ERRSEE (Z21FhR)

ALLIANCEBERNSTEIN’

PSATIA«IN—IRILY + MEATUZT Ir
(BBANvYIHD)

EMEARE SR
EIH(REH2024F2H7H)

@7 7 RDLHEH
HT 72 ROLHEHAIKRDESDTY,
B 5 B | BNERRE L bt
% % M| 202/48R00%C (EieH | 2022F 7 Be2E) ZREDIHEIEN
FAEAUTREEORAS ERR G ERATRC L. B

DR E R L CHATE L) BL ABAIDCEREICHITHDESHILRL LIS

CEBRENRT 7R /\@?xé’iﬁ UT. BFRZZTHFROHKNE
;}égiﬁéﬂ%j?/b g?& S — P« -
e Wy ey S cC AT A ST ATAL ME A

oo st i T e
FY, RECHOTE, —BNICY—Iv— - P—ERS—ILL Hﬁ@ﬂ&%%'ﬂ—b\i LJrCo

R T i D el CCIT. HEDBRWRE CHRERL FTET,
7/ —_ —

: 5 PEATYA - N—VRAIAY - T SEEH—EDODDSITITCZEHDEIXLD. BE

e LE7. 9

* 7 74} /E IN=VRIAVICE PSAT VA - IN\=VRIA L\EE bilj—asa—o

V- T E—EZ0R NOBERH ZSHET,
CHIFPYRE TPV R AT 7 VXARICKDBREITVE T,
CEBRENR T 7V RICHEVT, RAIEULTEBRENRT 7 R

DFEEELERZ K RIVIRE LB ERRIZEDXK RILTOHELD
??HX%IEELL MICXHT DK RILDBBEE ) X DERZRD

Jb712/7)1;7;5%%54.}2@12%1%.:&% 7>

. A4V - TPV RM-Y—
Jy— - FP—ELS—Y U5ZS1J JPY HY T
7= (ﬁg’\J/ED)J WOy IIVIFENRE
BIEFREBAS [PISATFIRA - I\—VRYA—
Ya—h-Fab—y3av -RYR-R—bTxUF
USRSl 2V 7—X CKRLETD)]

BAZSOHFROKNE

o | B

]

SHISEEE COREEE A DREZTVEFT .

LS\ DIRE & (CIFHIBRZRR T & B Ave
HENEADRR ARG BARERD S
RN DB ST v,

- IR— T UADEBAKERIF, #EEEREED 0%
ZLREUVETD,

. ‘f ?\7ZUZ‘0)fa)\’F@§ElE\ HEEREAD 10%

EUF
SR ez, PISAT IR « N\—VR541 %N EL

T *%’V\(D}Qéilj’)[; EEHMEDI 0% T E —
- T100-0011

H

28
® & # R

RAJE LT, EJ&%H% (552575353:08575 HREBDHEG

BEFH) (C. UFOBHICEIEHRETVET, FRFLFREHXAFO T B1E6S Bibs/V\—77076
DENSBOREL SRARAOT - IS SO OF

fnran®d,) 208l HPEEEELE BEHR

5 B A & '35 e E“?ifmgsﬁmgém% TIBEIEEEE L TREL

DA E DN BEC S DU RIS B E=S 03-5962-9687

BEDTIEHS. HENSBRDDBEDHA( 3. AN EETDHEL
CotBhET T RERY i BORE SIS ET
- BEROBRICOVTIE, BICHIRERTT, (AR B0 [# (RAISE - EXEHDOFRIORNSFR5FET)

FAA] ICEONCERETNET, R—ALR=I7RUZ  https.//www.alliancebernstein.co.jp



FIAT VR IN—VRBAY - M&ATLITL (BBEAYZHY)

OKE UK DERRER

. N e f% fif #H f& " 13 G 4l @ 7
GREH) M M % % =7 H
20224E 7 H22H 10, 000 — — — 1
1#1(20234E2 H 7 H) 9, 551 0 A4.5 98.3 302
2391 (20234£8 H 7 H) 9, 344 0 N2.2 98.2 341
31 (20244E2 H 7 H) 9, 392 0 0.5 98.7 212
() BRE H ORUEMAEIL, YOI EROMMEE T, 7R E HOMEPEREEIL, YRR ETCAREEE IR L TR £,
OLHAhDOEAEMEE L TRFDHR
I iz 1l ok ® "3
e A A ” o I I
s v Flw A B %
G ) M % %
20234E8 H 7 H 9, 344 98. 2
8 AR 9, 665 3.4 98.3
9 AR 9, 736 4.2 98. 4
10K 9,524 1.9 98. 4
11AR 9, 520 1.9 98. 4
12H K 9, 734 4.2 98.0
202441 HR 9,473 1.4 96. 8
R
20244E2 H 7 H 9, 392 0.5 98.7

(%) BEEFEFMEHL T,
(J8) ARIT, FHORMKERER TS,

KR F =7 BLOSBEKICOWNT
W77 ROER#EE R LB RN L RN ), N Fv—2 BLUOBEREELRITTEY 8 A,




FIAT VR IN—VRBAY - M&ATLITL (BBEAYZHY)

TIAT VA N=VRARE ALY« M&ATLIT A (B~ TYHD) CUIT IE770 8] &) ZER
bV FET, ) OEBMARNE ZHEN-LET,

@ SO REMBEZOHE (202348 B8 H~20244E2 57 5)

(=)} (BHMA)
9,900 1,600
9,800 1,400
9,700 1,200
9,600 1,000
9,500 800
9,400 600
9,300 400
9,200 200
9,100 I 1 1 1 1 0

2023/8/7 2023/8 2023/9 2023710 2023/11 2023712 2024/2/7

— BHEHE () —— HERSBREEmE (k) HEELER (B |
B & 9,34M

B 9,392 BFhsEcsE (FhHAd) 1 0M)
BEE. 0.5% (DEEEBREN—X)
() o4 P Beg AR MEMAEIT, e (BUAZ) ZSERFICHEE L2 b0 LR L THE LD T, 77 v NEMAOFEN /T 4 —
VU ARERTHOTT,
(1F) HieZERETLNE I DOV TIEBERENSTHAO -2 X W BRAV £+, £72, 77 > FOBAMAEIC LV RS L D R
DET, LER-T, BEFKOBKORRERTHLOTIEH Y A,
(7)) EREMssERIE, S 2N EAL TR RLTEY £,
(1) BCAHRE SLEMAEIT, WY (2023428 A 7 H) OENIEYEMAE LR —& 725 X oIk LTk £7,

O EMEF DHR
N7 7 v FORAEMER (Rl a: (BhAR) B ITRTHIRIL T LA L2 F LT,

OEEMBEDELEHER

NI TN T ENBENMNERE RIS (T IAT VA R=V AP s Ty Fl—~—Y v — -
T—ERrT—Y 7T AS1] JPY Hy =7 —X (BE~vTYH V)| ~OREEZBE L TEHAZITVET, HHiC
B B HAEMBAO F e BBERIL, RO LBV TY,

LtRER
c EOEHB L OEI M) B2 T



FIAT VR IN—VRBAY - M&ATLITL (BBEAYZHY)

TEERA
- MEAZ s
P E JORNAVE S S

[ Eidce i (20234F 8 8 8 H~20244E 25 7 8)

[HRDOH%KTH]

RO TGIL, IR T ER LE L,

W2 5 20234E 10 A R I T TiE, kO RSO FEPAHKENTELE Lz, 11HICAS L, kD
EHIEF DK TR, HiREE2ERE L0, T I/KREETERITIELE Lz, ZOBRYIKRIINTTH,
K HAE (R FR EE A (FRB) 28385 L724H) « B35 Rl L C024E DR FIF BRI R S iz 2 Lo, KB KE
BB ED R ST, BEICHERR L E LT,

@ =R (202348 H8E~20244E2 5 7 H)
[BT77 2 F]

BT 7 RIE NI BTN T EHBNMNERE SRR [T IA T VAN 2P A T 7 RII—
=¥ — T —bE rTFT—=Y FTASI] JPY HY =T —RX (AFE~yVH)] 2 TERESSHE L, HEE
Bl EHERF L E L,

FITTAT VAR NR—=RAf v —Va—hTalb—Yary R ReR— 75 U4 7T 81
2027 —RX CRRVET)] ICHbEBEEITWVE LT,

([FSATUoR - N—2VREAL - T7 Vo RII—R—Cy— - 7—E+rS—Y 95ASUPYHY 2 7—X (A
BAvThy)]

ARZGOHAOBRNEL ETERENRLE L, GBI OEIHEEHNCO Y R 7HEZOY ¥ — %
WMUT, BETAOEMNZ2EEELBIELET, FAIE LT, MUEEREEL K FOVBE UK LRI RIERE
DK FAFE Y HEWOABRIE 21T, FIZkT 5K RV OBBEENY X7 OKFZK YD £97,

HERIZHTE> T, — BRI~ —Vy— T—E N7V L LTHLNTWAHIKZFH L, HIROAFRE
AL E D TRAET AMEE (AT Ly R) 225X, BRI T D ATREMES B b @ & HIWr 3= 2 2248
~OFEIESEAEDEE L,

(PS53ATVR-NR—=2REBLv—Ya—br-Talb—23av - ROR-R—brT7+UF 95X 812027 —
X CRRFLET)]

EL LTHROBEBISEHET 2 LICL @AED h—2 L VX — R E A LET, KK
NETUNDR DY a 3, LY 27 28T 572010, KEAVETLRD L) B~y V&lTH 2 L
bH0ET,

EAICHToTE, B FI SRS, RO L 7 7 VXA I AGIITESE O TH D LT LIz
it s 72 —RWIA~DOEEZTVE LI,



FIAT VR IN—VRBAY - M&ATLITL (BBEAYZHY)

Bev7  FORLFT— I EDER (202358 H8E~20245 287 8)
7 REAY T B E OB B R T LR ()
BYEEA. %)
0.7
Y
0.5
0.4
0.3
0.2
0.1
0.0
-0.1
2358
2024/2/7
{ [ |

() ZEYEMER O RIT DB EARTT,

B sics (202358888 ~202442H878)

L OB, RWIRREFRMEOREZ BFEIBANL, AE5 2 & LELL, 2k, IEEmEIC
FE TR TERFRITOWTIE, FREMENICER L. NEM DA EH) IS TEA 2TV E T,

PEREDAR
(BA7 : [, 1 A%729, BiiAZr)
%3
" A 202378 A 8 H~
20244£ 2 1 7 H

2y Bl —
CeH IS AR 5) o
LI DILGE —
LD LA —

S itk 3 i ot SRAH —

() EEAERAR LRI LA E (BLAZ) OSBIREMEME (HEEAR) ICHT2HBTHY . 77 FOREERL IR £,
(%) Mo, TEH OIS TN EITEI D EECTRIE LTV S 720850 TE8I0Re) L~ LRWEaRH Y £,
(1) bRk, REEREORE T, HEeOFFMEICOVW TR, MR oRE) okits ZHEEW,



FIAT VR IN—VRBAY - M&ATLITL (BBEAYZHY)

SHEOERSLH
[BT77 2 K]
NI TN T ENBENEREEZEISE (T IAT VA R=V AP s Ty FI—~—Y v — -
T—E rTF7— 7T AS1] JPY Hy =7 —R (AB~vyTYHD)] 2 THEBENRE L, BEEBIIEAZHE
%b‘iﬁ—o

(7FS5AT72VR-NR=VREAL Y- T7 2V RI—-X—Pv%—-7—E+5—Y 9S5RSIUPYHL 2 7—X (A&
BAavThY)]

KEDA 7 LARETIH SO0 H B B DD, S DFRBO A X 2 AT ARG E < L KRE LT
BB DBMAD RIS L CHEE 2R b S b WL L oo CWET, —FH, 794X~ 24T 4 DKTA
Ry L — (T 4) NELHEKETH S Z LIz, SITICfbos TTIA4_X—h T vk« X% —D
BENIEHRTHDHZ 0D, FIAFBERESITHICFE LTI, F2023FE% H2iE, BHIM RIS
TWTEWL ODORBNRIERICFE T L2 Z & THAENCE A A HEMEDIKRTLE Lz, BASRINZ UL E ER
L72WATREME D R E D72 8, MAZEYD B BRBEITHEL TBY | SBMAEENIHEML T EATHET,

Blxfix, B LTAMBLIOAHEEEENSDOU R 7 FEESLO ) ¥ — 2 % U T, EETAROEMIK 7
REZEELET,

(FSATUoR-IRN—VREAL =2 3— b -Falb—23 RO RK-FR—brI7xUA 95X S120 27—
X CKRFILEDT)]

Jl&feE, & LTHAOBREBEKBEICHEE TS ZLI2E0 ., @ARED h—F L U X — DB ZBIEL
7,

KIPROTTHEREOZBFIC LY | SHEMNSTHPEESNDHERHY £,



FIAT VR IN—VRBAY - M&ATLITL (BBEAYZHY)

O1/RBRAYDERAAM

(20238 A8 A~2024%2H7H)

] il
g g I
a2 H % B | & % = A o & =
M %
(a) 13 it R M 49 0.513 | ()15 FEMIN = 1 rh o> -5 FEAEAIAE X {5 FEMINR
(& 5 = ) (3) (0. 028) ZH L= BeOMER, EHEMEO 5 H% O H
( W % = ) (45) (0. 470) i A% O AR, A (HE A S AR O %A, BN TO
77 v ROEEE L OS5 T8 % % 0 5l
( = & = ) (1) (0.015) HEPEDE B, (524 b DRI O ST O X
b = o M #H M 5 0.052 | (b) 2Ot =8 OF OB H < Bt O T Z A5 1K
(. = o f ) ( 5) (0. 052) FOMIE, BEENEICKL S 77 v FOBEICHRS T, (Fith
PEICRIT 2B, BEEHBOLMICE T 5B M, TS SIS
BIIR D, FHEBBIRT . FIRIEE S0 3 5 E B O
VERK « FVRI « A0 X OV IR 5 B %%
= 7t 54 0. 565

Bt O L EAAE X, 9,608 T,

KO REH LR T,

KRTHIELLLTBYET,

AR S LR IFIME AL TH Y £,

oA HEBFORESNL S OFHERSHYEL GO TR X, B - 7

N LD ZASHE N BT E TN H D700, fHfHEIEIC

FRFIFED T EICHARBIIUELA L TH Y £7, 72720, FHILEMHEIE MR Y # T,
FEHAOEMIE, H7 7 FPAAAN TV L EEEGES BRERELZIRS) P - earEE A,
FAABEAERERES O FLE OFH FYIRE RICH T 2 [1 A 04720 0P RNEETE 2 b0Ic 0Tt AT 7> ROME] 12

FHFIT, 1T NZ 0ZNENOFE R (FRMOMEEZET) 2 WO EEFE TR L TI00&2R Lz b 0T, HAZ LI




FSATUR IN—VREL Y - M&ATLITL (BABEAYTHY)

(BEER)

L OER - BB o B A ORE (FAIE LT, SEETHE, TEEETFHERB LOA
MHFEA B IR ABR< ) 28OV Z e Q3 O EEMEMAE (1 n4720) ZFE UK
TErRL7oHRRRER () 131.95% TT,

EREEEAELN
0.04%

EREEEA
(%5511
0.06%

O
0.10%
BRCENA (BHEA)
0.03%
(8841: %)
REER(O+2+0) 1.95
@BT 7 FOBRODLE 1.12
@O®REXRT 7V FOEREEERDLE 0.79
ORERT 7 FOEREEEALADEE 0.04

() U7 7y ROBMI1 TS0 0B AU CHWE@IEEIC LY B Lzb 0T,

() S#ME, FRAlE LT, SETHR, BEEFETEERR L OAMIESRIEIBlLA &2 £ A,

() AL, FRBEE L7 TT,

() BERT7 7 REd, 477 v RPHABAN TO B RE(EGTR (BEEETER) T,

() Y77y ROBML, BEEEEN T BAEER, BERT 7 RNh- T B EEHEE A,

() Y77 RoOBEAEEERT7 7 FOBEMIL, G EINEHRNER 550800 £7,

(1) FEROFMHERMECTHHLEZLOTY, 20k, TALOHIEH FTHLEETHY . EERICHRAELEZBEMOLR L TR £,

_7_



FIAT VR IN—VRBAY - M&ATLITL (BBAYTHY)

OFEERUEGIDIKR

(20238 A8 A~2024%2H7H)

. BEERES

5 5 % 5
i " T % [ & ® [0 % [ & &
H TH 5| TH
TIAT VA N=YRAA[ 77‘/]\°HI*7—‘\/‘V«\7— .
720 N5y 4381 P 2 7= (i VD) 756 7,210 14, 286 138, 860
& (0.373) ()

() @Bz T#E LRE,

) () WIELEL, &0F HEFICLHEN T, EERORFICTEENTEY £HA,
(%) EMX@? iﬂ]@}éfo 7272 L. BALRI OB 13/ TREI,

() —Fl3REsz L,

OFEMEANEDEMEIRRF

(20238 A8 A~2024%2H7H)

BEFEFIIETVEEA,

[HIEBIMR A & 13, B (G Re R OB IR A LSBT 2 R 11500 1 BUCHUE SN A RIERIMAA T

O AEE DM (20244 2 B 7 BBFE)
. T7uR- 47 T7VABEAREBERT 7Y OB
# Wi I ERGIEES) B 1 ES
u] % m] % RF Ml 24 B
[m] [m] T‘I‘LJ 00
TIAT VA N=V AR« T 7V Rl—~v—Y % —
T—ErT—V 7T ASI] PY Uy =T —R(AHE~yVHY) 99, 578 22, 043 209, 801 8.7
& it 35, 573 22, 043 209, 807 98.7
() FHEE O BALRTE X8 0 #5C,
() i, MRS KT 2 RHlEEOFI A,
. T7UK 4T TPV ABEAREARRT 7Y FOBH
I ERGIEES) E i x
# i o P 7 i 4 A
R R eaew | BEwniem | 0 F
(A1) H) n A Tk kv T %
TIAT VANV AGL Y=Y a—h Talb—=vay.
Ry kR b4 )F 25 81 2y 27 =K CkFAET) ! 4 0. 07671 1 0.0
= Gl 4 4 0.07671 11 0.0

TR KA S HIR ORI % 023 E O % % TS 7T BHLEbLOTY,
Lh4— X, MU EERRERIC )T B R OB

FHmAE O ARG TG 0 T, 2L, BRI O8A

CEAY O I LV R
13/ TR
— 8 —

%) A
()
(%)



FIAT VR IN—VRBAY - M&ATLITL (BBEAYZHY)

OIREBIEEHEDER

(2024 2 R 7 BERTE)

IH El 3 K
B F il & ke =
+H %
BB G FES A 209, 818 89.7
a—)b - a— % ZOM 24,070 10.3
PG5 e s RE 233, 888 100. 0

(1) FHAIEE O HALATG L E) 0 #6C,

() BRI 2 ERMEE 11TM) ORBEFEMERE (233, 888T M) (Zx4 % H30.0% TY,
() SMIREE T, HHPROB 2 723 E OXRE IS 72 BASOMEIZ L0 FIERGE L7 b O T, b, MBI L dE L —

ME. 1Kk F=147.88/ T,

OFi, . TARVEEMBDKRT uz277858)

OBHEDIRR (02358 F8A~2024F 2587 H)

H H ERLES H H Bl L]

M =
W wE 233,888, 410 W mAwRE A 3,259
_ s Z O 4 A 143
ST 15, 259, 880 SIFIA A 3,116
BBIE = AR GHAmER) 209, 818, 530 (B) HMEIE=Eia% 2,892, 003
AU 8, 810, 000 FEHE A 5,491, 933
® ffE 21,256,336 A A 2,599,930
. (C) {EEmEZ A 1,833,236
AR 6, 670, 000 D) HEEHS(A+B+C) 1,055, 508
AELAR 2 12, 756, 255 (B) BTEEMIENS A10, 055, 685
KRG FEH 1, 666, 648 (F) EmEEEEES A 4,773,919
X JEHIH , 765, 972
St 163, 389 @ EH(D+E+F) A13,774, 006
(C) #MEEHRIE(A—B) 212,632, 075 H WEHES 0
JEA 226, 406, 171 REPRHERE (G+H) A13, 774,096
WIS & A 13,774,096 JBAMAREAS 48 & A 4,773,919
D) BasiEeOH 296, 406, 171 ((CEEY Y (A 7,946)
0) st 406, 17100 SEEHR AR Y 4R) (A 4,765,973)
1RO YEEMEBE(C/D) 9,392 W R 25 4 A 9,000, 177

() Wi TA%E365, 786, 9311, M BN ETAKETS2, 131, # (%) ISR O H T B) HlEES5EEE BT RO M 2 12 X

A — TR T ANER140, 162, 8911, MHIRBFICH TS 1 1Y

7= V) HlE PEAHO. 939211,

(78 MIRBEIC B W TR ER BN LA Z TR TR Y | 0%

FAILAL13, 774,096 CT7,

(1)

()

LbDEERET,

HAEDRBLO T (C) 15 FEIRENE |2 1 LA5 FEHIN 1< k5~ 2 T & Bl
MRS L O OMBAEEED TRRLTVET,
HIEORPOFT T F) BIMERZBHE L HH0IE, BFit0E
INERTE DBE, BINFRE % LI MMEE) O uAR % 22 L5\ - 256000
VNN ET,

o5 3 MEHE IR RIS 30T B B FIPERRE Ofid Y S I EE (0) .
e FAPERRTE - ARHUK IR A 1% O A RIES: 8 B SR AE (0FT)
L0 SSBER BRI BIZOM (10,0004 72 0 0F) T4 23, 4
WCABE L7581 H 0 £ A,



FIAT VR IN—VRBAY - M&ATLITL (BBEAYZHY)

OnEREDHMLE

[ 1m0 e (Bia%) 0 |




TIAT VR IN—2VRBL - TR —Y—V%— - T—ERS—
95 AS1J JPY H 2 7—X(BEAYIHY) /IFAS1Y Yz T7—X(ABBEAYDLL)

20224E12 A 31 H 8L

e K on 88 | VTN RSN EREEER SRS AN

woow B W BB XL OB OREEEE N LD U X7 iEEDO Y Z — 2@ LT, &KE T
— AORMI kR E BfE L £,

T E R E X 2| ARGt RORASE

A= R 7 VAR BREHNEERT D702, T VAT ¢ TEEI ORI A
REERAFICEIY, BEAZELHAOBKKEICHEE LET, —HHIC
=y — T T—=VL LTHALNTWDERIE A L £, M
1, AR SINTZE0EE L OEIEFZEICB T, BIONFR &AL E D
BICRATAHMIBELZ NS OIRR & LET, BT, L—_X—Z2DT
Ta—FNnb U R TV IT AERRICHYE L, RS D ATREME S i
bEWERE~OREICES TS DY ET,

CBERRe¥E, T LRSS LETH. HREEOAKICY
BELET,

EH O EKGE| - FTIUAT o TEBNEL, FE UTRERS, T UNRT T 73T —FR
(NDF) Be3l. AU v 7TEE| (k=& U R —1 « 2T v ) R@EEs|
ELET,

T 7V RIE, Ny VHBRERREEENOTEOIZL ALy UENTA D
EMTEET,

« 77 ASI] JPYHY =27 — X (B~ TH V) 1ITo0WTE, FAlE LT,
WG PEREEZ K FAVHE U758 L ISITRESERRE DK RLE 0 [E VDA
BB E#ITWET,

EEE N, HRENMOSEAREANE LT EEWRNTR— 7+ U F
DML > T, FERROEANTERWVWEAENH D F7,
£ A OB H R A= b T7x ) AOAREEL., MEERED10%E FIRE LET,

S B H | 4120311
Sy B F # | FEAIE LT, SR EITVERA,

B E BEM S | 753470 R N"— AL )L B—

FAERIE ATV T, AT AR BT IR OEREEEE b & ISR L TR Y £,




FIAT VAR N=VREL Y D7V RII-—Uv— 7—Er5—Y HFASU PY HO 2 7—X (BBEAYOHY) /95AS Y17—X (BEAvIHL)

[ PIAT VAR NR—=VREA Y+ 77 RI—~—V%— T—E 55— 75 AS1] JPY HV =7 —
X (BB~ THY)| BLIRTIFAT VR RV REAL Y+ Ty Rll—v—Px— T—E ;55—
TGRS 2T —X (BB~ TRL) L. TNEN [ TIAT VR NR—=VREAfL T 7 RI—<—
Ve — e T—EFrF—| O =T I7T7ZAD1OTT,

(TIAT LA NR—=RBZAf e T FI—~—V % — - 7—E F T —] (%, 20234 12H 31 HICE %
HZTEY E2, HHICBT2EENRTOEDRTELHRITIH ) FA, UTIX [T IA4T R« R—
VAR e Ty RII—~v—V % — - T—E T —| OEEORE A TH 520224512 31 A BIIE DM HEEIE
B TTAT VA N—=U AR A ERASHDBER LR L2 O TTR, HLETESERMRTH D, EretEs
PREAET 2 DO TIEEH Y R A,

MBEERICEEND TBEEHME] oW T, FEXERBY RELLTREL TRV ET, FERA77 > Fo
AR EH I ORI S W CEE A ST T £,

(FHEHART - 2022461 A 1 A ~20224E12H31H)

(1) &pE - AfEFFEE (20224212 A 31 H BITE)

Merger Arbitrage

(USD)

"
B A MRES: — REAT $225, 305, 535
& A MRESRFE AR 4 15, 686, 721
EHITE A 6,222, 436
2RI P AR FEBLREAM 2% 2, 547, 226
PESITB L O T o —h—icB ) 254 4,417, 751
FRULBL Y 4 K ORI 214, 472
7 7 v REEAIRTE AR 4 21,792
AT FREDBFAN S 560, 220
AT TRILAF] 14, 786

254, 990, 939
A &
BB FMRES: — e - Rl 34, 459, 077
[RAESRATE L O a—h — okt 2 K04 31, 425, 695
BE A RESR I AR TL S 17, 755, 955
2y BRI PET AR FE B FEAM 17 1,641,993
7 7 v N RS 610
HRAAEC Y 4 55, 663
AT s T REER] 29, 068
KL B L O OMESS 335, 617

85, 703, 678
fiE $169, 287, 261




FIAT VAR N=VREL Y D7V RII-—Uv— 7—Er5—Y HFASU PY HO 2 7—X (BBEAYOHY) /95AS Y17—X (BEAvIHL)

(2) HEHAEZEL LOWIEELBFHEE (202241 A 1 H~20224-12A31R)
Merger Arbitrage

(USD)
BB
FILE $215, 610
B4 4 (Fli%E) 1, 549, 980
2Ty P 136, 326
1,901,916
R
R 442, 421
Al 24 4 712, 411
2T SR D E 148, 045
REFA SR 52,011
REHER L OVE BRRE B THREN 29, 821
PRAE R 1,813
T 10, 027
4 AT RN 7,327
A1 FME&E M 7, 965
IRl 3,210
ZDfth 1, 239, 929
2, 654, 980
B ORE U 7= 1 IR (87, 362)
2 e 2,567,618
MIESE IS (FBR) (665, 702)
EBFIR
BB A MRS 14, 111, 929
2R AL | 3, 145, 498
2RI 17, 528, 709
ATy 4,001, 876
38, 788, 012
EBIRK
BB AT MRS (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)
2RISR 401, 436
2Ty 439, 404
EAIC L DA (B) % (2,958, 630)
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e
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Merger Arbitrage
(USD)

126, 138, 095

46, 107, 796

$ 169, 287, 261
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(3) HEWME (2022412 31 H BIfE)

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 7 .. 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 231975 6,648403 40
_ 21545874 128
HEALTH CARE TECHNOLOGY
EMIS Group PLC ... 307,980 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. 559,772 9,991,930 59

19,368,399 11.5
THRIFTS & MORTGAGE FINANCE

Home Capital Group, INC. T .......oouiiiiiii 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 ....iveee et 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 ...........oiiiiiiiiiiiiiii e 172 8,899 0.0
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Shares Value Net Assets
(USD) %
AIR FREIGHT & LOGISTICS
Atlas Air Worldwide Holdings, Inc. ¥ ... 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 ..........cooiiiiiiiii 105,141 6,282,175 3.7
TRANSPORTATION INFRASTRUCTURE
Atlas COTP. T ..uui e 14,491 222,292 0.1
16,247,088 9.6
CONSUMER DISCRETIONARY
AUTOMOBILES
TAA, Inc. ¥ 185,166 7.406,640 4.4
HOUSEHOLD DURABLES
TRODOL COTP. e 102,635 4,939,822 29
INTERNET & DIRECT MARKETING RETAIL
Poshmark, Inc.—Class A ... 68,937 1,232,594 0.7
13,579,056 8.0
UTILITIES
ELECTRIC UTILITIES
PNM ReSOUICES, INC. T 1 otetitititit ittt 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 ...oviuiuininiiii 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 ...ttt 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. II-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 . 7,393 75 0.0
MSD Acquisition Corp., expiring 03/29/2026 ¥ ......... 3,280 246 0.0
New Vista Acquisition Corp.,—Class A, expiring 02/19/2026 4,843 279 0.0
Pivotal Investment Corp. III, 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 F 1,240 74 0.0
Tailwind International Acquisition Corp., expiring 02/23/2028 ¥ .................. 5,035 21 0.0
3,771 0.0
INDUSTRIALS
MACHINERY
Fast Radius, Inc., expiring 02/11/2028  .......covviiiiiiiiiiiiieiieieeiee 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. ...............oooviiiiiiiiiiiiiiiee (107.470) (6,214,990) 3.7
FINANCIALS
BANKS
Columbia Banking System, INC. ..............ccoovvriiiiiiiiiiiiiiiee (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.cooviiiiiniiiiiiiiiiinin, (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)
(8210335  (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) ..ooooviiiiiiiiiieii 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) «.vveeei e 3,021 0 0.0
0 00
314,491 0.2
Total Investments
(€08t $192,096,815) ...oovviiiiiiiie 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% USsD 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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[ PIAT VR NR—=V RFAL v —Ya—h o FTalb—Yagl RV R—-+s73VF 75X S1 2V
T—X (RRABT) ) X, [TIALAT VRN~V RIS —Ya—h Fal—Tay - RrFF—}
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(1) SfExIHBF (20234F 8 A31HELE)

Short
Duration
Bond Portfolio
(USD)

"
P8 A MRS — IRFAlG $ 522,934, 635
& W TEA 12, 749, 504
ARULAL Y 435 T ORIFE, 5,462,917
BEZIITR LT 0 — b —FEit 4 8,470, 191
7 7 v NREFRFERIARIN 4 856, 680
S 2R T RIA R BLRTAM 2 213, 370
SRR A FEBLREAT 4% 407, 105
ATy TR D ARIFILE 597, 255
BEE A MRS FE RN AR UL 4 354
551, 692, 011

A
EZERITR L O T 0 — I —~D K& 3, 661, 526
BeE A MRE i AL 4 3,972, 586
RIL B4 587, 416
S AT R FE R AT 1R 2,084, 896
7 7 v NiERERAR LA 1, 152, 790
AT v TREHFmE 581, 706
SRR A FEBLREAT 18 151, 769
ATy TR D ARALFILE 328, 756
KA € O 713, 674
13,235, 119
A A $ 538, 456, 892
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(2) $BIEFHEE (2022429 A 1 H~20234E 8 A31H)

Short
Duration
Bond Portfolio
(USD)
BB
FILE $ 20,283,226
AT FULEE 920, 038
21, 203, 264
R
(egsit | 2, 865, 796
(g 398, 861
AT TR D E A 980, 022
Hidex 209, 167
IR 7 290
PR T RN 218, 247
PRAE 168, 222
REFA SR 293, 526
DFHE L OE B B R TN 81, 318
FII 19, 091
Eaolich 61, 168
5, 295, 708
P R 72 3R (133, 049)
iy 5, 162, 659
g (0 &% 16, 040, 605
=& B &%

BEAMRES, OB ETH, AT v,

BRI . AT a o kO (20, 239, 037)

REDLFILE R OEE)
BB A MRS 21,922, 155
SRR (622, 773)
e 2T (6,777, 836)
2Ty 142, 259
s (86, 935)
T FERE 10, 378, 438
7 7 v RREEEG]
R % 55, 897, 423
Syl (7,393, 767)
W PERR
o 479, 574, 798
oK $ 538, 456, 892




FISATVR N—VRAAY—Sa—h - Falb—yay KRR R—bkTHUd 452 S1 202 7—X CERILET)
(3) PEHz (20234F 8 H31HHIE)

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

TRANSFERABLE SECURITIES QUOTED ON A STOCK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MARKET
GOVERNMENTS - TREASURIES

CANADA

Canadian Government Bond 2.75% 08/01/2024 CAD 6,732 $ 4,879,862 0.9%

Canadian Government Bond 3.00% 04/01/2026 26,286 18,796,822 35

Canadian Government Bond 3.75% 02/01/2025 18,363 13,377,542 25

37.054.226 6.9

JAPAN

Japan Government Twenty Year Bond, Series 69 .............. 2.10% 03/20/2024 JPY 3,076,800 21,407,887 40

Japan Government Twenty Year Bond, Series 70 .............. 2.40% 06/20/2024 2,541,350 17,816,200 33

39.224.087 73

MEXICO

Mexican Bonos, Series M ................ . i 5.00% 03/06/2025 MXN 59.144 3.212.936 0.6
NEW ZEALAND

New Zealand Government Bond, Series 0425. . ............... 2.75% 04/15/2025 NZD 18,104 10,350,403 1.9
UNITED KINGDOM

United Kingdom Gilt. . .............. ... ... ... 4.13% 01/29/2027 GBP 10,602 13.148.773 24
UNITED STATES

U.S. Treasury Bonds 7.50% 11/15/2024 USD 39,524 40,518,274 75

U.S. Treasury Bonds . 7.63% 02/15/2025 45,175 46,657.305 8.7

U.S. Treasury Notes 3.00% 07/15/2025 9537 9,208,683 1.7

U.S. Treasury Notes . 4.13% 06/15/2026 5452 5,388,961 1.0

U.S. Treasury Notes . 4.38% 10/31/2024 36.264 35878497 6.7

U.S. Treasury Notes 4.63% 02/28/2025 34,610 34.366.352 64

172018072 320
275008497 _51.1
CORPORATES - INVESTMENT GRADE
FINANCIAL INSTITUTIONS

BANKING
ABN AMRO Bank NV, Series E........................... 2.38% 06/01/2027 EUR 1,500 1,532,441 03
AIB Group PLC. . .. 4.26% 04/10/2025 USD 486 478,675 0.1
AIB Group PLC . 7.58% 10/14/2026 973 997,270 0.2
Banco Bilbao Vizcaya Argentaria SA, Series G ............... 4.13% 05/10/2026 EUR 1,300 1,404,739 02
Banco Santander SA, SeriesE........... 3.75% 01/16/2026 1,900 2,043,757 0.4
Banque Federative du Credit Mutuel SA 4.94% 01/26/2026 USD 1,444 1412955 0.2
Banque Federative du Credit Mutuel SA(a) .................. 5.75% 02/04/2025 727 721,200 0.1
Barclays PLC, Series E 2.89% 01/31/2027 EUR 1,008 1,051,551 02
Barclays PLC, Series E 3.38% 04/02/2025 409 440,676 0.1
BPCESA .. .. 0.63% 04/28/2025 2,000 2053211 04
Citigroup, Inc. . 201% 01/25/2026 USD 1,532 1,449,638 03
Citigroup, Inc.(a) . . . 6.75% 03/17/2026 549 553471 0.1
Credit Agricole SA, Series E 4.00% 10/12/2026 EUR 1,800 1,948,639 03
Danske Bank A/S .. . 0.98% 09/10/2025 USD 1,009 954,153 0.2
Danske Bank A/S . . . 3.77% 03/28/2025 945 929,785 0.2
Deutsche Bank AG, Series E 3.88% 02/12/2024 GBP 1,100 1,376,188 02
DNB Bank ASA, Series E . . .. 4.00% 08/17/2027 1455 1,721,765 03
Goldman Sachs Group, Inc. (The) 1.76% 01/24/2025 USD 2,135 2,095,807 04
HSBC Holdings PLC............... ... 1.65% 04/18/2026 2,170 2020055 04
INGGroepNV. .. ... 1.25% 02/16/2027 EUR 2,000 2,010,791 04
Intesa Sanpaolo SpA . 5.25% 01/12/2024 USD 1,512 1,506,331 0.3
JPMorgan Chase & CO. ........oiiiiiiiii 0.99% 04/28/2026 GBP 1,796 2,101.433 04
KBC Group NV, Series E. ... 4.50% 06/06/2026 EUR 1,900 2,063,708 04
Mitsubishi UFJ Financial Group, Inc., Series E . 2.26% 06/14/2025 1,897 2024971 04
Morgan Stanley ............... .. i 2.10% 05/08/2026 1,964 2,052,167 04
NatWest Markets PLC, Series 0.13% 11/12/2025 764 760,261 0.1
NatWest Markets PLC, Series E . 6.63% 06/22/2026 GBP 1,047 1,339,104 0.2
Nordea Bank Abp, SeriesE ... .. .. 6.00% 06/02/2026 1,220 1,536,682 03
Santander UK Group Holdings PLC, Series E 3.63% 01/14/2026 1,366 1,612,021 03
Societe Generale SA(a) . .. 6.36% 01/21/2026 USD 663 658,932 0.1
Standard Chartered PLC 2.82% 01/30/2026 1,576 1,499,931 03
Standard Chartered PLC . . 6.17% 01/09/2027 257 257,669 0.0
Swedbank AB, Series E . 3.75% 11/14/2025 EUR 1,764 1,898,792 03
UBS Group AG, Series E. ... 0.25% 01/29/2026 1,598 1,630,055 03
48.138.824 8.8

BROKERAGE

Charles Schwab Corp. (The)(@) . .............oooviiiien... 5.85% 05/13/2026 USD 2083 2045824 04
Nomura Holdings, Inc.................... ... oo 5.71% 01/09/2026 1,521 1.509.260 03
3,555,084 0.7

FINANCE
Aircastle Ltd. .. ... 5.25% 08/11/2025 1214 1,184,930 02
Aviation Capital Group LLC . ... 4.38% 01/30/2024 778 769053 0.1
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Aviation Capital Group LLC 5.50% 12/15/2024 USD 747 $ 735385 0.1%
Synchrony Financial ......... ... .. .. .. ... ... 4.50% 07/23/2025 1229 1,172,322 02
3.861.690 0.6
INSURANCE
Berkshire Hathaway, Inc.............. .. .. .. .. .. ... 0.00% 03/12/2025 EUR 2,171 2.220.549 04
Metropolitan Life Global Funding I, Series E. . ............... 1.75% 05/25/2025 1,945 2,031,432 04
New York Life Global Funding(a).......................... 5.68% 06/09/2026 USD 2,083 2,059,572 04
6.311.553 12
61,867,151 113
INDUSTRIAL
CAPITAL GOODS
Parker-Hannifin Corp. .............. . ... ..o 1.13% 03/01/2025 EUR 1421 1474818 0.3
COMMUNICATIONS - TELECOMMUNICATIONS
AT&T,INC.. ... 3.55% 11/18/2025 745 799.831 0.1
Corning, INC. ......ovi i 3.88% 05/15/2026 1,130 1.219.149 .

2018.980 03
CONSUMER CYCLICAL - AUTOMOTIVE

Harley-Davidson Financial Services, Inc. . 3.35% 06/08/2025 USD 1,599 1,519,092 03
Hyundai Capital America 5.80% 06/26/2025 1,555 1,555914 03
Toyota Credit Canada, Inc. .......... 5.29% 07/13/2026 CAD 1,044 773 462 0.1
Toyota Motor Finance Netherlands BV, SeriesE .............. 0.00% 10/27/2025 EUR 429 430,026 0.1
Toyota Motor Finance Netherlands BV, SeriesE .............. 3.38% 01/13/2026 823 886.110 0.2

5.164.604 1.0
CONSUMER CYCLICAL - RETAILERS

VE Corp.,SeriesE. ... i 4.13% 03/07/2026 542 586,194 0.1
CONSUMER NON-CYCLICAL
American Medical Systems Europe BV ..................... 0.75% 03/08/2025 1428 1,474,692 0.3
Asahi Group Holdings Ltd 0.16% 10/23/2024 1427 1,480,731 03
Becton Dickinson & Co. ...l 0.03% 08/13/2025 551 555,156 0.1
DH Europe Finance IISARL. ............................. 0.20% 03/18/2026 2219 2,202,991 04
Haleon Netherlands Capital BV, Series E .. .................. 1.25% 03/29/2026 353 358,694 0.1
6,072,264 1.2
TECHNOLOGY
Honeywell International, Inc., Series 4Y ... .................. 3.50% 05/17/2027 1,822 1,956,011 04
17272 871 33
UTILITY
ELECTRIC
Enel Finance International NV ............................ 6.80% 10/14/2025 USD 1428 1.453.863 03
NATURAL GAS
Southern Gas Networks PLC, Series E ...................... 4.88% 10/05/2023 GBP 1,185 1.498.898 03
OTHER UTILITY
Thames Water Utilities Finance PLC, SeriesE .. .............. 1.88% 01/24/2024 1,654 2,042,499 04
4.995.260 1.0

84,135282 _15.6
COLLATERALIZED MORTGAGE OBLIGATIONS

RISK SHARE FLOATING RATE
Connecticut Avenue Securities Trust

Series 2021-R01, Class 1M1(a). . 6.04% 10/25/2041 USD 12 11,751 0.0

Series 2021-RO1, Class IM2(a). ... 6.84% 10/25/2041 79 77918 0.0

Series 2021-R03, Class IM1(a). ......................... 6.14% 12/25/2041 385 383,090 0.1
Eagle RE Ltd.

Series 2021-2, Class MIA(a) ..., 6.84% 04/25/2034 51 50,953 0.0

Series 2021-2, Class M1B(a). . .. 7.34% 04/25/2034 303 304,098 0.1
Federal Home Loan Mortgage Corp. Structured Agency Credit

Risk Debt Notes

Series 2021-DNAS5, Class M2(a). . .......oooviinnn .. 6.94% 01/25/2034 222 222,341 0.0

Series 2021-DNAG, Class M1(a). 6.09% 10/25/2041 39 38,306 0.0

Series 2021-DNAG, Class M2(a). 6.79% 10/25/2041 812 795,386 0.1

Series 2021-HQA4, Class M1(a). ........................ 6.24% 12/25/2041 686 672438 0.1

Series 2022-DNA3, Class MIA(a) .............ooovi.... 7.29% 04/25/2042 558 562,181 0.1
Federal National Mortgage Association Connecticut Avenue

Securities

Series 2014-C04, Class 1M2(a) 10.30% 11/25/2024 564 584836 0.1

Series 2014-C04, Class 2M2(a) 10.40% 11/25/2024 18 18.578 0.0

Series 2016-C02, Class 1M2(a) 11.40% 09/25/2028 263 276,060 0.1

Series 2016-C03, Class 1M2(a) 10.70% 10/25/2028 439 464,738 0.1
Home RE Ltd., Series 2019-1, Class M1(a) 7.08% 05/25/2029 690 689,611 0.1
PMT Credit Risk Transfer Trust, Series 2019-2R, Class A(a). 9.19% 05/30/2025 368 367,030 0.1
Triangle Re Ltd., Series 2021-3, Class M1A(a) 7.19% 02/25/2034 311 312414 0.1
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MORTGAGE PASS-THROUGHS

AGENCY FIXED RATE 30-YEAR
Federal National Mortgage Association, Series 2001 ........... 7.00% 09/01/2031 USD 1$ 764 0.0%

COVERED BONDS
Australia & New Zealand Banking Group Ltd................. 0.25% 03/17/2025 EUR 1,343 1,380,262 03
Australia & New Zealand Banking Group Ltd. 3.44% 04/04/2025 1,198 1,291,559 0.2
Banco de Sabadell SA, Series DMTN . ...................... 3.50% 08/28/2026 1,200 1,296,789 0.2
Bank of Montreal .. ................ ..o il 1.00% 04/05/2026 2413 2443201 0.5
Bank of Nova Scotia (The) 0.01% 03/18/2025 2,369 2422233 04
Bank of Nova Scotia (The) 0.45% 03/16/2026 320 319.900 0.1
BPCESFHSA . ... ... . s 0.13% 03/31/2025 300 307,547 0.1
BPCE SFH SA, Series E 0.75% 09/02/2025 1,500 1,537,081 03
Caisse Francaise de Financement Local ..................... 0.01% 05/07/2025 2,400 2448786 05
CaixaBank SA ... ... ... ... .. 1.00% 09/25/2025 700 717,381 0.1
Cie de Financement Foncier SA 0.75% 05/29/2026 2,600 2,619,646 0.5
Commonwealth Bank of Australia 3.77% 08/31/2027 1,346 1,469,578 03
Commonwealth Bank of Australia, Series E 0.38% 04/11/2024 1,932 2,050,634 04
Commonwealth Bank of Australia, Series E 0.50% 07/27/2026 704 697,752 0.1
Credit Agricole Home Loan SFH SA. .. 3.25% 09/28/2026 1,700 1,835,399 03
Credit Agricole Home Loan SFH SA. 4.00% 07/16/2025 650 709,145 0.1
Danske Mortgage Bank PLC. . .. 0.01% 11/24/2026 1,556 1,514,506 03
DNB Boligkreditt AS, Series E 0.63% 06/19/2025 2,662 2,735,674 05
INGBank NV ... ... 3.00% 02/15/2026 1,700 1,822,960 03
Korea Housing Finance Corp. . ............................ 3.71% 04/11/2027 1,133 1,224 419 02
Lloyds Bank PLC, Series E . 0.13% 06/18/2026 1,641 1,616,688 03
Lloyds Bank PLC, Series E . 3.25% 02/02/2026 975 1,046,863 02
National Australia Bank Ltd., Series E . ..................... 0.75% 01/30/2026 1,777 1,796,904 03
National Australia Bank Ltd., Series G . 0.63% 03/16/2027 899 878,769 0.2
National Bank of Canada, SeriesE ......................... 0.75% 03/13/2025 624 646,044 0.1
National Westminster Bank PLC, SeriesE . .................. 0.50% 05/15/2024 515 545368 0.1
Nordea Kiinnitysluottopankki Oyj. . . . . 0.63% 05/23/2025 228 234803 0.0
Nordea Kiinnitysluottopankki Oyj, Series E 3.50% 08/31/2026 1,184 1.286,216 0.2
Royal Bank of Canada, Series E . 0.63% 03/23/2026 2,678 2,690,648 05
Santander UK PLC ......... 1.13% 03/12/2027 2365 2,359,090 04
Santander UK PLC, Series G. . . . 0.05% 01/12/2027 338 325908 0.1
Skandinaviska Enskilda Banken AB . 0.38% 02/09/2026 1,363 1,369,068 0.3
Skandinaviska Enskilda Banken AB, Series 1.00% 12/17/2025 SEK 14,000 1,195,760 02
Societe Generale SFH SA . 3.00% 10/28/2025 EUR 2,100 2,250,944 04
Societe Generale SFHSA ................................ 3.13% 02/24/2026 1,200 1,289,992 02
Stadshypotek AB ......... ... ... i 0.50% 07/11/2025 2,247 2,300,797 04
Stadshypotek AB, Series E . 0.38% 03/13/2026 367 367,936 0.1
Sumitomo Mitsui Banking Corp.,SeriesE . .................. 3.60% 02/16/2026 455 489816 0.1
Sumitomo Mitsui Trust Bank Ltd., SeriesE .................. 3.63% 04/06/2026 1,264 1,361,504 03
Swedbank Hypotek AB, Series E 0.05% 05/28/2025 801 816,171 02
Toronto-Dominion Bank (The), Series E. .. .................. 3.88% 03/13/2026 2434 2,647.814 05
Westpac Banking Corp., SeriesE .......................... 0.50% 01/16/2025 554 574215 0.1
Westpac Banking Corp., SeriesE .......................... 3.46% 04/04/2025 1816 1,958,238 04

60.894.008 _11.3
GOVERNMENTS - SOVEREIGN BONDS

FRANCE
Dexia Credit Local SA, Series E 1.25% 10/27/2025 3,700 3.826271 0.7
Dexia Credit Local SA, Series E 2.13% 02/12/2025 GBP 4,200 5070.124 1.0
8.896.395 1.7
GERMANY
Kreditanstalt fuer Wiederaufbau ........................... 4.00% 02/27/2025 AUD 5305 3422078 0.6
Kreditanstalt fuer Wiederaufbau ........................... 4.10% 02/20/2026 3811 2,459,583 05
Kreditanstalt fuer Wiederaufbau ........................... 5.00% 03/19/2024 2,658 1,728,540 03
Kreditanstalt fuer Wiederaufbau, Series E. 1.38% 12/15/2025 GBP 4,269 4954417 0.9
Kreditanstalt fuer Wiederaufbau, Series E. . .................. 3.88% 09/02/2025 5,563 6,840,349 13
Landwirtschaftliche Rentenbank, Series E . .................. 0.00% 09/28/2026 EUR 1,754 1,729,966 0.3
21,134933 39
HUNGARY
Hungary Government International Bond . ................... 5.00% 02/22/2027 1,394 1,524,054 0.3
SOUTH KOREA
Korea International Bond. .. .............................. 0.00% 10/15/2026 1,737 1,677.780 0.3

33,233,162 62
GOVERNMENTS - SOVEREIGN AGENCIES

CANADA
Canada Housing Trust No. 1 ....... .. .. .. ... ... ... 2.25% 12/15/2025 CAD 5.820 4.079.608 0.8
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JAPAN
Development Bank of Japan, Inc., Series G .................. 0.01% 10/15/2024 EUR 2485 $ 2,579417 0.5%
Development Bank of Japan, Inc., Series G .................. 2.13% 09/01/2026 2,186 2,275,749 04
4.855.,166 09
NETHERLANDS
BNGBankNV... ... ... .. .. .. .. ... i 3.25% 07/15/2025 AUD 3,765 2,388,594 04
BNGBank NV. ... ... ... 5.25% 05/20/2024 3.070 1,999,909 04
4.388.503 0.8
NORWAY
Kommunalbanken AS, Series E............................ 1.00% 12/12/2024 GBP 2,200 2,627,753 0.5
15,951,030 30
LOCAL GOVERNMENTS - PROVINCIAL BONDS
CANADA
Province of British Columbia Canada . . ..................... 2.50% 02/26/2027 AUD 1461 877,578 0.2
Province of British Columbia Canada 425% 11/27/2024 4,670 3,014,761 0.6
Province of Ontario Canada. ......... 4.25% 08/22/2024 3,560 2,298,928 04
Province of Ontario Canada, Series DIP 3.10% 08/26/2025 4,545 2,863,859 0.5
Province of Ontario Canada, Series HP. 8.10% 09/08/2023 CAD 2,150 1,591,036 03
Province of Quebec Canada. .. ... .. 4.20% 03/10/2025 AUD 5448 3,512,899 0.7
Province of Quebec Canada, SeriesE . ...................... 1.13% 10/28/2025 EUR 1217 1,255215 0.2
15414276 29
INFLATION-LINKED SECURITIES
UNITED STATES
U.S. Treasury Inflation Index. .. ........................... 0.13% 10/15/2026 USD 9,008 8424733 1.6
U.S. Treasury Inflation Index. . ............................ 0.38% 07/15/2025 4,694 4,497,920 0.8
12,922,653 24
QUASI-SOVEREIGNS
QUASI-SOVEREIGN BONDS
SOUTH KOREA
Export-Import Bank of Korea ............................. 0.83% 04/27/2025 EUR 1,265 1,298,593 0.2
Korea Development Bank (The) . 0.00% 07/10/2024 504 526,319 0.1
Korea Development Bank (The) ........................... 1.50% 08/29/2024 AUD 2,000 1252967 02
Korea National Oil Corp.................................. 4.75% 04/03/2026 USD 1381 1.358.144 03
4436023 0.8
SUPRANATIONALS
Nordic Investment Bank ................................. 4.75% 02/28/2024 AUD 3314 2,148,648 04
Nordic Investment Bank, Series E 0.50% 11/03/2025 EUR 2,248 2,294,777 04
4443425 08
512270849 952
OTHER TRANSFERABLE SECURITIES
COLLATERALIZED LOAN OBLIGATIONS
CLO - FLOATING RATE
AGL CLO 12 Ltd., Series 2021-12A,Class Al(a) ............. 6.75% 07/20/2034 USD 1,646 1,634,132 03
Bain Capital Credit CLO Ltd., Series 2021-4A, Class Al(a) ... .. 6.76% 10/20/2034 1,144 1,135.363 02
Ballyrock CLO 16 Ltd., Series 2021-16A, Class Al(a) ......... 6.72% 07/20/2034 1,106 1,093,330 0.2
Black Diamond CLO Ltd., Series 2019-2A, Class A1A(a) . .. 7.04% 07/23/2032 1471 1.451.799 0.3
Neuberger Berman Loan Advisers CLO 42 Ltd., Series 2021-42A,
Class A(a) 6.67% 07/16/2035 1434 1424527 02
Neuberger Berman Loan Advisers CLO 43 Ltd
Series 2021-43A,Class A(a) . ... 6.70% 07/17/2035 1,672 1,662,805 0.3
New Mountain CLO 3 Ltd., Series CLO-3A, Class A(a) ........ 6.77% 10/20/2034 1018 1.009.846 02
9411802 1.7
LOCAL GOVERNMENTS - US MUNICIPAL BONDS
UNITED STATES
City of San Antonio TX, Series 2023 ....................... 5.64% 02/01/2026 1,230 1,234,771 0.2
MORTGAGE PASS-THROUGHS
AGENCY FIXED RATE 30-YEAR
Federal National Mortgage Association, Series 1999 . . 7.00% 09/01/2029 0* 321 0.0
Federal National Mortgage Association, Series 1999 . . 7.00% 10/01/2029 1 1,026 0.0
Federal National Mortgage Association, Series 2000 . . 7.00% 12/01/2030 1 712 0.0
Federal National Mortgage Association, Series 2001 . . 7.00% 09/01/2031 4 4,647 0.0
Federal National Mortgage Association, Series 2001 . . 7.00% 11/01/2031 3 2,804 0.0
Federal National Mortgage Association, Series 2001 . . 7.00% 12/01/2031 5 5,486 0.0
Federal National Mortgage Association, Series 2001 7.00% 01/01/2032 1 1,156 0.0
Federal National Mortgage Association, Series 2002 ........... 7.00% 02/01/2032 1 1,061 0.0
17.213 0.0
10,663,786 1.9

26



FTIATIR - N—VRALv—a— b Tab—2av -RUF-KR—brTHYF 95X 81 2227—X CRFLET)

Rate Date Value Net Assets
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Total Investments
(cost $549.478.938) ... ..o $ 522934635 97.1%
Time Deposits
BBH, New York(b) . ...t i & - 1 0.0
BNP Paribas, Paris(b) . ... 72 9 - 3,390 0.0
BNP Paribas, Paris(b) . ... . - 76 0.0
BNP Paribas, Paris(b) .. - 54,570 0.0
Citibank, New York(b). . . ..o X - 62911 0.0
DNB,Oslo(b). . ... 2.87 % - 241276 0.0
HSBC, Paris(b) .. 2.63 % - 292.866 0.1
HSBC, Singapore(b) ........ ...t 2.40 % - 49,942 0.0
Scotiabank, Toronto(b) 3.82 % - 54,144 0.0
Scotiabank, Toronto(b) 4.68 % - 11,936,183 22
SMBC, London(b) .. ......... .. .. .. ..ol 4.17 % - 54.145 0.0
Total Time Deposits . ... ...t 12,749,504 23
Other assets less liabilities . 2,772,753 0.6
Net ASSets ... ... $ 538456892 100.0%
FUTURES
Unrealized
Number of Appreciation
Description Expiration Date Contracts Original Value Market Value (Depreciation)
Long
Korea3 YrBond Futures . ............................... 09/19/2023 310 $ 24380314 $ 24288708 $ (91,606)
U.S.T-Note 2 Yr (CBT) Futures .......................... 12/29/2023 536 108,858,547 109,239,313 380,766
Short
Australian 3 Yr Bond Futures. . ............. ... ... ... .. ... 09/15/2023 459 31,580,200 31,640,363 (60,163)
Euro-BOBL Futures .. 09/07/2023 73 9,191,775 9,190,983 792
Euro-Schatz Futures 09/07/2023 38 4,357,048 4,331,501 25,547
$ 255,336
Appreciation  $ 407,105
Depreciation  $ (151,769)
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. ............ NZD 16,081 usD 9510 09/15/2023 $ (79,366)
Bank of America, NA . CLP 3,381,726 USD 3944 09/15/2023 (18,783)
Barclays Bank PLC ....... ... .. .. .. ...l EUR 109,676 USD 118429 09/14/2023 (548,188)
Brown Brothers Harriman & Co.......................... EUR 2,509 USD 2,722 09/14/2023 536
Brown Brothers Harriman & Co.: . AUD 571 USD 373 09/11/2023 2.810
Brown Brothers Harriman & Co4........................ AUD 42 USD 27 09/11/2023 (207)
Brown Brothers Harriman & Co4........................ CAD 71 UsD 53 09/11/2023 334
Brown Brothers Harriman & Co.- . EUR 249 USD 274 09/11/2023 3455
Brown Brothers Harriman & Co4........................ GBP 51 usD 64 09/11/2023 393
Brown Brothers Harriman & Co4+........................ NZD 13 USD 8 09/11/2023 133
Brown Brothers Harriman & Co.- SGD 7 UsD 5 09/11/2023 32
Brown Brothers Harriman & Co .- UsD 93 AUD 145 09/11/2023 946
Brown Brothers Harriman & Co.: USD 7,595 AUD 11,619 09/11/2023 (64,992)
Brown Brothers Harriman & Co.: USD 2,900 CAD 3,896 09/11/2023 (15,701)
Brown Brothers Harriman & Co.- UsD 8 EUR 8 09/11/2023 18
Brown Brothers Harriman & Co.- USD 30,604 EUR 27834 09/11/2023 (414.817)
Brown Brothers Harriman & Co.: USD 3,733 GBP 2,930 09/11/2023 (20,752)
Brown Brothers Harriman & Co. . USD O** NZD 0** 09/11/2023 1
Brown Brothers Harriman & Co4. ..o USD 267 NZD 441 09/11/2023 4.071)
Brown Brothers Harriman & Co4. .. ..o UsD 524 SGD 704 09/11/2023 (2.810)
Citibank, NA AUD 44485 UsD 28,622 09/14/2023 (212,007)
Citibank, NA COP 8490321 USD 2,116 09/15/2023 47,732
Citibank, NA ... ... UsD 4,141 CLP 3,396,739 09/15/2023 (160,958)
Citibank, NA ... . UsD 2075 COP 8.606,254 09/15/2023 21,568
Deutsche Bank AG. ....... ... .. .. .. ... ... ... ..... SEK 13,103 uUsD 1,192 09/14/2023 (5.264)
HSBC Bank USA MXN 56,025 USD 3,344 09/15/2023 63,952
HSBC Bank USA. . .. . KRW 2564018 UsD 2,011 10/26/2023 70,986
Morgan Stanley & Co. International PLC CAD 59.161 UsD 43,562 09/14/2023 (228.379)
Morgan Stanley & Co. International PLC . . . EUR 1,186 USD 1,287 09/14/2023 474
Morgan Stanley & Co. International PLC .................. GBP 35876 USD 45,363 09/14/2023 (87.234)
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Contracts to In Exchange Unrealized
Deliver For Settlement Appreciation
Counterparty (000) (000) Date (Depreciation)
Morgan Stanley & Co. International PLC . ................. JPY 5,746,053 usD 39,334 09/15/2023 $ (221,367)
$ (1.871.526)
Appreciation  $ 213,370
Depreciation $ (2.084,896)
+ Used for share class 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./(LCH Group)............... NzZD 21430 04/26/2026 3 Month BKBM 4.655% $ (183.454)
Citigroup Global Markets, Inc./(CME Group) .............. HUF 3,545,730 06/02/2026 10.180% 6 Month BUBOR (398,252)
Total $ (581,706)

*  Principal amount less than 500.
*##  Contract amount less than 500.
(a)
(b) Overnight deposit.

Currency Abbreviations:

AUD - Australian Dollar

CAD - Canadian Dollar

CLP - Chilean Peso

COP - Colombian Peso

EUR - Euro

GBP - Great British Pound

HUF - Hungarian Forint

JPY - Japanese Yen

KRW - South Korean Won

MXN - Mexican Peso

NZD - New Zealand Dollar

SEK - Swedish Krona

SGD - Singapore Dollar

USD - United States Dollar

Glossary:

BKBM - Bank Bill Benchmark (New Zealand)
BOBL - Bundesobligation

BUBOR - Budapest Interbank Offered Rate
CBT — Chicago Board of Trade

CLO — Collateralized Loan Obligations
CME — Chicago Mercantile Exchange
LCH — London Clearing House

Floating Rate Security. Stated interest rate was in effect at August 31, 2023.
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