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R
(egsit | 442, 421
il 24 4 712, 411
2T FIAR D 148, 045
REFA SR 52,011
SEHR L OE B EB AT HM 29, 821
PR R 1,813
T 10, 027
4 AT RN 7,327
A1 FME&E M 7, 965
Il 3,210
Z Dt 1, 239, 929
2, 654, 980
B ORE U £ 7= 1 IR E (87, 362)
2 e 2,567,618
MRS IS (FBR) (665, 702)
EBFIR
BB A MRS 14, 111, 929
2R | 3, 145, 498
2RI 17, 528, 709
ATy 4,001, 876
38, 788, 012
EBIRK
BB A MmRES: (15, 044, 519)
2RI | (3,529, 507)
2R R (17, 493, 433)
AT w7 (3,319, 444)
(39, 386, 903)
REDLFILE R OEH)
BB A MRS (2,534, 877)
2RI 401, 436
2Ty 439, 404
EAIC L DA (B) % (2, 958, 630)
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Merger Arbitrage
(USD)

126, 138, 095

46, 107, 796

$ 169, 287, 261
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(3) HEWMFE (2022412 31 H BfE)

Shares Value Net Assets
(USD) %
TRANSFERABLE SECURITIES QUOTED ON A STOCK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MARKET
COMMON STOCKS
HEALTH CARE
BIOTECHNOLOGY
AVEO Pharmaceuticals, Inc. ¥ 261,065 $ 3,902,922 2.3%
Horizon Therapeutics PLC 1 .. 74,310 8,456,478 ﬂ
_ 12359400 7.3
HEALTH CARE EQUIPMENT & SUPPLIES
Meridian Bioscience, Inc. ¥ ... 235831 7,831,947 46
HEALTH CARE PROVIDERS & SERVICES
1Life Healthcare, Inc. 383,605 6,410,040 38
LHC Group, Inc. ¥ .. 52,492 8,487,431 5.0
Signify Health, Inc.—Class A 231,975 6,648,403 40
_ 21545874 128
HEALTH CARE TECHNOLOGY
EMIS Group PLC ... 307980 6,970,063 4l
_ 48707284 288
INFORMATION TECHNOLOGY
COMMUNICATIONS EQUIPMENT
Sierra Wireless, Inc. F ... 212,066 6,147,793 36
IT SERVICES
Black Knight, Inc. 7 126,500 7,811,375 4.6
Evo Payments, Inc.—Class A 5,899 199,622 0.1
MoneyGram International, Inc. ¥ .. 302,006 3,288,846 ﬂ
_ 11299843 67
SEMICONDUCTORS & SEMICONDUCTOR EQUIPMENT
Silicon Motion Technology Corp. (ADR) 62,629 4,070,259 2.4
Tower Semiconductor Ltd. § 144901 6,259,723 37
_ 10329982 6.1
SOFTWARE
Coupa Software, Inc. 46,443 3,676,892 22
ForgeRock, Inc.~Class A . 157,785 3,592,764 2.1
KnowBe4, Inc.—Class A 19,766 489,802 0.3
Unity Software, Inc. . 59,052 1,688,297 1.0
VMware, Inc.—Class A § . 79.092 9,709,334 57
__ 19,157,089 113
_ 46934707 277
FINANCIALS
BANKS
First Horizon Corp. ¥ .. 382,713 9,376,469 5.6
Umpqua Holdings Corp. 559772 9991930 59

19,368,399 11.5
THRIFTS & MORTGAGE FINANCE

Home Capital Group, INC. T .......oiuiiiiii e 112,504 3,537,976 2.1
New York Community Bancorp, Inc. i 3,633 31,244 ﬁ
3,569,220 2.1

22,937,619 13.

COMMUNICATION SERVICES
DIVERSIFIED TELECOMMUNICATION SERVICES

Shaw Communications, Inc.—Class B F ... 338,190 9,743,569 ﬂ
ENTERTAINMENT

Activision BIzzard, INC. T ....iveie it 123,112 9,424,223 ﬂ
MEDIA

TEGNA, INC. F 1ottt 82,841 1,755,401 10

20,923,193 124

INDUSTRIALS
AEROSPACE & DEFENSE

Maxar Technologies, INC. T ...........oiiiiiiiiiiiiiiii e 172 8,899 0.0
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Shares Value Net Assets
(USD) %
AIR FREIGHT & LOGISTICS
Atlas Air Worldwide Holdings, Inc. ¥ ............coooii, 38,248 $ 3,855,398 2.3%
AIRLINES
Spirit Airlines, INC. ..o 301,762 5,878,324 3.5
MACHINERY
Altra Industrial Motion Corp. f ..........coooiiiiiiiii 105,141 6,282,175 3.7
TRANSPORTATION INFRASTRUCTURE
Atlas COTP. F ..o 14,491 222,292 0.1
16,247,088 9.6
CONSUMER DISCRETIONARY
AUTOMOBILES
TAA, Inc. ¥ 185,166 7.406,640 44
HOUSEHOLD DURABLES
TRODOL COTP. e 102,635 4,939,822 29
INTERNET & DIRECT MARKETING RETAIL
Poshmark, Inc.—Class A f ... 68,937 1,232,594 0.7
13,579,056 8.0
UTILITIES
ELECTRIC UTILITIES
PNM ReSOUICES, INC. T 1ottt 196,308 9,577,867 5.6
GAS UTILITIES
South Jersey Industries, Inc. T ....... ..o 94,567 3,359,966 2.0
12,937,833 7.6
MATERIALS
CHEMICALS
Chr Hansen Holding A/S ¥ .........ooooiiii 24,402 1,755,304 1.0
METALS & MINING
Yamana Gold, INC. T ... oo 1,422,156 7,892,966 4.7
PAPER & FOREST PRODUCTS
Resolute Forest Products, INC. T ...ouvuiuininii s 22,941 495,296 0.3
10,143,566 6.0
REAL ESTATE
EQUITY REAL ESTATE INVESTMENT TRUSTS (REITs)
STORE Capital Corp. 102,585 3,288,875 1.9
Summit Industrial Income REIT f 186,197 3,120,244 1.9
6,409,119 3.8
CONSUMER STAPLES
FOOD & STAPLES RETAILING
Albertsons Cos., INC.—Class A T ...ouiriin e 126,156 2,616,476 1.5
DIVERSIFIED
SPECIAL PURPOSE ACQUISITION COMPANY
7 Acquisition Corp.—Class A 14,728 151,698 0.1
Churchill Capital Corp. VII-Class A 13,524 134,834 0.1
DP Cap Acquisition Corp. I-Class A 14,733 151,161 0.1
Elliott Opportunity IT Corp.—Class A § 33,360 336,269 0.2
Everest Consolidator Acquisition Corp. 14,780 151,199 0.1
FinServ Acquisition Corp. [I-Class A 17,215 173,011 0.1
Freedom Acquisition I Corp.~Class A 15,800 159,580 0.1
Lazard Growth Acquisition Corp. I . 16,135 163,125 0.1
LF Capital Acquisition Corp. II-Class A 14,785 151,694 0.1
MSD Acquisition Corp.—Class A ¥ ..... 16,400 165,640 0.1
New Vista Acquisition Corp.—Class A 24,530 247,998 0.1
Rigel Resource Acquisition Corp.—Class A § 14,728 151,551 0.1
Social Leverage Acquisition Corp. I-Class A { .... 9,962 99,620 0.1
Tailwind International Acquisition Corp.—Class A 21,005 211,941 0.1
2,449,321 15
ENERGY
OIL, GAS & CONSUMABLE FUELS
EURONAV NV e 143,033 2,437,282 14

206,322,544 121.9
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Shares/Principal Value Net Assets
(-)/(000) (USD) %
WARRANTS
DIVERSIFIED
SPECIAL PURPOSE ACQUISITION COMPANY
7 Acquisition Corp.,~Class A, expiring 11/05/2026 T 7,364 $ 699 0.0%
Churchill Capital Corp. VII,-Class A, expiring 02/17/2026 + 712 35 0.0
Colicity, Inc., A-CW27, expiring 02/26/2028 ¥ 3,236 0 0.0
DP Cap Acquisition Corp. I,-Class A, expiring 11/12/2028 f 7,366 74 0.0
Elliott Opportunity IT Corp., expiring 07/01/2028 7 .......... 8,340 425 0.0
Everest Consolidator Acquisition Corp., expiring 07/19/2023 + 7,390 112 0.0
FinServ Acquisition Corp. II, expiring 02/22/2028 1 ......... 4,303 22 0.0
Freedom Acquisition I Corp., A-CW27, expiring 03/02/2026 F 3,950 790 0.0
Gores Holdings VII, Inc.,.~Class A, expiring 12/31/2027 + 2,022 1 0.0
Lazard Growth Acquisition Corp. I, expiring 02/12/2026 ¥ 3,227 23 0.0
LF Capital Acquisition Corp. II, expiring 01/07/2026 F . 7,393 75 0.0
MSD Acquisition Corp., expiring 03/29/2026 7 ......... 3,280 246 0.0
New Vista Acquisition Corp.,—Class A, expiring 02/19/2026 4,843 279 0.0
Pivotal Investment Corp. ITI, A-CW27, expiring 02/11/2028 3,189 159 0.0
Rigel Resource Acquisition Corp.,—Class A, expiring 11/09/2026 7,364 736 0.0
Social Leverage Acquisition Corp. I,-Class A, expiring 02/17/2028 ¥ 1,240 74 0.0
Tailwind International Acquisition Corp., expiring 02/23/2028 F .................. 5,035 21 0.0
3,771 0.0
INDUSTRIALS
MACHINERY
Fast Radius, Inc., expiring 02/11/2028  .......covviiiiiiiiiiniiiiiieieeiee 588 1 0.0
1 0.0
3,772 0.0
206,326,316 121.9
SECURITIES SOLD SHORT
COMMON STOCKS
INDUSTRIALS
COMMERCIAL SERVICES & SUPPLIES
Ritchie Bros Auctioneers, InC. ................coooviiiiiiiiiiiiiee (107.470) (6,214,990) 3.7
FINANCIALS
BANKS
Columbia Banking System, INC. ..............ccooeviiiiiiiiiiiiiiiiee (333,512) _(10,048717)  _(6.0)
CAPITAL MARKETS

Intercontinental Exchange, Inc. (18,216) (1,868,779) 1.1)

THRIFTS & MORTGAGE FINANCE
New York Community Bancorp, Inc. ..........c.cooiviiiiiiniiiiiiiiiiniiiin, (3,633) (31,244) 0.0

(11,948,740) (7.1)
INFORMATION TECHNOLOGY

SEMICONDUCTORS & SEMICONDUCTOR EQUIPMENT
Broadcom, Inc.
MaxLinear, Inc. .

(9,965) (5,571,730) 3.3)
(24,300) (824,985) (0.5)

(6,396,715) (3.8)

SOFTWARE
Unity Software, Inc. . (59,052) (1,688,297) 1.0)
(8,085,012) 4.8)
MATERIALS
CHEMICALS
Novozymes A/S—Class B ... (33,840) (1,716,829) 1.0)
METALS & MINING
Agnico Eagle Mines Ltd. . (53.473) (2,780,061) (1.6)
Pan American Silver Corp. (227,261) (3,713,445) (2.2)

(6:493.506)  (3.8)
(8210.335)  (48)
(34459077)  (20.4)
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Rate Date Shares/Principal Value Net Assets
(-)/(000) (USD) %
MONEY MARKET INSTRUMENTS
U.S. TREASURY BILLS
U.S. Treasury Bill ... 0.00%  06/22/2023 USD 6,839 $ 6,692,541 4.0%
U.S. Treasury Bill ... 0.00%  03/16/2023 6,043 5,992,597 35
U.S. Treasury Bill (a) 0.00%  09/07/2023 6,164 5.979.590 35

18,664,728 11.0
OTHER TRANSFERABLE SECURITIES

COMMON STOCKS
DIVERSIFIED
SPECIAL PURPOSE ACQUISITION COMPANY
Advanced Merger Partners, Inc.—Class A ¥ (b)..................... 16,190 163,441 0.1
Simon Property Group Acquisition Holdings,
Inc.—Class A (D) ..oooooiiiiiiiiiiieii 15,105 151,050 0.1
314,491 0.2
WARRANTS
DIVERSIFIED

SPECIAL PURPOSE ACQUISITION COMPANY
Broadscale Acquisition Corp.,~Class A, expiring

02/17/2026  (b) 2,481 0 0.0
Simon Property Group Acquisition Holdings, Inc., expiring
02/23/2028 F (D) w.vveeei e 3,021 0 0.0
0 00
314,491 0.2
Total Investments
(€08t $192,096,815) ...oooviiiiiiiiiie e $190,846,458 112.7%
Time Deposits
ANZ, Hong Kong (c) ... 1.73% — 19 0.0
Credit Suisse, Zurich (c) 0.14% — 2,968 0.0
Scotiabank, Toronto (c) 3.06% — 61 0.0
SEB, Stockholm (c) . 1.24% — 2.463 0.0
SMBC, London (c) 2.41% — 469 0.0
SMBC, London (c) 3.68% — 6,206,675 37
SMBC, Tokyo (c).... 1.14% — 9,781 0.0
Total Time Deposits _ 6222436 37
Other assets less liabilities ............................. (27.781,633) (16.4)
NEtASSEES ... $169,287,261 100.0%
FORWARD FOREIGN CURRENCY CONTRACTS
Contracts to In Exchange Unrealized
Deliver For Settlement Appreciation
Counterparty (000) (000) Date (Depreciation)
Brown Brothers Harriman & Co.+ JPY 6,155,936 USD 45402  01/04/2023 $(1,503,644)
Brown Brothers Harriman & Co.+ .. USD 44963 JPY 6,155936  01/04/2023 1,943,377
Brown Brothers Harriman & Co.+ AUD 816 USD 551 01/23/2023 (5,309)
Brown Brothers Harriman & Co.+ .. USD 20,946 AUD 31,175 01/23/2023 297,328
Brown Brothers Harriman & Co.+ UsD 25,054 JPY 3,312,813 01/30/2023 279,856
Goldman Sachs & Co. LLC.. GBP 5,778 USD 6,935 01/18/2023 (53,548)
Goldman Sachs & Co. LLC .. ... CAD 30,007 USD 22,084 01/19/2023 (79.492)
Goldman Sachs & Co. LLC ... UsD 6,749 CAD 9.174  01/19/2023 26,665
$ 905,233

Appreciation  $ 2,547,226
Depreciation  $(1,641,993)

+  Used for share class hedging purposes.
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TOTAL RETURN SWAPS
Notional Unrealized
Counterparty & # of Shares Rate Paid/ Amount Maturity Appreciation
Referenced Obligation or Units Received (000) Date (Depreciation)
Receive Total Return on Reference Obligation
Goldman Sachs International
Micro Focus International PLC........................... 87,318  SONIA Plus 0.35% GBP 451 07/15/2025  $ 13,518
JPMorgan Chase Bank, NA
AVEVA Group PLC ..., 38,641  SONIA Plus 0.35% 1,225 08/14/2023 14,665
HomeServe PLC 442,934 SONIA Plus 0.35% 5,235 08/14/2023 81,282
Micro Focus International PLC . 63,395 SONIA Plus 0.35% 331 08/14/2023 6,172
Morgan Stanley Capital Services LLC
Contractors Progenics Pharmcals . 83,632 FedFundEffective Plus 0.08% USD 0* 10/18/2023 96,177
Micro Focus International PLC. 308,321  SONIA Plus 0.54% GBP 1,596 10/18/2023 45,288
Pay Total Return on Reference Obligation
JPMorgan Chase Bank, NA
Frontline Ltd. ... 92,805  OBFR Minus 1.57% USD 1,314 08/14/2023 135,638
Frontline Ltd. .. 67,063  OBFR Minus 1.70% 868 08/14/2023 98,015
Frontline Ltd. .. . 47,529  OBFR Minus 1.82% 639 08/14/2023 69,465
TOtal .o $560,220

*  Notional amount less than 500.
T Position, or a portion thereof, has been segregated as margin for short sales.
(a) Position, or a portion thereof, has been segregated to collateralize OTC derivatives outstanding.

(b) Fair valued as determined in accordance with procedures established by and under the general supervision of the Management Company’s
Board of Managers and the Board of Directors.

(c) Overnight deposit.

Currency Abbreviations:

AUD - Australian Dollar
CAD - Canadian Dollar
GBP - Great British Pound
JPY - Japanese Yen

USD - United States Dollar

Glossary:

ADR - American Depositary Receipt
FedFundEffective - Federal Funds Effective Rate
OBFR - Overnight Bank Funding Rate
REIT - Real Estate Investment Trust
SONIA - Sterling Overnight Index Average
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(1) SfExIHBFR (20224F 8 H31HELE)

Short
Duration
Bond Portfolio
(USD)

"
P A MRS — IRFAlG $ 460, 342, 476
B MRE e A AR 4 1, 864, 040
& W TEA 7,415,418
RULBL Y 48 K ORI 3, 635, 806
S AT RAR FE B RN 5 8,961, 153
REZERITR X O\ v — I —TEE A 4,125,993
7 7 v REESRFBEIARIN & 912, 388
AT TERK O[T VI T A -0-
ATy TR D ARIFILE 156, 437
AT TREBFME -0-
SRR A FEBLREAT 2% 878, 109
ARSI AR DAL 4x -0-
Z DAt AR 4 “o-
488, 291, 820

£ i
BeE A e AR L4 603, 557
AT v TREHFME 723, 965
el 2R T RIAR FEBLRTAM R 4,054, 843
AT TERIOIZ T L I T A -0-
KAy B 484, 573
REZFRITB IO T 0 —h—~DOFRHh 4 707, 488
7 7 v N E R A4S 1,391, 591
K e S P e A T -0-
ATy TR D ARALFILE 45, 277
AT 3 v — R o
HRINEHE O 705, 728
8,717,022
Al A $ 479,574, 798
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Short
Duration
Bond Portfolio
(USD)
BB
FILE $ 17,162, 062
AT T 1,157,373
Bic 4 4, fliE -0-
EARERIN AR, MlAE —0-
18, 319, 435
t-dc|
(egsit | 3, 050, 162
AT TR D E A 890, 520
B PR EN 412, 983
PR TN 224, 421
B 207, 056
il 831
REFA SR 346, 256
PRAE 133, 502
£EHR L OVEE SR AAT M 81, 899
EIE=¢ 19,511
Eaolich 85, 618
5, 452, 759
2 AR F 72 3R (132, 288)
ity 5,320, 471
g () &% 12,998, 964
=& B &%
BEAMRES, TWAETR, AU v 7| SRR, 2,187, 828
F T arBroval Y
JE SR “o-
REBFLE GAR) OEH
BEAMRESR (40, 035, 319)
L GLAE S 1, 544, 692
e 2T 1,661,213
AT T (1,011, 893)
FeRA S g -0-
T S (22, 654, 515)
7 7 v RiEEG]
R % (22, 879, 801)
Syl (6,175, 227)
W PERR
oo 531, 284, 341
T A R R -0-
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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

AUSTRALIA
Australia Government Bond, Series 139 . .................... 3.25% 04/21/2025 AUD 8852 § 6,060,343 1.3%
CANADA
Canadian Government Bond, Series AS5 .................... 8.00% 06/01/2023 CAD 16329 12821084 _ 2.7
ITALY
Italy Buoni Poliennali Del Tesoro .......................... 5.00% 03/01/2025 EUR 14,529 15.535.403 32
JAPAN
Japan Government Twenty Year Bond, Series 64 . . 1.90% 09/20/2023 JPY 951,947 6,998,069 14
Japan Government Twenty Year Bond, Series 65 .............. 1.90% 12/20/2023 2973376 21,963,206 4.6
28961275 6.0
NEW ZEALAND
New Zealand Government Bond, Series 425.................. 2.75% 04/15/2025 NZD 12,822 7,631,483 1.6
UNITED STATES
U.S. Treasury Bonds 7.13% 02/15/2023 USD 29,291 29,785,710 6.2
U.S. Treasury Bonds 7.50% 11/15/2024 38,552 41,780,637 8.7
U.S. Treasury Bonds . 7.63% 02/15/2025 29447 32235791 6.7
U.S. Treasury NOtes . . ...t . 2.00% 08/15/2025 4.992 4785637 1.0
U.S. Treasury NOtes . .. ....o.ouiniiiieai et 2.88% 11/30/2023 17.096 16,975,721 3.6
U.S. Treasury NOtes . . . ......ouiuiiiiiiiiia e 3.00% 07/31/2024 5,681 5633.716 1.2
131197212 274
202,206,800 422
CORPORATES - INVESTMENT GRADE
FINANCIAL INSTITUTIONS
BANKING
ABN AMRO Bank NV . .. 1.25% 05/28/2025 EUR 2,048 1979230 04
Banco Bilbao Vizcaya Argentaria SA 1.38% 05/14/2025 1,463 1417167 03
Banco Santander SA ... .. 3.13% 10/06/2026 GBP 1951 2099402 04
Bank of America Corp. . 1.84% 02/04/2025 USD 2072 1,991,812 04
Barclays PLC. . .. 0.75% 06/09/2025 EUR 537 515,730 0.1
Barclays PLC 2.89% 01/31/2027 983 951,382 0.2
Barclays PLC. ... 3.38% 04/02/2025 605 608,900 0.1
BNPParibas SA.......... ... ... . 1.13% 08/28/2024 1,853 1,810,146 04
1.00% 04/01/2025 2243 2,145,687 05
0.63% 10/01/2024 1,756 1,671,892 04
Citigroup, Inc. .......... o i 201% 01/25/2026 USD 2,083 1,957,919 04
Credit Agricole SA. . 0.38% 10/21/2025 EUR 2048 1,915,685 04
Credit Suisse Group AG. . ...... ... ... ... ... ... .. 6.37% 07/15/2026 USD 1,009 1,008,354 02
Danske Bank A/S. ... . ... .. i 3.77% 03/28/2025 2,068 2015414 04
Deutsche Bank AG 3.88% 02/12/2024 GBP 1,073 1,210,587 03
Dnb Bank ASA. ... .. 4.00% 08/17/2027 1419 1,581,729 03
Goldman Sachs Group, Inc. (The) 1.76% 01/24/2025 USD 2,082 2,000417 04
HSBC Holdings PLC. .. 1.65% 04/18/2026 2,117 1,930,345 04
Intesa Sanpaolo SpA . 525% 01/12/2024 1475 1,476,247 03
JPMorgan Chase & Co. . 0.99% 04/28/2026 GBP 1,752 1,838,796 04
Lloyds Banking Group PL e 3.50% 04/01/2026 EUR 1,852 1,865,021 04
Mitsubishi UFJ Financial Group, Inc. 2.26% 06/14/2025 1,850 1,840,924 04
Mizuho Financial Group Cayman 3 Ltd...................... 4.60% 03/27/2024 USD 1,241 1,235,564 03
Morgan Stanley ................. . i i 2.10% 05/08/2026 EUR 1916 1,874,045 04
NatWest Markets PLC . . 0.13% 11/12/2025 2,075 1903723 04
Santander UK Group Holdings PLC ........................ 3.63% 01/14/2026 GBP 1,332 1,460,141 03
Standard Chartered PLC ................................. 2.82% 01/30/2026 USD 1,537 1,448 852 03
Swedbank AB 0.25% 10/09/2024 EUR 1,629 1,555.861 03
UBSGroupAG .......ooiiiiiiiii i 0.25% 01/29/2026 589 550,260 0.1
UBSGroupAG ...t 1.01% 07/30/2024 USD 433 419,755 0.1
UBSGroupAG ..ottt 4.49% 05/12/2026 1,072 1,062,290 0.2
47343277 99
FINANCE
AerCap Ireland Capital DAC/AerCap Global Aviation Trust . 1.65% 10/29/2024 2,119 1,963,638 04
AirLease COrp. .. ....ooouiiiiiiii 3.88% 07/03/2023 1,267 1,263,151 03
Aircastle Ltd. . ........ 5.25% 08/11/2025 1,184 1,140,745 0.2
Aviation Capital Group LLC 4.38% 01/30/2024 759 739,251 0.2
Aviation Capital Group LLC 5.50% 12/15/2024 485 475303 0.1
JAB Holdings BV ... .. 1.25% 05/22/2024 EUR 2,048 1,999,700 04
Synchrony Financial .................................... 4.50% 07/23/2025 USD 1,199 1,172,045 0.2

8.753.833 1.8
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Rate Date Principal Value Net Assets
(000) (USD) %o
INSURANCE
Berkshire Hathaway, Inc........... .. ... ... 0.00% 03/12/2025 EUR 2,118 $ 2,008.810 0.4%
Metropolitan Life Global Funding I ........................ 1.75% 05/25/2025 1,897 1,877,041 0.4
3.885.851 0.8
REITs
Digital Dutch FincoBV.......... .. .. .. .. .. .. ..... 0.63% 07/15/2025 2,149 1993747 04
Heimstaden Bostad Treasury BV. ... ... ... ... 0.25% 10/13/2024 528 485,759 0.1
Host Hotels & Resorts LP, Series E......................... 4.00% 06/15/2025 USD 1,247 1210854 02
Omega Healthcare Investors,Inc. .......................... 4.95% 04/01/2024 1,234 1,236,168 0.3
4,926,528 1.0
64909489 _13.5
INDUSTRIAL
CAPITAL GOODS
Johnson Controls International PLC ........................ 1.00% 09/15/2023 EUR 1,747 1,744 801 0.4
Parker-Hannifin Corp. .........................aL 1.13% 03/01/2025 2,081 1,979.479 04

3.724.280 0.8
COMMUNICATIONS - TELECOMMUNICATIONS

British Telecommunications PLC .......................... 4.50% 12/04/2023 USD 1,996 1,998 430 04
CONSUMER CYCLICAL - AUTOMOTIVE
American Honda Finance Corp. ........................... 2.63% 10/14/2022 GBP 839 973,350 0.2
BMW Finance NV 0.50% 02/22/2025 EUR 749 721,825 0.2
General Motors Financial Co.,Inc. ...t 1.69% 03/26/2025 1,104 1,059,849 02
Harley-Davidson Financial Services,Inc..................... 3.35% 06/08/2025 USD 1,560 1495429 03
Hyundai Capital America 1.25% 09/18/2023 526 508.562 0.1
Hyundai Capital America. . ........................ooo... 2.85% 11/01/2022 1,543 1,540,210 03
Toyota Motor Credit Corp..............oooiiiiiiianann .. 0.63% 11/21/2024 EUR 1,139 1,104,942 0.2
Toyota Motor Finance Netherlands BV . 0.00% 10/27/2025 721 668,453 02
Volkswagen Financial Services AG......................... 0.25% 01/31/2025 966 908,346 0.2
Volkswagen Leasing GmbH. . ............................. 1.13% 04/04/2024 908 893.659 02
9.875.125 2.1
CONSUMER CYCLICAL - RETAILERS
PVHCOMD. ..o 4.63% 07/10/2025 USD 1,190 1,183,769 0.3
CONSUMER NON-CYCLICAL
Anheuser-Busch InBev SA/NV . ... .. ... 9.75% 07/30/2024 GBP 1,282 1,628,186 0.3
Asahi Group Holdings Ltd. 0.16% 10/23/2024 EUR 1,961 1,878,490 04
Baxter International, Inc. . . 1.30% 05/30/2025 673 652,049 0.1
Becton Dickinson and Co 0.00% 08/13/2023 734 724,180 02
Becton Dickinson and Co.. ... 0.03% 08/13/2025 537 500,182 0.1
Cargill,Inc. ... 2.50% 02/15/2023 1,161 1,174,600 0.2
DH Europe Finance IT SARL 0.20% 03/18/2026 2,164 1,993,835 04
Diageo Finance PLC ............... ... ... ... ... 0.13% 10/12/2023 1,356 1,340,219 03
Medtronic Global Holdings SCA. .......................... 0.00% 10/15/2025 1816 1.693.838 04
11,585,579 24
ENERGY
BP Capital Markets PLC ................................. 1.88% 04/07/2024 2,009 2,010,395 04
Cenovus Energy,Inc.. ... 5.38% 07/15/2025 USD 1,168 1,198,465 02
Exxon Mobil Corp 0.14% 06/26/2024 EUR 2043 1,985,948 04
ONEOK, Inc . 2.20% 09/15/2025 USD 1,289 1,202,683 03
Repsol International Finance BV . 0.13% 10/05/2024 EUR 1,463 1,409,759 03
Shell International Finance BV ............................ 0.38% 02/15/2025 1,790 1715914 04
9.523.164 20
SERVICES
Expedia Group,Inc............ ... oo i 6.25% 05/01/2025 USD 1,147 1,176,974 0.2
TECHNOLOGY
Fidelity National Information Services,Inc................... 0.75% 05/21/2023 EUR 1,987 1,984,566 04
Fiserv,Inc. ....................... 0.38% 07/01/2023 1,224 1216016 0.3
Honeywell International, Inc. . 0.00% 03/10/2024 1.831 1,783,143 04
Take-Two Interactive Software,Inc. ........................ 3.30% 03/28/2024 USD 699 689,286 0.1

5673011 12
TRANSPORTATION - SERVICES

FedEX COrp.. . ..ottt 0.45% 08/05/2025 EUR 2,057 1,948 433 04
Heathrow Funding Ltd. ........... .. ..., 5.23% 02/15/2023 GBP 1,336 1,557,331 0.3
3.505.764 0.7

48246096 _10.1
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Rate Date Principal Value Net Assets
(000) (USD) %o
UTILITY
ELECTRIC
EDPFinance BV ........ ... ... ... .. .. .. .. ... 8.63% 01/04/2024 GBP 927 $ 1,136,244 02%
Electricite de France SA. .. . 4.63% 09/11/2024 EUR 1,609 1,694,835 04
Enel Finance International NV ........... ... . ... ..., 0.00% 06/17/2024 549 530411 0.1
Enel Finance International NV . ........................... 0.00% 05/28/2026 824 739,516 02
Enel Finance International NV 2.65% 09/10/2024 USD 654 628,238 0.1
Engie SA ... .. 0.38% 02/28/2023 EUR 2,048 2,051,604 04
Scottish Power UKPLC ......... ... ..., 6.75% 05/29/2023 GBP 1014 1,202,198 02
Western Power Distribution East Midlands PLC. . ............. 5.25% 01/17/2023 1475 1,720,794 04
9,703,840 20
NATURAL GAS
Southern Gas Networks PLC. .. ......... ... ... .. 4.88% 10/05/2023 1,156 1,348,296 0.3
OTHER UTILITY
Thames Water Utilities Finance PLC........................ 1.88% 01/24/2024 344 385.645 0.1

11.437,781 24
124.593.366 _26.0
COVERED BONDS

Australia & New Zealand Banking Group Ltd.. ............... 0.25% 03/17/2025 EUR 1310 1,252,399 03
Australia & New Zealand Banking Group Ltd. 0.45% 11/22/2023 1,144 1,129,627 02
Bank of Montreal .. .............. ... ... ... i 1.00% 04/05/2026 2354 2,259,860 05
Bank of Nova Scotia (The) 0.01% 03/18/2025 2311 2,192,572 0.5
Bank of Nova Scotia (The) 0.45% 03/16/2026 312 293,900 0.1
BPCESFHSA ... ... . 0.13% 03/31/2025 293 279014 0.1
Caisse Francaise de Financement Local ..................... 0.01% 05/07/2025 3,707 3,516,522 0.7
CaixaBank SA .................. 2.63% 03/21/2024 488 493,508 0.1
Cie de Financement Foncier SA 0.75% 05/29/2026 2,536 2,412,584 0.5
Commonwealth Bank of Australia. ......................... 0.38% 04/11/2024 1,884 1,841917 04
Commonwealth Bank of Australia. . 0.50% 07/27/2026 687 642,290 0.1
Credit Agricole Home Loan SFH SA. 0.38% 09/30/2024 1,561 1,512,886 0.3
Credit Agricole Home Loan SFH SA. 4.00% 07/16/2025 195 205,662 0.0
Danske Mortgage Bank PLC. . .. 0.01% 11/24/2026 182 167,029 0.0
DNB Boligkreditt AS. .. ... 0.63% 06/19/2025 2,597 2,500,187 05
Korea Housing Finance Corp. 0.10% 06/18/2024 1,858 1,794,752 04
Lloyds Bank PLC. . ...... 0.13% 06/18/2026 633 586,617 0.1
National Australia Bank Lt 0.63% 03/16/2027 400 370,594 0.1
National Australia Bank Ltd. .. ............................ 0.75% 01/30/2026 1,733 1,651,645 03
National Bank of Canada. . ................cooiiiiiininn. 0.38% 01/15/2024 285 279,926 0.1
National Bank of Canada. . . 0.75% 03/13/2025 609 589,405 0.1
National Westminster Bank PLC . 0.50% 05/15/2024 502 491,069 0.1
Nordea Kiinnitysluottopankki Oyj. . 0.63% 05/23/2025 2347 2,263,169 05
Royal Bank of Canada 0.63% 03/23/2026 2350 2225441 05
Santander UK PLC ............. ..o, 1.13% 03/12/2027 2,307 2,197.263 0.5
Skandinaviska Enskilda Banken AB ........................ 0.38% 02/09/2026 1,329 1,254,469 03
Skandinaviska Enskilda Banken AB, Series 580. 1.00% 12/17/2025 SEK 13,656 1,187.805 02
Stadshypotek AB . 0.38% 03/13/2026 EUR 358 337,375 0.1
Stadshypotek AB . . . . 0.50% 07/11/2025 2,192 2,100,191 04
Sumitomo Mitsui Banking Corp 0.55% 11/06/2023 1,887 1,862,456 04
Swedbank Hypotek AB .. . . 0.05% 05/28/2025 781 740,781 0.1
‘Westpac Banking Corp. . 0.50% 05/17/2024 2,159 2,109,002 04
Westpac Banking Corp. ..o, 0.50% 01/16/2025 540 521216 0.1

43263133 9.0
LOCAL GOVERNMENTS - PROVINCIAL BONDS

CANADA
Province of Alberta Canada............................... 0.63% 01/16/2026 2,200 2,099,547 04
Province of British Columbia Canada . ...................... 4.25% 11/27/2024 AUD 4,555 3,129,354 0.7
Province of Ontario Canada. . . ..........coviiiiinnnnnnnnnnn 3.10% 08/26/2025 3,668 2439563 0.5
Province of Ontario Canada. 4.25% 08/22/2024 3472 2,384,287 0.5
Province of Ontario Canada, Series HP. .. ................... 8.10% 09/08/2023 CAD 2,097 1,663,122 03
Province of Quebec Canada. 1.13% 10/28/2025 EUR 1,187 1,154,812 0.2
Province of Quebec Canada 4.20% 03/10/2025 AUD 5314 3,650,907 08
Province of Quebec Canada 9.38% 01/16/2023 CAD 2,829 2,199417 0.5

18,721,009 39
INFLATION-LINKED SECURITIES

UNITED STATES
U.S. Treasury Inflation Index
U.S. Treasury Inflation Index

0.13% 07/15/2024 USD 10,036 9,883,854 2.1
0.13% 10/15/2026 8,533 8,339,298 1.7
18.223.152 38
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Rate Date Principal Value Net Assets
(000) (USD) %o
GOVERNMENTS - SOVEREIGN BONDS
FRANCE
Dexia Credit Local SA................................... 1.25% 10/27/2025 EUR 3,609 $ 3.525.860 0.7%
GERMANY
Kreditanstalt fuer Wiederaufbau . .......................... 4.00% 02/27/2025 AUD 5,175 3,561,877 0.8
Kreditanstalt fuer Wiederaufbau . 5.00% 03/19/2024 2,593 1,811,328 0.4
Landwirtschaftliche Rentenbank 0.00% 09/28/2026 EUR 3292 3054027 0.6
8427232 1.8
PHILIPPINES
Philippine Government International Bond. . ................. 0.00% 02/03/2023 1,000 997,078 0.2
SOUTH KOREA
SouthKorea........... .. .. .. .. ...l 0.00% 10/15/2026 1,694 1.547.297 03
SUPRANATIONALS

European Investment Bank, Series EARN ................... 0.38% 04/14/2026 5774 5487925 12
Nordic Investment Bank . . 0.50% 11/03/2025 2,193 2,099,659 04
Nordic Investment Bank ................................. 4.75% 02/28/2024 AUD 3232 2.249.158 0.5

COLLATERALIZED MORTGAGE OBLIGATIONS

RISK SHARE FLOATING RATE
Bellemeade Re Ltd.

Series 2018-3A, Class M1B(a) 4.29% 10/25/2028 USD 216 215,389 0.0

Series 2019-3A, Class M1B(a) 4.04% 07/25/2029 231 231,123 0.1
Connecticut Avenue Securities Trust

Series 2021-RO1, Class IM1(a). ........... ... 291% 10/25/2041 33 32,849 0.0

Series 2021-RO1, Class IM2(a). .........oooviiinn... 3.71% 10/25/2041 71 74,160 0.0

Series 2021-R03, Class IMI(a). .............oooini... 3.03% 12/25/2041 554 550,323 0.1
Eagle RE Ltd.

Series 2021-2, Class MIA(a) ... 3.71% 04/25/2034 146 145925 0.0

Series 2021-2, Class M1B(a). . . . 4.21% 04/25/2034 296 293,134 0.1
Federal Home Loan Mortgage Corp. Structured Agency

Credit Risk Debt Notes

Series 2021-DNA5, Class M2(a). ... ..o 3.83% 01/25/2034 280 278,608 0.1

Series 2021-DNAG, Class M1(a). 2.98% 10/25/2041 56 54,941 0.0

Series 2021-DNAG, Class M2(a). 3.68% 10/25/2041 792 748,678 02

Series 2021-HQA4, Class M1(a). . 3.13% 12/25/2041 786 762,523 02

Series 2022-DNA3, Class M1A(a) ....................... 4.18% 04/25/2042 693 696,360 0.1
Federal National Mortgage Association Connecticut

Avenue Securities

Series 2014-C04, Class IM2(a). . ... 7.34% 11/25/2024 653 683,318 0.1

Series 2014-C04, Class 2M2(a). .. .......ooovieinn... 744% 11/25/2024 139 140,713 0.0

Series 2016-C02, Class 1M2(a) 8.44% 09/25/2028 389 407,942 0.1

Series 2016-C03, Class 1M2(a) 7.74% 10/25/2028 574 582,935 0.1
Home Re Ltd., Series 2019-1, Class M1(a). 4.09% 05/25/2029 673 670,374 0.1
PMT Credit Risk Transfer Trust, Series 2019-2R, Class A(a). . . . . 5.24% 05/27/2023 408 400,428 0.1
Radnor RE Ltd., Series 2019-2, Class M1B(a) . . 4.19% 06/25/2029 647 646,351 0.1
Traingle Re Ltd., Series 2021-3, Class M1A(a) ............... 4.08% 02/25/2034 732 717.866 0.2

8.333.940 1.7
GOVERNMENTS - SOVEREIGN AGENCIES

CANADA
Export Development Canada. . ............................ 0.25% 03/07/2026 EUR 266 250.769 0.1
JAPAN
Development Bank of Japan, Inc. 0.01% 10/15/2024 2424 2,322,176 04
Development Bank of Japan,Inc. .......................... 2.13% 09/01/2026 424 421,801 0.1
2743977 0.5
NETHERLANDS

BNGBankNV... ... ... .. .. .. .. ... i 3.25% 07/15/2025 AUD 3,672 2461628 _ 0.5
5456374 1.1
QUASI-SOVEREIGNS
QUASI-SOVEREIGN BONDS

SOUTH KOREA
Export-Import Bank of Korea ............................. 0.83% 04/27/2025 EUR 1,234 1,195479 0.2
Korea Development Bank (The) ........................... 0.00% 07/10/2024 492 473,288 0.1
Korea Development Bank (The) ........................... 1.50% 08/29/2024 AUD 1951 1,260,842 03

2.929.609 0.6
COMMERCIAL MORTGAGE-BACKED SECURITY

NON-AGENCY FLOATING RATE CMBS
MSCG Trust, Series 2018-SELF, Class A(a). . ................ 3.29% 10/15/2037 USD 1348 1.321.049 03
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Rate Date Principal Value Net Assets
(000) (USD) %o
MORTGAGE PASS-THROUGHS
AGENCY FIXED RATE 30-YEAR
Federal National Mortgage Association, Series 1999 ........... 7.00% 09/01/2029 USD 0% $ 441 0.0%
Federal National Mortgage Association, Series 1999 . . 7.00% 10/01/2029 1 1,180 0.0
Federal National Mortgage Association, Series 2000 ........... 7.00% 12/01/2030 1 800 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 09/01/2031 7 8,111 0.0
Federal National Mortgage Association, Series 2001 . . 7.00% 11/01/2031 3 3,175 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 12/01/2031 7 7310 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 01/01/2032 1 1472 0.0
Federal National Mortgage Association, Series 2002 ........... 7.00% 02/01/2032 1 1439 0.0
23928 0.0

449406569 937
OTHER TRANSFERABLE SECURITIES
COLLATERALIZED LOAN OBLIGATIONS
CLO - FLOATING RATE

AGL CLO 12 Ltd., Series 2021-12A, Class Al(a) 3.87% 07/20/2034 1,605 1,562.424 03
Bain Capital Credit CLO Ltd., Series 2021-4A, Class A 3.88% 10/20/2034 1,116 1,083,337 0.2
Ballyrock CLO Ltd., Series 2021-16A, Class Al(a) . .. ... 3.84% 07/20/2034 1,079 1,047,862 02
Black Diamond CLO Ltd., Series 2019-2A, Class A1A(a) 421% 07/23/2032 1435 1,409,152 03
Neuberger Berman Loan Advisers CLO Ltd.,

Series 2021-42A, Class A(a) . .. .....ooiiiii i 3.84% 07/16/2035 1,398 1,365,348 03
Neuberger Berman Loan Advisers CLO 43 Ltd.,

Series 2021-43A,Class A(a) . ................ i 3.87% 07/17/2035 1,631 1,595.626 04
New Mountain CLO 3 Ltd.,

Series CLO-3A,Class A(a) .. ......oooiiiniiiinnn. 3.89% 10/20/2034 993 956,797 0.2

9.020,546 19
CORPORATES - INVESTMENT GRADE

INDUSTRIAL

CONSUMER NON-CYCLICAL
American Medical Systems Europe BV ..................... 0.75% 03/08/2025 EUR 1,653 1,588,204 03
GSK Consumer Healthcare Capital NLBV................... 1.25% 03/29/2026 344 327,157 0.1

1915361 04
Total Investments

(cost $508,808,934) ... ... $ 460342476 _96.0%
Time Deposits
ANZ,London(b) ....... ... ... .. .. .. i 0.80 % - 219910 0.0
Bank of Nova Scotia, Toronto(b) . 137 % - 50,099 0.0
BBH, Grand Cayman(b) ... 1.65 % - 46,865 0.0
BBH, Grand Cayman(b) 4.15 % - 1 0.0
BNP Paribas, Paris(b) . . 0.80 % - 49,617 0.0
BNP Paribas, Paris(b) ................................... 1.10 % - 50,230 0.0
Credit Suisse AG, Zurich(b) (0.58)% - 2,387 0.0
DBS Bank Ltd, Singapore(b) 1.68 % - 6.662.650 14
HSBC Bank PLC, Paris(b). ............................... (0.13)% - 264.509 0.1
Sumitomo, London(b) 0.87 % - 47026 0.0
Sumitomo, Tokyo(b) . 0.13)% - 534 0.0
Sumitomo, Tokyo(b) ............. ... ... ... i 1.68 % - 21,590 0.0
Total Time Deposits . ... ... 7415418 1.5
Other assets less liabilities . 11.816.904 25
NELASSEES . ... $ 479574798 100.0%
FUTURES
Unrealized
Number of Appreciation/
Description Expiration Date Contracts Original Value Market Value (Depreciation)
Long
Korea3 YrBond Futures .. .............................. 09/20/2022 190 $ 14,662,581 $ 14715196 $ 52,615
Short
Euro-BOBL Futures 09/08/2022 173 21,625939 21,354,542 271,397
Euro-Schatz Futures 09/08/2022 383 42,308,378 41,840018 468,360
U.S.T-Note 5 Yr (CBT) Futures .......................... 12/30/2022 142 15,867,564 15,781,827 85,737
5 wmio
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FORWARD FOREIGN CURRENCY CONTRACTS

Contracts to In Exchange Unrealized
Deliver For Settlement Appreciation/

Counterparty (000) (000) Date (Depreciation)
Australia and New Zealand Banking Group Ltd. ............ EUR 14,232 UsD 14,347 09/29/2022 $ 17,635
Bank of America, NA. . CHF 3,652 UsSD 3,829 09/08/2022 91,191
Bank of America, NA. JPY 326,185 UsD 2,379 09/08/2022 30.300
Bank of America, NA. UsD 2415 JPY 334384 09/08/2022 (6.892)
Bank of America, NA. USD 2,501 PLN 11,405 09/09/2022 (76.930)
Bank of America, NA. EUR 26,905 USD 28357 09/15/2022 1,295,328
Bank of America, NA. SGD 6,984 UsDh 4,960 09/15/2022 (37.221)
Bank of America, NA. UsD 2374 SGD 3335 09/15/2022 12,713
Bank of America, NA. USD 2,620 SGD 3,648 09/15/2022 (9,534)
Bank of America, NA. SEK 62453 USD 6,122 09/22/2022 257,851
Bank of America, NA. . UsD 6,144 SEK 62453 09/22/2022 (279,282)
Bank of America, NA............ ... ... ... JPY 1,534,548 USD 11224 09/29/2022 154,164
Bank of America, NA............. ... ... ... ... USD 779 EUR 776 09/29/2022 2410
Bank of America, NA. USD 2,508 MXN 51853 09/29/2022 52,681
Bank of America, NA. JPY 333454 UsDh 2,508 10/14/2022 99,085
Barclays Bank PLC . NOK 24,615 USD 2,511 09/22/2022 33216
Barclays Bank PLC . USD 2414 NOK 24615 09/22/2022 63,756
Barclays Bank PLC GBP 1,726 USD 2010 11/17/2022 2,270
BNP Paribas SA . .. PLN 11,627 UsD 2,464 09/09/2022 (7.936)
BNP Paribas SA . UsSD 23 PLN 107 09/09/2022 179
BNP Paribas SA . USD 2459 PLN 11,520 09/09/2022 (9.987)
BNP Paribas SA CLP  2,188978 UsSD 2437 09/15/2022 1,193
BNP Paribas SA SGD 3455 UsD 2482 09/15/2022 9773
BNP Paribas SA . UsSD 1414 CLP 1254797 09/15/2022 (17.489)
BNP Paribas SA USD 2,501 SGD 3455 09/15/2022 (28.603)
BNP Paribas SA MXN 48273 USD 2,394 09/29/2022 10,581
BNP Paribas SA . UsD 2258 MXN 45294 09/29/2022 (21,633)
BNP Paribas SA USD 2,522 CAD 3,240 10/27/2022 (56,161)
BNP Paribas SA . .. NZD 15,597 USD 9,620 11/18/2022 78.888
BNP Paribas SA.......... USD 2480 NZD 4,046 11/18/2022 (4,653)
Brown Brothers Harriman & Co. UsD 3,644 JPY 491,066 09/08/2022 (107,288)
Brown Brothers Harriman & Co. UsD 4,780 JPY 655,068 09/29/2022 (54,637)
Brown Brothers Harriman & Co. EUR 35,643 USD 36,349 10/14/2022 426,852
Brown Brothers Harriman & Co. AUD 7,135 USD 5,083 10/20/2022 197 445
Brown Brothers Harriman & Co. EUR 1,394 UsD 1431 10/31/2022 24,041
Brown Brothers Harriman & Co. EUR 30465 USD 31,541 11/14/2022 771,520
Brown Brothers Harriman & Co. EUR 36,506 USD 36,769 11/29/2022 (138,726)
Brown Brothers Harriman & Co.+. AUD 17,075 USD 12,106 09/12/2022 420,631
Brown Brothers Harriman & Co.+ CAD 7497 UsD 5,865 09/12/2022 156,976
Brown Brothers Harriman & Co. EUR 5257 USD 5448 09/12/2022 162,121
Brown Brothers Harriman & Co.+ EUR 4 USD 4 09/12/2022 (33)
Brown Brothers Harriman & Co.+ GBP 3,866 USD 4,734 09/12/2022 241,727
Brown Brothers Harriman & Co.+. NZD 670 USD 429 09/12/2022 19,664
Brown Brothers Harriman & Co.+ SGD 709 USD 518 09/12/2022 10,765
Brown Brothers Harriman & Co.+ USD 21,277 AUD 30,405 09/12/2022 (469,336)
Brown Brothers Harriman & Co .- USD 11,536 CAD 14.897 09/12/2022 (193.368)
Brown Brothers Harriman & Co.+. USD 5299 EUR 5321 09/12/2022 52,556
Brown Brothers Harriman & Co. UsD 5448 EUR 5257 09/12/2022 (162,121)
Brown Brothers Harriman & Co.- USD 8,970 GBP 7,466 09/12/2022 (295,504)
Brown Brothers Harriman & Co.- USD 842 NZD 1,339 09/12/2022 (23,223)
Brown Brothers Harriman & Co +. UsD 507 SGD 709 09/12/2022 16
Brown Brothers Harriman & Co. USD 518 SGD 709 09/12/2022 (10,765)
Citibank, NA PLN 11,429 USD 2439 09/09/2022 9559
Citibank, NA USD 2434 PLN 11429 09/09/2022 (4,736)
Citibank, NA SGD 3408 UsDh 2492 09/15/2022 53218
Citibank, NA . USD 2,409 CLP 2490459 09/15/2022 363,188
Citibank, NA USD 2449 SGD 3,408 09/15/2022 (9,755)
Citibank, NA INR 102,092 USD 1272 09/28/2022 (9.355)
Citibank, NA . UsDh 7,306 INR 584,677 09/28/2022 31371
Citibank, NA EUR 2,555 USD 2,628 09/29/2022 56,026
Citibank, NA EUR 3,860 USD 3,854 09/29/2022 (32.086)
Citibank, NA . USD 1,973 EUR 1,938 09/29/2022 (21,617)
Citibank, NA . AUD 3416 UsDh 2,386 10/20/2022 47,039
Citibank, NA . USD 2348 AUD 3416 10/20/2022 (9.249)
Citibank, NA . CAD 32,138 USD 24926 10/27/2022 463,723
Citibank, NA . KRW  1.216,182 USD 927 10/27/2022 20,127
Citibank, NA . .. UsD 2426 KRW 3,200,035 10/27/2022 (39.534)
Credit Suisse International SEK 74,962 UsSD 7,107 09/22/2022 67,500
Credit Suisse International . USD 7,301 SEK 74,962 09/22/2022 (261,863)
Credit Suisse International . . ............................ AUD 6,444 USD 4439 10/20/2022 26615
Credit Suisse International . . ............................ UsDh 4465 AUD 6,444 10/20/2022 (52.879)
Goldman Sachs Bank USA ............................. CHF 2,440 USD 2,526 09/08/2022 27,847
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Contracts to In Exchange Unrealized
Deliver For Settlement Appreciation/
Counterparty (000) (000) Date (Depreciation)
Goldman Sachs Bank USA UsD 2497 CHF 2,440 09/08/2022 $ 850
Goldman Sachs Bank USA . PLN 11,094 UsD 2,362 09/09/2022 4,008
Goldman Sachs Bank USA . USD 2,282 PLN 11,094 09/09/2022 76,284
Goldman Sachs Bank USA . UsD 2,404 PLN 11,119 09/09/2022 (40,744)
Goldman Sachs Bank USA . NOK 25,509 UsD 2,602 09/22/2022 34,536
Goldman Sachs Bank USA SEK 52079 UsD 5,007 09/22/2022 116,752
Goldman Sachs Bank USA USD 2,490 NOK 25,509 09/22/2022 71513
Goldman Sachs Bank USA . . UsD 5015 SEK 52079 09/22/2022 (124.225)
HSBCBank USA........ ... .. .. ... .. .............. JPY 464.890 UsD 3,407 09/08/2022 59,201
HSBCBank USA........ ... ... ... ... .. ... .. ........ CLP 3,754,020 uUsD 3,990 09/15/2022 (188.264)
HSBC Bank USA. . . INR 404,403 USD 5051 09/28/2022 (23,750)
HSBCBank USA......... .. ... ..o UsD 2,536 INR 200,204 09/28/2022 (23.484)
HSBCBank USA........ ... .. .. .. ................. KRW 3328081 UsD 2,540 10/27/2022 58,523
HSBC Bank USA. .. .. usD 2444 KRW 3,199,378 10/27/2022 (58,013)
JPMorgan Chase Bank, NA . JPY 2,169,313 USD 16,160 09/08/2022 538,150
JPMorgan Chase Bank, NA . PLN 11.829 UsD 2,527 09/09/2022 12,712
JPMorgan Chase Bank, NA . PLN 11.124 UsD 2316 09/09/2022 (48.705)
JPMorgan Chase Bank, NA . USD 44 PLN 209 09/09/2022 353
JPMorgan Chase Bank, NA . USD 2,507 PLN 11,620 09/09/2022 (36,748)
JPMorgan Chase Bank, NA . SGD 3,703 UsD 2,674 09/15/2022 24,696
JPMorgan Chase Bank, NA . UsD 1.290 SGD 1814 09/15/2022 8,529
JPMorgan Chase Bank, NA USD 1,357 SGD 1,889 09/15/2022 (5,400)
JPMorgan Chase Bank, NA NOK 50,637 USD 5,266 09/22/2022 169,102
JPMorgan Chase Bank, NA . NOK 25260 UsD 2,541 09/22/2022 (1.801)
JPMorgan Chase Bank, NA SEK 26,262 UsD 2,494 09/22/2022 27449
JPMorgan Chase Bank, NA USD 2476 NOK 25260 09/22/2022 66475
JPMorgan Chase Bank, NA . USD 9,933 NOK 97288 09/22/2022 (140,026)
JPMorgan Chase Bank, NA UsD 4871 SEK 51,603 09/22/2022 (25.378)
JPMorgan Chase Bank, NA EUR 2776 UsD 2,770 09/29/2022 (25.423)
JPMorgan Chase Bank, NA . MXN 49,034 USD 2,409 09/29/2022 (11,605)
JPMorgan Chase Bank, NA . USD 2,369 MXN 49,034 09/29/2022 51,676
JPMorgan Chase Bank, NA . UsD 18,919 AUD 27506 10/20/2022 (84,148)
JPMorgan Chase Bank, NA . UsD 2,532 CAD 3255 10/27/2022 (54.418)
JPMorgan Chase Bank, NA . . .. USD 2310 NZD 3,722 11/18/2022 (32,683)
Morgan Stanley & Co. International PLC . . SEK 12,538 USD 1,229 09/22/2022 51,615
Morgan Stanley & Co. International PLC . . INR 89,524 USD 1,112 09/28/2022 (11,873)
Morgan Stanley & Co. International PLC . . EUR 693 USD 708 09/29/2022 10,676
Morgan Stanley & Co. International PLC JPY 332,342 USD 2436 09/29/2022 38,288
Morgan Stanley & Co. International PLC MXN 101,589 USD 4,899 09/29/2022 (117,339)
Morgan Stanley & Co. International PLC . . USD 2,400 JPY 323,802 09/29/2022 (63,719)
Morgan Stanley & Co. International PLC USD 4,992 MXN 101,589 09/29/2022 23,642
Morgan Stanley & Co. International PLC AUD 3,489 USD 2432 10/20/2022 42939
Morgan Stanley & Co. International PLC . KRW 3,247,121 USD 2,449 10/27/2022 27458
Royal Bank of Scotland PLC............................ JPY 679,635 UsD 5,191 09/29/2022 288.602
Royal Bank of Scotland PLC............................ UsD 1437 CNH 9.853 10/20/2022 (9.547)
Royal Bank of Scotland PLC. usD 2494 CAD 3215 10/27/2022 (46,888)
Royal Bank of Scotland PLC. GBP 14,248 USD 16,932 11/17/2022 356,166
Standard Chartered Bank . UsD 2415 INR 192280 09/28/2022 (1.958)
Standard Chartered Bank . EUR 12,042 UsD 12292 10/14/2022 156,282
CHF 1,227 uUsD 1276 09/08/2022 20,963
CHF 2432 USD 2487 09/08/2022 (2,554)
UsD 5,170 CHF 4981 09/08/2022 (72914)
SEK 49,832 UsD 4,783 09/22/2022 103,564
uUsD 2,406 SEK 24228 09/22/2022 (131,119)
MXN 52,756 USD 2,592 09/29/2022 (12,508)
UsD 2,562 MXN 52756 09/29/2022 42,378
AUD 95.648 UsD 66,075 10/20/2022 582232
CNH 9.840 uUsD 1451 10/20/2022 25,798
USD 19,574 AUD 28,284 10/20/2022 (207,213)
$ 4,906,310

+ Used for share class hedging purposes.
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Appreciation  $ 8,961,153
Depreciation $ (4,054 ,843)
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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./(LCH Group). . . ... NZD 13,731 11/02/2024 3 Month BKBM 2.503% $ (313,208)
Citigroup Global Markets, Inc./(LCH Group). . . ... NzZD 12631 11/10/2024 3 Month BKBM 2.448% (299.141)
Citigroup Global Markets, Inc./(LCH Group)............... NZD 5,134 11/01/2024 3 Month BKBM 2.580% (111,616)

PG|

*  Principal amount less than 500.

(a) Floating Rate Security. Stated interest rate was in effect at August 31, 2022.
(b) Overnight deposit.

Currency Abbreviations:
AUD - Australian Dollar
CAD - Canadian Dollar
CHF - Swiss Franc

CLP — Chilean Peso

CNH - Chinese Yuan Renminbi (Offshore)
EUR - Euro

GBP - Great British Pound
INR - Indian Rupee

JPY - Japanese Yen

KRW — South Korean Won
MXN - Mexican Peso

NOK - Norwegian Krone
NZD - New Zealand Dollar
PLN - Polish Zloty

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

Glossary:
BKBM - Bank Bill Benchmark (New Zealand)
BOBL - Bundesobligationen

CBT — Chicago Board of Trade

CLO — Collateralized Loan Obligations

CMBS - Commercial Mortgage-Backed Securities
LCH — London Clearing House

REIT - Real Estate Investment Trust



