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SHARES (000s)
INVESTMENTS IN SECURITIES 129.9%
AUSTRALIA 0.1%
Brambles Ltd. 3,355 § 40
Total Australia 40
(Cost $33)
AUSTRIA 0.1%
Erste Group Bank AG 814 46
Verbund AG 163 13
Total Austria 59
(Cost $53)
BELGIUM 0.4%
Ageas S.A. 340 18
PRINCIPAL
AMOUNT
(000s)
KBC Group NV
6.324% due 09/21/2034 $ 200 212
Total Belgium 230
(Cost $223)
SHARES
BERMUDA 0.2%
Arch Capital Group Ltd. 931 92
Everest Group Ltd. 105 37
Total Bermuda 129
(Cost $131)
BRAZIL 0.4%
Ambev S.A. 10,300 22
Banco do Brasil S.A. 4100 19
BB Seguridade Participacoes
S.A. 1,500 9
CPFL Energia S.A. 500 3
Engie Brasil Energia S.A. 300 2
Klabin S.A. 1,900 7
Petroleo Brasileiro S.A. 9,100 61
Petroleo Brasileiro S.A. 11,000 68
Vale S.A. 5,900 63
Total Brazil 254
(Cost $305)
CANADA 2.6%
Brookfield Asset
Management Ltd. 248 13
Canadian Utilities Ltd. 81 2
Fairfax Financial Holdings
Ltd. 51 63
Gildan Activewear, Inc. 361 18
IGM Financial, Inc. 199 6

VALUE
SHARES (000s)
Kinross Gold Corp. 2937 $ 30
Onex Corp. 157 il
143
PRINCIPAL
AMOUNT
(000s)
Bank of Nova Scotia
4.750% due 02/02/2026 $ 200 200
Toronto-Dominion Bank
3.669% due 01/20/2025 EUR 300 326
5.532% due 07/17/2026 $ 120 122
648
Export Development Canada
4.000% due 02/19/2026 GBP 300 382
Province of British Columbia Canada
3.000% due 07/24/2034 EUR 300 321
709
Total Canada 1,500
(Cost $1,460)
CAYMAN ISLANDS 2.4%
ACAS CLO Ltd.
5.784% due 10/18/2028 $ 69 69
Catamaran CLO Ltd.
5.993% due 04/22/2030 205 205
Crestline Denali CLO XIV Ltd.
6.028% due 10/23/2031 3N 372
Crestline Denali CLO XV Ltd.
5.909% due 04/20/2030 122 122
Mountain View CLO LLC
5.949% due 01/16/2031 257 258
OZLM IX Ltd.
5.817% due 10/20/2031 352 352
Total Cayman Islands 1,378
(Cost $1,376)
SHARES
CHILE 0.0%
Banco de Chile 108,795 13
Banco de Credito e
Inversiones S.A. 178 5
Total Chile 18
(Cost $18)
CHINA 0.9%
Aluminum Corp. of China Ltd. 10,000 6
Anhui Conch Cement Co. Ltd. 3,000 9
Autohome, Inc. 166 5
CGN Power Co. Ltd. 22,000 8
China CITIC Bank Corp. Ltd. 18,000 1
China Coal Energy Co. Ltd. 5,000
China Feihe Ltd. 9,000 1
China Honggiao Group Ltd. 6,500 10
China Oilfield Services Ltd. 4,000 4

VALUE
SHARES (000s)
China Pacific Insurance
Group Co. Ltd. 6,200 $ 22
China Shenhua Energy Co.
Ltd. 8,000 35
CITIC Securities Co. Ltd. 3,000 8
COSCO SHIPPING Holdings
Co. Ltd. 6,000 9
CRRC Corp. Ltd. 10,000 6
Haier Smart Home Co. Ltd. 5,800 21
Huaneng Power
I ional, Inc. 10,000 5
Lenovo Group Ltd. 20,000 26
NetEase, Inc. 4,800 71
People's Insurance Co. Group
of China Ltd. 20,000 10
PICC Property & Casualty
Co. Ltd. 16,000 24
Qifu Technology, Inc. 289 9
Tencent Holdings Ltd. 3,600 188
Topsports International
Holdings Ltd. 4,000 1
Vipshop Holdings Ltd. 887 13
Weichai Power Co. Ltd. 4,000 6
ZTE Corp. 1,800 4
Total China 530
(Cost $499)
COLOMBIA 0.0%
Bancolombia S.A. 1,080 9
Total Colombia 9
(Cost $9)
CZECH REPUBLIC 0.6%
CEZAIS 386 15
Moneta Money Bank A[S 413 2
17
PRINCIPAL
AMOUNT
(000s)
EP Infr AIS
1.698% due 07/30/2026 EUR 200 210
2.045% due 10/09/2028 100 101
311
Total Czech Republic 328
(Cost $305)
SHARES
DENMARK 0.1%
AP Moller - Maersk A|S 17 27
Genmab A/S 151 34
ROCKWOOL A/S 2 9
Total Denmark 70
(Cost $73)
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VALUE PRINCIPAL PRINCIPAL
SHARES (000s) AMOUNT VALUE AMOUNT VALUE
FINLAND 0.2% (000s) (000s) (000s) (000s)
Kreditanstalt fuer Wiederaufbau IRELAND 3.0%
Nokia 0YJ 13,309 $ 63 2.875% due 06/07/2033 EUR 200 $ 219
. 426 Ares European CLO X DAC
IO e e 760 3.954%due 101152031 BR 648 69
Total Finland 86 v i
_— (Cost $724) Black Diamond CLO DAC
{Costie76) 4.079% due 01/20/2032 2 2
SHARES 4.522% due 05/15/2032 85 93
FRANCE 2.2% GREECE 0.1% ’
. BlueMountain Fuji EUR CLO Ill DAC
. 1.050% due 01/15/2031 76 80
Amundi S.A. 143 10 Eurobank Ergasias Services 3.904% due 01/15/2031 76 83
Cie de Saint-Gobain S.A. 1,124 102 & Holdings S.A. 6,058 13 BNPP AM Euro CLO DAC
Cie Generale des Hellenic Telecommunications 3.779% due 04/15/2031 100 108
Etablissements Michelin SCA 1,558 53 Organization S.A. 450 7 Carlyle Euro CLO DAC
Dassault Aviation S.A. 46 9 JUMBO S.A. 289 8 3.884% due 01/15/2031 80 87
Eiffage S.A. il 16 National Bank of Greece S.A. 2,169 17 4.432% due 08/15/2032 250 210
Ipsen S.A. 27 3 OPAP S.A. 142 8 Carlyle Global Market Strategies Euro CLO Ltd.
I 4.292% due 11/15/2031 170 185
La Francaise des Jeux SAEM 254 1 Total Greece 53
00 (Cost $55) ——  OCPEuwoCLODAC
4.081% due 09/22/2034 96 104
PRINCIPAL HONG KONG 0.3% i
AMOUNT Palmer Square European Loan Funding DAC
(000s) 3.914% due 07/15/2031 48 52
Bosideng International 3.954% due 04/15/2031 40 43
Arkea Home Loans SFH S.A. Holdings Ltd. 8,000 4 Tikehau CLO DAC
3.000% due 03/30/2027 EUR 100 109 CLP Holdings Ltd. 4,000 3 4.508% due 08/04/2034 85 n
Banque Federative du Credit Mutuel S.A. Geely Automobile Holdings Toro European CLO 6 DAC
5.896% due 07/13/2026 $ 200 204 Ltd. 14,000 25 4.104% due 01/12/2032 100 108
BNP Paribas S.A. Henderson Land — I
5.738% due 02/20/2035 200 03 Development Co. Ltd. 3,000 10 SHARES
BPCES.A. Kunlun Energy Co. Ltd. 8,000 8
7.003% due 10/19/2034 300 328 . AIB Group PLC 4218 23
Orient Overseas
Credit Agricole Public Sector SCF S.A. International Ltd. 500 7 Allegion PLC 218 30
A o ORIV CLHR ;;; SITC International Holdings Bank of Ireland Group PLC 2,487 b
Co. Ltd. 3,000 8 Medtronic PLC 2,091 187
Techtronic Industries Co. Ltd. 3,500 1 i 3
Caisse des Depots et Consignations echitronic fn fjs res .n PDD Holdings, Inc 564—3483
3.375% due 11/25/2030 100 111 ‘:’:"' Want China Holdings - ; —_—
td. !
Total France 1.270 Total Ireland 1,717
(Cost $1,254) Total Hong Kong 154 (Cost $1,862)
(Cost $141)
SHARES ISRAEL 0.3%
GERMANY 1.3% HUNGARY 0.0%
Bank Hapoalim BM 3,169 33
E.ON SE 2,161 29 OTP Bank Nyrt 535 2 Bank Leumi Le-Israel BM 3,783 38
GEA Group AG 387 19 Richter Gedeon Nyrt 32 9 Check Point Software
Heidelberg Materials AG 327 33 Total Hungary 36 Technologies Ltd. 216 37
Knorr-Bremse AG 173 " (Cost $35) Israel Discount Bank Ltd. 3,084 18
Muenchener INDONESIA 0.0% Nice Ltd. 149 26
Rueckversicherungs- Wix.com Ltd. 126 2
Gesellschaft AG in Muenchen 334 170 Adaro Energy Indonesia Thk Total Israel 173
SAP SE 25 57 PT 33,500 8 (Cost $163)
Talanx AG w___ 12 Telkom Indonesia Persero
338 ThkpT 118,200 VA ALY 1.6%
PRINCIPAL i i
o Unflever Indonesia Tbk PT 17,800 2 Banco BPM SpA 3078 9
(000s) United Tractors Thk PT 3,600 35 Enel SpA 20172 153
Total Indonesia 7 « .
Deutsche Bank AG (Cost $37) i . SE8 S (kL
7.146% due 07/13/2027 $ 200 207 Poste Italiane SpA 1,083 15
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VALUE
SHARES (000s)
Prysmian SpA 675§ 48
393
PRINCIPAL
AMOUNT

(000s)
CORPORATE BONDS & NOTES 0.9%

AMCO - Asset Management Co. SpA

4.625% due 02/06/2027 EUR 100 112
Intesa Sanpaolo SpA
8.248% due 11/21/2033 $ 200 228
UniCredit SpA
3.127% due 06/03/2032 200 175

515
Total Italy 908
(Cost $871)

SHARES

[JAPAN 1.5%
COMMERCIAL REAL ESTATE EQUITY 0.0%

Japan Real Estate

Investment Corp. 0 "
Nippon Building Fund, Inc. 0 15
26
AGC, Inc. 400 12
ANA Holdings, Inc. 400 8
Brother Industries Ltd. 500 10
Canon, Inc. 2,300 75
Daito Trust Construction Co.
Ltd. 200 22
Japan Airlines Co. Ltd. 400 6
Kansai Electric Power Co.,
Inc. 1,700 21
Kawasaki Kisen Kaisha Ltd. 900 12
Makita Corp. 600 20
Mitsui 0SK Lines Ltd. 800 21
Murata Manufacturing Co.
Ltd. 4,200 73
Nippon Yusen KK 1,100 37
Ono Pharmaceutical Co. Ltd. 800 10
Oracle Corp. Japan 100 10
ORIX Corp. 1,600 34
Osaka Gas Co. Ltd. 800 17
Otsuka Corp. 500 "
Seiko Epson Corp. 700 13
Sekisui Chemical Co. Ltd. 800 "
Sompo Holdings, Inc. 2,300 49
Sumitomo Electric Industries
Ltd. 1,600 25
Tokyo Gas Co. Ltd. 900 22
TOTO Ltd. 300 8
539

PRINCIPAL
AMOUNT VALUE
(000s) (000s)

CORPORATE BONDS & NOTES 0.5%

Mitsubishi UFJ Financial Group, Inc.

6.007% due 02/20/2026 $ 300 $ 301
Total Japan 866
(Cost $855)

[JERSEY, CHANNEL ISLANDS 0.8%

[ASSET-BACKED SECURITIES 0.8%

Saranac CLO VI Ltd.

6.333% due 08/13/2031 439 440
Total Jersey, Channel

Islands 440
(Cost $439)

LUXEMBOURG 0.3%
[ASSET-BACKED SECURITIES 0.1%

PBD Germany Auto Lease Master S.A.-Compartment

3.802% due 11/26/2030 EUR 63 69
SHARES
COMMON STOCKS 0.1%
Tenaris S.A. 1,072 18
PRINCIPAL
AMOUNT

(000s)
MORTGAGE-BACKED SECURITIES 0.1%

Miravet Sarl-Compartment

4.391% due 05/26/2065 56 60
Total Luxembourg 147
(Cost $156)

SHARES
MALAYSIA 0.0%
COMMON STOCKS 0.0%
Tenaga Nasional Bhd 6,200 20
Total Malaysia 20
(Cost $17)
MEXICO 0.0%
COMMON STOCKS 0.0%
Arca Continental SAB de CV 1,300 n
Gruma SAB de CV 430 7
Kimberly-Clark de Mexico
SAB de CV 3,500 5
Total Mexico 23
(Cost $26)

PRINCIPAL
AMOUNT

(000s)
NETHERLANDS 1.2%
[ASSET-BACKED SECURITIES 0.2%

Hill FL BV

3.907% due 05/18/2030 m 127
SHARES

COMMON STOCKS 0.1%

ABN AMRO Bank NV 194 3

EXOR NV 238 25

VALUE
SHARES (000s)
Wolters Kluwer NV 348 6
34
PRINCIPAL
AMOUNT
(000s)
CORPORATE BONDS & NOTES 0.9%
ING Bank NV
3.000% due 02/15/2026 EUR 200 218
ING Groep NV
6.114% due 09/11/2034 $ 200 21
JDE Peet's NV
4.125% due 01/23/2030 EUR 100 112
541
Total Netherlands 702
(Cost $691)
SHARES
NORWAY 0.5%
COMMON STOCKS 0.1%
Equinor ASA 2,092 50
Kongsberg Gruppen ASA 205 21
Telenor ASA 1,609 18
89
PRINCIPAL
AMOUNT
(000s)
CORPORATE BONDS & NOTES 0.4%
DNB Bank ASA
3.625% due 02/16/2027 200 219
Total Norway 308
(Cost $301)
SHARES
PERU 0.1%
COMMON STOCKS 0.1%
Credicorp Ltd. 161 30
Total Peru 30
(Cost $27)
PHILIPPINES 0.0%
COMMON STOCKS 0.0%
Manila Electric Co. 670 6
Metropolitan Bank & Trust
Co. 3,070 4
PLDT, Inc. 115 3
Total Philippines 13
(Cost $12)
POLAND 0.1%
COMMON STOCKS 0.1%
Alior Bank S.A. 143 3
Bank Polska Kasa Opieki S.A. 439 15
Powszechny Zaklad
Ubezpieczen S.A. 1,445 14
Santander Bank Polska S.A. 86 10
Total Poland 42
(Cost $50)
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PRINCIPAL VALUE VALUE
AMOUNT VALUE SHARES (000s) (000s)
(000s) (000s) 8
ROMANIA 1.2% Banco Santander S.A. 38,603 $ 188 Total Switzerland $ 913
CaixaBank S.A. 8,849 54 (Cost$1230)
Romania Government International Bond Endesa S.A. 2 15 SHARES
5.000% due 09/27/2026 EUR 600 $ 670 448 [TAIWAN 1.2%
Total Romania 670 PRINCIPAL
(Cost $655) AMOUNT Accton Technology Corp. 1,000 17
(000s)
- ASE Technology Holding Co.
SHARES Ltd 8,000 38
SINGAPORE 0.4% Banco Bilbao Vizcaya Argentaria S.A. .' :
6.033% due 03/13/2035 § 20 208 Asia Cement Corp. 5,000 !
BOC Aviation Ltd. 500 4 Banco Santander S.A. Chailease Holding Co. Ltd. 3,038 14
Sembcorp Industries Ltd. 2,100 3.250% due 02/14/2028 EUR 100 10 Compal Electronics, Inc. 7,000 8
Singapore Airlines Ltd. 3,600 18 CaixaBank S.A. Delta Electronics, Inc. 5,000 62
6.037% due 06/15/2035 200 205 .
Singapore Exchange Ltd. 2,100 18 hldlel5S] g 521 Eva Airways Corp. 6,000 7
48 . Hon Hai Precision Industry
Lotal Spain %69 ol 12,000 7
i (Cost $963)
e MediaTek, Inc. 4,000 156
SUPRANATIONAL 1.1% Novatek Microelectronics
Temasek Financial | Ltd. ! Corp. 1.000 15
3.250% due 02/15/2027 EUR 150 164 Nordic Investment Bank Pegatron Corp. 4,000 12
. 0/
Total Singapore 212 SIS0 /I8/702 ity S SH2 President Chain Store Corp. 1,000 9
(Cost $204) Realtek Semiconductor Corp. 1,000 15
European Union Tai )
SHARES 3.375% due 10/04/2039 R 200 pon]  elaaniSemicondicto
SOUTH KOREA 1.0% ing Co. Ltd. 5,000 157
Total Supranational 602 Unitod Misroalestiont
(Cost $578) nited Microelectronics
DB Insurance Co. Ltd. m 9 Corp. 28,000 40
Hankook Tire & Technology SHARES Vanguard International
Co. Ltd. m 3 SWEDEN 0.3% Semiconductor Corp. 3,000 9
HMM Co. Ltd. 563 7 Wistron Corp. 7,000 24
Alfa Laval AB 673 30 N A N
Korean Air Lines Co. Ltd. 445 8 R - " Yuanta Financial Holding Co.
KT Corp. 7 9 I 5:3 “Yd .8 . . Ltd. 24,480 25
ndustrivarden i
KT&E Corp. 213 19 Total Taiwan 692
PP Investor AB 732 21 (Cost $586)
Meritz Financial Group, Inc. 214 16 om -~ B
Samsung Electronics Co. Ltd. 2,650 113 THAILAND 0.1%
s Eloctronics Co. Ltd 1087 6 Telefonaktiebolaget LM
amsung Electronics Co. Ltd. 4 :
B Fire & Mar Efuesen BRI 5% Central Pattana PCL 5100 9
amsung Fire & Warine Total Sweden 150 ’
Insurance Co. Ltd. 7 17 (Cost $151) Kasikornbank PCL 1,400 6
SK Telecom Co. Ltd. 130 5 Krung Thai Bank PCL 8,200 5
267 SWITZERLAND 1.6% Krungthai Card PCL 2,200 3
PRINCIPAL PTT Exploration &
AMOUNT ABB Ltd. 3,178 178 Production PCL 3,000 n
(000s)
: Garmin Ltd. 350 69 SCB X PCL 2,000 7
SK Hynix, Inc. Geberit AG 19 12 Total Thailand ]
6.250% due 01/17/2026 $ 300 304 Holcim AG 1,272 125 (Cost $41)
Total South Korea 571 Logitech International S.A. 312 30 [TURKEY 0.1%
{Coste626} Novartis AG 2,948 319
SHARES SGS S.A. 374 40 Akbank TAS 6,657 10
SRAINITT Swiss Re AG 716 91 Turk Hava Yollari AO 1,154 9
” 862 Turkiye Is Bankasi AlS 17,248 8
ACS Actividades de PRINCIPAL ) L
Construccion y Servicios AVOUNT Turkiye Petrol Rafinerileri
SA. 451 2 (000s) AIS 2,406 10
Banco Bilbao Vizcaya Turkjve Si.SE ve Cam
Argentaria S.A. 14,365 143 Credit Suisse Group AG AT1 Claim (a) Fabrikalari AlS 2073 2
Banco de Sabadell S.A. 13,577 % § A0 5



CBAFEIVY - RLVFTEYR - RASTO—-T7UR

Applied Materials, Inc.

Bank of New York Mellon
Corp.

Blackrock, Inc.

Booking Holdings, Inc.
Bristol-Myers Squibb Co.
Builders FirstSource, Inc.
Carlisle Cos., Inc.

Choe Global Markets, Inc.
Cincinnati Financial Corp.
Cisco Systems, Inc.

CME Group, Inc.
Colgate-Palmolive Co.
Cummins, Inc.

Devon Energy Corp.
eBay, Inc.

Electronic Arts, Inc.
EMCOR Group, Inc.

E b,

Inc.

Erie ity Co.

Expedia Group, Inc.

F5, Inc.

Fortinet, Inc.

Gen Digital, Inc.

Gilead Sciences, Inc.
GoDaddy, Inc.

Goldman Sachs Group, Inc.

Hartford Financial Services
Group, Inc.

HCA Health , Inc.

ELd-/N2a2—4
VALUE
SHARES (000s)
Yapi ve Kredi Bankasi A/S 6,306 $ 4]
Total Turkey 42
(Cost $51)
UNITED KINGDOM 2.2%
3i Group PLC 2414 9
Auto Trader Group PLC 2,233 24
BAE Systems PLC 7,640 121
British American Tobacco
PLC 4,985 174
GSK PLC 7,602 137
Imperial Brands PLC 1,986 60
Intertek Group PLC 381 23
Kingfisher PLC 4,221 16
NatWest Group PLC 15,261 72
Next PLC 200 25
Rio Tinto PLC 560 36
Sage Group PLC 2,388 30
SSEPLC 2,680 61
878
PRINCIPAL
AMOUNT
(000s)
HSBC Holdings PLC
5.887% due 08/14/2027 $ 35 36
Lloyds Bank PLC
3.250% due 02/02/2026 EUR 200 219
255
Tower Bridge Funding PLC
5.760% due 11/20/2063 GBP 76 98
Total United Kingdom 1,231
(Cost $1,273)
SHARES
UNITED STATES 91.5%
Crown Castle, Inc. 1 1186
Equity Residential 1 59
SBA Communications Corp. 0 9
Simon Property Group, Inc. 1 137
WP Carey, Inc. 1 29
350
AbbVie, Inc. 2,658 542
Adobe, Inc. 489 234
Aflac, Inc. 1,348 141
Alphabet, Inc. 4916 846
Altria Group, Inc. 4,289 234
Amazon.com, Inc. 2,905 541
American Express Co. 352 95
American Financial Group,
Inc. 166 yl
Ameriprise Financial, Inc. 248 127
Apple, Inc. 1,581 357

Hewlett Packard Enterprise
Co.

Hologic, Inc.

Honeywell International, Inc.

Intuit, Inc.

Johnson & Johnson
Kimberly-Clark Corp.
KLA Corp.

Kroger Co.

Lam Research Corp.
Lockheed Martin Corp.
LPL Financial Holdings, Inc.
Masco Corp.
Mastercard, Inc.

Match Group, Inc.

Merck & Co., Inc.

Meta Platforms, Inc.
Microsoft Corp.

NetApp, Inc.

Northern Trust Corp.
Northrop Grumman Corp.

— 19

SHARES
486 §

231
37

21
1,676
298
115
257
382
3,668
899
671
304
1,250
1,237
625
115
725
59
309
139
1,818
1,368
3,112
344
252

132
490

3,186
398
355
155

1,808
837

1,700
362
539
182
533
118
630

3,020
937

1,483

VALUE
(000s)

90

18
36
126
93
51
49
55
54
201
203
63
100
48
n
94
51
33
26
48
33
127
40
276

309
532
603
58
50

SHARES
NVIDIA Corp. 2,719 $
NVR, Inc. 8
Ovintiv, Inc. 170
Owens Corning 208
Philip Morris International,
Inc. 3,344
Progressive Corp. 326
Qorvo, Inc. 231
QUALCOMM, Inc. 2,779
Raymond James Financial,
Inc. 462
RTX Corp. 1,330
Salesforce, Inc. 464
SEl Investments Co. 267
Skyworks Solutions, Inc. 386
State Street Corp. 141
Synchrony Financial 964
T Rowe Price Group, Inc. 558
Target Corp. 1,156
TJX Cos., Inc. 2,338
Ulta Beauty, Inc. 115
United Therapeutics Corp. 104
Universal Health Services,
Inc. 143
Valero Energy Corp. 92
VeriSign, Inc. 217
Verizon Communications, Inc. 2,615
Wells Fargo & Co. 469
Westinghouse Air Brake
Technologies Corp. 441
Williams-Sonoma, Inc. 273
PRINCIPAL
AMOUNT
(000s)
American Express Co.
4.900% due 02/13/2026 $ 300
5.852% due 02/13/2026 300
Amgen, Inc.
5.150% due 03/02/2028 100
CVS Health Corp.
5.000% due 02/20/2026 700
IHG Finance LLC
4.375% due 11/28/2029 EUR 100
KeyBank N.A.
4.700% due 01/26/2026 () $ 300
McDonald's Corp.
3.625% due 11/28/2027 EUR 100
Morgan Stanley Bank N.A.
5.479% due 07/16/2025 $ 250
National Rural Utilities Cooperative Finance Corp.
4.450% due 03/13/2026 74
Oracle Corp.
4.500% due 05/06/2028 27

VALUE
(000s)

361
73
7
37

83
37

512
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PRINCIPAL
AMOUNT VALUE
(000s) (000s)
State Street Corp.
4.857% due 01/26/2026 $ 400 $ 400
Union Pacific Corp.
4.750% due 02/21/2026 300 301
Wells Fargo & Co.
5.557% due 07/25/2034 200 203
3177
BIG Commercial Mortgage Trust
6.146% due 02/15/2039 575 573
BX Commercial Mortgage Trust
5.794% due 01/17/2039 600 595
BX Trust
5.553% due 04/15/2039 961 943
JPMorgan Chase Commercial Mortgage Securities Trust
6.218% due 03/15/2036 1,000 887
New Orleans Hotel Trust
5.840% due 04/15/2032 600 591
3,589
Fannie Mae
6.000% due 03/01/2054 6,871 6,918
Fannie Mae, TBA (h)
4.000% due 12/01/2054 2,600 2,402
4.500% due 12/01/2054 8,199 7,185
5.000% due 12/01/2054 5,700 5,537
6.500% due 12/01/2054 3,200 3,266
Freddie Mac
6.000% due 08/01/2053 2,901 2,939
6.000% due 02/01/2054 738 744
29,591
Treasury Inflation Protected Securities (c)
0.875% due 02/15/2047 322 247
1.000% due 02/15/2046 531 424
1.375% due 07/15/2033 933 893
1.500% due 02/15/2053 (g) 424 364
1.875% due 07/15/2034 1,003 996
2.378% due 10/15/2028 1,233 1,263
4,187
Total United States 52,406

(Cost $51,704)

SHORT-TERM INSTRUMENTS 6.2%

2,800
Australia and New Zealand Banking Group Ltd.
2.990% due 11/01/2024 NZD 21 13
3.400% due 11/01/2024 AUD 9 6
4.330% due 11/01/2024 $ 8 8
Bank of Nova Scotia
2.850% due 11/01/2024 CAD 7 5
BNP Paribas Bank
2.250% due 11/01/2024 SGD 37 28
2.310% due 11/01/2024 SEK 4 0
2.990% due 11/01/2024 NZD 13 8
6.440% due 11/01/2024 ZAR 105 6
Brown Brothers Harriman & Co.
0.010% due 11/01/2024 ¥ 161 1

PRINCIPAL
AMOUNT
(000s)
2.020% due 11/01/2024 DKK 35
2.850% due 11/01/2024 CAD 8
4.330% due 11/01/2024 $ 13
Citibank N.A.
4.330% due 11/01/2024 82
DBS Bank Ltd.
4.330% due 11/01/2024 51
DnB Bank ASA
2.310% due 11/01/2024 SEK 1
2.340% due 11/01/2024 EUR 8
3.400% due 11/01/2024 AUD 48
4.330% due 11/01/2024 $ 29
HSBC Bank
2.250% due 11/01/2024 SGD 18
HSBC Bank PLC
2.340% due 11/01/2024 EUR 13
JPMorgan Chase Bank N.A.
4.330% due 11/01/2024 $ 199
MUFG Bank Ltd.
0.010% due 11/01/2024 ¥ 284
Royal Bank of Canada
4.330% due 11/01/2024 $ 1
Sumitomo Mitsui Banking Corp.
0.010% due 11/01/2024 ¥ 6,649
2.340% due 11/01/2024 EUR 28
4.330% due 11/01/2024 $ 9
Sumitomo Mitsui Trust Bank Ltd.
0.010% due 11/01/2024 ¥ 385
2.340% due 11/01/2024 EUR 1
4.330% due 11/01/2024 $ 56

Total Short-Term Instruments
(Cost $3,566)
Total Investments in Securities 129.9%
(Cost $73,904)
Financial Derivative
Instruments (f)(h) (7.1%)
(Cost or Premiums, net $0)
Other Assets and Liabilities, net (22.8%)
Net Assets 100.0%

VALUE
(000s)
5
6
13

82

44
31
79

25

56
766

3,566

$

74,395

(4,081)

(13,060

57,254
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NOTES TO SCHEDULE OF INVESTMENTS:

A zero balance may reflect actual amounts rounding to less than one thousand.
(a) Security is in default.

(b) When-Issued security.

(c) Principal amount of security is adjusted for inflation.

(BORROWINGS AND OTHER FINANCING TRANSACTIONS
(d) REPURCHASE AGREEMENTS:

*

Repurchase
Agreement
Collateral Repurchase Proceeds
Lending Settlement Maturity Principal Received, Agreements, to be
C ty Rate Date Date Amount Coll lized By at Value at Value Received”
MBC 4.980% 10/31/2024 11/01/2024 ¢ 2,800 U.S. Treasury Bonds 3.875% due 02/16/2043 $ 2901 ¢ 2800 § 2,800
Total Repurchase Agreements $ (2,901) $ 2,800 § 2,800
Payable for
Borrowing Settlement Maturity Amount Reverse Repurchase
[ ty Rate? Date Date Borrowed? Ag
BOS 4.850% 10/18/2024 1112/2024 $ (288) % (288)
Total Reverse Repurchase Agreements $ (288)

CERTAIN TRANSFERS ACCOUNTED FOR AS SECURED BORROWINGS

Remaining Contractual Maturity of the Agreements

Overnight and Greater Than
Conti Up to 30 days 31-90 days 90 days Total
Reverse Repurchase Agreements
U.S. Corporate Debt $ 0 $ (288) $ 0 $ 0 $ (288)
Total Reverse Repurchase Agreements $ 0 $ (288) $ 0 $ 0 $ (288)
Total Borrowings $ 0 $ (288) $ 0 $ 0 $ (288)
Payable for Reverse Repurchase Agreements $ (288)

[BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The following is a summary by counterparty of the market value of Borrowings and Other Financing T and collateral pledg ived) as of October 31, 2024:
(e) Securities with an aggregate market value of $299 have been pledged as collateral under the terms of the following master agreements as of October 31,
2024.
Repurchase
Agreement Payable for Total
Proceeds Reverse Payable for Borrowings and
to be Repurchase Sale-Buyback Payable for ~ Other Financing Collateral

C ty Received Ag Ti i Short Sales Ti i Pledged|(Received) Net Exposure®
Global/Master Repurchase Agreement
BOS $ 0 s (288) § 0 ¢ 0 $ (288) 299 $ "
MBC 2,800 0 0 0 2,800 (2,801) (101)
Total Borrowings and Other Fi ing T i $ 2,800 $ (288) § 0 $ 0 $ 2,512

Includes accrued interest.

The average amount of borrowings outstanding during the period ended Octaber 31, 2024 was $127 at a weighted average interest rate of 5.221%. Average borrowings may include sale-buyback transactions and reverse repurchase
agreements, if held during the period.

Net exposure represents the net receivable/(payable] that would be due from/to the counterparty in the event of default. Exposure from borrowings and other financing transactions can only be netted across transactions governed under the
same master agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

(f) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

FUTURES CONTRACTS:
Unrealized
Expiration # of Appreciation| Variation Margin
D Type Month Contracts  (Depr ) Asset Liahility
Australia Government 10-Year Bond December Futures Long 12/2024 2 $ 7 $ 0 $ n
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FUTURES CONTRACTS (Cont.):

Unrealized
Expiration # of Appreciation| Variation Margin

D Type Month Contracts  (Depreciation) Asset Liability

Canada Government 10-Year Bond December Futures Long 12/2024 1 $ n $ 0 $ 0
Euro-Bund 10-Year Bond December Futures Long 1212024 23 (22) 0 (4)
MSCI Emerging Markets Index December Futures Long 12/2024 4 6 0 (1
Stoxx Europe 600 December Futures Short 12/2024 1 1 1 0
Topix Index December Futures Long 1212024 1 9 0 m
U.S. Treasury 5-Year Note December Futures Long 1212024 15 (35) 0 2
U.S. Treasury 10-Year Note December Futures Long 1212024 142 (629 0 (33)
U.S. Treasury 20-Year Bond December Futures Short 12/2024 3 23 0 0
U.S. Treasury Ultra 10-Year Note December Futures Short 12/2024 39 181 7 0
U.S. Treasury Ultra 30-Year Bond December Futures Short 12/2024 2 16 0 0
United Kingdom Treasury 10-Year Gilt December Futures Long 1212024 14 (106) 0 (16)
Total Futures Contracts $ (464) $ 8 $ (58)

SWAP AGREEMENTS:

Unrealized
Fixed Deal Maturity Notional Market Appreciation| Variation Margin
Index|Tranches Receive Rate Date Amount® Value® (Depreciati Asset Liability
CDX.EM-41 Index 1.000% 06/20/2029  $ 4,600 $ (99) $ 63 $ 0 $ 0
CDX.EM-42 Index 1.000% 12/20/2029 4,100 (119 3 0 (5)
CDX.HY-43 Index 5.000% 1212012029 3,600 268 7 0 (10)
CDX.IG-43 Index 1.000% 12/20/2029 15,500 345 2) 0 9
$ 395 $ n $ 0 $ 129
Unrealized
Pay/Receive Maturity Notional Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value preciatit Asset Liability
Pay 3-Month ZAR-SAJIBOR 8.649% 04/03/2029 ZAR 9,300 $ 17 $ 17 $ 03 U]
Pay 6-Month Australian Bank Bill 4.000% 09/18/2029 AUD 1,500 12) (26) 0 (2)
Receive” 6-Month EURIBOR 2.500% 03/19/2027 EUR 1,600 8) 6 1 0
Pay" 6-Month EURIBOR 2.500% 03/19/2030 2,200 20 3 0 2)
Pay 6-Month EURIBOR 2.547% 03/09/2033 400 9 9 0 0
Receive” 6-Month EURIBOR 2.500% 03/19/2035 3,100 (26) 2 0 m
Receive'” 6-Month EURIBOR 2.250% 03/19/2055 940 (20) an 0 [l
Receive Bank of Japan Uncollateralized
Overnight Call Rate 0.600% 09/18/2029 ¥ 780,000 10 (6) 3 0
Pay" Bank of Japan Uncollateralized
Overnight Call Rate 0.600% 12/18/2029 110,000 3] 2 0 0
Pay BRL-CDI-Compounded 10.520% 01/02/2026 BRL 4,400 (16) (16) 0 0
Pay BRL-CDI-Compounded 10.525% 01/02/2026 2,837 (10) (10 0 0
Pay BRL-CDI-Compounded 10.875% 01/04/2027 1,962 (10) (10) 0 0
Pay BRL-CDI-Compounded 10.880% 01/04/2027 3,300 17) n 0 m
Pay IBMEXID 9.230% 05/04/2029 MXN 17,000 (10) (100 0 2)
Receive” Secured Overnight Financing Rate 3.750% 12118/2026 $ 2,200 5 29 1 0
Receive' Secured Overnight Financing Rate 3.750% 12118/2029 2,200 1 63 3 0
Receive Secured Overnight Financing Rate 3.000% 06/21/2030 4,700 226 89 6 0
Receive Secured Overnight Financing Rate 3.500% 12/20/2030 3,600 110 105 4 0
Receive'” Secured Overnight Financing Rate 3.750% 12/18/2034 1,000 2 46 1 0
Receive Secured Overnight Financing Rate 2.750% 06/21/2053 2,500 429 210 0 2
Receive Secured Overnight Financing Rate 3.250% 12/20/2053 600 55 65 0 (1
Pay"! Secured Overnight Financing Rate 3.500% 12118/2064 1,300 (33) (96) 1 0
Receive Sterling Overnight Interbank Average
Rate 4.000% 09/18/2029 GBP 200 1 6 1 0
Pay Sterling Overnight Interbank Average
Rate 3.750% 09/18/2054 200 (15) (13) 0 m
$ 705 $ 448 $ 2§ (24)
Total Swap Agreements $ 1,100 $ 519 $ 21§ (53)
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