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(3) BEFMFE (202445H 31 A BAE)

Rate Date Principal Valve Net Assets
(000) (USD) %
TRANSFERABLE SECURITIES QUOTED ON A STOCK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MARKET
GOVERNMENTS - TREASURIES
CANADA
Canadial GoveeitBONG: o s son s somey unesy svs pan 2.25% 12/01/2029 CAD 929 § 638,282 0.6%
UNITED STATES
1LS: Tredsy Bonds v sauns voans ooy fomey Souns iouns o sau 4.50% 02/15/2044 USD 465 450,033 0.4
U.8. Treasury Bonds 6.25% 05/15/2030 1,014 1,101,765 11
U.8. Treasury Bonds . . . 6.50% 11/15/2026 11,764 12,275,103 11.8
U.8. Treasury Notes 275% 08/15/2032 3,773 3,317,556 32
U.8. Treasury Notes 338% 05/15/2033 197 180,806 0.2
U.8. Treasury Notes. . 375% 12/31/2028 520 502,613 0.5
U.8. Treasury Notes 4.00% 06/30/2028 1,292 1,263,737 1.2
U.8. Treasury Notes 4.13% 03/31/2029 470 461,285 0.4
U.8. Treasury Notes. . 4.13% 11/15/2032 1,750 1,701,443 1.6
U.8. Treasury Notes 4.25% 02/28/2029 310 306,125 0.3
U.8. Treasury Notes 438% 10/31/2024 227 226,014 0.2
U.8. Treasury Notes. . 438% 11/30/2028 955 947,838 0.9
.8, Treasury Notes 438% 05/15/2034 523 517,280 0.5
U.8. Treasury Notes 4.50% 03/31/2026 262 259,994 0.2
U.8. Treasury Notes. . 4.50% 11/15/2033 200 199,656 0.2
U.8. Treasury Notes 4.63% 06/30/2025 1,100 1,093,813 1:1
U.8. Treasury Notes 4.63% 09/30/2028 1,452 1,454,269 1.4
U.8. Treasury Notes. . 463% 04/30/2029 2,395 2,403,607 23
.8, Treasury Notes 4.88% 11/30/2025 400 398,938 0.4
U.8. Treasury Notes 4.88% 05/31/2026 405 404,873 0.4
U.8. Treasury Notes. . 488% 10/31/2028 1,550 1,568,164 1.5
.8, Treasury Notes 5.00% 10/31/2025 444 443,514 0.4
31478426 30.2
32,116,708 30.8
CORPORATES - NON-INVESTMENT GRADE
INDUSTRIAL
BASIC
COMRIEIRNT 5B s memn s ek awiEnds il Fom@in 10w 3.775% 04/15/2029 250 223,940 0.2
EBEDARIIONVT. . o somons semmns s sommse somess s soie HOmEs 425% 06/09/2027 EUR 200 216,631 0.2
Olympus Water US Holding Corp. ............. ... ...... ... 3.88% 10/01/2028 175 177,404 0.2
SCILTV LLC/SCIL USA Holdings LLC. T 538% 11/01/2026  USD 457 439,279 0.4
Sealed AdF COIP::- s vamus swnes 2o v somas Somat St D 6.88% 07/15/2033 335 346,001 03
Sealed Air Corp./Sealed Air Corp. US. .. ...................... 6.13% 02/01/2028 101 100,240 0.1
1,503,495 1.4
CAPITAL GOODS
Ardagh Metal Packaging Finance USA LLC/
Ardagh Metal Packaging Finance PLC. .. ................... 2.00% 09/01/2028 EUR 100 95,213 0.1
Ardagh Metal Packaging Finance USA LLC/
Ardagh Metal Packaging Finance PLC. .. ................... 3.25% 09/01/2028 USD 555 486,319 0.5
BAll €Ot e e s somess sompss s 2.88% 08/15/2030 423 357,358 03
CteeT] GbH. . covvs vinws ronas 5.25% 02/15/2030 EUR 235 235,767 0.2
Derichicbolirg SA : vonas wowrs sivi 2.25% 07/15/2028 100 99,665 0.1
Eco Material Technologies, Inc. . ... 7.88% 01/31/2027 USD 502 501,987 0.5
ERVICOM s oo sswes danns snan 575% 07/31/2027 332 315,139 03
B8ab-Corp. ..o voe vmnie s s 6.25% 04/15/2029 41 41,105 0.0
GFL Environmental, Ine. . . . ... ... 3.50% 09/01/2028 113 102,705 0.1
Seche Environnement SACA. ... .................. 2.25% 11/15/2028 EUR 385 383,675 0.4
Summit Materials LL.C/Summ it Materials Finance Corp.. . 7.25% 01/15/2031 USD 29 29,917 0.0
TK Elevator US Newco,Ine............ooocoie. 5.25% 07/15/2027 400 385,631 0.4
Trinity Industries, Inc. ............ 775% 07/15/2028 47 48,427 0.0
Waste ProUSA Inc. . ............ e 5.50% 02/15/2026 520 512,214 0.5
WESCODistrbution; Mevcss veuan vos saues aunn iowah i aags 6.63% 03/15/2032 68 68,500 0.1
3,663,622 35
COMMUNICATIONS - MEDIA
AlficePinancing SAzq.o: souns sopnn o sy e oush o aoue 5.00% 01/15/2028 565 439,635 0.4
CCOHoldings LLC/CCO Holdings Capital Corp. . . 4.25% 02/01/2031 122 98,334 0.1
CCOHoldings LLC/CCO Holdings Capital Corp. . . 4.25% 01/15/2034 570 426,124 0.4
Univision Communications, Inc.. .. ........... 6.63% 06/01/2027 400 386,592 0.4
Virgin Media Finance PLC ................ 3.775% 07/15/2030 EUR 270 250,484 0.2
Virgin Media Vendor Financing Notes IV DAC 5.00% 07/15/2028 USD 200 179,845 0.2
Ziggo Bond Co. BV s 5.13% 02/28/2030 450 383,945 0.4
Ziopo. BV conn o v vimsss oo oo v T Aerma avE mamw 4.88% 01/15/2030 200 178,194 0.2
2,343,153 23
COMMUNICATTIONS - TELECOMMUNICATIONS
Level 3 Financing, Inc. . .. 425% 07/01/2028 485 187,756 0.2
Telecom Italia Capital SA .. e 7.20% 07/18/2036 97 88,151 0.1
Telecom Italia Capital SA .. ... ... ... ... ... ............. 7.20% 07/18/2036 286 291,586 03




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

Telefonica Europe BV(a) 2.50% 02/05/2027 EUR 200 § 203,967 0.2%
United Group BY 4.00% 11/15/2027 490 516,785 0.5
Vmed O2 UK Finaneing I PLC 475% 07/15/2031 USD 525 435,689 0.4
1,723,934 1.7

CONSUMER CYCLICAL - AUTOMOTIVE

Aston Martin Capital Holdings Ltd. ...... 10.00% 03/31/2029 200 193,126 0.2
Clarios Global LP/Clarios US Finance Co. . 438% 05/15/2026 EUR 380 404,968 0.4
Dana Tict e s somn s svmae s o 4.25% 09/01/2030 USD 475 413,615 0.4
Forvia SE 2.38% 06/15/2029 EUR 220 217,815 0.2
Goodyear Tire & Rubber Co. (The). .. .. .. 525% 07/15/2031 USD 101 91,330 0.1
IHO Verwaltungs GmbH(b). . ... ........ 6.38% 05/15/2029 200 196,311 0.2
THO Verwaltungs GmbH(b). . ........... 875% 05/15/2028 EUR 181 211,062 0.2
Volvo Car AB, SBeriesE................ 2.50% 10/07/2027 201 207,135 0.2
ZF Finance GmbH, SeriesE . ... ........ 2.25% 05/03/2028 500 497,543 0.5
ZF North America Capital, Ine. .. ...... .. i 6.75% 04/23/2030 USD 205 207,526 0.2
ZF North America Capital, Ine. .. .....o oo 6.88% 04/23/2032 205 209,737 0.2

2,850,168 2.8
CONSUMER CYCLICAL - OTHER

BiildSTS BRI SOIEEITES e s o s smsase Fammne S8 o 638% 03/01/2034 138 135,300 0.1
Miller Homes Group Finco PLC(c) s 9.08% 05/15/2028 EUR 172 186,706 0.2
Shea Homes LP/Shea Homes Funding Corp. .............. ... 475% 02/15/2028 USD 108 101,962 0.1
Standard Industries, Ine/NJ. ... ... o oo 475% 01/15/2028 472 448,933 0.4
872,901 0.8
CONSUMER NON-CY CLICAL
AGApIHEAW ELE mae mamm was o e e s 5 o 5.13% 03/01/2030 268 233,884 0.2
Avantor Funding; Ine. .. 3.88% 07/15/2028 EUR 195 206,214 0.2
CABSELAS . .......... 3.38% 02/01/2028 799 780,896 0.8
Cerba Healthcare SACA 3.50% 05/31/2028 135 123,886 0.1
Cheplapharm Arzneimittel GmbH. ... .. .. 3.50% 02/11/2027 470 493,560 0.5
CHS/Community Health Systems, Ine. .. .. 8.00% 03/15/2026 USD 201 201,000 0.2
TENTHERIE cu som sosnem s sosess s o 3.75% 02/15/2031 244 204,763 0.2
TIaNTIRTRIES e soe vmmemns vy ey s v 4.63% 06/01/2030 293 262,536 0.3
Elanco Animal Health, Inc. ............. 6.65% 08/28/2028 410 413,760 0.4
Emergent BioSolutions, Inc. . ........... 3.88% 08/15/2028 95 56,749 0.1
Grifols SA ... 3.88% 10/15/2028 EUR 575 522519 0.5
Gruenenthal GmbH .. ................. 4.13% 05/15/2028 245 259,595 0.2
Legacy LifePoint Health LLC . .. ........ - 438% 02/15/2027 USD 674 636,584 0.6
ModivCare Escrow Issuer,Inc. .. ................. - 5.00% 10/01/2029 271 192,500 0.2
Organon & Co./Organon Foreign Debt Co-Issuer BY. . s 5.13% 04/30/2031 620 547,633 0.5
Perrigo Finance Unlimited Co. .. ................. S 4.65% 06/15/2030 396 364,160 0.4
Post Holdings, Inc.. .. .... 6.25% 02/15/2032 139 138,343 0.1
Primo Water Holdings, Inc 438% 04/30/2029 388 356,738 0.3
Sotera Health Holdings LIC . ... ........ e 7.38% 06/01/2031 104 103,242 0.1
USFoods, Ine. .. ..o e 475% 02/15/2029 109 102,357 0.1
6,200,919 6.0
OTHER INDUSTRIAL
American Builders & Contractors Supply Co., Inc. .............. 4.00% 01/15/2028 438 407,971 0.4
Dolultiver Sy SRLLE Yo somans o a0 s st oo 0 8.12% 10/30/2028 EUR 287 313,074 0.3
Nexans SA o 5.50% 04/05/2028 100 113,309 0.1
REREIEB R commc: oo st wiwes SONMEGE Fi% WINTE RCREG FONEG SR EIA 2.13% 06/15/2028 410 409,531 0.4
BLGPLAE e s srowmen sRermnt Swoamy svih VRREAG VRITIY SLITRIE S VRREN 525% 11/30/2026 330 326,659 0.3
SPTE S Avemom oo i S T0E % DR OO WU B B 2.63% 06/18/2026 200 211,435 0.2
1,781,979 1:5
SERVICES
ADT Securitv@orpeTheleses mas o ey S e B w0 4.13% 08/01/2029 USD 466 423,364 0.4
APX Group, Ine. ........ e 575% 07/15/2029 232 220,388 0.2
APX Group, Ine. ..o 6.75% 02/15/2027 350 348,401 0.3
Prime Security Services Borrower LLC/Prime Finance, Inc. .. ... .. 3.38% 08/31/2027 179 164,304 0.2
Prime Security Services Borrower LL.C/Prime Finance, Inc. . A 6.25% 01/15/2028 370 362,958 0.3
Techem Verwaltungsgesellschaft 674 mbH. .. ......... ... ... .. 6.00% 07/30/202¢ EUR 111 120,130 0.1
B EHBITE A B s e samuss s smmss Remse FORRG S8 SEEE 3.88% 07/15/2026 211 226,370 0.2
FIPRECEITHEY IR0is ssmeren vy sonmmy 5o S0munsl SRSERY SRS Fe YRSER 5.00% 01/15/2030 USD 487 422,363 0.4
2,288,278 2.1
TECHNOLOGY
NERBOVIRCOTP e sseren ooy sonmmy 59 STAS SRSIRY SASTTY 5o YREER 5.13% 04/15/2029 36l 335,505 03
Presidio Holdings, Ine.. . 4.88% 02/01/2027 210 209,955 0.2
Seagate HDD Cayman 4.09% 06/01/2029 286 261,619 0.3
Seagate HDD Cayman 575% 12/01/2034 113 107,120 0.1
TeamSystem SpA. ... .. e 3.50% 02/15/2028 EUR 200 206,043 0.2
WEHEHRDISIANEO, s soass srses T80 Sooemn (e TRmE TR0 T 475% 02/15/2026 USD 71 69,456 0.1

1,189,698 1.2



Rate Date Principal Value Net Assets
000) (USD) %
TRANSPORTATION - SERVICES
Albion Financing 1 SARI/Agereko Holdings, Inc. .. ............ 6.13% 10/15/2026 USD 400 $ 392,990 0.4%
BCPV Modular Services Finance IIPLC . ..................... 475% 11/30/2028 EUR 385 387,959 0.4
LRI QS o s cnmmrs snmmos wemmns s ammen SERISE SYEOE SRE SR 450% 02/15/2027 240 259,496 0.2

1,040,445 1.0
25458592 245

FINANCIAL INSTITUTIONS
BANKING
Abanca Corp. Bancaria SA() ... ..o 6.00% 01/20/2026 200 212,875 0.2
AIB Group PLC(a}. - 6.25% 06/23/2025 300 325,568 0.3
Binooide:Sabadell SR wan vuwmin st s anmmes svmas v s 5.00% 05/19/2027 200 204,029 0.2
Bagkitter SARR Y« s s v svm s saEs ma e G 6.25% 01/17/2026 200 217,007 0.2
Bread Financial Holdings, Ine. .. ........ a0 9.75% 03/15/2029 U3D 121 126,776 0.1
Tntesa-Sanpaole SPATAY. v bt vae it il vt v g 7.70% 09/17/2025 490 489,157 0.5
1,575,412 1:5
FINANCE
Encore Capital Group, Ine. ........ ... ... .. ... ... ....... 8.50% 05/15/2030 200 200,249 0.2
REITs
AEdasH e @peaiBle: s s oo R SIS ReE U B 4.00% 08/15/2026 EUR 207 220,400 0.2
Iron Mountain, [ne. .. ... o 4.50% 02/15/2031 USD 117 104,240 0.1
Via Celere Desarrollos Inmobiliarios SA. ... ................... 525% 04/01/2026 EUR 335 358,685 0.3
683,325 0.6
2,458,986 23
UTILITY
ELECTRIC

EDP - Energias de Portugal SA, Series NC8. .. ........ ... ... .. 1.88% 03/14/2082 500 467,222 0.4
28,384,800 272
CORPORATES - INVESTMENT GRADE

INDUSTRIAL
CAPITAL GOODS
Reeal Rennord:Coiniss: s el 100 s DO s 5 e 630% 02/15/2030 USD 67 68,555 0.1
COMMUNICATIONS - MEDIA
DIRECTV Financing LLC. ... .. .. .. oo 8.88% 02/01/2030 120 115,600 0.1
COMMUNICATIONS - TELECOMMUNICATIONS
ATET, INC. ..ttt e e e 4.50% 05/15/2035 143 130,782 0.1
CONSUMER CYCLICAL - AUTOMOTIVE
Bord BADTOBEN o wonmn, oo s wos ponis sGusems el wrio bHMEs 3.25% 02/12/2032 493 405,363 0.4
Bt Meta Sl G0 LU s snsen vng womnn s omens pmy sk 6.05% 03/05/2031 200 199,166 0.2
General Motors Co 5.60% 10/15/2032 343 341,263 0.3
General Motors Co i 6.75% 04/01/2046 234 245,578 0.2
Harley-Davidson Financial Services, Inc. ... ................... 6.50% 03/10/2028 401 410,955 0.4
CEARIEOID s vy Pevs Pevan mysae: ts e Gore waeo e Den, 5.25% 05/15/2049 510 456,841 0.4

2,059,166 19
CONSUMER CYCLICAL - OTHER

PAleGroine g peors Domay sl fus Ol DoD Bens e 2t 6.38% 05/15/2033 77 80,587 0.1
Bitlieatonp: e mamn s e 0 RS DU s u o 7.88% 06/15/2032 380 434,047 0.4
514,634 0.5
CONSUMER NON-CY CLICAL
Charles River Laboratories International, Tnc.. ... ............... 4.25% 05/01/2028 372 349,035 0.3
Cigna Group (The) 5.13% 05/15/2031 63 62,316 0.1
CVE8 Health Corp. . . - 5.55% 06/01/2031 381 380,038 0.4
TONBACTIR s pon; sy ovmsmises piasssons gisss wewssg siesns (yasmiss (yagy Svesons 6.25% 02/01/2029 121 124,060 0.1
JAZZrBECUEs DAC vow srmoan wmnn s nsmss anmes i S e 438% 01/15/2029 200 183,923 0.2
1,099,372 1.1
SERVICES
Bioat NewemBortametLLE . comen vas v ssmen omisis oas sfwsi 7.50% 01/15/2031 297 307,773 0.3
GLOLAL PayiiSiith IS vo wovwes sesmn swn snsmn snsman Susmas Sk oo 3.20% 08/15/2029 215 191,982 0.2
499,755 0.5
TECHNOLOGY
COW. LG COM BAieEE0I e svn savenn sames swsman wwe aasme 2.67% 12/01/2026 528 492,448 0.5
ERtefiis Dt v wovms vovms ronms svm o Gousn wuin s G 475% 04/15/2029 310 294,248 0.3
Fiserv, Ine. . . . 535% 03/15/2031 210 209,157 0.2
Jabil, Inc. 545% 02/01/2029 39 38,806 0.0
Nlicroti TeeliolosvaTie: sove o ooe siass S noas oy oiee 270% 04/15/2032 600 494,728 0.5
MSCLIne ... e 3.63% 09/01/2030 95 84,349 0.1
NXP BV/NXP Funding LLC/NXP USA, Inc. 5.00% 01/15/2033 394 381,585 0.4
Bl kNS Ol OIS, TG s s womsn somns g sy s 3.00% 06/01/2031 300 250,737 0.2
WestetiiDIgItalilom: « coman wwman wen s anmes s 2 e 2.85% 02/01/2029 525 452,852 0.4
2,698,910 2.0

7,186,774 6.9



Rate Date Principal Value Net Assets
000) (USD) %
FINANCIAL INSTITUTIONS
BANKING
ABNAMROBank NV(@) . .....ooii i 475% 09/22/2027 EUR 600 § 612,818 0.0%
ABNAMRO Bank NV . .. e 480% 04/18/2026 USD 400 392,016 0.4
AIPEETHAT RS o smomas momens 1885 S SEws TERE TH T 6.85% 01/03/2030 136 139,577 0.1
AN BIGATEE] FOE roomnss e s sose mumess s @m0 S 6.99% 06/13/2029 236 244,000 0.2
Banco Bilbao Vizeaya Argentaria SA e 7.88% 11/15/2034 200 219,852 0.2
Baico SantideriSAsr sy sz sun s SRTmy SRSTm e YRREN 4.18% 03/24/2028 200 192,020 0.2
Baitco Sanfandet S mm momm wmam a mas D0 GO B EES 5.55% 03/14/2028 200 198,974 0.2
Banco Santander SA(a) e 9.63% 05/21/2033 200 219,361 0.2
Bank of America Corp,, Series X(a) .. .................oou.n. 6.25% 09/05/2024 466 465,431 0.4
Bank of Ireland Group PLC 5.60% 03/20/2030 315 311,672 0.3
Bank of Ireland Group PLC o 6.25% 09/16/2026 200 200,851 0.2
Bl PLE: wnue s mumes mimss 060 Sumnss cRemes mames w9 5.67% 03/12/2028 204 203,894 0.2
BNERAHBARS A omen smwes somns #on wmems s SORRG 598 S8 4.63% 02/25/2031 479 393,907 0.4
BPCE SA Sep 515% 07/21/2024 495 494,077 0.5
CaraBank S ARy mar mam mEE v DR WEE G O mEE 5.88% 10/09/2027 EUR 400 427,495 0.4
CaixaBank SA .. ... 6.84% 09/13/2034 USD 200 211,760 0.2
Capital One Finaneial Corp. ... . ... ... o 547% 02/01/2029 95 94,224 0.1
Capital One Finaneial Corp. ... ... .. ... .. .. ... ... ... 570% 02/01/2030 37 36,963 0.0
Capitil OneBINEHeIAliinm. o meven axs somomn oo memeos w0 o 6.38% 06/08/2034 183 187,468 0.2
Capital One Finaneial Corp. ............ S 7.62% 10/30/2031 93 101,696 0.1
EHIETIDTHS: son womma waweg soowm S0 USSR DESRRG FETAG BTR BESH 2.56% 05/01/2032 124 103,103 0.1
RIS EOUNATIE se vsmeres vommmm sonsomy aws WRSse, URISTAY PUCSTN SN URTRR 5.83% 02/13/2035 225 222,051 0.2
Citigroup, Ine., Series CC(a) S 7.13% 08/15/2029 83 82,942 0.1
Citigroup, Inc., Series Y(a) . .. .. ..ot 4.15% 11/15/2026 109 101,317 0.1
Cooperatieve Rabobank UA@) .. ...t 463% 12/29/2025 EUR 600 639,213 0.6
Credit Agricole SA. .. ......... ... .. ... e 632% 10/03/2029 USD 295 303,807 03
Credit Agricole SA(a) 7.50% 06/23/2026 GBP 100 127,159 0.1
Deiitfchie BAtkoAG, Seiet B i s wse muomnss oo s 09 o 5.63% 05/19/2031 EUR 200 219,386 0.2
Deutsche Bank AG/New York NY e 6.12% 07/14/2026 USD 192 192,234 0.2
Bentsche Bank AGANW FoTR Nz sun smrs smormme sussms s yings 7.15% 07/13/2027 150 153,734 0.1
Discover Binancial Serviees: o vommn v vome: s dem do mms 7.96% 11/02/2034 105 118,079 0.1
DNB Bank ASA(a) e 4.88% 11/12/2024 475 470,609 0.4
Goldman Sachs Group, Inc. (The). ........................... 573% 04/25/2030 114 115,526 0.1
HSBCHoldings PLIC. ... o 6.16% 03/09/2029 488 498, 144 0.5
ING Groep NV(a) . .. o 4.88% 05/16/2029 415 359,117 03
KB GTOUPANT o s mumes mimsm 060 mumns sREmes mames @9 s 5.80% 01/19/2029 245 245,952 0.2
L6y Banking GIOUpPREME) comms s s wnonss s s awos 7.50% 09/27/2025 296 294,578 0.3
Mizuho Financial Group, Inc S 538% 05/26/2030 265 263,771 0.2
Mloipat STnley s mam s wEs o BE5 B s 5 BEs 542% 07/21/2034 50 49,488 0.0
Morgan Stanley . .. .. ..o 5.66% 04/18/2030 204 206,675 0.2
Nationwide Building Society e 430% 03/08/2029 200 190,331 0.2
Nationwide Building Soeiety(a) . ... .. 575% 06/20/2027 GBP 265 318,166 03
WSO s srmuans mmmos amse Srmem SOmEs TR S50 TED0R 747% 11/10/2026 USD 277 283,640 0.3
NatWest Group PLC(a) . _— 8.13% 11/10/2033 200 202,634 0.2
OIS BRARAB I o v somess s wmwwss saswse meswng S ess 6.63% 03/26/2026 338 333,814 03
Santander Holdings USA, Inc. 6.17% 01/09/2030 144 144,973 0.1
Santander Holdings USA, Inc 6.50% 03/09/2029 78 79,514 0.1
Santander Holdings USA, Inc. 6.57% 06/12/2029 58 59,307 0.1
Santander UK Group Holdings PLC .. ... 6.83% 11/21/2026 234 237,339 0.2
Skandinaviska Enskilda Banken AB(a). . . . e 5.13% 05/13/2025 400 391,096 0.4
ROCTCE T SNETAlEI N o crosom mimee S50 SEREGN IEPETE THREE SEE TR 6.45% 01/12/2027 384 386,793 0.4
Standand ChartEted-PLE cumus momss soss s oo aamms 55 o 3.97% 03/30/2026 200 196,776 0.2
Standard Chartered PLC v 6.19% 07/06/2027 302 304,355 03
Svenska Handelsbanken AB(a) .. ... ..o iioi e 475% 03/01/2031 600 511,018 0.5
UBS Group AG 275% 08/08/2025 GBP 148 182,598 0.2
UBS Group AG(a) . . 488% 02/12/2027 USD 325 297,479 03
UBS Group AG 637% 07/15/2020 250 251,222 0.2
USBancorp .. ovvvn ittt 538% 01/23/2030 76 5775 0.1
14,561,783 13.8
BROKERAGE
NomuraHoldings, Ine.. ........ .. ... ..., 571% 01/09/2026 386 385,845 0.4
INSURANCE
AegonLtd. ... ... 5.50% 04/11/2048 670 646,161 0.6
Argentum Netherlands BV for SwissReLtd. . .................. 575% 08/15/2050 295 291,701 03
Athene Global Funding 2.55% 11/19/2030 119 99,054 0.1
Athene Global Funding 272% 01/07/2029 88 77,705 0.1
Athene Global Funding 5.58% 01/09/2029 216 215,728 0.2
Centene Corp: wy masy mEm o o RS DEE 2.50% 03/01/2031 594 484,490 0.5
Cloverie PL.C for Zurich Insurance Co., Ltd., Series E 563% 06/24/2046 485 480,359 0.5
Humana, Ine. . ...... ..o o i 538% 04/15/2031 114 112,906 0.1
Swiss Re Finance Luxem bourg SA - 5.00% 04/02/2049 200 192,628 0.2
Uniipol. GripporSpAL SEHER . somwn ssn s smmen somsss mun s 3.25% 09/23/2030 EUR 415 443,209 0.4

3,043,941 30



Rate Date Principal Value Net Assets
000) (USD) %
REITs
American Tower Corp.. .. ...t 2.10% 06/15/2030 USD 77 64,004 0.1%
American Tower Corp.. . - 520% 02/15/2029 89 88,353 0.1
CraWISEASHIEL LT s sromons s sms s somns wmmins To Swe 560% 06/01/2029 182 183,154 0.2
335511 0.4
18,327,080 _17.6
UTILITY
ELECTRIC
Brookfield Renewable Partners ULC - 4.25% 01/15/2029 CAD 85 60,881 0.1
Electricite de France SA(@) ............. e 9.13% 03/15/2033 USD 200 220,239 0.2
Enel Finance International NV .. .. ... .. ... ... .............. 6.80% 09/15/2037 100 106,450 0.1
Enel SpASerietB s cumin s s cmmnas s s me s 575% 06/22/2037 GBP 75 96,097 0.1
483,667 0.5
OTHER UTILITY
Anglian Water Osprey Finaneing PLC, SeriesE. .. .............. 2.00% 07/31/2028 465 474,826 0.4
Anglian Water Osprey Finaneing PLC, SeriesE............... .. 4.00% 03/08/2026 100 120,601 0.1
595,427 0.5
1,079,094 1.0

26,592,948 255
EMERGING MARKETS - HARD CURRENCY

INDUSTRIAL
BASIC
Celulosa Arauco y Constitucion SA. .. ... ........ ... ... .... 420% 01/29/2030 USD 685 630,414 0.6
TnversioneSENMPUIA .« s s s seomm s e G s 6.13% 02/26/2034 200 200,974 0.2
Klabin AUstrialGIhH = comn s 0me cmmnas s snomes mm s 3.20% 01/12/2031 560 469,525 0.5
1,300,913 1.3
CAPITAL GOODS
THSHolding Ltte: cmers: s s s swmn: mmmes omes 1w 6.25% 11/29/2028 215 192,084 0.2
COMMUNICATIONS - MEDIA
PrORUSINW sois s svwms smiwess s o S Semins SOpmns 500 e 3.06% 07/13/2031 384 310,871 03
Telecomunicaciones Digitales SA . ... ... ... ... ... . ... ... 4.50% 01/30/2030 450 394,875 0.4
705,746 0.7
COMMUNICATIONS - TELECOMMUNICATIONS
Empresa Nacional de Telecomunicaciones SA .................. 3.05% 09/14/2032 560 446,950 0.4
Millicom International Cellular SA. . ....... ... ... 4.50% 04/27/2031 320 273,640 0.3
Network i2iLtcd.(a) .. ......... ... ... 565% 01/15/2025 310 307,287 03

1,027,877 1.0

CONSUMER CYCLICAL - AUTOMOTIVE
Tochpe-Maxion Austria Gm bH/Maxion Wheels de

MexicoSde RLde CV . ... ... ... ... ................. 5.00% 05/07/2028 200 179,812 0.2
CONSUMER CYCLICAL - RETAILERS
Falabella SA. . ... .o 3.75% 10/30/2027 200 181,250 0.2
CONSUMER NON-CYCLICAL
Rede D'orFinance SARL . ..... ... ... 495% 01/17/2028 510 483,863 0.5
ENERGY
Arire Poweet BOetey Lide e v aws s snoen womes o s 3.58% 08/19/2026 196 175,019 0.2
Greenko Wind Projects Mauritius Ltd. .. .. 550% 04/06/2025 310 304,769 0.3
ReNew Put Dot oo e svmss wvn s s 5.88% 03/05/2027 200 192,606 0.2
VEPPenonome IRS A v sasm v vimsmn viwmm snsmany s visas 6.50% 10/01/2038 185 154,072 0.1
826,466 0.8
OTHER INDUSTRIAL
Al DA ToNT BP A vmrm s s vimmnen viwmms sy s siaea 4.55% 09/27/2051 338 251,174 0.2
SERVICES
Bidvest Group UK PLC(THE): :osw sat svas vvas suvas rod iva 3.63% 09/23/2026 545 504,125 0.5
5,653,310 5.6
FINANCIAL INSTITUTIONS
BANKING
P B ) B B . . T 638% 05/27/2026 320 308,000 0.3
Itan Unibaneco Holding SA/Cayman Island. . ................... 3.88% 04/15/2031 425 405,450 0.4
713,450 0.7
REITs
TRISEEIbra U0 s Gn as o B0 S s o ey 525% 01/30/2026 232 225,620 0.2
939,070 0.9
UTILITY
ELECTRIC
Clean Renewable Power Mauritius Pte Ltd. . ................. .. 425% 03/25/2027 357 329,390 0.3
Diamond IT Ltd S 7.95% (07/28/2026 200 201,855 0.2
Engie Energia Chile SA........ ... ... ... ... ... 638% 04/17/2034 200 202,471 0.2



Rate Date Principal Value Net Assets
(000) (USD) %
India Clean Energy Holdings. ... ........ _ 4.50% 04/18/2027 USD 200 § 180,625 0.2%
Investment Energy Resourced Litd. 6.25% 04/26/2029 200 192,938 0.2
Investment Energy Resourced Ltd 6.25% 04/26/2029 210 202,584 0.2
ReNew Wind Energy AP2/ReNew Power Pvt. Ltd. .............. 4.50% 07/14/2028 270 243,169 0.2
Star Energy Geothermal Wayang WinduLtd. ............. .. ... 6.75% 04/24/2033 435 432,664 0.4
1,985,696 L9
OTHER UTILITY
AcpeaBinatice SARL ... somen s sn s s s i s 9.00% 01/20/2031 200 207,211 0.2
2,192,907 2.1
SOVEREIGN BONDS
CHILE
ChileEleetricity LoX NMIPCSART o s smiass s ssmisns dais s 6.01% 01/20/2033 200 200,570 0.2
COLOMBIA
Colombia Government International Bond . . ................... 3.25% 04/22/2032 200 152,100 0.1
DOMINICAN REPUBLIC
Dominican Republic International Bond . ............ ... .. ... 4.50% 01/30/2030 150 135,900 0.1
SOUTH AFRICA
Republic of South Africa Government International Bond .. ... ... 575% 09/30/2049 200 143,750 0.1
632,320 0.5
9,417,607 9.1
COMMERCIAL MORTGAGE-BACKED SECURITIES
NON-AGENCY FIXED RATE CMBS
225 Liberty Street Trust, Series 2016-225L, Class E.............. 4.65% 02/10/2036 200 153,103 0.2
Citigroup Commercial Mortgage Trust
Beries 2015-GC27, Class’C! iwvs sy vomon Somint domins 1o s 442% 02/10/2048 323 308,387 03
Series 2016°GE36, Class B cosas von saaas saaas cosas i s 475% 02/10/2049 640 548,39 0.5
CSAIL Commercial Mortgage Trust, Series 2017-CX10,
ClassiAS ... oy e wmnse swsmmere go semmey s s Yo S 346% 11/15/2050 20 18,298 0.0
G8 Mortgage Securities Trust
Series 201 GEPBUCIGSH B oo som wsionns somsieans mosmins wen s 3.98% 02/10/2048 284 277,232 0.3
Beries 2015:GE3 2 :ClasE B .o st wvrwsss v v s s 439% 07/10/2048 400 382,925 0.4
Morgan Stanley Bank of America Merrill Lynch Trust,
Beries 2013-C9, ClassB s svvmss sivs nvmen svmes womns o aian 3.71% 05/15/204¢ 390 356,136 0.3
‘Wells Fargo Commercial Mortgage Trust,
Series 2015-LC20, Class C. .. ... ... .ol 4.06% 04/15/2050 469 443,299 04

2,487,776 2.4
COLLATERALIZED MORT GAGE OBLIGATIONS

RISK SHARE FLOATING RATE
Connecticut Avenue Securities Trust
Series 2019-R04, Class 2B1(e) .. .............ooiieiino... 10.69% 06/25/2039 365 389,886 0.4
Series 2020-R02, Class 2B1(e) .. ..o 8.44% 01/25/2040 500 515315 0.5
Federal National Mortgage Association Connecticut Avenue Securities
Series 2018-C02, Class 2M2(e). .. ... ..o i inonn. 7.64% 08/25/2030 82 84,238 0.1
Series 2018-C08, Class 2NI2(C): v« v viosion sz voiv s e 7.54% 03/25/2031 118 119,958 8
1,109,397 1.1
QUASI-SOVEREIGNS
QUASI-SOVEREIGN BONDS
CHILE
Empresa de Transporte de Pasajeros Metro SA. . ................ 470% 05/07/2050 6065 535,533 0.5
HUNGARY
Magyar Export-Import Bank Zrt . . ... ... o oo ool 6.13% 12/04/2027 200 201,064 0.2
736,597 0.7

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

INDUSTRIAL
COMMUNICATIONS - TELECOMMUNICATIONS
CEW Semior PINGHEETM oo sommeen sivis smmeass swosmons sosions dis s 6.88% 09/15/2027 445 424,466 0.4
CORPORATES - NON-INVESTMENT GRADE
INDUSTRIAL
CAPITAL GOODS
WEBCOIN NI IR o o siis cments smmens womeons mde smams 638% 03/15/2029 a7 67,326 0.1
COMMUNICATIONS - MEDIA
PENVIEd A EMENEE P v s a5 s smcs ssms s s 5.00% 07/15/2030 200 166,159 0.2
CONSUMER CY CLICAL - AUTOMOTIVE
ZE N AMEHEa CaPial ThHe sou s svmres ssonan sase e ssoe 713% 04/14/2030 150 154,740 0.1
388,225 0.4
812,691 0.8



Rate Date Value Net Assets
(USD) %
Total Investments
(cost B107,552,037) . . 0ottt $ 101,658,524 97.6%
Time Deposits
HEBEEAliRil] s sommn swmse pmses ye wowsy sespss gasns @ s 287 % - 376,583 03
Scotiabank, TOrOMOA) . e sumisn sun s s s e o 3.79% - 2 0.0
SEB; BIaokHOTRITON e sunm s sam simmsn S s s o 4.16 % - 10 0.0
BIVBIE TH NOOd) s sy 2omss 50 L0050 TR IASH B0 SRS 4.68 % - 165,492 0.2
Total Titae DePosits: o« vovun s son siin domi Suvin o S DR mae v ose 542,087 0.5
Other assets less liabilities. . ... ... ... .. ... .. .. .. . .. .. .. ... ... 1,993,409 1.9
INEEARE R v ru svaming swomins oRmewn (g SoRiES WIS SRSERN D50 WSHTS DOREE DREE DRGSR $ 104,194,020 100.0%
FUTURES
Unrealized
Number of Appreciation
Description Expiration Date Contracts Original Value Market Value (Depreciation)
Long
Euro-BOBL Futures 09/06/2024 18 $ 2251913 $ 2253671 $ 1,758
Long Gilt Futures .. 09/26/2024 11 1,344,767 1,350,093 5320
U.S. Long Bond (CBT) Futures 09/19/2024 45 5,191,937 5,222,813 30,875
U.8. T-Note 2 Yr (CBT) Futures 09/30/2024 82 16,701,102 16,703,656 2,555
U.S. T-Note 5 Yr (CBT) Futures . . .. 09/30/2024 149 15,768,391 15,763,734 (4,650)
LS T Note 1O Ve EBT RIS von avsvan anmmen s san s i 09/19/2024 167 18,205,578 18,169,078 (36,500)
Short
TLS: TV TG BOTE s senen 555 Sonss SOnsy Anny 55 Sas W 09/19/2024 41 4,602,313 4,593,281 9,031
1058 Wlira Bond (GBTIBUMIes . 1o omie: 005a% siza st waies i 09/19/2024 16 1,956,469 1,959,000 (2,531
$ 5,858
Appreciation  $ 49,545
Depreciation $ (43,687)
FORWARD FOREIGN CURRENCY CONTRACTS
Contracts to In Exchange Unrealized
Deliver For Settl Appr
Counterparty (000) (000) Date (Depreciation)
Bankof America NA . .. ... .. e EUR 12,963 USD 14,199 06/12/2024 § 128,598
Barclays Bank PLC .. GBP 945 USD 1,175  06/20/2024 (29,215)
Browin BrotheiGHar it pu s vt s s s e g 55 v GBP 2 USD 3 06/03/2024 1
Brotr Brothers Hattman S8EEo i . vor camn somman swomns S soesmas semas S 20s 2 GBP 0% USD 0% 06/03/2024 (O
Brown Brothers Harriman & Co.+. . . UsD 3 GBP 2 06/03/2024 49
Brown Brothers Harriman & Co.+ UsD 8§ AUD 11 06/17/2024 [E))]
Brown Brothers Harriman & Co.+ UsD 9 CNH 62 06/17/2024 (63)
Brown Brothers Harriman & Co.+. . . USD 23 EUR 21 06/17/2024 “41
Brown Brothers Harriman & Co.+ USD 11 GBP 8 06/17/2024 71
Brown Brothers Harriman & Co.+ USD 17 8SGD 23 06/18/2024 (53)
Brown Brothers Harriman & Co.+. . . CHF 2 URD 2 06/24/2024 24
Brown Brothers Harriman & Co.+ JPY 3,184 USD 21 06/24/2024 109
Brown Brothers Harriman & Coitk o v oo vvwnes voinns i s vaiies siis s i o UsD 436 CHE 398  06/24/2024 5261
Brown Brothers Harriman & Co.+. . . Ush 3 GBP 2 06/24/2024 1
Brown:Brothers:Hartimansda ot o L0 wami: Qo0 st b D55 Do widats s o UsD T#5  IPY 120,880 06/24/2024 (4,238)
Brown Brothers Harriman & Co.+ UsD 0* GBP 0% 06/28/2024 (%,
Brown Brothers Harriman & Co.+. . . .. UsSD 3 GBP 2 06/28/2024 (@8]
GBI . son somen sonme mesens pow seuEon SEER HORNEN ToH HORES ENEDE JENER B0 § EUR 202 USD 217  06/12/2024 (1,519)
DI NN s s sy wvomsns oomiss Do Svolviogs WRRINE SSRGS WORAR NGRS (AR (A ¥ USD 572  EUR 532 06/12/2024 SaR
Citibank NA .. USb 152 EUR 140 06/12/2024 (393)
GHEDAHRINA o vmnos vnony sunoms s G GET SUNEN S5 WM DENEN SR A ¢ CAD 978 URD 727 06/13/2024 9,239
$ 113,486
Appreciation  $ 149,041
Depreciation $ (35,555)

+  Used for portfolio or share class hedging purposes.
Contract amount less than 500.
¥ Amount less than 0.50.

(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, 2024.

(d) Overnight deposit.
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