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Merger Arbitrage
(USD)

$25, 602
3,644, 729
249, 833
3,920, 164

1, 780, 543
1, 225, 532
772, 895
45, 090
63, 524
32, 744
23, 506
23,118
20, 186
4,024
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63, 515, 657

(27, 798, 588)
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(2,026, 592)
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12,017, 402
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Duration
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$ 20,277,825
604, 464

20, 882, 289

2,626, 945
613, 042
358, 296
240, 571
177,970
167, 988
188, 026

39, 496
79, 581

4,491, 915
(76, 679)

4, 415, 236
16, 467, 053

(24, 211, 332)

32,125, 097
(262, 036)
2,002, 322

571, 894
(127, 159)
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(104, 466, 847)
(7, 388, 697)
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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
GOVERNMENTS - TREASURIES

AUSTRIA
Republic of Austria GovernmentBond . .. ... ... ... ... ... 6.25% 07/15/2027 EUR 9,002 $ 10,978,218 2.4%
COLOMBIA
Coloitbian TES; SEHESB woun wvmns it snts ai ol s 5.75% 11/03/2027 COP 32,064,500 0,992,626 L5
FINLAND
Finland: Goverfment Band: o s aines simemminermin whasn v 2.50% 04/15/2030 EUR 5,015 5,529,350 1.2
FRANCE
French Republic Government Bond OAT, Series OAT .. ... ... .. 2.75% 02/25/2029 2,327 2,583,369 0.6
INDONESIA
Indonesia Treasury Bond, Series 101 .. ............ ......... 6.88% 04/15/2029 IDR 20,075,000 1,316,163 03
ITALY
Italy Buoni Poliennali Del Tesoro, Series3Y ................. 2.95% 02/15/2027 EUR 8,485 9,407,007 2.1
JAPAN
Japan Government Twenty Year Bond, Series 72 ... ......... 2.10% 09/20/2024 JPY 1,600,000 10,955,258 2.4
Japan Government Twenty Year Bond, Series 76 . ............. 1.90% 03/20/2025 2,654,400 18,323,491 4.0
Japan Government Twenty Year Bond, Series 82 .............. 2.10% 09/20/2025 931,100 6,491,318 1.4
Japan Government Twenty Year Bond, Series 88 .............. 2.30% 06/20/2026 2,624,500 18,581,854 4.1
54,351,921 11.9
MATLAYSTA
Malaysia Government Bond, Series 0219 . .. ... ... .. ... ... .. 3.89% 08/15/2029 MYR 4,296 1,010,089 0.2
Malaysia Government Bond, Series 0417 ... ................. 3.90% 11/16/2027 6,482 1,521,714 03
2,531,803 0.5
SPAIN
SPAIGOYEITHENERONL oot 0 mn e T int ar T o 2.50% 05/31/2027 EUR 8,407 9,268,672 2.1
UNITED STATES
LS AT E R TINGTER —scrrmns ot fbaiTimbaiomas il Tomels 4.00% 01/15/2027 USD 12,387 12,423,674 27
LS Treasiry NOtE st sy shimty utismiinegms thaks B 4.38% 10/31/2024 20,833 20,803,705 4.6
LS Freatury BIOtes: sonva v oo pos svma s s 5 s saae 4.50% 07/15/2026 18,317 18,488,318 4.1
L8 Treasury DNotes: oo vvn s vt sivivmi soiamis ot 3 ds Bove 4.63% 03/15/2026 18,217 18,359,220 4.1
EES Treasuey NoteS: aomsais st s an B wow 4.63% 11/15/2026 40,077 40,684,009 9.0
LS TreasDER MIBIeR: o o oo fe S svamens Saamens Sme fr T Sses 4.88% 04/30/2026 2,113 2,140,302 0.5
U8 Freastey TNOEER: s e st i S Smse eSrmge el 5.00% 10/31/2025 36,360 36,638,480 8.1

149,537,708 33.1
252,496,837 557
CORPORATES - INVESTMENT GRADE

FINANCTAL INSTITUTIONS
BANKING
ABNAMROBank NV ... ... ... ... 1.54% 06/16/2027 500 471,227 0.1
ABNAMROBankNV(@) . . .....ooiiiiiii i 7.15% 09/18/2027 900 912,236 0.2
AR T ot sriins picing imaiE R SSRGS 7.58% 10/14/2026 973 999,738 0.2
Banco Bilbao Vizeaya Argentaria SA, Series G ............... 4.13% 05/10/2026 EUR 1,300 1,442,215 03
Banque Federative du Credit Mutuel SA. ... ................. 4.94% 01/26/2026 USD 1,444 1,449,974 03
Banque Federative du Credit Mutuel SA@) . ................. 6.50% 01/23/2027 550 553,184 0.1
BHEIEPIIE, sms v o s ie 509000 LR b S bast SR 5.67% 03/12/2028 414 422,717 0.1
Barelavs PI 6L Seiled Bl v aui 5ot 50ee-iens oo 5am 5oese 2.89% 01/31/2027 EUR 1,008 1,108,652 0.3
(S qal 0] (e 1 e 6.90% 03/17/2026 USD 549 551,556 0.1
Credit AT COlEBANAY i e o siinymis Siaynis srse e mrnse sisliyns 6.24% 03/11/2027 1,824 1,826,817 0.4
Englee Bk R, covimtroiing sitins sivmoistimintios wioivos wimbi 0.98% 09/10/2025 1,009 1,008,062 0.2
BN BN ASA BEilefiB ranps cormnls inbai s ioms ot dendl 4.00% 08/17/2027 GBP 1,455 1,874,165 0.4
GolduiianSachs Group, N6 (TR 0. s i i 4.39% 06/15/2027 USD 906 901,561 0.2
NG BTocp D SSIes i o s oo s st mpd SHmE 1.25% 02/16/2027 EUR 1,700 1,822,664 0.4
Intesa Sanpaolo SpA, SeriesE. .. ......... ... ... ... 4.50% 10/02/2025 1,464 1,634,555 0.4
JERToreaniChale el o s e BUee-ee-aEs B R Bees 0.99% 04/28/2026 GBP 1,191 1,521,876 0.3
KRG @roup NV SeRle8 . oo oo s sposs ssmpe sime pn s pragoss 4.50% 06/06/2026 EUR 1,400 1,556,456 0.3
Lloyds Banking Grovp PLICGE) . . .o covn v s o s cninns 6.95% 01/05/2028 USD 1,360 1,376,373 0.3
Bloegate Sanley Seeniin. . oo v comm v e o b s 1.88% 04/27/2027 EUR 1,683 1,802,049 0.4
NEEWeRE Martkeln PEGE, BEHERB Lt cmiiictidtiotis st aemd 6.63% 06/22/2026 GBP 1,047 1,416,719 0.3
Watded Bankiibp Seied B oo v svepmamaes whas i 6.00% 06/02/2026 1,220 1,611,070 0.4
Santander UK Group Holdings PLC, SeriesE . ............... 2.92% 05/08/2026 1,177 1,521,560 03
SOCTEICITEHETAIE ISR oot i 2ot Muledohs, SRS LASE B0 it deiuss 0.88% 09/22/2028 EUR 700 712,375 0.2
Stindard ChartBed PEG savmn s s0e0e - ae s s 5w s 2.82% 01/30/2026 USD 1,576 1,558,907 0.3
Standard Chartered PLC .. ... ...t 6.17% 01/09/2027 257 260,917 0.1
Swedbank AB; Serie8E. .. .o o v e e e ne v s 3.75% 11/14/2025 EUR 1,764 1,961,593 0.4
TTBS-GronpB G Baietll . oo o v cimmn v s = v b 1.00% 06/24/2027 1,718 1,819,700 0.4
EaTE e G ]S TR S — 4.00% 03/18/2028 159 177,829 0.0

34,276,747 7.4



Rate Date Principal Value Net Assets
000) (USD) %
BROKERAGE
Charles Schwab Corp. (TheXa). . ................oooio... 5.89% 05/13/2026 USD 1,763 $ 1,755,715 0.4%
Bomus FIBRIIEs THe i v st rnt o oo st 5.71% 01/09/2026 1,521 1,535,369 0.3
3,291,084 0.7
FINANCE
Aviiation Capital GronplliC. s s S isns misms ke 5.50% 12/15/2024 747 745,119 0.2
INSURANCE
Athenesidhal Erudingo. sises: sisns s dsta s mans 5.15% 07/28/2027 GBP 1,000 1,312,582 0.3
Berks i O eI e o oo s i GRIER 0.00% 03/12/2025 EUR 2,171 2,354,641 0.5
Metropolitan Life Global Funding I, SeriesE................. 1.75% 05/25/2025 1,945 2,124,034 0.5
New York Life Global Funding(a). . ........................ 5.85% 06/09/2026 USD 2,083 2,086,068 0.5
7,877,325 1.8
46,190,275  10.1
INDUSTRIAL
CAPITAL GOODS
Rk LT A 0T s s o s sovovovias dpvomia- o o iy B 1.13% 03/01/2025 EUR 1,421 1,550,487 0.3
COMMUNICATIONS - MEDIA
O EIRTEB conne poammn pon s i, Seies Se TR EEER 0.00% 09/14/2026 1,774 1,844,332 0.4
COMMUNICATIONS - TELECOMMUNICATTONS
AREIT, THE: cooee sammonnss sumeonss siass, s siss s S st i b salis 0.25% 03/04/2026 626 663,790 0.2
DT TR iy st e He e S0-005 BRCANE VRS e TEENE 3.55% 11/18/2025 745 825,755 0.2
CK Hutchison Group Telecom Finance SA. ... .............. .. 0.75% 04/17/2026 1,566 1,656,475 0.4
Verizon Communications, Inc.. .. .......................... 4.13% 03/16/2027 USD 1,358 1,347,187 0.3

4,493,207 =l
CONBSUMER CYCLICAL - AUTOMOTIVE

FordVIotor Crediten. TG .. e st detin: ity e ine 5.80% 03/05/2027 1,335 1,355,222 0.3
Harley-Davidson Financial Services, Inc.. .. ................. 3.35% 06/08/2025 1,409 1,384,843 0.3
Hyundai @apitaludmenicTusrs: sidns e Snmisns s s 5.95% 09/21/2026 1,600 1,636,352 0.4
TopotzCreditCanad i, e, oo, o auepamemas e e 5.29% 07/13/2026 CAD 1,044 791,378 0.2
Toyota Finance Australia Ltd., SeriesE...................... 3.43% 06/18/2026 EUR 872 969,886 0.2

6,137,681 1.4
CONSUMER CYCLICAL - RESTAURANT 8

MeBoraldisiEon, SERBRITE v we s answve s o S50 S 3.63% 11/28/2027 556 625,481 0.1
CONSUMER CYCLICAL - RETAILERS
VE Cotpa BEERE . somrn sun sones aomes S B s s 4.13% 03/07/2026 542 599,077 0.1
CONSUMER NON-CYCLICAL
AbbottIreland Financing DAC, SeriesEUR. . ................ 1.50% 09/27/2026 1,878 2,018,422 0.5
American Medical Systems Europe BV ..................... 0.75% 03/08/2025 1,249 1,359,976 03
AstrnZenced PIE Sefeg B, s s i i foriie s 3.63% 03/03/2027 606 679,621 0.2
Becto:Dickinsom:85E0r o o von Gomse Somee i G B pemd 0.03% 08/13/2025 551 589,451 0.1
DI EirepeiFiance [LSARIL: ome o sbtmis bt woims muhs 0.20% 03/18/2026 1,783 1,886,570 0.4
Haleon Netherlands Capital BY, SeriesE ... ................. 1.25% 03/29/2026 333 378,917 0.1
ICe LI e Pet JHEAY . s me s spowvegmmmes o wpom svs 6.25% 03/15/2027 USD 1,367 1,372,835 0.3
A et 0L CLNE v mmmn un aomen s S, Bin wamn s 4.60% 08/15/2027 339 339,908 0.1
8,625,700 2.0
ENERGY
BE Capital Matkets PLC, -Serie8E. o cvvvis svmmvie s o g v 2.21% 09/25/2026 EUR 1,655 1,803,182 0.4
TECHNOLOGY
Honeywell International, Inc., Series 4Y. .................... 3.50% 05/17/2027 1,580 1,764,066 0.4
27,443,213 6.2
UTILITY
ELECTRIC
Enel Finance International NV .. ....... ...t 6.80% 10/14/2025 USD 1,428 1,461,133 0.3
SoutheriiCo! (The)« comvavan sr v somms vomme i e sl woesn 5.15% 10/06/2025 893 896,396 0.2
2,357,529 0.5
NATURAL GAS

National Grid North America, Inc., SeriesE. . ................ 0.41% 01/20/2026 EUR 1,301 1,382,402 0.3
3,739,931 0.8
77,373,419 17.1
INFLATTON-LINKED SECURITIES

CANADA
Canadian Government Real ReturnBond . .. ... ... ... ... .. 4.25% 12/01/2026 CAD 2,137 1,682,042 0.4
SWEDEN
3weden Inflation Linked Bond, Series3104. ........ ......... 3.50% 12/01/2028 SEK 3,280 579,061 0.1
3weden Inflation Linked Bond, Series3112. ................. 0.13% 06/01/2026 1,775 224,402 0.1
Sweden Inflation Linked Bond, Series3113 . ................. 0.13% 12/01/2027 11,935 1,481,607 0.3

2,285,070 0.5



Rate Date Principal Value Net Assets
(UsSD) %
UNITED 3TATES
LS. Treasury [N Aton. IHdEK . o s s Someie 50t a3 vty 0.13% 04/15/2026 URD 9,860 $ 9,507,909 2.1%
U8 Treagiry Inflation THdeR. . s s s s ses desns wivi 0.13% 04/15/2027 9,436 8,999 538 2.0
18,507,447 4.1
22,474,559 5.0
COVERED BONDS
Banco de Sabadell SA, Series DMTN. ..... ... ... ......... 3.50% 08/28/2026 EUR 1,200 1,341,148 0.3
BPEE SEELS R sominarais diabs shvarninanmts e v 3.13% 01/24/2028 2,100 2,347,530 0.5
Credit Agricole Home Loan SFH SA . .......ooo it innnn 2.75% 01/12/2028 1,900 2,099,378 0.5
Korea Housing Finance Corp. ... .......................... 3.71% 04/11/2027 1,416 1,596,037 03
ot Baflk Pl Sefes Bl wonn: moeis oene-am 0w s 0.13% 06/18/2026 1,641 1,726,339 0.4
National Australia Bank Litd., SeriesE .. ... ... ... ......... 0.88% 02/19/2027 1,361 1,433,907 0.3
National Australia Bank Litd., Series G .. ... ........ ......... 0.63% 03/16/2027 899 940,436 0.2
Santang eI BT o rcias sistior sl im i s mb 1.13% 03/12/2027 2,116 2,242,189 0.5
Shinhin'Bank: Coulutd o rsn s e Srmeia st wimms mmsai 3.32% 01/29/2027 1,885 2,098,027 0.5
Skandinaviska Enskilda Banken AB, Series 580. ... ......... 1.00% 12/17/2025 BEK 14,000 1,336,732 03
Sumitom o Mitsui Banking Corp., SeriesE .. ................. 3.60% 02/16/2026 EUR 455 505,472 0.1
Sumitomo Mitsui Trust Bank Ltd., SeriesE . ................. 3.03% 04/06/2026 1,264 1,407,678 0.3
Westpae Banking Cotpeyva vae w6 vi soevd wled an 05 a5 pevag 1.08% 04/05/2027 2,097 2,215,783 Q.5
21,290,656 4.7
GOVERNMENTS - SOVEREIGN AGENCIES
BELGIUM
DekiaSA; SEERE . camvi i s v e s 0l e 2.13% 02/12/2025 GBP 6,200 8,041,824 1.8
FRANCE
SNEE Rerean, Series B ani 50 v sdoin wios w6 ook saeis 1.13% 05/19/2027 EUR 2,600 2,744,426 0.6
Societe Nationale SNCEF SACA ... ... ... ... ......... 3.13% 11/02/2027 800 889,644 0.2
UNEDRIC ASSEO; SeresEi . ... oo o aioms siinms i o srams s 1.25% 03/28/2027 1,800 1,915,594 0.4
LINEBHE ASSEO. SEmeliB v oo v s s i ns s sismri 1.25% 10/21/2027 800 845218 0.2
6,394,882 1.4
JAPAN
Development Bank of Japan, Inc,, Series G . ................. 2.13% 09/01/2026 2,186 2,381,763 0.5
Development Bank of Japan, Inc., Series G . ................. 3.50% 09/13/2027 856 966,604 0.2
3,348,367 0.7
NETHERLANDS
BRGBANK NNV st i 5ol aomdi S S v TS avma 3.25% 08/24/2026 AUD 4,778 3,171,994 0.7
20,957,067 4.6
MORTGAGE PASS-THROUGHS
AGENCY FIXED RATE30-YEAR
Federal National Mortgage Association, Series 2001 ........... 7.00% 09/01/2031 USD 1 641 0.0
Government National Mortgage Association, Series 2024, TBA .. 3.00% 09/01/2054 2.532 2,290,024 0.5
Government National Mortgage Association, Series 2024, TBA . . 4.50% 09/01/2054 3,477 3,402,993 0.8
Government National Mortgage Association, Series 2024, TBA .. 5.00% 09/01/2054 3,399 3,391,428 0.7
Government National Mortgage Association, Series 2024, TBA . . 5.50% 09/01/2054 2,000 2,012,735 0.4
Government National Mortgage Association, Series 2024, TBA . . 6.00% 09/01/2054 4,410 4,474,259 1.0
Uniform Mortgage-Backed Security, Series 2024, TBA. . .. ... .. 5.50% 09/01/2054 4397 4,427 059 1.0
19,999,139 4.4
LOCAL GOVERNMENTS - PROVINCIAL BONDS
CANADA
Province of British Columbia Canada. ............. ......... 2.50% 02/26/2027 AUD 1,461 942,124 0.2
Province of British Columbia Canada. .. .................... 4.25% 11/27/2024 3,010 2,035,174 0.4
Provinceof Manitoba Canada.. .. ....ccomnivinn i ve i vani 3.75% 06/09/2026 1,971 1,321,531 0.3
Province of Ontario Canada, Series DIP. .. .................. 3.10% 08/26/2025 4,545 3,034,476 0.7
Proviadenf Dpebet Canadiho aian diiegmiieroms W Wi 3.70% 05/20/2026 1,102 738,691 0.2
R EE R EC AN . s smvme e s saopns sagna 4.20% 03/10/2025 5,448 3,679,735 0.8
11,751,731 2.6
GOVERNMENTS - SOVEREIGN BONDS
GERMANY
Kreditanstalt fuer Wiederaufban . .. ......... .. ... o0, 4.10% 02/20/2026 3,811 2,580,223 0.6
Kreditanstalt fuer Wiederaufbau, SeriesE. .. ................. 1.38% 12/15/2025 GBRP 4,555 5,747,795 1.2
8,328,018 1.8
SOUTH KOREA
Korea International Bond. . .: o vos camme samme st n s amiine 0.00% 10/15/2026 EUR 1,737 1,799,499 0.4
10,127,517 2.2
COLLATERALIZED LOAN OBLIGATIONS
CLO - FLOATING RATE
AGLCLO 12 Ltd., Series 2021-12A, ClassAl{a) ............. 6.70% 07/20/2034 UBRD 1,646 1,646,592 0.4
Neuberger Berman Loan Advisers CLO 42 Ltd.,
Series 2021-42A Class A(a). . .o ovvvv i i 6.65% 07/16/2035 1,434 1,435,889 0.3



Rate Date Principal Value Net Assets
000) (USD) %
Neuberger Berman Loan Advisers CLO 43 Litd.,
Setteni J0ARABA CHIRE REA N s v spmiin s whoaes whinas 6.68% 07/17/2035 USD L672 $ 1,673,637 0.4%
New Mountain CLO3 Ltd., Series CLO-3A, Class A(a) ........ 6.72% 10/20/2034 1,018 1,018,793 0.2
5,774,911 L3
COLLATERALIZED MORT GAGE OBLIGATIONS
RISK SHARE FLOATING RATE
Connecticut Avenue Securities Trust
Series 02RO CHase TV - oo v v 50 oo st 6.90% 10/25/2041 70 70,337 0.0
Sy a0n L BO3 Clate TR sonns avess o 1 e g 6.20% 12/25/2041 229 228,673 0.1
Series 2022-R08, Class IMIa). ... ......... .. ... ... ... 7.90% 07/25/2042 162 166,367 0.1
Series 2024-R04, Class IMIa). . ...................... .. 6.45% 05/25/2044 552 551,926 01
Bagle RELtd., Series 2021-2, Class M1B() ............... .. T.40% 04/25/2034 83 83,472 0.0
Federal Home Loan Mortgage Corp. Structured Agency
Credit Risk Debt Notes
Series 2021 DINAS OIS M2 - covce vomne s v pos v 7.00% 01/25/2034 160 161,362 0.0
Series 2021-DNA6, Class M1(a). .. ......... .. ... ... ... 6.15% 10/25/2041 12 12,198 0.0
Series 2021 DNAG Clang BTG« cowns s o 55 win sveng 6.85% 10/25/2041 812 815,416 0.2
Series 2021-HQA4, Class M1(a). .. .................... .. 6.30% 12/25/2041 568 565,268 0.1
Series 2022-DNA3, Class M1A(a) ... .................. .. 7.35% 04/25/2042 415 419,708 01
Federal National Mortgage Association Connecticut
Avenue Securities
St 001 TR o oo m W som Wi 10.36% 11/25/2024 480 484,144 il
Beiios 2OTE02, Ulass TN oo conna o sies s v siina 11.46% 09/25/2028 153 160,439 0.0
3,719310 0.8
QUASI-SOVEREIGNS
QUASI-SOVEREIGN BONDS
SOUTH KOREA
BxpottImport BankioF ROTeal: wi s b mimmmis whals wiinag 0.83% 04/27/2025 EUR 1,265 1,373,203 03
Rorea bl T EBD. . sor oo ps nmse pene pas i B SR 4.75% 04/03/2026 USD 1,381 1,379,343 03
2,752 546 0.6
SUPRANATIONALS
European Bank for Reconstruction & Development, Series G . . . . 6.30% 10/26/2027 INR 180,300 2,122,433 0.5
450,840,125 99.5
MONEY MARKET INSTRUMENTS
TREASURY BILLS
Japan Treasury Discount Bill, Series 1249 .. ................. 0.00% 11/11/2024 JPY 659,850 4,512,607 1.0
455,552 732 1005
OTHER TRANSFERABLE SECURITIES
COLLATERALIZED LOAN OBLIGATIONS
CLO - FLOATING RATE
Bain Capital Credit CLOLtd., Series 2021-4A, Class AlG@) ... .. 6.71% 10/20/2034 USD i 1,145,278 0
Ballyrock CLO 16 Ltd., Series 2021-16A, ClassAl(a) ......... 6.67% 07/20/2034 1,106 1,106,919 0.2
2052 107 0.5
MORTGAGE PASS-THROUGHS
AGENCY FIXED RATE 30-YEAR
Federal National Mortgage Association, Series 1999 .. ......... 7.00% 09/01/2029 0% 210 0.0
Federal National Mortgage Association, Series 1999 . ... ... ... .. 7.00% 10/01/2029 1 842 0.0
Federal National Mortgage Association, Series 1999 . ... .. ... .. 7.00% 10/01/2029 o 43 0.0
Federal National Mortgage Association, Series 2000 .. ......... 7.00% 12/01/2030 1 639 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 09/01/2031 2 2,420 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 09/01/2031 1 1,213 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 09/01/2031 [0 150 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 09/01/2031 o 60 0.0
Federal National Mortgage Association, Series 2001 ... ...... .. 7.00% 11/01/2031 2 2,493 0.0
Federal National Mortgage Association, Series 2001 . ... ..... .. 7.00% 12/01/2031 3 2,856 0.0
Federal National Mortgage Association, Series 2001 ... ...... .. 7.00% 12/01/2031 1 1,465 0.0
Federal National Mortgage Association, Series 2001 ... ...... .. 7.00% 12/01/2031 LS 348 0.0
Federal National Mortgage Association, Series 2001 ... ...... .. 7.00% 01/01/2032 1 901 0.0
Federal National Mortgage Association, Series 2002 .. .. ... .. .. 7.00% 02/01/2032 1 876 0.0
14,516 0.0
2,266,713 0.5
Total Investments
ek D T $ 457619445 101.0%
Time Deposits
AN HOTe KORPEE) e v st st s S i cipnss 34 % - 25,035 0.0
B Bl TR o o e sbmshim Wi o 8 B sehia 6.46 % - 1 0.0
R e TN coantnts w3l comde Smae i i Sis aomds 0.50 % - 801 0.0
i, TR SRR v wdoonn i st s e Wik i 4.68 % - S e 2.2
PR GBI, conna semnn ses o0 s DustpenT s B8 s SRR 3.05% - 209,090 0.0



Rate Date Valve Net Assets
(USD) %
HSBE LONAOHIEY v sronvm o svmmms snvms Taserr S mciims e 3.90 % ~ $ 45,545 0.0%
HSBE, Patis(b] = sommemnms pavs svesisme e o vee 2,62 % - 309,835 0.1
HSBE. SingapotelB) qoems sus v iy iens 0ems 9% b0 0 e 211 % - 45,1606 0.0
Scotiabank, Toronto(b). . . ... .. ... 330 % = 45,649 0.0
Total Time Deposits.izous o v e 100 S0ems 008 00 095 L00NE REUNE S0 0 s seng 10,454,374 23
Other assets less liabilities. . ... ... .. ... ... ... .. . e (14,906,632) (3.3)
NREASSEIS s o e T ol S s TR I (sl (e S T e e $ 453,167,187 100.0%
FUTURES
Unrealized
Number of Appreciation
Description Expiration Date Contracts Original Value Market Value (Depreciation)
Long
Ichied 8 Yo Bond FUtNEE o cromran smsomimimsermmon stemon s 09/13/2024 52 § 4,084,950 $§ 4115313 § 30,363
L3 TNote 2 Y (CBTYERITES:  wonrn s s oo s v o 12/31/2024 119 24,737,648 24,698,078 (39,570)
Short
Alstralian: ¥ Ve Bond Futires. <« oo s smn svams s i 09/16/2024 69 4,939,739 4,994,547 (54,808)
Bito-POBEBUITER s somin sames sovssmersems soms sesdms 12/06/2024 67 8,812,614 8,810,392 2,222
Euro-Sehaty FURIesus oo voaims 1009s noes aos vhaes e o 12/06/2024 228 26,891,729 26,879,127 12,601
U.S TNote5Yr (CBT)Futures .. ...............cooooo... 12/31/2024 b7 8,436,898 8,423,680 13,219
U.S. TNote 10 Yr (CBT)Futures . .............. .......... 12/19/2024 48 5,480,273 5,451,000 29,273
$ (6,700)
Appreciation  § 87,678
Depreciation 3 (94,378)
FORWARD FOREIGN CURRENCY CONTRACTS
Contracts to In Exchange Unrealized
Deliver For Settlement Appreciation
Counterparty (000 (000) Date (Depreciation)
Brown Brothers Harriman & Co.. .. .. ... ... .. ... ... HUF 27,821 USD 76 09/12/2024 3 (2,170)
Brown Brothers Harriman & Co+. .. ... ... ... ... USD 3 EUR 3 09/09/2024 38
Brown Brothers Harriman & Co+. ... ... UsD [k EUR 195 09/09/2024 (Qy¥**
Brown Brothers Harriman & Co+. .. ..o oo AUD 288 usDh 195 09/23/2024 160
Brown Brothers Harriman & Co+. ... ..o AUD 59 usDh 40 09/23/2024 (109)
Brown Brothers Harriman & Co+. .00 oooin oo EUR 58 ush 65 09/23/2024 550
Brown Brothers Harriman & Co+. .. ...t NZD QX UsDh oxx 09/23/2024 -
Brown Brothers Harriman & Co+. .. ... ... oo ... UsD 7,106 AUD 10,539 09/23/2024 30,259
Brown Brothers Harriman & Co+. ... oooo oo ein UsDh 28 AUD 40 09/23/2024 (89)
Brown Brothers Harriman & Co+. .. ... ... UsD 2,508 CAD 3,416 09/23/2024 28,362
Brown Brothers Harriman & Co+. .. ... ..o .o UsD 28,985 EUR 26,082 09/23/2024 (128,962)
Brown Brothers Harriman & Co+. .. ... ..ol o Ush 3,207 GBP 2,477 09/23/2024 26,733
Brown Brothers Harriman & Co+. .. ... ..o .o Ush 024 NZD 1,016 09/23/2024 10,422
Brown Brothers Harriman & Co+. . ... ..o ii i Ush 442 3GD 576 09/23/2024 331
Brown Brothers Harriman & Co+. . ..o v oo nnn Usb 3 EUR 3 09/30/2024 (33)
Citibank NA . .. .o e CZK 76,923 UsD 3,345 09/12/2024 (52,345)
(a1 S U SO T PEN 3,999 usD 1,060 09/12/2024 (6,424)
Gl N . e v s i S T S S Ush 6,410 COP 26,118,784 09/12/2024 (171,783)
CAIDATIE A . s ireisren S T T S S UsD 1,126 CZK 25,875 09/12/2024 16,764
CHBATRINA . covmrirn mnres spns s spmd wsRrane: spsra s e e B Ush 1,086 HUF 387,727 09/12/2024 3,912
EitthanEINA -« o smmer ot seams s TR S S UsD 1,070 PEN 4,011 09/12/2024 202
CIiBARTINR . rvsmmer s rows wersimreTiss Raans fe INR 182,566 USD 2,180 09/13/2024 3,492
bk TNA: veos seras i Bhas T s e vhaes e INR 93,311 USD 1,111 09/13/2024 (1,541)
Citibank NA . .. USD 4,487 INR 376,823 09/13/2024 5,807
Citibank NA . e USD 3,163 INR 264,801 09/13/2024 (5,847
CIHDATRINAL L i s s s s sossmass s imEras s S 5 o IDR 34,620,007 UsD 2,122 10/25/2024 (106,339)
13 bt 100 RS S S S USD 1,031 IDR 16,677,242 1042512024 42,439
DEiteBhE BT A G . oot s srent s spapmrss et s vt s AUD 753 USD 508 09/13/2024 (1,963)
DEitSehe BRI AT i i smsmsis st Shinim i08 Susiis s CAD 4,279 UsD 3,154 09/13/2024 (22,138)
HSBGE Batk USA: i mwr snmon saman smvmmaennmes sawes COP  25306,876 UsD 0,327 09/12/2024 283,328
HSBE Banlke LIS R sress son e e 10000 S000e 008 08 25 10 CZK 25,881 UsDh 1,120 09/12/2024 (22,594
HSBCBank USA. . .. ... i i GBP 17,257 UsDh 22,469 09/12/2024 (196,775)
HSBCBank USA. . .. ... e HUF 388,840 Ush 1,072 09/12/2024 (21,875)
HSBE BanleUIS, . o s mrsimn s s mis smss s JBY 659,733 UsDh 4,544 09/12/2024 25779
HEB G BE LIS s s shemmmmisaammn Semn 306 SEK 35451 UsDh 3,458 09/12/2024 3,841
HEBE BankIISA: s s v svii swsmser svmnsi i e inets s Ush 1,137 CNH 8,087 09/12/2024 5,351
HEBE BafkilBIBAL v s st somvmesminss s menes s UsD 1,132 PEN 4,230 09/12/2024 (3,712)
HEBEBaik UBA: sumaw sumn vmas v smaie s s 340 Ush 1,039 INR 87,198 09/13/2024 203
HEBC Banle WIS Ao areus b 5oa0s 100 s s 1.0 e IDR 34,428,531 usDh 2,164 10/25/2024 (52,444
HEBCBank USA. . .. ... Ush 1,072 IDR 17,134,351 10/25/2024 30,941



Contracts to In Exchange Unrealized
Deliver For Settlement Appreciation
Counterparty (000) (000) Date (Depreciation)
JPMorgan Chase Bank NA .. ... ... ... .. ... .. ... ... COP 8,568,908 UsDh 2,104 09/12/2024 $ 57,863
JPMorgan ChaseBank NA .. ... ... .. ... ... ..., HUF 401,090 UsDh 1,140 09/12/2024 11,605
JPNlorean Chiase Bank NA . .. s cinwsm i s s vmes s HUF 385,529 Uush 1,067 09/12/2024 (17,117
JPNorgan Chase Bank NA s o s v Smman i iruts vos wnls sam usD 1,067 CZK 24,939 09/12/2024 34,615
JPNMorean:Chage Bank NA 5.0 wisin avmssimmnmimis i s usDh 1,052 HUF 384,585 09/12/2024 29,387
JPMorgan Chase BankNA ... oo v comis v vos v sws as usDh 1,133 HUF 401,227 09/12/2024 4,775)
JPMorgan Chase Bank NA . ............. ... ... ....... SGD 1,548 usD 1,186 09/13/2024 (746)
JEMorganChase Bank NA .. v s s aueg ane i ae s UsD 1,142 SGD 1,490 09/13/2024 88
Merrill Lynch, Pierce, Fenner & Smith, Inc.. ............... CLP 2,063,933 UsD 2,241 09/12/2024 (17,609)
Merrill Lynch, Pierce, Fenner & Smith, Inc.. ............... cop 5,155,604 UsD 1,273 09/12/2024 42,006
Merrill Lynch, Pierce, Fenner & Smith, Inc.. ............... COP  13417,556 UsD 3,177 09/12/2024 (27,239)
Merrill Lynch, Pierce, Fenner & Smith, Inc.. . .............. PEN 4,229 UusD 1,124 09/12/2024 (4,560)
Merrill Lynch, Pierce, Fenner & Smith, Inc.. ............... UsD 1,089 CZK 25,027 09/12/2024 16,702
Merrill Lynch, Pierce, Fenner & Smith, Inc.. ............... UusD 1,071 PEN 3,997 09/12/2024 (4,368)
Merrill Lynch, Pierce, Fenner & Smith, Inc.. ......... .. ... INR 177,234 usD 2,114 09/13/2024 784
Merrill Lynch, Pierce, Fenner & Smith, Inc.. ............... INR 179,220 UusD 2,129 09/13/2024 (7,556)
Merrill Lynch, Pierce, Fenner & Smith, Inc.. . .............. KRW 3,096,453 UsD 2,270 10/18/2024 (51,093)
Merrill Lynch, Pierce, Fenner & Smith, Inc.. . .............. UsD 1,097 KRW 1489514 10/18/2024 19,892
Morgan Stanley Capital Services LLC .................... CZK 24,902 USD 1,069 09/12/2024 (31,080)
Morgan Stanley Capital Services LLC ... ... ... ... ..... EUR 5,031 usD 5,595 09/12/2024 31,712
Morgan Stanley Capital Services LLC ... ................. JBY 7,997,714 usD 54,905 09/12/2024 133,029
Morgan Stanley Capital Services LLC .................... PEN 4,010 usDh 1,067 09/12/2024 (2,571)
Morgan Stanley Capital Services LLC ... .. ............... AUD 24,999 usD 16,633 09/19/2024 (293,684
Morgan Stanley Capital Services LLC ... ............... KRW 219,524 usD 160 10/18/2024 (4,291)
Morgan Stanley Capital Services LLC .. .................. MYR 11,035 UsD 2,531 11/21/2024 (35,081)
Soplete GEneTaler., . cinmysinm: Somms S b Y S 20 EUR 110,123 UsDh 122,356 09/12/2024 581,402
Standard Chartered Bank. ... ... ... ... ... o Ush 7,520 EUR 6,751 09/12/2024 (54,378)
Standard Charteted Bl o oo s comeei Srvmeeie St aov 5ts sovme PLN 4,587 ush 1,191 09/13/2024 6,967
Standard Charterod Bank . won i s s s i Ush 1,066 IDR 16,686,101 10/25/2024 7,983
Standard Chartered Bank. ............. ..o usD 926 IDR 14,242,952 10/25/2024 (8,862)
$ 130,796

Appreciation $ 1,493,549

Depreciation $ (1,362,753)
+  Used for portfolio or share class hedging purposes.
CENTRALLY CLEARED INTEREST RATE SWAPS

Rate Type
Notional Unrealized
Amount Termination P ts Made P ts Received Appreciation

Clearing Broker/(Exchange) (000) Date By the Fund By the Fund (Depreciation)
Citigroup Global Markets, Inc./(LCH Group) SEK 47972 08/30/2026 2.290% 3 Month STIBOR $ (3,083)
Citigroup Global Markets, Inc./(LCH Group) SEK 47973 09/02/2026 2.265% 3 Month STIBOR (1,459
Citigroup Global Markets, Inc./(LCH Group) SEK 47972 09/02/2026 2.257% 3 Month STIBOR (737)
Citigroup Global Markets, Inc./(LCH Group) SEK 47972 09/02/2026 2.298% 3 Month STIBOR 4,437
Citigroup Global Markets, Inc./(LCH Group) SEK 43891 09/02/2026 2.250% 3 Month STIBOR (96)
Total $ (9,812)

*  Principal amount less than 500.
#*  Contract amount less than 500.
#*% Amount less than 0.50.

(a) Floating Rate Security. Stated interest rate was in effect at August 30, 2024

(b) Owvernight deposit.

Currency Abbreviations:

AUD - Australian Dollar

CAD - Canadian Dollar

CLP - Chilean Peso

CNH — Chinese Yuan Renminbi (Offshore)
COP - Colombian Peso

CZK - Czech Koruna

EUR - Euro



GBP - Great British Pound
HUF - Hungarian Forint
IDR - Indonesian Rupiah
INR - Indian Rupee

JPY - Japanese Yen

KRW - South Korean Won
MYR - Malaysian Ringgit
NZD - New Zealand Dollar
PEN - Peruvian Sol

PLN - Polish Zloty

SEK - Swedish Krona
SGD - Singapore Dollar
USD — United States Dollar

Glossary:

BOBL - Bundesobligation

CBT — Chicago Board of Trade

CLO — Collateralized Loan Obligations
LCH — London Clearing House

OAT — Obligations Assimilables du Trésor
STIBOR — Stockholm Interbank Offered Rate
TBA — To Be Announced
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