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(1) &P - A HEE (20244124 31 H HL1E)

Merger Arbitrage

(USD)

& JE
P& A MRE: — B $298, 219, 729
RERITEBL O T e —h— BT 584 41,764, 353
ATy A R EBLFEAM 4% 7,326,703
EHTEA 1,523, 159
2y RS TR AR FE TR 4% 838, 690
AT v 75 B4R 306, 833
FRULECL Y 438 L ORIFE 12, 444
7 7 ¥ REREURFE AR N 4 254

349, 992, 165
a &
& A MFES: — e - REfh 74, 757, 082
ATy TR EHFME 6, 982, 132
o R ST S R FE TR AT 18 1, 196, 244
RERITB IO T e —h—icxt T 5 K44 638, 435
AT T RKIEF 334,234
RALBC Y 4 196, 646
77 FEXE R AL S 2,923
RIEH B L OF OMIER 285, 927

84, 393, 623
MioE pE $265, 598, 542
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Merger Arbitrage
(USD)

$986, 864
4,176, 305
1,193, 938

6, 357, 107

2,044, 022
1, 857, 084
921, 017
75, 944
50, 833
32, 488
25,533
25,603
21, 898
8,715
3,957,719

9, 020, 856
(2, 663, 749)

31, 481, 580
19, 191, 859
1,681, 224
7,415,984

59, 770, 647

(23, 383, 404)
(23,274, 253)
(1, 568, 468)
(9, 814, 807)

(58, 040, 932)

(2,538, 202)
(1, 386, 117)
1,564, 293
390

(3,293, 670)

6, 192, 826

262, 699, 386

$ 265, 598, 542




(3) HEIHZE (20244512 A 31 H HL{E)

Shares Value Net Assets
(USD) %
TRANSFERABLE SECURITIES QUOTED ON A STOCK EXCHANGE ORDEALT IN ON ANOTHER REGULATED MARKET
COMMON STOCKS
INFORMATION TECHNOLOGY
COMMUNICATIONS EQUIPMENT
S niper N etttk THe e e e T e S T s 424215  $ 15,886,851 ﬁ%
SOFTWARE
Altair Engineering, Inc—Class AT ..o 74,168 8,092,470 3.1
ANSYS, Inc. t . 44767 15,101,253 56
12 E iy M Ei et S L NN — 451,408 15,442,667 Bt
IVTSEEETIOT LI oo sisssusserssioscn s s 5 5 S T A AP I H AN A 1,629,591 7,724,262 3.0
StiArShEEt THE CIRE A cammonm s oo im s  raaes 142333 7,974,916 ﬂ
SHB3NEG8. 204
Al 26
MATERIALS
CHEMICALS
AP LT L B qcuenmmmimiemssrmcioes iR S B R S PR D SRR 1,785,922 9,161,780 34
O BRI AT o s 307383 8 A T 058 RS W A K B BR300 153,732 8920460 32
L .
CONSTRUCTION MATERIALS
Summit Materials: Tne.—Class A F e s sy 193,965 9,814,630 38
CONTAINERS & PACKAGING
Berry Global Group, Inc. f ... 78,581 5,081,834 18
Pactiv Evergreen, Inc. ¥ ... ..o 142,758 2,493,982 E
METALS & MINING
GAIGRBAITEETIES ] oo A b B o Sk 170,481 2,383,326 0.6
SilverCrest Metals, Inc. ¥} ., 32,790 298,389 0.1
United States Steel Corp. t........... . 109,551 3,723,638 14
Universal Stainless & Alloy Products, Inc. § ... 83,126 3,660,038 ﬁ
10,065,391 35
45,547,086 167
HEALTH CARE
BIOTECHNOLOGY
Avid Bioservices: Ty F e s s s s s s i e s v e s 284,489 3,513,439 ﬂ
HEALTH CARE EQUIPMENT & SUPPLIES
Surmodies, INC. T ..o v e 251,778 9,970,407 38
HEALTH CARE PROVIDERS & SER VICES
Amedisys, Inc. T 162,866 14,786,604 s
Cross Country Healthcare, Inc. 319356 5,799,507 21
HEALTH CARE TECHNOLOGY
Nexus AG (Deutsche Boerse) T ... e e 17,010 1,215,766 05
NS (R 0, G- 3203 2295% 01
1,445 360 06
PHARMACEUTICALS
Revancs Thet apeitics, TG wommmmmunrsmmmsms s o 65 e s s s B 1213060 3,687,703 As
JSER0ER0, 19
FINANCIALS
BANKS
CrossFirst Bankshares, Inc. § ............ooii i 89,606 1357531 03
First Bancshares, Inc. (TREY . ...ovtvvit it e 167,803 5,873,105 2.1
Heartlanct Finaneial IS I 5 s i e v esatings 194,99 11,954,228 47
S AR T BATCOE TG I s o s s R S T oS R 10,873 366,529 i
19,551,393 72
CONSUMER HNANCE
Discover Einancial Seevices T wnmnnarsminm it iima s ra srvaserseen 99,378 17,215,251 ﬁ
36,766,044 140
COMMUNICATION SERVICES
DIVERSIFIED TELECOMMUNICATION SERVICES
Brontier Cormmunieations P areit, T T s s s smss e s 320,052 _ 11,105,805 A2



Shares Value Net Assets
(USD) %
ENTERTAINMENT
Endeavor Group Holdings, Inc.—Class At ... 256,252 $ 8,018,126 3.0%
MEDIA
Interpublic Groupof Cos. Incy (TREY  wovsmmmeiiammimsssmsiimma i it oo 167,555 4,694,893 125
23,818,824 89
INDUSTRIALS
AFROSPACE & DEFENSE
HE R DR ER TIPSt e B s st 225,269 4,980,382 1.8
MACHINERY
L = | R 2,305,468 10,379,169 39
15,359,551 57
CONSUMER STAPLES
FOOD PRODUCTS
R AT s i e s P A A e 173,79 14,072,180 5.6
ENERGY
ENERGY EQUIPMENT & SERVICES
CHANPIONIEEOIPTT rowismsniormsm i e i P i ST s 469,636 12,769,402 4.7
CONSUMER DISCRETIONARY
HOTELS, RESTAURANTS & LEISURE
Bl R s i i 90,364 1,616,611 0.7
Everi Holdings, Inc 242 907 3,281,673 1.4
PlayAGS, Inc. t........ 256,765 2,960,500 11
7,858,784 32
UTILITIES
ELECTRIC UTILITIES
D B A T O e 114,748 7,435,671 2.8
REAL ESTATE
RETAIL REITs
Retail Opportunity Investments Corp. .. 11,431 198,442 0.1
273,252,023 103.0
WARRANTS
DIVERSIFIED
SPECIAL PURPOSE ACQUISITION COMPANY
DP Cap Acquisition Corp. [, expiring 11/12/2028 1 (a). .. 7,366 184 0.0
Everest Consolidator Acquisition Corp., expiring 07/19/24 7,390 148 00
Rigel Resource Acquisition Corp., expiring 11/09/2026 1 7364 2,063 0.0
2,395 0.0
INDUSTRIALS
ELECTRICAL EQUIPMENT
Complete Solaria, Inc., expiring 07/14/2028 % ...oovveriiiiiiniiiimi e 3,950 336 0.0
2,731 0.0
273,254,754 103.0
SECURITIES SOLD SHORT
COMMON STOCKS
INDUSTRIALS
MACHINERY
John Bean Techiolog R OOID! surmitvmmmmmpmimstisinmmminssist s st Hotme (5,839 (742,137) (0.3)
REAL ESTATE
REAL ESTATE MANAGEMENT & DEVELOPMENT
CoStiromnn InG: sus s e e e (32591) _ (2333189 _(UB)
COMMUNICATION SERVICES
MEDIA
Omnicom Group, Inc. ... (57,638) (4,959,173) 1.7)
INFORMATION TECHNOLOGY
SOFTWARE
SYNCRSVELING: v R e s 5444y (7495899 29



Shares/Principal Value Net Assets
Rate Date (-)/(000} {USD) %
MATERTALS
CONTAINERS & PACKAGING
ATREBIRII s e S e e S e e (569.389)  $ (5,359.833) (2.0Y%
METALS & MINING
CORuE MININTE NG, o e i it (52,537) {300,512) (0.1)
First Majestic Silver COmp. ..covverirnivinniiomnnnconiinnisiiines (434,727) (2,386,651) (0.6)
(2,687,163) (0.7)
(8,046,996) 2.7)
ENERGY
ENERGY EQUIPMENT & SERVICES
S E NN v snsmm om s s A LB  ie (345,205) (13,235,157) (5.1)
FINANCIALS
BANKS
Atlantic Union Bankshares Corp. ..................ooo0oiis (9,785) (370,656) (0.1)
First Busey Corp. .oo.oovovrvns (59.809) (1,409,701) (04)
Renasant Corp. ........ 5 (167,803) (5,998,959) (2.3)
LINIBBInancialiEomm, cu s (107,247) (12,103,896) (4.9)
(19,883,212) a7
CONSUMER FINANCE
Capibal Oue FinaneidliCOM et smesiiimii s (101,286) (18,061,319) (7.0)
(37,944,531) (14.7)
(74,757,082) (28.2)
MONEY MARKET INSTRUMENTS
U.S. TREASURY BILLS
1.5 Trsanity BillB e powosmmmmnnm ohamimensmn i 0.00% 01/21/2025 USD 10,000 9.977.464 38
U.S. Treasury Bill (b) . . 0.00% 05/15/2025 11,000 10,831,349 4.1
VIS Trehtuty Bill v eenmns powsspmomens o enamts puvis 0.00% 12/26/2025 4,000 3,841,883 1.4
24,650,696 93
223,148,368 84.1
OTHER TRANSFERARLE SECURITIES
RIGHTS
HEALTH CARE
BIOTECHNOLOGY
Chinook Therapeutics, Inc. $(a) -..oovvvriivnnriviienenn 268,667 104,780 0.0
Mirati Therapeutics, Inc. (&) ..., 219,556 153,690 0.0
258,470 0.0
HEALTH CARE PROVIDERS & SER VICES
ABIOMED THE 1 (8)oemssmmini e s 22,778 23,233 0.0
281,703 0.0
MATERIALS
PAPER & FOREST PRODUCTS
Resolute Forest Products, Inc. f(a) ...................ooeenn. 22,941 32,576 0.0
314,279 0.0
COMMON STOCKS
INFORMATION TECHNOLOGY
COMMUNICATIONS EQUIPMENT
GELLIBeIt e e immeniios i 2,224 0 0.0
Total Investments
(st S22 DT BN, st e s e $223,462,647 84.1%
Time Deposits
AN LTI e e A R 3.09% == 1,235 0.0
BNP Paribas, Paris (c) .. s 0.10% — 3,054 0.0
Citibank, New York (¢c) . 3.68% — 1,505,924 0.6
HSBC, London (¢) ...... 3.67% — 524 0.0
Scotiabank, Toronto {(c) . 2.06% = 62 0.0
SEB, Stockholm (c) ... i (0.93)% = 2,430 0.0
SNIBE S TOKYB A C s S N 1.87% — 9,930 0.0
‘Total Time DeEposibs-sc s e e S s 1,523,159 0.6
Other assetsless liabilities .. ............................ i 40,612,736 153
N e S B s s S S e e R i e it $265,598.542 100.0%



FORWARD FOREIGN CURRENCY CONTRACTS

Contracts to In Exchange Unrealized
Deliver For Settlement Appreciation
Connterparty 000y 000} Date {(Depreciation)
B Bt LI IR SO oo e s s s sa s s e s oo s IPY 40 USD 0% 01/06/2025 $ (1)
Brown Brothers Harriman & Co. .. USD 3 JPY 460  01/06/2025 12
Brown Brothers Harriman & Co.+ JPY 19,980 USD 128 01/14/2025 865
Brown Brothets ATt S EOM e s e s o S D T e IPY 460 USD ] 01/14/2025 (11)
Brown Brothers Harriman & Co.+ ... USD 24,831 JPY 3,771,002  01/14/2025 (832,800)
Brown Brothers Harriman & Co.+ ... AUD 1,506 USD 941 01/30/2025 8,412
Brown Brothers Harriman & Co.+ ... USD 24,635 AUD 39488  01/30/2025 (193,019
Goldman Sachs & Co. LLC ... GBP 3816 USD 4,862 01/16/2025 85,215
Goldman Sachs & Co. LLC ... UsD 3,933 GBP 3,062 01/16/2025 (99.672)
GOIANTAN S A SEU08 LLL oot o A 5 et A 5 M S s AR CAD 21,872 USD 15715 (2/05/2025 480,499
GOlARTES AR R O T L Elusnummmn s o s s s e S A S T S A S SEK 312 USD 28 02/05/2025 158
Goldman Sachs & Co.LLC ... UsD 3,510 CAD 5,053 02/05/2025 9,222
Goldman Sachs & Co. LLC ... UsD 5,980 CAD 8484  02/05/2025 (70,741)
T e R EUR 18,512 USD 19474  (2/27/2025 254,307
$ (357.554)
Appreciation  § 838,690
Depreciation  $(1,196,244)
+  Used for portfolio or share class hedging purposes.
TOTAL RETURN SWAPS
Notional Unrealized
#of Shares Rate Paid/ Amount Maturity Appreciation
Counterparty & Referenced Obligation or Units Received {000) Date {Depreciation)
Receive Total Return on Reference Obligation
JPMorgan Chase Bank NA
BHICEEE ronsmaares o ames e 488,142  SONIA plus 0.30% GBP 6,275 08/12/2026 § 144,951
Morgan Stanley Capital Services LLC
Canadian WestermBank .ot 264,050  CORRA plus 0.40% CAD12,828  10/20/2025 1,867,918
CLERENG GO camwammrrmsarresmmmemssmg 398,246 CORRA plus 0.40% CAD12,326  10/20/2025 (2,900)
DS Smith PLC 2,434,080 SONIA plus 0.50% GBP 8,939 10/20/2025 5,272,224
Hargreaves Lansdown PLC .......................... 689,039  SONIA plus 0.50% GBP 7,532 10/20/2025 25,686
INEBRIES Renmuensmmminn e A R 33,502 EURIBOR plus 0.50% EUR 1,321 10/20/2025 7,961
Spirent Communications PLC 2,986,928  SONIA plus 0.50% GBP 5,280 10/20/2025 7,963
Pay Total Return on Reference Obligation
Morgan Stanley Capital Services LLC
International PapetCom . cunomimsimsmsmmm i 312,780  SONIA minus 035% GBP 10,329 10/20/2025 (3.902,718)
John Bean Technologies Corp. ...o.ooovovvveviiniennin. 52,613 EURIBOR minus 0.40% EUR 4,714 10/20/2025 (1,792,267)
John Bean Technologies Corp. ... 4,017 EURIBOR minus 0.35% EUR 334 10/20/2025 (177.351)
National Bank of Canada......c.ovvivriminiiiviin 118,774  CORRA minus 035% CADI13,973  10/20/2025 (1,106,896)
1 $ 344,571
Appreciation  $7,326,703
Depreciation  $(6,982,132)

t  Position, or a portion thereof, has been segregated a3 margin for short sales.

*  Contract amount less than 500.

(a)

Managers.
(b)

(c) Overnight deposit.

Currency Abbreviations:

AUD - Australian Dollar
CAD - Canadian Dollar
EUR - Euro

GBP - Great British Pound
IPY - Japanese Yen

SEK - Swedish Krona
USD - United States Dollar

62

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

Fair valued as determined in accordance with procedures established by and under the general supervision of the AIFM’s Board of
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(1) BfExHEFE (202448 H 31 A HAE)

Short
Duration
Bond Portfolio
(USD)

& JE
P& A MRES: — B $ 457,619, 445
FULED Y 45 L ORI B 4,827,826
& H TR 10, 454, 374
7 7 v REEZRFEHI AR 4 1,174, 553
e BB TR AR LB AR 4% 1, 493, 549
ATy TR D ARIHLE 866
BEZFEITB LT 0 — 0 — S 1,371,143
4 B S FR A FEBLEEAM 4% 87,678

477,029, 434
=
EZEBITRB IO T e — T —~D RS 676, 086
P& A M FE SR A AR TL 4 20, 059, 188
Kb oy Bl 4 589, 234
Sel % TR AR FETL AT $E 1, 362, 753
ATy TR D ARILFILE 297
7 7 v NiERERERDL S 580, 537
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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
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(127, 159)
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(104, 466, 847)
(7, 388, 697)

538, 456, 892

$ 453,167, 187
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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
Catontbiai TES; SCHERD s oiinss ar 550 S0E018 el Jroe 5.75% 11/03/2027 COP 32,064,500 6,992,626 1.5
FINLAND
Finland Government Bond. ... .........ociiiiiiniiiiiin . 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 0.3
ITALY
Italy Buoni Poliennali Del Tesoro, Series3Y ................. 2.95% 02/15/2027 EUR 8,485 9,407,007 Z1
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
MATLAY SIA
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 0.3
2,531,803 0.5
SPAIN
BatiiEoverineitBoNd o wemsi oo s S0 S e 65 2.50% 05/31/2027 EUR 8,407 9,268,672 2.1
UNITED STATES
LSRR NOIEE . somnis ifids don S50 CWITE TR et B 4.00% 01/15/2027 USD 12,387 12,423,674 27
LS Fraasiir INOTER it woimnt damont biid Sevmbisd Sovaiiont iosmsest ovas e 438% 10/31/2024 20,833 20,803,705 4.6
LB Rieasir N erenr somms sowmivs aop somsn somms auwsms am 53 4.50% 07/15/2026 18,317 18,488,318 4.1
TS Froaliry BT s womne momen s R SUESE RuEmm R @ 4.63% 03/15/2026 18,217 18,359,220 4.1
LES, Treasiry NoteSaq:s soves womns b sowsd sowes nomes e o0 4.63% 11/15/2026 40,077 40,684,009 9.0
B Rregen T iNOTeE. —r o s win e e s e 4.88% 04/30/2026 2,113 2,140,302 0.5
LIS PreasuINOR oty senmmom Sommn £ sstiieth souiios Seliem Feh e 5.00% 10/31/2025 36,360 36,638,480 8.1

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

FINANCIAL INSTITUTIONS
BANKING
ABNAMROBane NV, o oo vn s s s v 1.54% 06/16/2027 500 471,227 0.1
ABNAMROBank NV(@) . ....ooin i i e 7.15% 09/18/2027 900 912,236 0.2
AIB GHBIHPER .. (s womn puimns pie piscs boasns st #is 55 7.58% 10/14/2026 973 999,738 0.2
Banco Bilbao Vizcaya Argentaria SA, SeriesG ............... 4.13% 05/10/2026 EUR 1,300 1,442,215 0.3
Banque Federative du Credit Mutuel SA. ............oon.. 4.94% 01/26/2026 TUSD 1,444 1,449,974 0.3
Banque Federative du Credit Mutuel SA(@)y . ................. 6.50% 01/23/2027 550 553,184 0.1
BarclavePLE: con e mome o e DDy SR R R B 5.67% 03/12/2028 414 422,717 0.1
Bafclve PLCSEREEE: somen mumen 55 50ues io9es s & 2.89% 01/31/2027 EBEUR 1,008 1,108,652 0.3
ST T ) R T 6.90% 03/17/2026 USD 549 551,556 0.1
CrediP AsTICOIESATD) ..\ women s iioly ooty somaas pingmns 5ixlt s 6.24% 03/11/2027 1,824 1,826,817 0.4
INANSKE BARICAIS: (o wmming woiming s S HEEaE Waisng s 55 0.98% 09/10/2025 1,009 1,008,062 0.2
BDINBBATE XS BHTEE Flnn: sunsis o 55 S9000 pomais Jo 65 4.00% 08/17/2027 GBP 1,455 1,874,165 0.4
Goldman Sachs Group, Ine. (The). .. ... oo vviin i on 439% 06/15/2027 USD 906 901,561 0.2
ING Groep INV, Series G cuns wasns win sian ssmmns ausms vin 5 1.25% 02/16/2027 EUR 1,700 1,822,664 0.4
Intesa Sanpaolo SpA, Series E. . ...... ... .. ... . .. 4.50% 10/02/2025 1,464 1,634,555 0.4
TEMotsan Cligdenl Go0: somn mives 55 S090s TO9EG SOFES B N 0.99% 04/28/2026 GBP 1,191 1,521,876 0.3
KBC Group NV, Sefie® B, ... svies v sovsioss soisiens sissooss sieis o 4.50% 06/06/2026 EUR 1,400 1,556,456 03
Lloyds Banking GroupPLC(a) .. .......ooiiiiniia ... 6.95% 01/05/2028 USD 1,360 1,376,373 03
Morgan Stanley, Serieg . .o voiiot v smien pmimand deiing v b 1.88% 04/27/2027 EUR 1,683 1,802,049 0.4
NatWeit Mirketw PIEC, SEtiBE: conie aon simmmen simmmie avmme o o5 6.63% 06/22/2026 GBP 1,047 1,416,719 0.3
MotdeaBank X SEresBiuss mss s semssl somse ltamss Il 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 0.3
SocieteiGBIetalE Sl s womin omm s L SuEn e e 0 0.88% 09/22/2028 EUR 700 F12.375 0.2
Standaid-Chanleibd Pl somer momen i somes soms o 9 2.82% 01/30/2026 USD 1,576 1,558,907 0.3
Standard Chactered BLE o v s smmees smmmeens siommess 0t s 6.17% 01/09/2027 257 260,917 0.1
Swedbank AB, SeriesE. . ... ... . ... ... 3.75% 11/14/2025 EUR 1,764 1,961,593 0.4
LIRS G A SErles B s wuisas s smu boisad vaind s 5 1.00% 06/24/2027 1,718 1,819,700 0.4
Vitgihdoney TICBEGEE. viomne wommmis o s0iiien swiims oo vt o 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: Sehwab @orp: CUREN AN oot o 5ot Soai widis v 0% 5.89% 05/13/2026 USD 1,763 $ 1,755515 0.4%
oI HnEs Tath comsn iaman i Comm Comes Laies s 571% 01/09/2026 1,521 1,535,369 0.3
3,291,084 0.7
FINANCE
Aviafon EapialGrouR L LGk wamas i wom comen aEes e 5.50% 12/15/2024 747 745,119 0.2
INSURANCE
Athene!GIobaAl Bundifg:, comus simmes s et woiim siniion i 5.15% 07/28/2027 GBP 1,000 1,312,582 0.3
BetkshiveHathawaui e, oo s s s sproses st s b5 0.00% 03/12/2025 EUR 2171 2,354,641 0.5
Metropolitan Life Global Funding I, Series E. . ............... 1.75% 05/25/2025 1,945 2,124,034 0.5
New York Life Global Funding(a). . ...............oooiit 5.85% 00/09/2026 USD 2,083 2,086,068 0.5
7,877,325 1.8
46,190,275 10.1
INDUSTRIAL
CAPITAL GOODS
PaikeicHatui GO0t oo sommr sowms sns vomms momses ses s v 1.13% 03/01/2025 EUR 1,421 1,550,487 0.3
COMMUNICATIONS - MEDIA
CHiTAREEONT e s rommn wnaimss s semme e DR Bey e 0.00% 09/14/2026 1,774 1,844,332 0.4
COMMUNICATIONS - TELECOMMUNICATIONS
AT LN G ms vmmen vomn Pasas b GOSN SRS BVRDE B 66 0.25% 03/04/2026 626 663,790 0.2
AT Tithass vy snsey MUEa0 GRes 1oy WRRe UL Laes By W 3.55% 11/18/2025 745 825,755 0.2
CK Hutchison Group Telecom Finance 8A. . ............. .. .. 0.75% 04/17/2026 1,566 1,656,475 0.4
Verizon Communications, Inc.. .. ............oiiiien... 4.13% 03/16/2027 USD 1,358 1,347,187 0.3
4,493,207 1.1
CONSUMER CYCLICAL - AUTOMOTIVE
Ford:MotorCredit Co, TLC. ..., ..ty viune sviiinny paviiins vaiiion v poe 5.80% 03/05/2027 1,335 1,355,222 0.3
Harley-Davidson Financial Services, Ine. ... ................. 3.35% 06/08/2025 1,409 1,384,843 03
Hyttdai Capiblmencies wmas il hams Somen wamss i 5 595% 09/21/2026 1,600 1,636,352 0.4
Toyota Credit Canada, [ne. ... 529% 07/13/2026 CAD 1,044 791,378 0.2
Toyota Finance Australia Ltd., Series E. . ... ............... .. 3.43% 06/18/2026 EUR 872 969,886 0.2
6,137,681 1.4
CONSUMER CYCLICAL - RESTAURANT S
WeDonaldsCori SerBiG o snwms vos vowms s samss a0 w5 3.63% 11/28/2027 556 625,481 0.1
CONSUMER CYCLICAL - RETAILERS
N B Pl SEITER B s wmmmas wmy swmry semms wisws e o 4.13% 03/07/2026 542 599,077 0.1
CONSUMER NON-CY CLICAL
AbbottIreland Financing DAC, Series EUR. .. ............... 1.50% 09/27/2026 1,878 2,018,422 0.5
American Medical Systems BEurope BY ..................... 0.75% 03/08/2025 1,249 1,359,976 0.3
AdttaZencea PICE SefiesiB i ottt vekr sttty paviites vaiiions s e 3.63% 03/03/2027 606 679,021 0.2
BeelonDitkinsonades(G0s sosay winat wi St UHidl wWisils w o 0.03% 08/13/2025 551 589,451 0.1
DH EurofePaance ISR vomns o momm comes wames s 0.20% 03/18/2026 1,783 1,886,570 0.4
Haleon Netherlands Capital BY, SeriesE .................... 1.25% 03/29/2026 353 378,917 0.1
Keniedi Bepist [0 ame: snams voe rowms s smens i 5 6.25% 03/15/2027 USD 1,367 1,372,835 0.3
Ko Per Bl : swemer s ppme puy sanny tesss Dok i o 4.60% 08/15/2027 339 339908 0.1
8,625,700 2.0
ENERGY
BRCapital Mkets PLE SEOeRE s ns v s spsemins s v 2.21% 09/25/2026 EUR 1,655 1,803,182 0.4
TECHNOLOGY
Honeywell International, Ine., Series Y. .................. .. 3.50% 05/17/2027 1,580 1,764,066 0.4
27,443,213 6.2
UTILITY
ELECTRIC
Efel Bianee Ieiiaional BNV oo s s sasss sisss i i 6.80% 10/14/2025 USD 1,428 1,461,133 03
SONTHEIEEG! (The)anns s pome o s s mEn e 0 5.15% 10/06/2025 893 896,396 0.2
2,357,529 0.5
NATURAL GAS
National Grid North America, [nc., SeriesE. ................. 0.41% 01/20/2026 EUR 1,301 1,382,402 0.3
5,739,931 0.8
77,373,419 17.1
INFLATION-LINKED SECURITIES
CANADA
Canadian Government Real ReturnBond. . .. ................. 4.25% 12/01/2026 CAD 2,137 1,682,042 0.4
SWEDEN
Sweden Inflation Linked Bond, Series3104. ................. 3.50% 12/01/2028 SEK 3,280 579,061 0.1
Sweden Inflation Linked Bond, Series3112 . ................. 0.13% 06/01/2026 1,775 224,402 0.1
Sweden Inflation Linked Bond, Series 3113 . ................. 0.13% 12/01/2027 11,935 1,481,607 .
2,285,070 0.5



Rate Date Principal Value Net Assets
(000) (USD) %
UNITED STATES
LIS Treasing IRAED 0 INIER - voisnis v simion 5iaeni avienis do o 0.13% 04/15/2026 USD 9,860 $ 9,507,909 2.1%
LS, TPreasiny INflatio N RIHEK. « vomes i wopi momes ibges o o 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 03
BPCE SHEELSAn st omes Wmst 10 Somsl Somss Whans 1 e 3.13% 01/24/2028 2,100 2,347,530 0.5
Credit AgricoleHome Loan SFHL SA. ...t 2.75% 01/12/2028 1,900 2,099,378 0.5
Korea Housing Finance Corp. s o 3.71% 04/11/2027 1,416 1,596,037 0.3
LloydsBank BLiE: Selies e mmsn g soms S0 B 099 5 0.13% 06/18/2026 1,641 1,726,339 0.4
National Australia Bank Ltd., SeriesE .. .................... 0.88% 02/19/2027 1,361 1,433,907 0.3
National Australia Bank Ltd., Series G . . . . o 0.63% 03/16/2027 899 940,436 0.2
ANt AeELICEIOR covuy thdnns sl s it bibad weding ses 5 1.13% 03/12/2027 2,116 2,242,189 0.5
BB K. GO st samn wipap v somo PSS TE e 3.32% 01/29/2027 1,885 2,098,027 0.5
Skandinaviska Enskilda Banken AB, Series 580 5 1.00% 12/17/2025 SEK 14,000 1,336,732 0.3
Sumitom o Mitsui Banking Corp., Series E. . ................. 3.60% 02/16/2026 EUR 455 505,472 0.1
Sumitomo Mitsui Trust Bank Ttd., SeriesE . .. ............... 3.63% 04/06/2026 1,264 1,407,678 0.3
Westpac Banking Comp.; sown somes o sows sove sowas 19 o 1.08% 04/05/2027 2,097 2,215783 0.5
21,290,656 4.7
GOVERNMENTS - SOVEREIGN AGENCIES
BELGIUM
DRI BA, SEEREauses wusn segno ses womes nusen memn s o 2.13% 02/12/2025 GBP 6,200 8,041,824 1.8
FRANCE
ENCH RIS anet By some momen m Sonts So0wR HWEE 199 5 1.13% 05/19/2027 EUR 2,600 2,744,426 0.0
Societe Nationale SNCF SACA. 3.13% 11/02/2027 800 889,644 0.2
UNEDIC ASSEOQ, SeriesE............. ; o 1.25% 03/28/2027 1,800 1,915,594 0.4
IINEDIGASSED; SeresiBi: sy ous iomvs pomsas sumng oxo b 1.25% 10/21/2027 800 845,218 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
BN BItEN . s 50 omm o SO NS 4T o 0F 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 Mertgage-Backed Security, Series 2024, TBA......... 5.50% 09/01/2054 4,397 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% 1172712024 3,010 2,035,174 0.4
Province of Manitoba Canada . .. .......................... 3.75% 06/09/2026 1,551, 1,321,531 03
Province of Ontario Canada, Series DIP . . . 3.10% 08/26/2025 4,545 3,034,476 0.7
Proviniceof Quebet Canata. . wuwwn st ot sammiss bidiars L 3.70% 05/20/202¢ 1,102 738,691 0.2
Provinee ot Duehes Canada ... womms wn smsn sosws spems w52 4.20% 03/10/2025 5,448 3,679,735 0.8
11,751,731 2.6
GOVERNMENTS - SOVEREIGN BONDS
GERMANY
Kreditanstalt fuer Wiederaufbau . ... ........ ... ... ... ...... 4.10% 02/20/2026 3,811 2,580,223 0.6
Kreditanstalt fuer Wiederaufbau, Series E. .. ... ... ... .. .. ... 1.38% 12/15/2025 GBP 4,555 5,747,795 1.2
8,328,018 1.8
SOUTH KOREA
Koiea International Bonds sy soams sin ssmmn sawes s s 5a 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, Class Al(a) ............. 6.70% 07/20/2034 USD 1,646 1,646,592 0.4
Neuberger Berman Loan Advisers CLO 42 Ltd.,
Serlen 2021424, Class A e v somes suess soms 1 o 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.,
Series 2021-43A, Class A(a). . ... 6.68% 07/17/2035 USD 1,672 $ 1,673,637 0.4%
New Mountain CLO 3 Ltd., Series CLO-3A, Class A(a) 6.72% 10/20/2034 1,018 1,018,793 0.2
5774911 1.3
COLLATERALIZED MORTGAGE OBLIGATIONS
RISK SHARE FLOATING RATE
Connecticut Avenue Securities Trust
Series 2021-R0O1, Class IM2a). ....... 6.90% 10/25/2041 70 70,337 0.0
Series 2021-R03, Class IM1(a)........ 6.20% 12/25/2041 229 228,673 0.1
Series 2022-R08, Class IM1@). ....... co. 71.90% 07/25/2042 162 166,367 0.1
Series 2024-R04, Class IM1@).......... Lo 6.45% 05/25/2044 552 551,926 0.1
Eagle RELtd., Series 2021-2, Class MIB(a) ................. T.40% 04/25/2034 83 83,472 0.0
Federal Home Loan Mortgage Corp. Structured Agency
Credit Risk Debt Notes
Series 2021-DNAS, Class M2(a). .. .....oooovveiniinn 7.00% 01/25/2034 160 161,362 0.0
Series 2021-DNAG, Class M1(a). . ... .. L. 6.15% 10/25/2041 12 12,198 0.0
Series 2021-DNAG, Class M2(a). . ... .. Lo 6.85% 10/25/2041 812 815416 0.2
Series 2021-HQA4, Class M1(a). . ... .. ... 630% 12/25/2041 568 565,268 0.1
Series 2022-DNA3, Class M1A(a) 7.35% 04/25/2042 415 419,708 0.1
Federal National Mortgage Association Connecticut
Avenue Securities
Series 2014-C04, Class IM2(a). . ... 10.36% 11/25/2024 480 484,144 0.1
Series 2016-C02, Class 1M2(a) 11.46% 09/25/2028 155 160,439 0.0
3,719,310 0.8
QUASI-SOVEREIGNS
QUASI-SOVEREIGN BONDS
SOUTH KOREA
Export-Import Bankof Korea . .. ...... ... ... ..., 0.83% 04/27/2025 EUR 1,265 1,373,203 0.3
Korea National Oil Corp.. ..o 4.75% 04/03/2026 USD 1,381 1,379,343 0.3
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 DiscountBill, Series 1249 ................... 0.00% 11/11/2024 JPY 659,850 4,512,607 1.0
455,352,732 100.5
OTHER TRANSFERABLE SECURITIES
COLLATERALIZED LOAN OBLIGATIONS
CLO - FLOATING RATE
Bain Capital Credit CLO Ltd., Series 2021-4A, Class Al(a) .. ... 6.71% 10/20/2034 USD 1,144 1,145278 03
Ballyrock CLO 16 Ltd,, Series 2021-16A, Class Ala)y ......... 6.67% 07/20/2034 1,106 1,106,919 0.2
2,252,197 0.5
MORTGAGE PASS-THROUGHS
AGENCY FIXED RATE30-YEAR
Federal National Mortgage Association, Series 1999 7.00% 09/01/2029 o* 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 [ 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 o* 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
(£ e e § 457619445 101.0%
Time Deposits
ANZ, Hong Kong(b) . .. o 34 % - 25,035 0.0
BEH, New York(b) .. .. 6.46 % - 1 0.0
BNP Paribas, Paris(b) .. 0.50 % - 801 0.0
Citibank, New York(b). . oo 468% - 9,773,252 2.2
DNB@slofby: i comn s aomms s smasn susws auwas am 3.05% - 209,090 0.0



Rate Date Value Net Assets
(USD) %
HEB G, LOTHOH() e somean sonca: s Sosms 5002 Soteal s 5N 3.90 % - 3 45,545 0.0%
HESBGCPRHRDY o vy sums ivmms 065 Sops Soms Hoevs 9 o 2.62 % - 309,835 0.1
HEBC-Sinsanorelh) o sasan osss 1 thm Thess v 1 ig 2.11% - 45,166 0.0
Scotiabank, Toronto(b). .. ... ... 330 % - 45,649 0.0
Total TimeDeposits o soms: vann: po sotes Daees Do8E: 10 TOBe TOMEE LuREE L 15 10,454,374 23
Other assets less liabilities. . ... ... ... ... .. .. .. .. .. ... .. ... ... ... ... (14,906,632) (3.3
IEEARERIS e s smsien mSasest menidt pes BSaon BRORE HRGRAR B SROSEE EROSAE BOSRR R B § 453,167,187 100.0%
FUTURES
Unrealized
Number of Appreciation
Description Expiration Date Contracts Original Value Market Value (Depreciation)
Long
Koread Ve BONLTOGIESR . mwomon e aosen g s s e 09/13/2024 52 $ 4,084,950 $ 4115313 § 30,363
LS T-Note 2 Xr (CBTY Bututes . .ov vws vamn v s s 12/31/2024 119 24,737,648 24,698,078 (39,570)
Short
Australian 3 YeBond Futures. .. ... oo i cin o ainn 09/16/2024 69 4,939,739 4,994,547 (54,808)
EdtBOBEBUIEN, s o i suss S mom i soss 12/06/2024 67 8,812,614 8,810,392 2,222
Hiiro-Sehats BURHICR: rreers watms & it 1RSas LoSas L T8 12/06/2024 228 26,891,729 26,879,127 12,601
US. T-Note 5Yr(CBT)Futures ... ..............coooini. 12/31/2024 77 8,436,898 8,423,680 13,219
U.8. T-Note 10 Yr (CBT)Futures .. ....................... 12/19/2024 48 5,480,273 5,451,000 29,273
$ (6,700)
Appreciation $ 87,678
Depreciation  $ (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 UsDh 76 09/12/2024 $ (2,170)
Brown Brothers Harriman & Cot. .. .. .oov v et UsD 3 EUR 3 09/09/2024 38
Brown Brothers Harriman & Co+. .. ...oovve i UsD Vil EUR R 09/09/2024 (Qyrrx
Brown Brothers Harriman & Co+. .. ... .. ... ... AUD 288 usD 195 09/23/2024 160
Brown Brothers Harriman & Co+. .. ..o oiiin i AUD 59 usD 40 09/23/2024 (109)
Brown Brothers Harriman & Cot+. .. .. .oo0 vt EUR 58 uUsD 65 09/23/2024 550
Brown Brothers Harriman & Co+. .. ........ ... ... NZD OF* usD OF* 09/23/2024 -
Brown Brothers Harriman & Co+. .. .. ... ............... USD 7,106 AUD 10,539 09/23/2024 30,259
Brown Brothers Harriman & Co+. .. .. ... ooooiioinn ush 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+. .. ... .. ............... USD 28,985 EUR 26,082 09/23/2024 (128,962)
Brown Brothers Harriman & Co+. .. ..ot UsD 3227 GBP 2,477 09/23/2024 26,733
Brown Brothers Harriman & Co+. .. ..................... USD 624 NZD 1,016 09/23/2024 10,422
Brown Brothers Harriman & Co+. .. ... .. ... o ... Ush 442 SGD 576 09/23/2024 331
Brown Brothers Harriman & Co+. .. ... oo i n uUsh 3 EUR 3 09/30/2024 (33)
Citibank NA . ... ... CZK 76,923 usD 3,345 09/12/2024 (52,345)
Citibank NA . .. ... e PEN 3,999 UsD 1,060 09/12/2024 (0,424)
CIBa A . con s ssve orrosse e msrors semss pmmss S UsD 6,410 COP 26,118,784 09/12/2024 (171,783)
DI TN o wons somsments sommsms moszmsss ol SOt AGSHA TN b USD 1,126 CZK 25875 09/12/2024 16,764
(G L R . T T UsD 1,080 HUF 387,727 09/12/2024 3,912
CIHBATEN R 2 s smsnn seras sowas ses BvGs RO SRSV B9 UsD 1,070 PEN 4,011 09/12/2024 202
GBI R e con somss Svans Dopes 155 Shes S foees B INR 182,566 usDh 2,180 09/13/2024 3,492
GHIDATI I NG v oo s EibEs B0 DRdu Do LEsES B INR 93311 USD 1,111 09/13/2024 (1,541)
Citibank NA. ... ... UsD 4,487 INR 376,823 09/13/2024 5,807
Citibank NA . . ... UsD 3,163 INR 264,801 09/13/2024 (5,847)
CIHDIIK NN . sy s seommone mrmese e s sermse o 0 IDR 34,620,007 USD 2,122 10/25/2024 (106,339)
GBI . o comeets sommsms Gedmens ols sdtends aeate Geotin ok UsD 1,031 IDR 16,677,242 10/25/2024 42,439
BT EHE BN s snvmvi samenis i s oamse R s AUD 753 usDh 508 09/13/2024 (1,963)
ERitieHE BERRA Gsnns sruoran mesnat po Boses Sw Besi m CAD 4,279 UsSD 3,154 09/13/2024 (22,138)
HSBEBATRETISA: sopns s ivass 5 woaes 9omes womes e COP  25306,876 USD 6,327 09/12/2024 283,328
HSBE BankIISA: oscn snsa ot i phdas Dhsas Lasas wis CZK 25,881 UsD 1,120 09/12/2024 (22,594)
HSBCBank USA. ... ... ... i GBP 17257 UsD 22,469 09/12/2024 (196,775)
HSBCBankUSA. . ...t iiii i e s HUF 388,846 UsD 1,072 09/12/2024 (21,875)
HSBEBAnk IS o s s e ssronss s s s JPY 659,733 usD 4,544 09/12/2024 25,779
HEBCBUTIINA, npn sovmss s ton somns wsmen Sowes 59 SEK 35451 UsD 3,458 09/12/2024 3,841
HEBEBIEITEA: wume s snmm s owis oeiis oG s UsD 1,137 CNH 8,087 09/12/2024 5,351
HSBEBERTISA: snns snnmras saviae sos st s sosm s UsDh 1,132 PEN 4,230 09/12/2024 3,712)
HEBE BITIGETSN: sone s oass (60 soais sones omes e UsD 1,039 INR 87,198 09/13/2024 203
HEBEBARIIS A sousers pmsens voens 00 peta IRy LSas w IDR 34,428,531 UsD 2,164 10/25/2024 (52,444
HSBCBank USA. .. ... . usDh 1,072 IDR 17,134,351 10/25/2024 30,941
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Contracts to In Exchange Unrealized
Deliver For Settlement Appreciation
Counterparty (000) (000) Date (Depreciation)
JPMorgan Chase Bank NA ... ... ... ... coiiniiinn. .. cop 8,568,908 UsD 2,104 09/12/2024 $ 57,863
JPMorgan Chase Bank NA . ...... ... ... ... ... ... ... HUF 401,090 UsD 1,140 09/12/2024 11,605
JPMorgan Chase Bank NA .. .. .............coiiiiin.. HUF 385,529 UsD 1,067 09/12/2024 (17,117)
JPMorgan ChaseBankNA .« ooy v v coins e s UsD 1,067 CZK 24,939 09/12/2024 34,615
JPMorgan Chase Bank NA . ...... .. ... ... Ush 1,052 HUF 384,585 09/12/2024 29,387
JPMorgan ChaseBank NA .. ... ... ..o, UsD 1,133 HUF 401,227 09/12/2024 “4,775)
JEMorpan Chase Bank B A o s s s i s s SGD 1,548 UsD 1,186 09/13/2024 (740)
JPMorganChase Bank NA s s o soins som wames i 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, Ine.. ............... CoP 5,155,604 USD 1,23 09/12/2024 42,006
Merrill Lynch, Pierce, Fenner & Smith, Ine.. ............... COP 13,417,556 UsD 3,177 09/12/2024 (27,239
Merrill Lynch, Pierce, Fenner & Smith, Ine.. ............... PEN 4,229 UsD 1,124 09/12/2024 (4,560)
Merrill Lynch, Pierce, Fenner & Smith, Ine.. ............... UsD 1,089 CZK 25,027 09/12/2024 16,702
Merrill Lynch, Pierce, Fenner & Smith, Ine.. ............... USD 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, Ine.. ............... INR 179,220 usD 2,129 09/13/2024 (7,556)
Merrill Lynch, Pierce, Fenner & Smith, Ine.. ............... KRW 3,096,453 usD 2,270 10/18/2024 (51,093)
Merrill Lynch, Pierce, Fenner & Smith, Inc.. ............... USD 1,097 KRW 1,489,514 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 5595 09/12/2024 31,712
Morgan Stanley Capital Services LLC ... .. ............... JPY 7,997,714 USD 54,905 09/12/2024 133,629
Morgan Stanley Capital Services LLC . .. .. ............... PEN 4,010 USD 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 (35,681)
BOCTEHECIENETALES | oty oo fmmon (s sesionts mommmony fivimen Fais EUR 110,123 UsD 122,356 09/12/2024 581,402
Statidard Charmered Bankh oo s cus s Lsmng s s UsD 7,520 EUR 6,751 09/12/2024 (54,378)
Statrddrd: ChattBtel Bk s woms on i S w@ns o PIN 4,587 USD 1,191 09/13/2024 6,967
Statidard Chattered Banki oo vwen i o s i i Ush 1,066 IDR 16,686,101 10/25/2024 7,983
Standard Charieied BNk v sosms s susnn semms ssmmg sn UsD 926 IDR 14,242,952 10/25/2024 (8,862)
$ 130,796

Appreciation $ 1,493,549

Depreciation 8 (1,362,753)
+  Used for portfolio or share ¢lags hedging purposes.
CENTRALLY CLEARED INTEREST RATE SWAPS

Rate Type
Notional Unrealized
Amount Termination Payments Made  Payments Received Appreciation

Clearing Broker/(Exchange) {000) Date By the Fund By the Fund (Depreciation)
Citigroup Global Markets, Inc. (LLCH Group) SEK 47,972 08/30/2026 2.290% 3 Month STIBOR  $ (3,083)
Citigroup Global Markets, Inc./(LCH Group) SEK 47,973 09/02/2026 2.265% 3 Month STIBOR (1,459
Citigroup Global Markets, Inc. A\LCH Group) SEK 47,972 09/02/2026 2.257% 3 Month STIBOR (737)
Citigroup Global Markets, Inc./(LCH Group) SEK 47,972 09/02/2026 2.298% 3 Month STIBOR 4,437
Citigroup Global Markets, Inc./(LCH Group) SEK 43,891 09/02/2026 2.250% 3 Month STIBOR (90)
Total $ (9,812)

*  Principal amount less than 500,
*#*  Contract amount less than 500.

*HF Amount less than 0.50.

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

(b) Overnight 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
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