27,498,532 27.9
GOVERNMENTS - TREASURIES

CANADA
Canadian Govermment Bond o .vs cuvas v v svams v vy 2.25% 12/01/2029 CAD 929 645,310 0.7
UNITED STATES
e Treaney Bhmliec o woe s oy Wikal Wmbl S Sal Wiks 6.25% 05/15/2030 USD 1,014 1,168,606 1.2
U8 Treasury Bonds . .. ...ttt 6.50% 11/15/2026 11,764 12,681,333 12.8
U8 Treasury NOtes. . . ...ttt it 2.75% 08/15/2032 4,453 4,139,481 42
V.S Treasury NOES. . .. ..ottt it 3.50% 02/15/2033 589 581,723 0.6



Rate Date Principal Value Net Assets
000) (USD) %
LIS Freasify: NOTeR: somos son oo o sy swsove. s 55 i wvenie g3 4.13% 01/31/2025 USD 250 $ 247,891 0.3%
LS. TReasiry NOIER: svmen sien sosin connn jsiinn sk S Haen Be 4.13% 11/15/2032 1,750 1,814,399 1.8
L8, Treasuiy Wotes: vorv van or v v eva diis e dwis S0 ok 438% 10/31/2024 1,200 1,192,312 1.2

21825745 221
22,471,055 228
EMERGING MARKETS - HARD CURRENCY

FINANCIAL INSTITUTIONS
LERRE L S T e S 638% 05/27/2026 320 289,660 03
Binet:do. BrasilbSACAMan(a). . sy somes somes v so e soes 9.00% 06/18/2024 305 305,000 0.3
Itau Unibanco Holding SA/CaymanIsland. . ................... 3.88% 04/15/2031 425 392,041 0.4

986,701 1.0

INDUSTRIAL
AR B o s s e smes s e s s seeEs 4.55% 09/27/2051 537 386,077 0.4
AT POW L BRerey e v v i 55006 0 0 1 w8 mens 3.58% 08/19/2026 219 166,847 0.2
Bidvest Ceopp LK PIITHE Y oo i e b o v s v 3.63% 09/23/2026 545 483,449 0.5
CEW Benipr Bmanging DIBRL | o) v bonis 5o 00 Sy aomels B 6.88% 09/15/2027 445 383,625 0.4
CARbshnn Holliiew . oo v soiobommatn bsms danstsg 538% 10/31/2026 515 46,215 0.4
Celulosa Arauco y Constitucion SA. ... ... . ... ............ 4.20% 01/29/2030 685 611,020 0.6
Dot LLL A o s o s g smamme g g 5 g Smderi g 795% 07/28/2026 200 195,063 0.2
Empresa Nacional de Telecomunicaciones SA . ................. 3.05% 09/14/2032 560 440,405 0.4
Greenko Wind Projects MauritiusLtd. ... ... ... ... .. ... .. 5.50% 04/06/2025 310 292,524 0.3
HESGeous Lad RIaUIS: v e v e vs 606 v 0 20 405 L0m s W 7.00% 12/18/2025 200 185,538 0.2
Sl Leur e M M e S MRS M STl 60.25% 11/29/2028 25 171,368 0.2
Iochpe-Maxion Austria GmbH/

Maxion Wheels de Mexico 8de RL.de CV . ................. 5.00% 05/07/2028 200 163,975 0.2
Khthin st bl oo con oo sion oman s sep oo e 3.20% 01/12/2031 560 443,380 0.4
Millicom International Cellular SA........................... 450% 04/27/2031 320 239,968 0.2
IR ClOEHEN B o son s s v siies s Fesai e o 4.13% 05/03/2028 221 185,640 0.2
NeP I EALE - coonnn s e s smmsn s s v i wvnas v 5.65% 10/15/2023 310 299,014 0.3
Rede D or BIOEnes Sl vo v o s v o 40 080 DIEH 495% 01/17/2028 510 461,486 0.5
Rebiowe Powmer PRETE | .o vin s s s e s i st 48 5.88% 03/05/2027 110 100,980 0.1
Telecomunicaciones Digitales SA . ........................... 4.50% 01/30/2030 450 367,594 0.4
LEEDemonome 1D, i wdne samiidSmalng misms dennisn 6.50% 10/01/2038 195 144,576 0.1

6,168,746 6.2
UTILITY
Apde imanee B AL, i ot sk B ity S 6.75% 05/20/2029 252 236,771 0.2
Clean Renewable Power Mauritiuvs Pte Lad. . .. ... ... ... ... .. .. 425% 03/25/2027 381 328,943 0.3
India Clean Energy Holdings. . oo con vomne mvmns sian ss s s o 4.50% 04/18/2027 200 159,600 0.2
Investment Energy Resources Ltd. ... .. ... ... . .......... .. 6.25% 04/26/2029 410 383,350 0.4
ReNew Wind Energy AP2/ReNew Power Pvt Ltd.

othel BoUbBIGIACIER (o ve v v s B0 T TS N R TR B DT W 4.50% 07/14/2028 270 223,982 0.2

Star Energy Geothermal Wayang WinduLitd. ................. .. 0.75% 04/24/2033 450 438,260 0.5

1770912 18
8926359 9.0
COMMERCIAL MORTGAGE-BACKED SECURITIES
NON-AGENCY FIXED RATE CMBS

225 Liberty Street Trust, Series 2016-2251, Class E. ... .......... 4.65% 02/10/2036 200 162,107 0.2
CSAIL Commercial Mortgage Trust, Series 2017-CX10, Class A5 . . 346% 11/15/2050 20 18,248 0.0
G8 Mortgage Securities Trust

Pengg a0t IO B s e Bie de i saeion 398% 02/10/2048 284 265,293 03

Zeripe M UOR e B . o v s s wmep e 440% 07/10/2048 400 372,312 0.4
JPMBB Commercial Mortgage Securities Trust,

SEUEE 2O ET Gl o e pen epres e g G s s B 488% 01/15/2047 374 338,470 03
Morgan Stanley Bank of America Merrill Lynch Trust,

Seree 2012 OO CIase Bl o e v o wais e 06 w30 DREEE W 371% 05/15/2046 675 601,830 0.6
Wells Fargo Commercial Mortgage Trust,

Perien JUTSLL I8 LRl |t soman b b o 5 s i 4.06% 04/15/2050 469 424,832 0.4
WFRBS Commercial Mortgage Trust,

Seres 0B LIBEL El8s 6. o oo v spman nn s sep s s 3.02% 03/15/2040 200 195,364 0.2

2,378,456 2.4
COLLATERALIZED MORTGAGE OBLIGATIONS

RIZK SHARE FLOATING RATE
Connecticut Avenue Securities Trust
Series2019-ROLCassd BTN ... e s s sings sisissiionts 9.49% 07/25/2031 500 525,675 0.5
Series 2019-R04, Class 2BI(CY oo o v vin s vii s o 1039% 06/25/2039 410 430,014 0.4
Series 2020-R02, Class 2B1(e) . ... ..o oo 8.14% 01/25/2040 500 475,524 0.5
Federal Home Loan Mortgage Corp. Structured Agency Credit Risk
Debt Notes, Series 2019-HQA4, Class Bl(e)................. 8.09% 11/25/2049 500 497,303 0.5
Federal National Mortgage Association Connecticut Avenue Securities
Series 2018-C02, Clasg 2M2(C) ... oov v ivnnninannenes 7.34% 08/25/2030 100 101,745 0.1
Serieg 2018 CO8 Clagg NI (). woieict it webum st 7.24% 03/25/2031 144 144,398 0.2

2,174,659 2.2



Rate Date Principal Value Net Assets
(000) (USD) %
QUASI-SOVEREIGNS
QUASI-SOVEREIGN BONDS
CHILE
Empresa de Transporte de Pasajeros MetroSA. ................. 470% 05/07/2050 USD 665 § 546,547 0.5%
HUNGARY
Magyar Fxportoimpott Bamk Zrti.. woees v wx s e s s o 6.13% 12/04/2027 200 198,225 0.2
744,772 0.7
94,529,551 957
OTHER TRANSFERABLE SECURITIES
COMMERCIAL MORTGAGE-BACKED SECURITIES
NON-AGENCY FIXED RATE CMB3
Citigroup Commercial Mortgage Trust
Beres20 5 GIT SRR . pommes st SRS S 4.42% 02/10/2048 323 293,202 0.3
BErES AU OG0 AR s s iy sy s s S 475% 02/10/2049 640 563,511 0.6
856,713 0.9
CORPORATES - NON-INVESTMENT GRADE
INDUSTRIAL
CAPITAL GOODS
WastE PrE LIS Tl con sums oy oo piom i s vyt simnsgss st 5.50% 02/15/2026 520 478,528 0.5
TECHNOLOGY
NCRIBET I connnn anmons o i, e e i, st Gaes A 513% 04/15/2029 361 314,956 0.3
793,484 0.8
1,650,197 1.7
Total Investments
(oSt $107,396,978) . . ..ottt $ 96179748 97.4%
Time Deposits
MBI LRt o o sumss vy o s e s s i s & 443 % - 327,382 0.3
SVIBCTORYOAY v v svnt srmusimin, wmsstioss sosti s sints, mvitots aasitni Aivta s 2.13% - 34,314 0.1
Total TTEDISPOSIES:, v o vy ey s w0 s - v 0 iss o5 5 S -SOIAS SRS S 361,696 0.4
Other assets less liabilities. . ... ... ... ... .. . . . ... ... . e 2,174,833 2.2
INCRASSEIS i vey moadien popiie it ey Srih TrEotnalrEin i T Sotn et Tas § 98716277 100.0%
FUTURES
Unrealized
Number of Appreciation/
Description Expiration Date Contracts Original Value Market Value (Depreciation)
Long
Bt BOBLETHIEE:: s s seomsn o 5o s et sy a5 o 06/08/2023 23 $ 2,833,140 $ 2904436 $ 71,296
LB Tong Bondd CETBUIEess e s o8 soe oy sues s s 09/20/2023 47 5,920,414 6,032,156 111,742
LB TEDote S (EBITEIRIICE . ool it it iite siiels fus 09/29/2023 171 18,618,554 18,652,359 33,805
L3 TN ote 10 YirAEB I  BUtITes . .. v v wiid vt v s e 09/20/2023 75 8,564,547 8,585,156 20,609
Short
EnoBunt BUEITES o s Griiem ot wit 4 06/08/2023 10 1,401,541 1,454,238 (52,697)
L]:5 2 X e NoEACET Y BUBITER.. s sinie it stotsaomists soisss siatssisn sin 09/29/2023 149 30,725,594 30,668,391 57,203
a8 TOYr LI BOCIOH, oo wmmiss s s sy svsmmesnsy oimesss svnde o2 54 09/20/2023 25 2,977,078 3,011,328 (34,250)
U8 Ultra Bond (CBTYFutures.. . ... voe v v v cvins cvn ci o 09/20/2023 8 1,082,188 1,095,000 (12,812)
$ 194,896
Appreciation  § 294,655
Depreciation $ (99,759
FORWARD FOREIGN CURRENCY CONTRACTS
Contracts to In Exchange Unrealized
Deliver For Settlement Appreciation/
Counterparty (000) (000) Date (Depreciation)
BankoffAmEaca N0, s pue s ons sosens pugeas cages L s e e s GBP 989 USD 1,233 07/21/2023  § 699
BarlayBaitiPIiC o o et prireia s 10000 SOl 0 S 1 EUR 13,580 USD 14,955 07/31/2023 390,081
Brown Brothers Hariman S5C0 Fe e i wri s oo v o b g it s e b s b 1 CNH 1 USD 0% 06/12/2023 2
Brown Brothers Harriman & Co4. ..o EUR 0* UsSD 0% 06/12/2023 0
Browi Brothe s HarminianBeCoit. wowsn s s s sovs srarss s 5 s s ssarss o GBP 2 UsDh 2 06/12/2023 20
BrowiBisthe e HaGimandaCoih: cumme s aos, avass axams a8 Hos, auanis, S5 e & usD 9 CNH 62  06/12/2023 (259
Brown BrotherS HanIiani S0 comve 2o v s soas comvn 2 e S0 09 aaws & usD 22 EUR 20 06/12/2023 617)
Biown Brothe s HAmMan SECosk: swrms sow o8 do i Das S50 58 Su sy 20 o usD 231 GBP 183  06/12/2023 (3,596)
Brown Biothers HarrimamSaloih . oo vt b et et aiths sttty e it e & ush 17 SGD 23 06/12/2023 (355)
Brown Brothers Hartiman SCoebe . oo i s v vowmn soi i 50 o s o usD 8 AUD 11 06/13/2023 (303)
Bitenvi Brothers FI a8l ot iy mrs sreioni o mas st it | CHF 5 USD 5 06/20/2023 33
Browit Brothete HAtiansBE Gotle oo sommm som s s som i o s sseas: o JPY 2,170  USD 15 06/20/2023 (125)
Birowi BrotherHaminiinailots: v ves o son s e o 95 He e 5w o JPY 2,450 USD 18  06/20/2023 406

69



Contracts to In Exchange Unrealized

Deliver For Settlement Appreciation/

Counterparty (000) (000) Date {Depreciation)
Bioii Brote i Fal iR Ot v s s s S s g S S usbh 510 CHF 455  06/20/2023 § (9,348)
Biown Brothers Harmrimaf @2 C0 kv voms cirmvs van sn st s st dals o defa S0 UsSD 1,290 JPY 174,820  06/20/2023 (31,334
Brown Biothers Hatriman & Coibons v ve v v sl 93 208 96 00 900 0 w9 8w 5087 UsDh 2 JPY 230 06/20/2023 3
CIEARE NN o sane toais spemas see semmn Seowas somwas s i Seowa Smawas s s EUR 193 USD 212 07/31/2023 4,004
ANk N 5o mrems e s e artmias s S e e e e Uush 254 EUR 234 07/31/2023 (3,297)
Norgan Stanley Capital Services LG (imiiiimms se s seisd s S s am s CAD 1,002 USD 735 06/09/2023 (3,776)
§ w0

Appreciation  $ 395,230
Depreciation $ (53,030)

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).
(¢) Floating Rate Security. Stated interest rate was in effect at May 31, 2023.
(d) Overmght 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
REIT - Real Estate Investment Trust
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TIAT VA N—VAZA Y - HHRSDG sthXT7 7 v N (BERKER) 296, 016, 4771
TIGAT VA N—URE A« HHRSDG s X7 7 v N (TRESTERASHETA) 119, 176, 0221
TIAT VA NR=VAH A« WRSDG s k7 7 K (FFE2ERET - A~y VHD) 8, 367
TIAT VA NR=VRAH A« fRSDG s 7 7 K (2 [ETRET « A~y D) 8, 3671
TIALT VA NR=VRAB AL« WRSDG s 77 K (BARER - A~y TH0) 8, 367
TIAT A NR—=RE A« HRSDG stEHE 77 N (HRER - A~y P72 L) 8, 367
2. 202441 H 15 BT B LAY 72 W OHMIE PEDKH
LAY 7= Y G PERE 1. 2085
(10, 000 [ 24 7= V) i PEAE) (12, 085[1)
(FE1) *ITUEB BRI A REXN G & T DR B R TEE O LA
B I BA 2
51, AlGEESR BRI
(1) =X (20244 1H 150 HIAE)
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