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(AL . TR B)

Investment Income:

Interest, net of foreign taxes™ 1,919
Dividends, net of foreign taxes® 364
Miscellaneous income 9
Total Income 2, 292
Expenses:
Legal expense 4
Interest expense 23
Total Expenses 27
Net Investment Income (Expense) 2, 265
Net Realized Gain (Loss):
Investments in securities 2,230
Investments in Affiliates 0
Exchange-traded or centrally cleared financial derivative instruments 666
Over the counter financial derivative instruments A4, 655
Foreign currency AN 32
Net Realized Gain (Loss) A1, 791
Net Change in Unrealized Appreciation (Depreciation):
Investments in securities 2,838
Investments in Affiliates 0
Exchange-traded or centrally cleared financial derivative instruments 315
Over the counter financial derivative instruments 2,475
Foreign currency assets and liabilities A 8
Net Change in Unrealized Appreciation (Depreciation) 5, 620
Net Gain (Loss) 3, 829
Net Increase (Decrease) in Net Assets Resulting from Operations 6, 094
* Foreign taxes 98

A zero balance may reflect actual amounts rounding to less than one thousand.
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TL 3
RERME
PRINCIPAL
VALUE AMOUNT VALUE VALUE
SHARES (000s) (000s) (000s) SHARES (000s)
INVESTMENTS IN SECURITIES 115.3% Tongcheng Travel Holdings
AUSTRALIA 0.2% Bank of Nova Scotia Ltd. 2 y
4.750% due 02/02/2026 $ 200 $ 201 Yadea Group Holdings Ltd. 2000 3
Brambles Ltd. 2,764 § 45 . !
Toronto-Dominion Bank Yangzijiang Shipbuilding
Computershare Ltd. 905 2 5532% due 07/17/2026 120 121 Holdings Ltd. 3,900 n
b AT 4 Z 322 Zhughou CRRC Times Electric
Qantas Airways Ltd. 1,385 9 Co. Ltd. 600 3
Total Australia 103 5"0'6‘[’]:/‘ g“"g';:’g;;;;ﬁca"“d" w s Total China 366
(Cost $90) e (Cost $293)
Province of British Columbia Canada
JAUSTRIA 0.2% 3.000% due 07/24/2034 EUR 300 342 COLOMBIA 0.0%
731
Erste Group Bank AG 600 62 Total Canada 1,221 Grupo Cibest S.A.
Verbund AG 91 7 (Cost $1,150) 0.000% 665 10
Total Austria 69 SHARES Total Colombia 10
(Cost $41) CHILE 0.1% {Ceetiel
PRINCIPAL CZECH REPUBLIC 0.8%
AMOUNT Banco de Chile 71,028 12
0004 Latam Ailines Group S.A. 552,537 13
AT atam Airlines Group J CEZ AIS 226 14
Total Chile 25 P';'ﬁ’:gm%
KBC Group NV {Coatbta) (0003
6.324% due 09/21/2034 $ 200 218 CHINA 0.8%
. —m Togi o D008 m o
d due 07/30/ EUR
{Cost $207) Aluminum Corp. of China Ltd. 4,000 5 I i o TOERE = =
SHARES Anhui Conch Cement Co. Ltd. 2,500 7 342
BERMUDA 0.1% ANTA Sports Products Ltd. 2,400 2% Total Czech Republic 356
China Honggiao Group Ltd. 5,500 21 (Cost $315)
Arch Capital Group Ltd. 758 65 ) ) -
- | China National Building SHARES
Total Bermuda __ 65 Material Co. Ltd. 5,000 4 DENMARK 0.2%
(Cost $74) . .
China Pacific Insurance
BRAZIL 0.1% Group Co. Ltd. 5,000 20 Genmab A/S 17 33
China Shenhua Energy Co. Vestas Wind Systems AS 1,964 40
BB Seguridade Participacoes ict i 3 Total Denmark 13
SA. 1,300 8 CMOC Group Ltd. 6,000 13 (cost$71) —
Compania Energetica de Contemporary Amperex
Minas Gerais 3,600 8 Technology Co. Ltd. 100 7 FINLAND 0.2%
Telefonica Brasil S.A. 1,500 9 COSCO SHIPPING Holdings .
TIMSA. 1800 8 Co. Ltd. 3,000 5 Nokia IUVJ 10,148 69
XP, Inc. 53 13 CRRC Corp. Ltd. 9,000 7 Wartsila OV Abp S N—]
Total Brazil 26 CSPC Pharmaceutical Group ;I:::tl ::'::;’"d 99
(Cost $43) — Ltd. 16,000 16
GrestWelMetarCo.tad 408
FRANCE 3.1%
CANADA 2.7% Huaneng Power
International, Inc. 8,000 7 .
Agnico Eagle Mines Ltd. 263 9 ingsoft Corp. Ld - . 1 ;
T Bouygues S.A. 376 17
ARC Resources Ltd. 1,043 19 NetEase, Inc. 3500 98
. . T ’ Bureau Veritas S.A. 612 20
Canadian Utilities Ltd. 251 7 New China Life Insurance Co. I ——— E .
Empire Co. Ltd. 254 9 Ltd. 1,900 12 i o
IGM Financial, Inc. 140 5 People’s Insurance Co. Group Efesss &3 1
Kinross Gold Corp. 2,461 g7 ofChinaLtd. 14,000 i) [ w D
Magna International, Inc. 491 23 Qfin Holdings, Inc. 157 4 [UEED L, it ®
162 Tencent Holdings Ltd. 700 57 Vinci S.A. 1,01 135
Tingyi Cayman Islands 267,
Holding Corp. 4,000 5
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PRINCIPAL
AMOUNT VALUE
(000s) (000s)
Arkea Home Loans SFH S.A.
3.000% due 03/30/2027 EUR 100 $ 17
Banque Federative du Credit Mutuel S.A.
5.896% due 07/13/2026 $ 200 202
BNP Paribas S.A.
5.738% due 02/20/2035 200 210
BPCE S.A.
7.003% due 10/19/2034 300 336
Credit Agricole Public Sector SCF S.A.
3.750% due 07/13/2026 EUR 100 17
982
Caisse des Depots et Consignations
3.375% due 11/25/2030 100 119

Total France 1,368
(Cost $1,309)

SHARES
GERMANY 1.2%
Continental AG 193 15
GEA Group AG 250 18
Heidelberg Materials AG 160 38
Knorr-Bremse AG 110 10
81
PRINCIPAL
AMOUNT
(000s)
Deutsche Bank AG
7.146% due 07/13/2027 $ 200 204
Kreditanstalt fuer Wiederaufbau
2.875% due 06/07/2033 EUR 200 233
431
Total Germany 518
(Cost $466)
SHARES
GREECE 0.0%
Hellenic Telecommunications
Organization S.A. 342 6
JUMBO S.A. 222 7
OPAP S.A. 334 7
Total Greece 20
(Cost $17)
HONG KONG 0.3%
Link REIT 5 24
Bosideng International
Holdings Ltd. 6,000 4
China Resources Land Ltd. 6,500 23
Guangdong Investment Ltd. 6,000 6
Sun Hung Kai Properties Ltd. 2,500 30

VALUE
SHARES (000s)
WH Group Ltd. 17,000 § 16
79
Total Hong Kong 103
(Cost $92)
HUNGARY 0.1%
MOL Hungarian 0il & Gas
PLC 677 6
OTP Bank Nyrt 435 2
Total Hungary 48
(Cost $39)
INDONESIA 0.2%
Bank Mandiri Persero Thk PT 75,800 21
Bank Negara Indonesia
Persero Thk PT 15,600 4
Bank Rakyat Indonesia
Persero Thk PT 134,500 32
Telkom Indonesia Persero
Thk PT 98,200 19
United Tractors Thk PT 2,600 4
Total Indonesia 80
(Cost $79)
PRINCIPAL
AMOUNT
(000s)
IRELAND 2.2%
Ares European CLO X DAC
2.789% due 10/15/2031 EUR 35 40
Black Diamond CLO DAC
3.016% due 05/15/2032 45 52
BlueMountain Fuji EUR CLO Ill DAC
1.050% due 01/15/2031 yal 23
2.729% due 01/15/2031 2 24
BNPP AM Euro CLO DAC
2.626% due 04/15/2031 98 114
Carlyle Euro CLO DAC
2.709% due 01/15/2031 35 M
2.926% due 08/15/2032 194 225
Carlyle Global Market Strategies Euro CLO Ltd.
2.786% due 11/15/2031 63 73
Toro European CLO 6 DAC
2.945% due 01/12/2032 9 9
683
SHARES
AIB Group PLC 4,023 37
Aptiv PLC 422 34
PDD Holdings, Inc. 1,275 172
Ryanair Holdings PLC 1,688 51
|
Total Ireland 977

(Cost $951)

VALUE
SHARES (000s)
ISRAEL 0.4%
Bank Hapoalim BM 2481 % 50
Bank Leumi Le-Israel BM 3,000 61
Check Point Software
Technologies Ltd. 165 32
Israel Discount Bank Ltd. 2,129 21
Mizrahi Tefahot Bank Ltd. 312 2
Nice Ltd. 127 17
Total Israel 201
(Cost $153)
ITALY 2.1%
Banca Mediolanum SpA 401 8
Banco BPM SpA 2,093 31
Enel SpA 16,630 168
Intesa Sanpaolo SpA 28,698 185
Poste Italiane SpA 776 19
a1
PRINCIPAL
AMOUNT
(000s)
AMCO - Asset Management Co. SpA
4.625% due 02/06/2027 EUR 100 119
Intesa Sanpaolo SpA
8.248% due 11/21/2033 $ 200 236
UniCredit SpA
3.127% due 06/03/2032 200 185
540
Total Italy 951
(Cost $799)
SHARES
JJAPAN 1.7%
Aisin Corp. 1,000 18
ANA Holdings, Inc. 300 6
Bridgestone Corp. 1,200 52
Canon, Inc. 1,200 34
Capcom Co. Ltd. 700 18
Daifuku Co. Ltd. 600 19
Denso Corp. 3,400 48
FANUC Corp. 1,900 63
Fuji Electric Co. Ltd. 200 14
Hulic Co. Ltd. 800 8
Isuzu Motors Ltd. 900 "
Japan Airlines Co. Ltd. 300 5
Japan Tobacco, Inc. 100 3
JFE Holdings, Inc. 900 10
Makita Corp. 400 12
MS&AD | Group
Holdings, Inc. 2,600 54
Murata Manufacturing Co.
Ltd. 3,400 73
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VALUE
SHARES (000s)
Nexon Co. Ltd. 500 § 10
Nippon Steel Corp. 9,600 40
Oracle Corp. Japan 100 9
Otsuka Holdings Co. Ltd. 800 4
Shionogi & Co. Ltd. 1,500 25
Subaru Corp. 1,200 26
Sumitomo Electric Industries
Ltd. 500 18
TDK Corp. 2,400 42
Tokyo Electron Ltd. 300 66
Yokogawa Electric Corp. 400 12
2020, Inc. 900 8
Total Japan 748
(Cost $687)
PRINCIPAL
AMOUNT
(000s)
JERSEY, CHANNEL ISLANDS 0.4%
[ASSET-BACKED SECURITIES 0.4%
Saranac CLO VI Ltd.
5.439% due 08/13/2031 $ 172 172
Total Jersey, Channel
Islands 172
(Cost $172)
SHARES
LUXEMBOURG 0.0%
COMMON STOCKS 0.0%
Tenaris S.A. 736 15
Total Luxembourg 15
(Cost $13)
MALAYSIA 0.0%
[COMMON STOCKS 0.0%
MISC Bhd 2,900 5
Tenaga Nasional Bhd 5,200 16
Total Malaysia 21
(Cost $19)
IMEXICO 0.1%
COMMERCIAL REAL ESTATE EQUITY 0.0%
Fibra Uno Administracion
S.A.deC.V. 3 5
COMMON STOCKS 0.1%
Fresnillo PLC 452 13
Grupo Carso SAB de C.V. 1,100 8
Qualitas Controladora SAB
de C.V. 400 4
25
Total Mexico 30
(Cost $28)
NETHERLANDS 1.9%
COMMON STOCKS 0.6%
ASML Holding NV 200 212

TO—-JF7UK
PRINCIPAL
VALUE AMOUNT VALUE
SHARES (000s) (000s) (000s)
[ROMANIA 1.2%
Retiekiugea Y WE___O z:; SOVEREIGN ISSUES 1.2%
PRINCIPAL Romania Government International Bond
AMOUNT 5.000% due 09/27/2026 EUR 440 $ 520
(000s) n
ICORPORATE BONDS & NOTES 1.3% fetalRomaniy N
(Cost $479)
ING Bank NV
3.000% due 02/15/2026 EUR 200 232 SHARES
ING Groep NV SINGAPORE 0.5%
6.114% due 09/11/2034 s IGIRRCOMMON STOCKS D.1%
JDE Pest's NV BOC Aviation Ltd. 300 3
4.125% due 01/23/2030 EUR 100 120 Ltd. 1,600 8
568 Singapore Exchange Ltd. 1,500 19
Total Netherlands N 7 Singapore Technologies
(Cost 3745) Engineering Ltd. 2,600 17
SHARES A
NORWAY 0.6% PRINCIPAL
[COMMON STOCKS 0.1% Aoy
Equinor ASA 1,480 35 [CORPORATE BONDS & NOTES 0.4%
Kongsberg Gruppen ASA 783 20 Temasek Financial | Ltd.
55 3.260% due 02/15/2027 EUR 150 175
PRINCIPAL Total Singapore 222
Ay (Cost $199)
CORPORATE BONDS & NOTES 0.5%
SHARES
DNB Bank ASA [SOUTH AFRICA 0.4%
3.625% due 02/16/2027 EUR 200 232 COMMON STOCKS 0.4%
Total Norway 287 Absa Group Ltd. 1,714 19
{Cost267) FirstRand Ltd. 9,997 7
SHARES Gold Fields Ltd. 1,639 63
[PERU 0.1% -
Harmony Gold Mining Co.
COMMON STOCKS 0.1% Ltd. 966 16
Sledicopiel B___ 39 Standard Bank Group Ltd. 2,569 38
Total Peru — 33 Vodacom Group Ltd. 1139 9
(Cost $26) -
Total South Africa 192
[PHILIPPINES 0.0% (Cost $186)
[COMMON STOCKS 0.0%
. [SOUTH KOREA 2.2%
Metropolitan Bank & Trust COMMON STOCKS 1.5%
Co. 4,010 B IEp— |
. i
Total Philippines 5 Co. lty;n EOLERG TN " 18
(Cost $5) N
HD Korea Shipbuilding &
POLAND 0.0% Offshore Engineering Co. Ltd. 76 25
COMMON STOCKS 0.0% Hyundai Glovis Co. Ltd. 69 9
Powszechny Zaklad Krafton, Inc. 4 8
UbszpicszoniS 1] Meritz Financial Group, Inc. 127 10
LR 5 Electronics Co. Ltd. 2915 219
(Cost $14)
Samsung Electronics Co. Ltd. 1,664 98
PORTUGAL 0.1% SK hynix, Inc. 767 298
COMMON STOCKS % SK Telecom Co. Ltd. 87 3
EDP S.A. 5,843 29 688
Total Portugal 29 PRINCIPAL
— | AMOUNT
(Cost $26) 000s)
CORPORATE BONDS & NOTES 0.7%
SK hynix, Inc.
6.250% due 01/17/2026 $ 300 301
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VALUE PRINCIPAL
(000s) AMOUNT VALUE
Total South Korea $ 989 L] 20
(Cost $740)
Credit Suisse Group AG AT1 Claim (a)
SHARES $ 400 $ 132
SPAIN 1.9% Total Switzerland 807
(Cost $1,016)
Acciona S.A. 46 10
ACS Actividades de ARG SHARES
Construccion y Servicios A
S.A. 334 27
Banco Bilbao Vizcaya ftSdE Technology Holding Co. S0 0
Argentaria S.A. 6,298 127 .' '
Banco de Sabadell S.A. 10,272 o [ c‘““"’“' L i 2
Banco Santander S.A. 5,286 54 g:e'l‘fds'"“ I T "
LU i B China Airlines Ltd. 6,000 4
Telefonica S.A. 3,599 Zgg Eva Airways Corp. 5,000 6
PRINCIPAL MediaTek, Inc. 3,000 121
“Mgga” Novatek Microelectronics
0005 Corp. 1,000 13
Banco Bilbao Vizcaya Argentaria S.A. RoaltakiSemiconductogCorpy iy 1
6.033% due 03/13/2035 $ 200 213 Taiwan Semiconductor
Banco Santander S.A. Manufacturing Co. Ltd. 11,000 532
3.250% due 02/14/2028 EUR 100 118 TCC Group Holdings Co. Ltd. 13,000 9
CaixaBank S.A. United Microelectronics
6.037% due 06/15/2035 $ 200 213 Corp. 21,000 32
544 v n S
Total Spain 842 Semiconductor Corp. 2,000 6
(Cost $701) Zhen Ding Technology
Holding Ltd. 1,000 5
[SUPRANATIONAL 1.4% Total Taiwan 799
(Cost $591)
Nordic Investment Bank
3.875% due 02/19/2026 GBP 300 394 HAILAND 0.1%
European Union Advanced Info Service PCL 2,100 2
3.375% due 10/04/2033 EUR 200 229 Krung Thai Bank PCL 7,600 8
Total Supranational 623 PTT ion &
(Cost $578) Production PCL 2,600 9
SHARES SCB X PCL 1,500 6
SWEDEN 0.1% TMBThanachart Bank PCL 50,400 3
Total Thailand 44
Telefonaktiebolaget LM (Cost $41)
Ericsson 5,562 56
Total Sweden 56 URKEY 0.1%
(Cost $46)
Akbank TAS 5,489 8
SWITZERLAND 1.8%
A Aselsan Elektronik Sanayi Ve
Py Ticaret A/S 2,395 12
ABB Ltd. 1
o mAG 1783 32 Ford Otomotiv Sanayi A/S 1,598 4
oleim Turk Hava Yollari AD 983 7
Logitech International S.A. 291 35 Turkeell Netisim Hizmetleri
Novartis AG 1,976 245 AIS 2473 6
Roche Holding AG 419 136 Yapi ve Kredi Bankasi A/S 8,306 5
Schindler Holding AG 66 24 Total Turkey 42
675 (Cost $46)

VALUE
SHARES (000s)
UNITED KINGDOM 2.0%
Admiral Group PLC 530 § 23
British American Tobacco
PLC 4,537 232
CNH Industrial NV 1,620 16
GSKPLC 6,850 160
Imperial Brands PLC 1,556 62
NatWest Group PLC 10,209 79
Next PLC 222 42
Vodafone Group PLC 29,344 36
650
PRINCIPAL
AMOUNT
(000s)
HSBC Holdings PLC
5.887% due 08/14/2027 $ 35 35
Lloyds Bank PLC
3.250% due 02/02/2026 EUR 200 232
267
Total United Kingdom 917
(Cost $755)
SHARES
UNITED STATES 73.3%
Simon Property Group, Inc. 0 68
VICI Properties, Inc. 2 50
118
AbbVie, Inc. 397 87
Adobe, Inc. 867 295
Airbnb, Inc. 882 112
Alistate Corp. 541 104
Alphabet, Inc. 3,268 921
Altria Group, Inc. 3,399 192
Amazon.com, Inc. 2,684 656
American Express Co. 528 190
Ameriprise Financial, Inc. 194 88
Amgen, Inc. 167 47
Apple, Inc. 2,069 557
Autodesk, Inc. 291 88
Bank of New York Mellon
Corp. 1,462 158
Booking Holdings, Inc. 59 300
Bristol-Myers Squibb Co. 4,158 192
Broadcom, Inc. 104 38
Caterpillar, Inc. 253 148
Choe Global Markets, Inc. 208 51
CF Industries Holdings, Inc. 302 25
Cisco Systems, Inc. 4,767 349
Colgate-Palmolive Co. 1,573 121
Dollar General Corp. 450 4
eBay, Inc. 942 7
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Edison International
EOG Resources, Inc.
Expedia Group, Inc.

F5, Inc.

Fortinet, Inc.

Fortive Corp.

General Dynamics Corp.
General Motors Co.
Gilead Sciences, Inc.
GoDaddy, Inc.

Goldman Sachs Group, Inc.

Hartford Insurance Group,
Inc.

Johnson & Johnson
Kimberly-Clark Corp.
Kroger Co.

Lockheed Martin Corp.
Mastercard, Inc.

Merck & Co., Inc.

Meta Platforms, Inc.
Micron Technology, Inc.
Microsoft Corp.
Motorola Solutions, Inc.
NetApp, Inc.

Newmont Corp.
Northern Trust Corp.
NVIDIA Corp.

0'Reilly Automotive, Inc.
0Otis Worldwide Corp.
PayPal Holdings, Inc.

Philip Morris International,
Inc.

QUALCOMM, Inc.

Raymond James Financial,
Inc.

Rockwell Automation, Inc.
State Street Corp.
Synchrony Financial

T Rowe Price Group, Inc.
Textron, Inc.

Universal Health Services,
Inc.

Veeva Systems, Inc.
VeriSign, Inc.
Verizon Communications, Inc.

Zoom Communications, Inc.

SHARES
758 §

1,108
243
109
m
398
466
218

2,380
274
276

578
1,949
678
1,085
326
479
3,085
825
263
1,761
3
397
2,250
387
3,442
120
1
1,888

2,158
1877

374

577
764
435
358

104
279
167
7,306
484

11,403

VALUE
(000s)

2
117
53
28
67
20
161
15
285
36
278

72
368
81
69
160
264
265
535
59
913
139
47
182
50
698
"
67
131

3N
340

59
28
67
57
45
29

23
81
40
290
2

PRINCIPAL
AMOUNT VALUE
(000s) (000s)
American Express Co.
4.900% due 02/13/2026 $ 300 § 301
5.029% due 02/13/2026 300 300
Amgen, Inc.
5.150% due 03/02/2028 100 102
CVS Health Corp.
5.000% due 02/20/2026 700 702
IHG Finance LLC
4.375% due 11/28/2029 EUR 100 122
KeyBank N.A.
4.700% due 01/26/2026 $ 300 300
McDonald's Corp.
3.625% due 11/28/2027 EUR 100 118
National Rural Utilities Cooperative Finance Corp.
4.450% due 03/13/2026 $ 74 74
Oracle Corp.
4.500% due 05/06/2028 pal 2
Union Pacific Corp.
4.750% due 02/21/2026 300 300
Wells Fargo & Co.
5.567% due 07/26/2034 200 210
2,550
BIG Commercial Mortgage Trust
5.374% due 02/15/2039 482 481
BX Commercial Mortgage Trust
5.022% due 01/17/2039 600 599
BX Trust
4.781% due 04/15/2039 273 273
New Orleans Hotel Trust
5.069% due 04/15/2032 600 537
1,950
Fannie Mae
6.000% due 03/01/2054 5,338 5473
Fannie Mae, TBA (b)
4.000% due 12/01/2055 700 664
4.500% due 12/01/2055 1,400 1,364
5.000% due 12/01/2054 500 497
6.500% due 12/01/2055 4,001 4,144
Freddie Mac
6.000% due 08/01/2053 2,784 2,867
6.000% due 02/01/2054 599 613
15,622
Treasury Inflation Protected Securities (c)
0.875% due 02/15/2047 332 248
1.000% due 02/15/2046 547 421
1.375% due 07/15/2033 213 210
1.500% due 02/15/2053 436 354
1,239
Total United States 32,882

(Cost $31,063)

VALUE
SHARES (000s)
URUGUAY 0.2%
Mercadolibre, Inc. 378 86
Total Uruguay 86
(Cost $81)
PRINCIPAL
AMOUNT
(000s)

SHORT-TERM INSTRUMENTS 7.9%

Federal Home Loan Bank
3.907% due 01/16/2026 (d) $ 500 497

Australia and New Zealand Banking Group Ltd.

2.450% due 11/03/2025 AUD 13 8
3.360% due 11/03/2025 $ 104 104
Bank of Nova Scotia
1.260% due 11/03/2025 CAD 20 14
3.360% due 11/03/2025 $ 28 28
BNP Paribas Bank
1.260% due 11/03/2025 CAD 10 7
1.540% due 11/03/2025 NZD 26 15
5.120% due 11/03/2025 ZAR 68 4
Brown Brothers Harriman & Co.
(0.470%) due 11/03/2025 CHF 1 1
0.120% due 11/04/2025 ¥ 5 0
0.750% due 11/03/2025 DKK 49 8
2.970% due 11/03/2025 NOK 200 2
3.360% due 11/03/2025 $ 2 2
Citibank N.A.
1.080% due 11/03/2025 EUR 1 1
3.360% due 11/03/2025 $ 55 55
DBS Bank Ltd.
3.360% due 11/03/2025 318 318
DnB Bank ASA
0.720% due 11/03/2025 SEK 156 16
1.080% due 11/03/2025 EUR 4 5
2.450% due 11/03/2025 AUD 1 1
3.360% due 11/03/2025 $ 10 10
HSBC Bank
0.470% due 11/03/2025 SGD 40 31
HSBC Bank PLC
1.080% due 11/03/2025 EUR 2 2
3.170% due 11/03/2025 GBP 3 4
JPMorgan Chase Bank N.A.
3.360% due 11/03/2025 $ 19 19
MUFG Bank Ltd.
0.120% due 11/04/2025 ¥ 2158 14
Sumitomo Mitsui Trust Bank Ltd.
0.120% due 11/04/2025 2129 14
3.360% due 11/03/2025 $ 140 140
862
3.880% due 01/08/2026 597 593
3.885% due 01/02/2026 600 596
3.888% due 12/23/2025 600 597
4.010% due 11/18/2025 (g) 300 300
4.017% due 11/12/2025 (g) 3 3
4.070% due 11/04/2025 100 100
2,189
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VALUE
(000s)
Total Short-Term Instruments $ 3,548
(Cost $3,546)
Total Investments in Securities 115.3% $ 51,679
(Cost $48,350)
Financial Derivative
Instruments (e)(f) (3.4%) (1,523)
(Cost or Premiums, net $1)
Other Assets and Liabilities, net (11.9%) (5,319)
Net Assets 100.0% $ 44837

NOTES TO SCHEDULE OF INVESTMENTS:

(a) Security is in default.
(b) When-Issued security.

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

(d) Coupon represents a yield to maturity.

A zero balance may reflect actual amounts rounding to less than one thousand.

The average amount of borrowings outstanding during the period ended October 31, 2025 was $99 at a weighted average interest rate of 4.604%. Average borrowings may include sale-buyback
transactions and reverse repurchase agreements, if held during the period.

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

Strike Expiration #of Market
Description Price Date Contracts Cost Value
Put - U.S. Treasury 5-Year Note December Futures $ 102.750 11/21/2025 $ 0 $
Put - U.S. Treasury 10-Year Note December Futures 94.500 11/21/12026 1
Total Purchased Options $ 1 $
Unrealized
Expiration # of Appreciation| Variation Margin
Description Type Month Contracts (D iation) Asset Liability
Australia Government 10-Year Bond December Futures Long 12/2025 2 $ 0 $ 0 $ m
Canada Government 10-Year Bond December Futures Long 12/2025 9 17 0 0
Euro-Bund 10-Year Bond December Futures Long 12/2025 28 51 0 (6
U.S. Treasury 5-Year Note December Futures Long 1212025 12 6 0 0
U.S. Treasury 10-Year Note December Futures Long 1212025 55 40 0 1
U.S. Treasury 20-Year Bond December Futures Short 12/2025 3 (1 1 0
U.S. Treasury Ultra 10-Year Note December Futures Short 12/2025 39 (61) 3 0
U.S. Treasury Ultra 30-Year Bond December Futures Short 12/2025 2 (100 1 0
United Kingdom Treasury 10-Year Gilt December Futures Long 12/2025 14 59 0 (3)
Total Futures Contracts $ 91 $ 5§ (11)
Unrealized

Fixed Deal Maturity Notional Market Appreciation| Variation Margin
Index/Tranches Receive Rate Date Amount? Value® preciati Asset Liability
CDX.EM-41 Index 1.000% 06/20/2029  § 1,600 $ 2 $ 53 $ 0 $ 0
CDX.EM-42 Index 1.000% 12/20/2029 2,400 (4) 67 1 0
CDX.EM-43 Index 1.000% 06/20/2030 100 (1 3 0 0
CDX.EM-44 Index 1.000% 12/20/2030 2,000 (31) 13 1 0
CDX.HY-45 Index 5.000% 12/20/2030 400 32 1 0 0
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Unrealized
Fixed Deal Maturity Notional Market Appreciation| Variation Margin
Index/Tranches Receive Rate Date Amount® Value® preciati Asset Liability
CDX.IG-45 Index 1.000% 12/20/2030 7,800 $ 180 $ 7 $ 0 $ B
$ 178 $ 144 $ 2 $ B
Unrealized

Pay|Receive Maturity Notional Market Appreciation] Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value preciati Asset Liability
Pay 3-Month ZAR-SAJIBOR 8.649% 04/03/2029 ZAR 9,300 $ 33 $ 33 $ 0 s (1
Pay 6-Month Australian Bank Bill 4.000% 09/18/2029 AUD 1,500 6 8) 0 1}
Receive” 6-Month EURIBOR 2.000% 03/18/2028 EUR 1,600 5 0 0 0
Pay" 6-Month EURIBOR 2.500% 03/18/2031 2,210 15 5 0 (1)
Pay 6-Month EURIBOR 2.547% 03/09/2033 400 8 8 0 0
Receive” 6-Month EURIBOR 2.750% 03/18/2036 100 il W} 0 0
Receive” 6-Month EURIBOR 3.000% 03/18/2056 870 (18) (4 " 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.600% 09/18/2029 ¥ 240,000 29 24 0 0
Pay Bank of Japan Uncollateralized

Overnight Call Rate 0.600% 12/18/2029 100,000 12) 3 0 0
Pay Bank of Japan Uncollateralized

Overnight Call Rate 1.000% 03/19/2035 130,000 (300 (3) 0 (U]
Pay Bank of Japan Uncollateralized

Overnight Call Rate 1.500% 03/19/2055 130,000 (168) (64) 0 (2)
Pay BRL-CDI-Compounded 10.520% 01/02/2026 BRL 4,400 (28) (28) 0 0
Pay BRL-CDI-Compounded 10.526% 01/02/2026 2,837 (18) (18) 0 0
Pay BRL-CDI-Compounded 10.875% 01/04/2027 1,962 (18] (18) 0 0
Pay BRL-CDI-Compounded 10.880% 01/04/2027 3,300 (300 (30) 0 0
Pay IBMEXID 9.230% 12119/2025 MXN 17,000 2 2 0 0
Pay" IBMEXID1 9.230% 05/04/2029 17,000 51 51 0 0
Receive Secured Overnight Financing Rate 3.750% 12/18/2026 $ 2,200 9 33 0 0
Receive Secured Overnight Financing Rate 3.750% 12/18/2029 2,200 (19) 43 1 0
Pay Secured Overnight Financing Rate 3.750% 12/18/2034 800 3 2 0 (1
Receive Secured Overnight Financing Rate 2.750% 06/21/2053 1,400 296 181 6 0
Receive Secured Overnight Financing Rate 3.250% 12/20/2053 600 79 89 3 0
Pay Secured Overnight Financing Rate 3.500% 12/18/2054 1,300 (115) (17 0 (6)
Receive Sterling Overnight Interbank Average

Rate 3.750% 09/17/2030 GBP 300 2) (5) 0 0

$ 77 $ 136 $ ARE (13)

Total Swap Agreements $ 255 $ 280 $ 23 $ (16)
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