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03-5962-9687
https://www._alliancebernstein.co.jp
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03-5962-9687
https://www._alliancebernstein.co.jp
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(023 2 7 ) (2023 8 7 )
6,224,858 7,972,380
296,851,830 335,540,949
303,076,688 343,513,329
303,076,688 343,513,329
26,631 46,470
887,590 1,548,820
17 22
89,600 112,662
1,003,838 1,707,974
1,003,838 1,707,974
316,272,459 365,786,931
14,199,609 23,981,576
302,072,850 341,805,355
302,072,850 341,805,355
303,076,688 343,513,329
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1 2
( 2022 7 22 ( 2023 2 8

2023 2 7 ) 2023 8 7 )

10,657,828 5,741,548

342 667

10,658,170 5,740,881

4,439 3,484

26,631 46,470

887,590 1,548,820

89,601 113,539

1,008,261 1,712,313

11,666,431 7,453,194

11,666,431 7,453,194

11,666,431 7,453,194

125,777 1,246,726

14,199,609

36,442 2,164,022

36,442 2,164,022

2,695,397 5,739,521

2,695,397 5,739,521

14,199,609 23,981,576
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2
( 2023 2 8
2023 8 7 )
2023 2 8 2023 8 7
1 2
( 2022 7 22 ( 2023 2 8
2003 2 7)) 2023 8 7 )
1 2
(023 2 7 ) (023 8 7 )
316,272,459 365,786,931
55 6 10 55 6 10
14,199,609 23,981,576
1 1
1 0.9551 1 0.9344
(10,000 9,551 ) (10,000 9,344 )
1 2
( 2022 7 22 ( 2023 2 8
2023 2 7 ) 2023 8 7 )
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1
(023 2 7 ) (023 8 7 )
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1 2
( 2022 7 22 ( 2023 2 8
2023 2 7)) 2022 8 7 )
2
( 2023 2 8
2023 8 7 )
1 2
(023 2 7 ) (023 8 7 )
1,000,000 316,272,459
322,871,485 96,068,596
7,599,026 46,554,124
1 2
(023 2 7 ) (023 8 7 )
10,566,861 4,830,891
10,566,861 4,830,891
(2023 8 7 )
(2023 8 7 )
i 35,573.625 335,530,431
1 35,573.625 335,530,431
98.2% 100. 0%
4.437 74.23
1 4.437 74.23
(10,518)
0.0% 0.0%
335,540,949
(10,518)
@)
)
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(2023 21 7 ) (2023 82 7 )
3,337,243 7,330,598
147,105,612 148,094,782
2,060,000 310,000
152,502,855 155,735,380
152,502,855 155,735,380
10,000
1,939,699 3,180,048
16,996 22,545
566,531 751,625
9 21
57,167 75,904
2,590,402 4,030,143
2,590,402 4,030,143
157,552,429 148,560,025
7,639,976 3,145,212
149,912,453 151,705,237
149,912,453 151,705,237
152,502,855 155,735,380
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2022 7 22 2023 2 8

2023 2 7 ) 7))

14,654,046 11,538,503
342 667
14,654,388 11,539,170
3,643 1,906
16,996 22,545
566,531 751,625
57,256 76,108
644,426 852,184
15,298,814 10,686,986
15,298,814 10,686,986
15,298,814 10,686,986
488,627 581,527
7,639,976
7,799,112 1,254,057
1,254,057

7,799,112
628,901 574,328

628,901
574,328
7,639,976 3,145,212
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( 2023 2 8
2023 8 7 )

2023 2 8 2023 8 7
1 2
( 2022 7 22 ( 2023 2 8
2003 2 7)) 2023 8 7 )
1 2
(023 2 7 ) (023 8 7 )
157,552,429 148,560,025
55 6 10 ) 55 6 10
7,639,976
1 ) 1
1 0.9515 1 1.0212
(10,000 9,515 ) (10,000 10,212 )
1 2
( 2022 7 22 ( 2023 2 8
2023 2 7 ) 2023 8 7 )
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1
( 2022 7 22 ( 2023 2 8
2023 2 7 ) 2023 8 7 )
2 4
1
(023 2 7 ) (023 8 7 )
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1 2
( 2022 7 22 ( 2023 2 8
2023 2 7)) 2022 8 7 )
2
( 2023 2 8
2023 8 7 )
1 2
(023 2 7 ) (023 8 7 )
1,000,000 157,552,429
170,916,507 17,497,328
14,364,078 26,489,732
1 2
023 2 7 ) (023 8 7 )
14,000,389 10,793,848
14,000,389 10,793,848
(2023 8 7 )
(2023 8 7 )
i 14,350.641 148,084,264
1 14,350.641 148,084,264
97.6% 100. 0%
4.437 74.23
1 4.437 74.23
(10,518)
0.0% 0.0%
148,094,782
(10,518)
O
@)
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Merger Arbitrage
(UsSD)

$225,305,535
15,686,721
6,222,436
2,547,226
4,417,751
214,472
21,792
560,220
14,786

254,990,939
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34,459,077
31,425,695
17,755,955
1,641,993
610
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29,068

335,617
85,703,678
$169, 287,261

(022 1 1 2022 12 31 )

Merger Arbitrage

(USD)

$215,610
1,549,980
136,326
1,901,916

442,421
712,411
148,045
52,011
29,821
1,813
10,027
7,327
7,965
3,210
1,239,929
2,654,980
(87.362)
2,567,618
(665,702)

14,111,929
3,145,498
17,528,709
4,001,876
38,788,012

(15,044,519)
(3,529,507)
(17,493,433)
(3,319, 444)
(39, 386,903)

(2,534,877)
401,436
439,404

(2,958, 630)
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126,138,095

46,107,796

$ 169,287,261
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(2022 12 31 )
 EEEEEEEEEEEE———————
Shares Valme Nl lsrts
SR %
TRANSFERABLE SECURITIES QUOTED ON A STOCK EXCHANGE OR DEALT IN 0N ANOTHER REGULATED MARKET
COMMODN STOCES
HEALTH CARE
BIOTECHNOLOGY
ANEC Phaarmscinibeals, Boe ™ ..o i e s el i6d § 3900922 3%
Horion Therspeaticd FLC f .o i T30 BASEATE 54
B -
HEALTH CARE EQUIFMENT & SUFFLIES
L BT R U R U DEENL _ TASLAT A%
HEALTH CARE PROVIDERS & SERVICES
1 Life Healthcare, Inc. § BT 605 B 1 O is
LHC Group, Ino. s SE492 BART 431 50
G P (T R T B T L S S S o LY fi il B, IR __iE
AA5EM 128
HEALTH CARE TECHNOLOGY
DR oo LA Y s e b b o 307,980 ﬂ 2
_Bamas 88
INFORMATION TECHMNOLOGY
COMMUNICATIONS EQUIPMENT
Sienra Wiebess, Inc. 1 . Hites 614079 L]
IT SERYICES
Bk Il s e A R LB LR 126500 TH11375 4.6
L T R T R S U TR ] 19622 1§}
Mlesnery Greamn International, Ine. § . 004 B8 846 ﬂ
SEMICONDUCTORS & SEMICONDHUCTOR BEQUIFMENT
Silbeon Motion Technology Corp. (ADR) 1 Xl 4070250 24
Tower Sembconducior Lid, e el g e R L ol FACE L Mok ik e 144,901 ‘___E_'Z_!E_?F‘E _}_3
SHOTEE &L
SOFTWARE
Coupa Software, Tec. T 46,443 3476502 22
ForgeRoeck, Ine—Class A T 137,783 130T 21
KacwBed, lme —Class A § 19.764 AERE02 03
Uniiy Software, Inc. T L 1 688,217 14
Whdware, Inc ~Class A 1 ThOe2 - S7003M 57
A6034. 700 27
FINANCIALS
BANKS
s R T T L (R K R R S RS Lo VA PO RIS R i IB2713 3T 6,65 56
Uepua Heldings Corp. £ oo e 550712 M ﬁ
B A
THRIFTS & MORTGAGE FINANCE
Hoame Capital Group, Inc. ¥ ... 112 Sk 1537976 21
Mew Yook Community Bancorp, Imc # 3633 31,244 E
368220 21
X937619 E

CONMUNICATION SERVICES
MMVERSIFIED TELECOMMUNICATION SERVICES
Shaw Commmnxaions, In: ~Cliss B T

ENTERTAINMENT
Activision Blizrad, Inc. $ ...

MEDEA
TEGNA, Inc t

NDUSTRIALS

AFROSPACE & DEFENSE
Mo Technologies, lec. T

50/104
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Shure Viabwe Nl mets
{USH %
AIR FREIGHT & LOGISTICS
At iy Workdwade Hobdmge, 100§ ..o i o ime s i smsa s v e srmarrie s IEME 5§ 3RS 23%
AIRLINES
Spirie Adrlines, Ing. T ! TP Py |k - 0062 JATEI 33
MACHINERY
Alera Todustria] Mobiom COrp. § oo i s e e 105,141 6,282,175 arT
TRANSPORTATION INFRASTRUCTURE
B e e b R A e e e e 184%1 Pt 0l
16,247 (88 Q6
CONSUMER DISCRETIONARY
AUTOMOBILES
1AA Ine. >3 T 3 T e o [ 85,164 T4 A 44
HOUSEHOLD DURABLES
B arD, b e e s e i L 102635 1930522 19
INTERNET & DIRECT MARKETING RETAIL
(0T I T R R S SRR A L TN R b o i Ty ERO3T 1232554 1
UTILITIES
ELECTRIC UTILITIES
I TR p el e o o o S R A i Bl e b 156,308 GATTEST 56
GAS UTILITIES
et Tt L B s h s b s e P s PR G 56T 3350 D66 20
V3007858 T4
MATERIALS
CHEMICALS
Chr Hiansen HobEg AMS F o i i s i b s TR 402 1,755 304 L
METALS & MINING
Tarmana Gobd, Inc. 7 Ay Py g e g : Laxz156 THUZ Sk 47
PAFER & FOREST PROIMICTS
Eiolona Forni Piodiote D § - ool ln Ll s hn s nl i iaais s pad' | £ 05 200 03
10, 143 5468 Gl
REAL ESTATE
EQUITY REAL ESTATE INVESTMENT TRUSTS (REITs)
STORE CRpBtal S, ¥ o unnbbn nrimt b nsioi b o rior vas i s o s i 102583 3288575 19
Summit Tndusgrial Iumm]tl:ITt e v o O e b i 186,197 302004 19
G A1 1Y 3%
CONSUMER STAFLES
FOHODY & ST APLES RETAILING
Cos Ine~Clms AT |, el e -l il L34, 156 + ol eATE 3
DIVERSIFIED
SPECIAL PURPOSE ACGUISITION COMPANY
T Mgt Conp—ETlim T oo s st e R T e e L 14,725 151,698 0l
Chiochill Cagital Corp: WII-Class & 4 oo coniss o i i 13,524 134,554 ol
D Cap Aequisition Corp. [-Class A . Wi A e i oA 14.753 151,061 ol
Ellioot Chpporiumity Bl Corp-Class A § 33360 pxl % 0z
Bverent Coasolbdmor Acquisitson Comp F A 14,780 151095 LI}
FiaServ Acquisition Corp. II-Class A 1. T IT.213 173,011 0l
Freedom Acquisition | Cop-Clas A %........... 15,8060 150,550 al
Larad Growth Aoquisition Corp 1% ... 146,135 163,125 ol
LF Capital Acquisstion Corp. [1-Class A ... LE.785 151,654 ol
BESD Acpiaition Dorp~Clet Ad ..o i iy § 16400 165, 6480 ol
Mew Vista Acquisiton Comp-Cls AT v 24530 247908 Qi
Bigel Resoores Acquisition Cop-Clms AT ..o i 14728 151351 al
Saoxal Laverage Acquisition Coap, [-Class A § o G2 620 0l
Tailwind Intermational Aoguisition Conp.- {']m.ﬁf ................................ 20,0005 211,541 (1N ]
2440221 13
ENERGY
CHL, GAS & CONSUMABLE FUELS
EURONAV NV $. R P o L A IO s e S PR AV 143053 A28 14
20631254 1209
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SharesPrindpal Vales Nt Asarts
L] (LS %
WAREANTS
DIVERSIFIED
SFECIAL PURPOSE ACGUISITION COMPANY
T Acquisition Corp .~Class A, expirisg 10826+ T % &4 OHE
Churchill Capital Corp. VIE-Class A, expining 02172006 ¢ ... n: il LIt ]
Colicity, Ing., A-CW2T, expiring D228 £ .\ovvrerrererrens 176 it i
DF Cap Acquisition Conp. E-Class A, expiring | VIZNRET T.566 k| Qi
Ellictt Opportumity Il Corp., expiring CTOL20284 ... 2340 425 k1]
Everesl Coasolidator Acquisition Corp., expiring 0T/1W023 1 . T390 12 Lk
FisServ Acquisition Corp. 11, expiring (222028 . ...ovvrene 4,303 2 LIE 1]
Freadom Acquisition | Corp., A-CWIT, expiring (G0LN026 ¢ .. 050 TH o
Croves Holdings V11, Inc. -Class A, expring 12312027 ¢ ... 2022 1 LIkl ]
Lazad Growth Acquisition Corp, 1, expiring 0X12HR6 % ... 227 3 0L
LF Capital Acquisition Corp. 1, expiring WAOT026% ... T.x93 R LIEL]
MSD Acquisition Corp, expicing 0322026 3280 246 Ot
Mew Vista Acquisitson Conp-Class A, exparing 027 920026 % .. 4,543 ] L
Pivotal [nvestment Corp. 111, A-CW 27, exparing U2 L2028% ... 1189 159 LIEL]
Rigel Resturce Aoquisition Conp.,~Class A, cxpiring 1102026 4 ... TG T3 LKL
Social Leverage Acquistion Conp. [-C']m.ﬁ..ﬂplnq(ﬂ-l?.l’.‘.ﬂl!-f 4 1240 T4 LIk
Tailwind Intersational Aoquisstion Conp., expiring (EREEY .o 5465 21 LKL
5170 0
[NDUSTRIALS
MACHINERY
Fast Radins, Tec:, expiniag 0001172028 1 588 1 Qi
1 00
3,772 L]
206326314 1219
SECURITIES SOLIDNSHORT
COMMON STOCKS
INDUSTRIALS
COMMERCIAL SERVICES & SUFFLIES
Ritchie Bros Asctionesrs, [ae. (L7470 6,214,904 ATy
FINANCIALS
BANKS
Caolambis Banking System. Ine. i i i i B s e o ) (333510 (L0048.717) {610
CAPITAL MARKETS
Intercontinental Exchaage, lnc e (182180 i1 B8, T !I '}
THRIFTS & MORTGAGE FINANCE
Mew York Community Bancorp, Ino. AR g L e 3.637) (31,2440 i
(11948, 7400} {0
INFOERMATION TECHNOLOGY
SEAMICONDHICTORS & SEMICONTHUICTOR EQI.I'IF'\!EH‘T
Broadoom, Inc. .. {9965 (3571, 71 (33
MaxLinear, Inc (24, 3000 (B24,585) 03
(6306 715) 28
SOFTWARE
Unity Sodtware, [ng. ... R P g L P R A P (59052} {1 688,207 (L]
EOSS01Y  (4E)
MATERIALS
CHEMICALS
Movorymes AS-Chiss B e e (31,840 (1716820 {10
METALS & MINING
Agnico Eagle Mines Lid. ... . A S S B A LA (52473) G2, TE 06 ) [LEF]
Pty At i SIS OO0, e o nioniicndhnt ot e me e i S5 b b 0 b g 24 s (227.261) {3,713 45) [y ]
(6,493 506) 35
(B.211.33%) 48
(3 ASROTT) (20.4)
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Rate [hate Share Prinedpal Vilne Nel Amets
-y (LIsE &
MONEY MARKET INSTRUMENTS
US TREASURY BILLS
LIS, Treasmiry Bill L LR 1o k] UsSD 609 $ 6492540 R RS
U.S. Treasury Bill ... LY G LUEH E Tk H043 £ 990 5407 15
U5, Treasury Bill (3) G00% WU 6164 5470590 15
ES Hfad, T28 (§ K1)
OTHER TRANSFERARLE SECURITIES
COMMON STOCES
[NVERSIFIED
SFECIAL PURPOSE ACQUISITION COMPANY
Advatad Menper Fartnes, Ine ~Class AT L6190 163,441 LA |
Simon Fmpu:n:.-f.m)p.ﬂ.rqunmn Hokl-g;\
Ine ~Class A £ (b} " S —. 15,104 151,08 01
314,491 0z
WARRANTS
MVERSIFIEL
SPECIAL PURPOSE ACGLUISITION COMPANY
Broadssle Acqaisition Cogp.~Class AL expiring
PHITHRE T () ... 7 2481 LU 0
Simon Propenty ermuumn Hc-ll.luou.lnc expnng
OHIUHEBF AR - ccvenecvommmmrmrarrrrrsssrrenresnnsrsrerersrerenrs T2 i i
/] ]
314,49 02
Total levesdiments
feost 31UL0GELS) F190845.458 112.7%
Tiee D posits
ANZ, Hong Kongfeh ... 1.T3% 1% L]
Credit Suisse, Zurich {c) Y EES 2068 o
Sootiabank, Toronto (c) 3.06% 1 o
SEE, Stockhodm (ch 1.4 TAGY kL]
SMEC, Loadon (c) 241% — £l L]
SMEC, London {c) 35880 — 6206675 a7
BB ToORYO e sttt b b i b vi b bbb v s L% = . 78] Lk
Total Time Dhposits BII2A%E 7
O s B . 2 i e e e (1781 63%) R
el Assls G560 10601 0
FORWARD FOREIGN CURRENCY CONTRACTS
Comiracts b In Exchampe U'tirealienl
Dedlver Fuor Seitlement Approciatn
Civmmterparty MM} (LT} Dkt iDhepreebathon)
Brown Brothers Harriman & Cos PY Q155986 USD 45400 002023 $(1.503,444)
Browm Birotheers Hamimmn & D oot it c bt s e b b L e e e F e R e USD 44963 JPY 6155906  OINe2023 143577
Birown Brothers Harriman & Cos AL G USD 551 00ZR023 {52400
Brown Brothers Harrirman & Cos USD 208546 AUD 31075 OL2UHR3 pa [ E]]
Brown Brothers Harriman & Cos . LIS 25054  TPY R3IIXEIY  OLZONRE 219856
Goldenam Sachs d Co. LLC ... GEP T8 USD I35 BRI (53,545
Coldmnam Sachs & Co LLC .. ) CAD 30007 USD 22084 OIN®NR3 (79492
Goldenam Sachs & Co LG e s e e LSD 674 CAD @174 DLIWHR3R LA
5 08233
—_——
Appreciation § 25047226
Depraciation  ${1.641,993)

4+ Used for share class hedging purposes.
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TOTAL RETURN SWAPS

Counlrrpariy & # o Sharos
ReBrrenaonl (Rdigation i Units

Rate Pald!

Natlomal Umrralloee]

At Matarity  Apprrchation
L] Dute  (Eeprechstion)

Receive Total Return oo Referonoe Cldigation
Gokdman Sachs Intzrnatsonal

Micno Focus Ietemationad PLT ....ovmiimnnn
IPMorgan Chase Bank, NA

AVEVA Geoup PLC

Micro Focus Isternationad PLC ...
Mlorgan Staadey Capial Services LLC

Costraciors Progenics Pharmeals

Micro Focos Intecnationa PLC e 30899

Pay Total Return on Refercace Obligation

TPMorgan Chase Bank, NA
Frostline Lad
Froatline Lad. .. A A
Froatline Lid S

Tedal

*  Noboonal amount less than 500.

SCONIA Plos 0.35%

SONTA Plos 0.35%
SONIA Fhes 0.35%
SOMNLA Flus 0 35%

FedFundEffective Plus i (6%
SONIA Phes 0.34%

OBFR Min | 57%
CBFR Minus 1 7%
OBFR Mima 1. 52%

t  Positien, or a portion thereof, has been segregated as margin for short sales.

{ap Position, or a portion ibereof, has been segregated to collateralize OTC denivatives outsianding.

GEP 431 OMISIES 3 13518

1X2S DS AEY I4.665
S5 0823 81,282
33 ORAI0ZI 6172

UsD  o* DI w177
GBP 1,59 1WIR2023 43288

LS 1304 DR/ 1ad0R3 133,638

Bol Ol larnizI WS
A3 ORIAT023 ERAGS

(b Fair valued 23 determined in sccordance with procedures established by and under the general supervision of (e Masgement Company’s

Beard of Managers and the Boand of Directors.
fe)  Overmght deposit,

Currency Abbreviations:
ALD - Amstralinon Dallar
CAD - Canasdian Dollar
GBPF - Greal Brilish Poand
IPY - Japamest Yen

LS - United States Dollar

Glossary:

ADR - Amencan Depositary Receipt
FedFandEffective - Pederal Funds Effective Rate
ORFR Overnight Bank Ponding Rate
REIT - Real Bstate Investment Trist
SONIA - Sterling Overnight Index Average
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Bond Portfolio

(USD)

$ 460,342,476
1,864,040
7,415,418
3,635,806
8,961,153
4,125,993

912,388
-0-
156,437
-0-
878,109
-0-
-0-

488,291,820

603,557
723,965

4,054,843

-0-
484,573
707,488

1,391,591

-0-
45,277
-0-
705,728

8,717,022

$ 479,574,798

Short
Duration

Bond Portfolio

(USD)
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$ 17,162,062
1,157,373
-0-
-0-
18,319,435

3,050,162
890,520
412,983
224,421
207,056

831
346,256
133,502

81,899
19,511
85,618
5,452,759
(132,288)
5,320,471
12,998,964

2,187,828

-0-

(40,035, 319)
1,544,692
1,661,213

(1,011,893)
_0_
(22,654,515)

(22,879,801)
(6,175,227)

531,284,341
-0-
$ 479,574,798

56/104



(

)

(2022 8 31 )

EDINETOOOO
O00000000000000000O0(E12480)
OooOooooOoooooooooboood

Rute Tt Principal Wiy b Ft
L] [LE H %
TRANSFERABLE SECURITIES QUOTED ON A STOCK EXCHANGE OF DEALT IN ONANOTHER REGULATED MARKET
GOVERNMENTS - TREASURIES
ALSTRALIA
Aunstralia Government Bond, Serves 13900 oo oo 3.25% 042070025 ALUD 8,852 S‘_ G.Df]‘d_é-lj _L3%
CAMNADA
Camadian Government Bond, Series ASS ... ... oL L BO0% 0600023 CAD 16,329 12.821,084 17
ITALY
Traly Buoni Folieanali Del Tesors ..o coiinianaioin, S00% Gll2oeds BUR 14,529 1558358403 A3
JAPAN
Japan Gevermment Twenty Year Boad, Series 6l ... .. ... L90% iz Py 951,547 8. 069 L4
Japan Geverament Twenty Year Bond, Series 65 ... .. ... ... L9 12200 2973378 21963, 206 A6
— ASGNITS 60
HEW ZEALAND
Mew Fealosd Governmen! Bond, Seeies 425 . o000 LT5% OINI2S NED 12E22 _  T63E48F L6
LWITED STATES
UL8. Treasury Boods. T.13% oX1S'THE UsSD 9.1 19785710 62
ULS. Treasury Boads . .. ... o TA0% 11150 33,552 40,780,637 &7
LS. Teeasury Boods . .. .. . T63% O215H025 19,47 31235791 6.7
LLS. Treasury Moles. . ... - L0 OB 152025 4,992 4,785,637 L0
LS. Treasury Motes. . ... .. S LER% 1130Ch03 17,0 16975721 36
1800 T Ty T MR TR S e S i et 300 073 1IH024 5681 2 AeE3TE 13
J EN I bursed e S
200 206,80 42.2
CORPORATES - INVESTNENT GRADE
FINANCTIAL INSTITUTTONS
BANKING
ARN AMRO Bank MV .. ........ . LI5% 05728N2S EUR 2.048 1979130 L2
Bamco Bilbso Vicmya Argentana $A = L38% 0512025 1,463 LALT, 167 03
Bamoo Samtamder 34 . ..o, 4 113 MDGIHITG GEP 1,951 0% 402 LI
Hamk of America Carp. ... A LE84% 02000025 LISD 2,072 1,591,812 LR
[ZFTL 0 o e 0LT5% O6THITS EUFR 537 515730 ol
Tt o L e R M A St e T 2.89% OL3NM2T o83 951,382 02
1T 1c T ] e R R SR SR i 338% 402IN025 ] 08, ) w1
BNF Pasibas 5A. LI13% OR2870024 1,853 LRI, 146 a4
BPCE 8A., e e el s L0 B4 RS L3 1145687 i
CamBalkSA............ 063% 10012024 1,756 1671872 e
Citigronp, Ine. | o5 i Eak oy Tl - 0% OLSINS USD 1,083 L9571 91% 04
Ceedit Agricole BA 038% W21H0ES EUR 1,048 1915685 e
Credat SuumﬁmupAG G3TR 0718026 USD 1,009 1,008,354 [}
Dranske Bank AVS. ... .. .. 1TT% QEr28rho2s 2,068 Lols414 .4
Deumcte Bank AG. . o 38E% 012N GBP L0735 1.210,587 w3
Dinb Bank ASA. . — : A00% O8'1TrR2T 1419 1.581,71% 03
Goldman Sachs G’mup. Inn fﬂ::r. + L76% DLR2a2s gD 2,082 PR LUE T i LLE
HERC Holdings PLC, | t = L65% 04180026 AT 1,930,345 0.4
Intesa Sanpaolo 3pA | 525% 0L'12rno 1475 Lk, 247 L1 5]
Chase & l!'_'o. — e O4°287M24 GRP 1752 1538, 7% L)
I,.I-:g.--ti Banking Group PLC . | B A e TR A 3.50% 04017026 EUR 1852 1865021 LLES
Mlsisubizhi LF] Fisancaal Gmp.lnr.‘ = L = S T 1850 1840, 924 LR
Mizubo Financial Gmupﬂynn‘i Lhd / SRR A6 (RITINI UsSD L 1135564 03
Morgan Stanley .. ... .., L0 0808026 EUR 1916 1874045 LLEs
P West Barkets PLC . . O I3% 1171272025 2,073 1903, 723 LS
Zamander UK erpl-lmnmpl']_( 3.63% 0L 14N026 GBP 1,352 1460, 141 3
Srandard Chartered PLC ..o 0L LEI% Ol30Iode USD 1,557 148,852 w5
SAwedbank A . e - DIS% 10MWI04 ELTR 1629 1555 8651 w3
I.."Bsﬁlnup.ﬁ.{r ......... o DRSS 0LRWHONG 589 S50, 2640 ol
UBS Group AG .. .. ... i L% 073024 UsSD EEE] 419,755 &1
UBS CHonp A0 . L. iii it iaieie i i et e LA OSMIRODE 1,072 L6229 03
— 93BN 99
FINANCE
AerCap lreland Capitall DACT AerCap Global Avaabion Trest, . . L&65% 1029724 2,119 1,963,638 i
Air LemeCarp, <o vavivciirnas e B m e R Rk S e AR AE8% 07M03/2023 1,267 1,263,151 03
Aircastle Lid, 5715% 08110025 1,184 1, 140, TS 02
Avintion Capm! E‘rmnup l.l.J!.‘ A38% 0130024 7 THH 251 02
Moviation Capital Group LLC, R e 550 1215024 485 475300 [N}
lr".BHDHmpB‘n"..... W R R R 1L233% 05207H24 EUR T.048 1.990,700) 4
Synchrony Frnanedal | PR 4 50% OTER02S USD L9 LIT2ZH5 D2
. B7SE33 18
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Rate Dhate Principal Vadwr Net Aty
LLLEH [LEE] %
INEURANCE
Brrkahire Hathawsy, IBe.. . .ooviiiiieivemiiiiminn e, 000% 012025 BEUR 5118 § LOGEEID DA%
Metrapalitun Life Global Fuudmg[ e L75% aS2R02s 1,897 LETTA4] 04
3885851 038
REITs
Digital Duroh Finoo BY. - . pipii i cinms cipaiae iy sru e 063% ON1ST0ZS 1,149 1993, 700 LE
Heimstaden Bostad Treasury BV, | o LIS 1W1ErT024 528 435759 0ol
Host Hotels & Resarts LP, Series B H A00% 06151025 USD 1247 1210854 02
Omega Healtheam lovestom, Ine ..o e e vniceccianan OS5 Q4L 1,754 1 236, 168 03
4,506, 528 1.0
L0945 135
INDUSTRIAL
CAPITAL GOODS
Jobinson Contsels International L L00% oW 1323 EUR 1747 1,744,801 e
Parker-Hansifis Cosp. LI3% 0300025 2,081 1572478 _ 04
3,724,250 L%
COMMUNICATIONS - TELECOMMUNICATTONSE
British Teleoommmnieations FLC ..o iiiiimiaiaiaiiaia A50% 1204072023 UED 1,99 198430 4
CONBUMER CY CLICAL - AUTOMOTIVE
American Honda Finanee Corp. . T . I L e L 539 973,850 [ L5
BMW Finamoa MV .. oociiia i 0L50% OL2LH02S EUR T49 TILELS 02
General Moetors Fimancial Co., ]m: o L6 2651025 1,100 1050 549 [1 ¥}
Hadey- Davidson Financial Servioe, Im: - o 335% 0A0RTZS UED 1,560 1495479 03
Hyundai Capital Amenea, ... ..o ..o L.15% 0182023 526 S8, 562 1
Fivunda: Capital Amerca . .. s LES% 1L0EN22 1.543 1,540,210 03
Towoda Malor Credit Carpe. ... ... .. as 0L63% IL2EMN2 EUR 1,139 1. 10<, 942 w32
Toweda Motor Finance Netbedands BY . 7 il 102770025 721 668 453 0.2
Wolkswagen Financial Services AG. . .. e 0.25% 0L3LH2S Al 90E, 346 0.2
Volkswages Leasimg GubHL . ... oovvocviiinieceeeanies LIFE D40H2024 208 BI365 03
9875125 21
CONEUMER CYCLICAL - RETAILERS
PTET ICIGD i B B 0 A63% OUIWPORS LD 1,190 1. 153,769 L%}
CONEUMER NON.CY CLICAL
Anhener-Buich [nBev SNV . i OTs% 073 0H2 OBP Lx82 1628, 1846 1K
Asaki Croap Holdmgs Lid, .., o 16% 10237 EUR 1,961 1.87TR.4%0 o
Baxier International, Ing. . ..o 000 iy 130% 0530025 673 652,040 1
Becton Dickinsor 2nd Co. . 0007 R/ 1372023 T. T I8 D3
Biecton Diickinsop and Co, 003% OR'1372025 537 500, 182 ol
Coggill loe, ......., I L50% o1 11461 1 174,600 L5
D]-TF.umch:nu-wtllem. e 0.20% OB 1372026 064 1.993,835 LLE
Diagen Finanoe FLC . .. b b i e o A 0¥ 11270023 1,356 1340,21% 03
Mediromie Glakal Ho!d:ngsh(‘h 0005 113025 L2816 [IOER EE 4
11585579 14
ENERGY
BP Capimd Markets PLC ... cii e i i 8% 04Tz 2,009 1010395 LLE
Cemovus Epergy, Inc.. . . . 538% 07SHNIS USD 1,168 1. 195 465 02
Exxon Mobil Corp. - H 014 062670024 EUR 2,043 1,585,948 LLE
CAECE. Ine. . . 3 L% OW1STH2S LSD 1,189 1,202,653 03
Regsol Inh;lpﬂunul Flu:m ]3-\.? i 0 13% 100055H24 EUR 1,463 14009, 759 03
Shell International Fisance BV .. . oonveinnnicnoeaeane., . 038% ONISE025 1,790 L7159 04
955 164 L4
SERVICES
Bapedia Group. In. . . ocovviiviiiiciiinniiinininenneas  GI5% QSOLNES USD 1,147 117697 2
TBCHMOLOGY
Fidetioy Matconal Infosmation Services Ine . ... 0000000 WUT5% OS217H EUR 1.987 1984566 04
Fiserv, Ine. . - 038% o103 1324 1216004 03
I-quyw:ll]um-nama] [nc I &1 1 oL T T 1851 1785, 143 LLE ]
Take-Twao Imternetive Sofoware, Ine. ..o ciiiia oo 350% NIRRT USD G B8 256 i
M JLOTE L2 Y S )
TRAMEPORTATION - SERVICES
FedEx Compu. .. ... ess s smipeessians nenasesses S CRAOSD0ZS EUR 1057 1945433 i
I-lnll.:uw'Fu-dun;L.nd i e e e, ERO GITSENZY | ORP 1,336 1357331 03
3580576 07
4524600 1010
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QLLLTT LLE E T
UTILITY
ELECTRIC
ELH Fimanes BY | B63% 01024 GBP 917 5 L3624 0.2%
Electricile #Fr:m.:- ‘iﬁ LA A63% (Wilrked BEUR 1604 16a 535 LE
Enel Finance Inteinalions] N\l' ) DU ORI TR0 545 350411 i
Enel Fimance Internanons] MY . L% 08282 g4 T39.516 0l
Enel Finance Intermstional MV .. . . Le5% 0wl USD a5 618,238 ol
Engie A . TR B 03%% 022870023 EUR 2,048 L0560 [E]
Seoitish I-'aw:rLl[{PU: ¥ 6TS% 05 2WMTY GBP 1,014 1,202,198 02
Westicrn Power Diistribmtion East Midlands PLC_ ... ... ... 535% 0L/ N3 1,475 L7207 04
— STEM 2.0
MWATURAL GAS
Sowthern Cas Metworks PLIC. ... .. ..o L.ooiiiiiin.s A% 1090570023 1156 _ 13482% 03
OTHER UTILITY
Thames Water Uitilivies Fimance PLC. . ... oo ooooiiiiiins L88% 0L24rn02d £5 0] 3B5645 01
10457, 781 Fd
_ 1M5m3eE 40
COVERED BONDE
Ausiralia & Mew Lealind Bamking Growp Lad. . ... .. ... ... 0.25% O3 1TIN2S EUR L3l 1,252,390 03
Australia & Mew Zealand 'Bu.ulung Gmuq: Lad.. B 045% 11722023 1,144 1129627 032
Bask of Moatreal, | ¥ : 10 ODETHDG 2,354 2,250 B 05
Faek of Mova S-mlli ﬂ‘h:} LD (31877025 31 L192.5M2 L5
Biaak of Mova Seofia (The) . .. 0L45% 03/ 1671026 312 295,900 ol
BPCE SFH 3A, . & . cee DIF% ORILIP0O2S 3 279014 ol
Cassse Francaise lk Funnr.‘:mm Lwd vvassvarsrerannreaes G0 OSTINOZS 3,707 1316582 7
CaixaBank 5A .. Lo6¥% 03217024 A58 495,508 il
deﬂ-‘unaumthl Foﬁcuu SA. . DUTES ORI 2.556 141258 5]
Cammoawealh Bank ul'.ﬂunuraln . DA% O 1584 L8197 i
Commosweahh Baak of Awsralia, . . . DA% OTFITIHOZG aHT 42,290 wl
Credit Agricale Home Loan 8FH 84 . . DA% 0W30rn024 1.561 1.512 856 ni
Credit Agricale Home Loan 3FH 84 f A0 071672025 195 205,662 LX)
Danske Morgage Bank PLC. . .. a 01% 112402026 182 167,029 L1
DB Bolighredit AS, . ....... = OLB3FE O6/19rH25 2,597 25000, 187 5
Korea Homing Finance C‘nrpu O B09E 7 1EN024 1,858 1,794,752 L
Lloyds Bask FLC, . e P N TRt S L O DA18H24 a33 586617 il
Mational Awstralia B-:mlzl.!d . L63% 031673027 400 370,594 ol
Mational Awstradio Bank Lad. ... .. ., OTS% OL3I0T6 1,753 165 LS 03
Mational Bask of Canada. .. ........ 038% 01/1577024 185 17994 ol
Maibonal Baak of Canada. ... ... ... 075% 03/1373025 i 80,408 L8]
mateonal Westminater Bank PLC. | 08 0815530024 02 B AR ol
Mordea }hurm-[}-alummmm G)j 0.63% 032571028 347 1265, 169 05
Reval Bank of Canada . . o Db 0372571026 1,350 1225441 w5
Bantander UK PLO | 1 o L3 O312hRT 307 1197263 (L5
*k:ndlm-uh}_mhld: B:n.t-en..ﬁ.ﬂ- ....... 03%% 020026 1,329 1,254,469 L1 ]
Skand inaviska Enskilda Banken AB, Series 580 = L% 101TH0ES SEK §3,656 1. 187 805 03
Etmdshypotek AR . L5 c D3%% 03713026 EUR A58 337375 il
Shdﬁ_n,rpulzk.ﬂﬂ et B OL50% OTV1LANO2S 2,192 T I 191 04
Zumjtom o it Hmhln; lf'.n;p % OSS% 1106 23 1,887 1,862 454 LR
Swedbank Hypotek AB LDS% 052871025 T8l T40,78] ol
Wﬂdp@cﬁtﬂkiu;ﬂu-rp....... LS R N 0U50% 05177024 159 109,002 LE
Westpas Banking €00, . . ovvvoeinnrnnenieier . DS 0116025 440 511,206 _ 0l
43063133 00
LOCAL GOVERNMENTS - PROVINCTIAL BONDS
CAMADA
Provinee of Alberta Camada . ... ..ol oo L63% 01/ 162026 1,200 1089507 L2
Province of British Columbia Canada - RIS 11TrHOZ4 AUD 4,555 3019354 07
Province of Ontanko Cansad:. . - A 10% DEA26/H02S 3,663 TA3% 563 n5
Prowinee of Cmirso Cansda. . ... .. AI5% ORF2LTOTA 3472 2384287 5
Provinee of Ontaso Canada, Senies HP, = B 10% D002 CAD 2,007 1.6A3,122 03
Provinee of Quebee Canada. .., . o cvvnvnen L13% 12870025 EUR 1,187 1,154,312 02
Provimes of Quebee Comada .. .. o vveiiomararmimisraness 0% 07 10ES ALY 5314 3650907 g
Provinee of Quebee Canata. . ... oooueouieinsinnons 9.38% OGN CAD 2,829 219417 05
1720009 39
INFLATION-LINKED SECURITIES
LNITED 2TATES
U8 Teeasury InflationIodex. ... ... oo oo oo O OS24 USD i, 036 O 93 85 21
L8, Treasury Inflation Dndem, ... ooooee 013 % 10152026 8533 33¥o0%E _ 17
158 275,152 is
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Rate Dt Principul Valse el Aty
(N0 (USDy %
GOVERNMENTS - SOVEREIGN BONDS
FRANCE
D Credit Lotl B, i viiiwiainnat e bmeminiind i L25% WITI2025 EUR RIS 25860 _07%
GERMANY
Koreditaastall Muer Wiederaman - oo oo oo L0 OLITINES AUD 5175 3,561,377 LLE:]
Kreditanstalt fuer Wiederaniban . . 1 S00% 03190024 2,503 1,311,318 LLE
Landwirtschalliche Rentenbank . .. .. .. ..o ..o iianrans e 0972870026 EUUR 3 3054027 D6
BT 232 L8
PHILIPFFINES
Philippine Government Intersaivonal Bond. . ... ... ... 000% 0200371023 1,004 TATs L
g KOREA
Bomth Bomea., .o e e e i 000 100153026 1604 1. 547.257 3
— HAFTAET 30
SUPRAMATIONALS
European Investment Bank, Series EARN . ... .. .. ..... O3S 047142026 5774 SA8T 015 1.2
Nordic Invesiment Bank . Hh e sidlia 050 | L03rH02S 19 1095 659 LB
Nordic Invesiment Bank | S S P S S S ATS%E 02BN AL 3832 3240158 05
S &+ 1 v S §
COLLATERALIZED MORTGAGE OBLIGATICNS
RIZK SHARE FLOATING RATE
Bellemeaids Re Lad,
Serics 2008-3A, Clasa MIB{)  covvvuviciiiimininieiis A2 10252028 USD b 215389 i
Serice 200934, Clas MIBG) ..o A% OTIE029 151 31123 i
Conmecticul Avenue Secoritied Trisat
Serses 202 1. RO1, Class 1810k 101% 1w2Si041 33 3540 Lxi]
Series 2021-RO1, Class 1M2Igak .. 3TI% 102Srhe ™ T4, 1640 LA
Serics 2021-RO3, Clas 1M1k 105% 12725°00:0) 554 550,313 ol
Eagle RE Lk,
Sevitey D212, Chan MIALRY . ..o covvmecn vnvmnms e bnraen ATI% O425rNE4 146 145,925 L1
Series 2021-Z, Class MIB(a)L . i vvcovivrmnrarmens srarrare L 21% Q423034 ¥a' ] 193,14 1
Federal Home Loan Morigape Corp. Stroctured .ﬁ.g,el{.-_l,l
Credit Risk Diebt Nates
Series 202 1-DNAS, Class M), ..., . 3.83% 0172572034 30 278,608 1
Seniea 202 1-DMNAG, Clasa Mz, | ] P LU s 3 .04 LAt
Senses 207 1-DNAG, Clasa M), .. i 168% 1eIID04] T TAR467R 02
Seties 202 1-HOAL, Class M1izh. . 303% 1228041 Thi T62,513 w2
Heries 2002-DNAS, ﬁmh-ii.ﬁ.:ar A RS ORI &3 9, 30 w1
Federal Maliomal Martgage Association Cunmu:m
Avenne Securities
Bevies 2004-004, Clam IMEGN ... .. .ociiiiciciiniia.n TA4% 110252024 653 GHE318 il
Zersea J014-C04, Class Iha2a. . . TAH% 1152572024 139 140,713 (X
Zeries 2006002, Class IMZEah .. R BT OWIST028 g9 407,942 il
Serica Hr16-C03, Class IM2(ak .. .. .. vee A% 12571028 LT | 582935 LN
Home Re Lid., Zenes 2019-1, Claas M), . . .. e . 0% 05 257N a73 670,374 ol
POIT Credit Risk Transfer Trust, Seres 2009 'ZR, Dm .ﬂ.J;l.r S M% OWITIHI 03 N A2R il
Radnor RE Lid,, Senies 2009-2, Class MIBda) . . b il 19% 067 25/H09 H4T 646,351 il
Tmingle Re Lad,, Series 2020-3, Class MIAGY ..ooo0nonn, AOE% OUTH034 32 _TITEsE D3
§,5.H ) L7
GOVERNMENTS - SOVEREIGN AGEMNCIES
CANADA
Export Development Canada. ... oo oeuinoeisameceerarins 0LI5% OEAOTIH2G EUR 266 250769 0E
JAPAN
Development Bankof Tapam, Imc. .. oo cviioio i Ol% 1041 570024 2424 2322,176 i
Dievelopment Bank of Japam, Ise. ...ooouienvime e, L 136 OR0L026 24 _ar1801 al
T80T 5
WETHERLANDS
BIGBamk BV (v v s wiinan i s i sa i s miapa ivasn  ohea i W LND0LS ALD Jen LeAb1.628 L]
5456374 L1
QUASI-SOVEREIGNS
CUASE-SOVEREIGN BONDS
BOUTH KOREA
Export-lmpont Baak of Kores ... ., 0% 043TIHES BEUR 1,754 L195479 rl
Karea Development Bank (The). . R 0005 071024 i) 475,258 i
Korea Development Bank (Thed. oo oo v iiiminiaianin L35 OR2W024 AUD 1951 350842 _ 03
— LunEm D&
COMVMEECIAL MORTGAGE-BACKED SECURITY
MNON-AGENCY FLOATING RATE CMBS
MECG Trust, Sories 2018.8ELF Chasa Ada). ... .. ..o 3.29% 10W1SH37 UsD 1,348 1321049 3
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Rute Dt Primcipm] Value et Asmets
Lol LU L] &
MORTGAGE PASS-THROUGHS
AGEMNCY FINED RATE 30.YEAR
Federal Mational Mosigage Association, Series 1999, ... .. .. T OROLZ0EY UED s 4+H 0.0%
Federal Mational Morigage Assocration, Series 1998 . .. T.00% 1000072020 1 1,180 0.0
Federal Matinnal Monigage Assocuation, Sees 2000 _. .. ... T.00% 12012030 | S0 0
Federal Mational Monigage Assocsation, Seriea 2008 . ... . ... T00% OW01/2031 7 s1m 0.0
Federal Mational Mosigage Association, Senes 2000 . .. ... .. T 110172031 3 3,178 (UL
Federal Mational Mortgage Assocration, Senes 2000 . .. .. ... .. T0% 12/00/2031 1 7,310 i
Federal Mational Morigage Assocsalion, Series 2000 . . ..., ., . T, 0% OLDL2032 I 1,472 i
Fedeeal Mational Morigage Association, Series 2002 , ... .....  T.00% 0201/2032 1 1439 0@

292 0
49,406,569 937
OTHER TRANSFERABLE SECURITIER
COLLATERALIZED LOAN OBLIGATIONS
CLO - FLOATIMNG RATE

AGLCLO I Lod, Series 20201124, Class Al{a) ... ......... 3.87% OT2002034 L60% 1362424 LUK
Bain Capital Crodit CLO Lad., Series 2021-4A, Clasa Allda) . ... 388% 10v20/2034 1106 1,083,357 0.2
Ballyrock CLO LS., Seres 2021164, Class Alja), ... ... 5% 072002034 1079 1,047 862 02
Black Diam osd CLO L, Series 200924, Closa AlAda). .. ... A21% OT/13:20312 I.A35 1,408, 152 03
Meuberger Herman Loan Advisers CLO Led,,
Feries 221424, Class Afa). . . I 3% OT16/2035 1,358 1,365,343 3
"ngbhe:_s,erEerma.l Loan -\.dﬂ::r!.['LDdile
Zeries 202 1-43A, Class Ada). | i A b e o b R A.8T% OTIT2035 1631 1,595,626 0.4
New Movntaia CLOJ L.,
T P - L S 1 e T & 993 956,797 _ 032
9020546 1.9
CORPORATES - INVESTMENT GRADE
INDUSTRIAL
COMNBLMER NON-CYCLICAL
American Medical Systems Eorope BY ... ..o 0T5% (3082025 EUR L6s3 1,588, 204 0.3
GEK Cossmmer Healibeare Capimd NLEV. . . ..., P LI5% 03/29/2026 R 3. 157 01
L¥15360 04
10,935,907 23
Total [mvestmenis
{casi $508,808 954 e S Kuwa § 460302476 SG0%
Tieme Deposits
AMZ, Loadanib) . iy b e e R - 219,910 0.0
Eanul'HwaSWInTwnnm:M P I 2 - 50,009 0.0
BBH, Grand Cayman(b) .. ...ociviieiaiiiiiaiainiiiinn 165 % - 44,865 L
BEH, Grand Caymanib) .. ...oooviiiiiaiviiimieiciaiiie. 4h15% - 1 0.0
BMP Paribas, Pansibd .. .. oo iiiiic i 080 % 49,617 0.0
BMPParibas, Pans(by .. ... L.10 % 50,230 0
Credit Suisse AG, Zunehib) -, o . oo ci i (0.58)% 1,387 0.0
DBES Bank Lod, Siogapaoe(b) . .. ... .. iiiim e tiniiiae- LGB - i, 662,650 L4
HEBC Bank PLC, Parialb) .o .. oooooioiiiiinioiininens o 13Y% - 264,509 il
Eumeiomo, LosdonfB) ., ...0vcvvramarnrsrarmrmrerarernare RET S - 47,026 [IX1]
Somitome, Tokyolb) .. covvievirariinsriimieiirarenaes LIRS - 534 0.0
Zamitoma, Tokwolb) . .. .ovoveiviiniiainiimieieiaieeas WEES - 21,590 L]
Tolal TR DI IMEE . - - o iipiat i =t osediie i T Sy o S S R L T A5 ALE 1.5
Criber msmets lems lnbllities. ... o000 oo e e 1 7 -
L T N 54795 TR 100.0%
FUTURES
Unipwaliceed
Sumhor off A e e Eien)
Dhesaription Expiiruficon [ute Costructs Oiriginul Value BMuriket Valor (Depuwciintion )
Lang
Korea 3 YrBond Fuolmres . ..o aoiitiisioiarmawas.. DAIHNI022 190 5 Lh6a2 58] 5 47151 & SL615
Ehort
B T TN 5 T s e R e e St e QR 2022 173 21,625,939 21,354,542 rrasT
Euro-Schatz Fotures. .. .. . A s e A S Al | (1, 1.1 e st 353 AT 308378 41,340,018 A63 3460
LLS, TNm:E'!HEETanII.ru.......................... 2302022 142 15,867 564 15,781,827 BETAT

3 e
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FORWARD FOREIGN CURRENCY CONTRACTS

Contracts o ln Exchange Unrwalined
et oe- For Sathment AT i/

Countarpury {0} (000} [t {Deprcistion )

Amsiralia and MNew Zealand Ha.nlung G:qupl...l.:l. ELIR 14,232 B ] 14347 092022 -] 17,635
Bank of Ameriea, NA .. ..., CHF 3,652 Uzh 3819 09082022 2191
Bankof Ameres, HA .. ..ooviiiiivimmmnmniirarsranemes I 326,185 L3 2379 (ROR 2022 30,300
Bank of Ameries, M L. oovrerinreininsaimrmnrarsnanas LD 1415 JPY 334384 T/ 2022 (6,890
BankofAmeres, HA ...oovv v iaiiiiimnaiaiiianiinn UED 1,501 PLM 10405 U022 (T, 9500
Bankof Amerea, A . ...oooiiiiiiiimnaiiinaaiaians EUR 26,905 USD 28337 Va5 2022 L9538
Bankof Ameriea, MA .. .. ... ..o, 56D 6,584 Usn A0 A& 022 @7
Bank of Amerea, MA .. .. oo it i e (] 1374 6D 3338 152022 12713
Bank of Americh, MA .. .. oo it i b it LS 1,620 S0D 3,648 DS 2032 9.53:4)
Bank ol Ameries MA L. ..o it a e SEK 62455 LED 5,122 097222022 257,851
Bank of America, MA .. ... e ey L2 &, 144 Sk 62453 092213022 1 ¥79. 28
12T T EIOIC R T e T TR e LR i S JPY 1,534 548 LiED 1,224 3022 154, 164
Bank of Amerca MA .. .o it har i ed e e na e e LAy ™ BER TG 09 2022 it J 1]
Bank of Ameries, MA ..o iiiiiinns i e i [ 1,508 MXMN 51353 0992022 b |
Bankof Ameriea, MA .. ... i iiiinciiiia i T 1345 [ ) 1508 I4/2022 e idAs
Barclays Bamk PLC . . o covoinns bainymamnapiasdimianasai NOK 24,615 UsD 511 arkanagl 33216
Barclays Baak PLC .. LD TAl4 NOK  Mols 0T 2032 03,756
Bamlaﬁﬂukﬂr_‘................................... GRF 1,726 LED 2010 11172022 10
BMPPambas BA. ... ... i i e PLM 11,627 [t el VA 2022 (T.936)
B PR L i e o e AR s by R o g LDy 3 PLM {1y 05092022 17
BRI PO S A s T e e R e el T LFEDy 245% PLN 10,520 R 2022 {9,987
I P han B s e i R e TR T R e e CLP 2,188,078 80 2437 049/15/2022 1193
BMP Parihas BA. ..o oviin e i i ma s G0 3 4S5 LisD 2483 0915/ 2022 9T
2 Ll ] e P LD 1LAl4 CLP L2577 015 2022 (17,489
BRI N o e e R Lan 1501 ] 3455 A8 2022 (28,6403
10 : 2 1) | Ay MEN 48,173 Lish 1384 a9 2022 10,581
P PUABRE B . gy i i b i s Ay LED 1258 MEN 45294 0T 2022 (21,633)
EMP Panibam B4 v iiiia v ianiriidaiataiia sasibiaa LD 151 CAD 3240 1T 2022 (56, 161)
BNP Panibas 5A. NZD 15597 Lish 9620 11/18/2022 TE,ERE
BNP Panbas SA e 1480 NIy AdG 11182022 (A,653)
Brown Brothers Harriman & Coc. oo vy v cinrnnnnaracas L2 364 Y 00 GG D0 2022 {107, 288)
Brown Brothers Hamiman & Co.. L . ooo oo in i ionnoaony L2 4, T80 Y 655,065 09rre 2022 [5L6AT)
Brown Brothers Hamiman & Co. ..o ooon o iciiaonnnanns ELR ELHSE] LD 36345 I 1442022 426,852
Brown Brothess Hamiman & Co. .. cn 0 ciiian i ALD T.135 Lsn 5083 I3 2022 197,445
Brown Brothers Hamman & Co. oo ciiiiiaianinn ELUR 1,394 ush 1431 103 12022 404
Brown Brothess Hamman & Co. o oooooon oo EUR 30465 [ R B 1142022 T80
Brown Brothess Harroman & Co. ooooooonciiaiiin ELR 36,506 sk 36769 112022 (1587260
Brown Brothers Harmman & Co+ ... ooo oo AUD 17,075 LD 12106 LT bl d 420,631
Brown Brothers Harman & Co+ ... oL iiniiaion, CAD T8T Lsh 5565 022022 156,976
Brown Brothers Harriman & Co. .. oo oooinininaan, ELE 5257 L2 5.M8 A2 2022 162,121
Brown Brothers Harriman & b .o oo v e o cie i ieaens ELR 4 P2l 4 01202022 331
Brown Brothers Hariman & Cou. ..o ocvve cinvneroraranas GHP 3.366 LIED 4T3 0122022 MLTIT
Brown Brothers Hamiman & Coe, .00 iciiaian i NEZD T Uz Are 01212022 19,664
Brown Brothers Hamiman & Coe, .o on i 2GD TOR Lzh 58 08121022 10,765
Brown Brothess Harmiman & Cove oo oon oo iiianen LF2Dy rd B AU 30405 1212022 (4693361
Brown Brothers Hariman & O .o ivivnairiiianiang LRELy 11,536 CAD 14897 DA22022 (193,365
Brown Brothers Hammman & Coeooooon oo UED 5.09% BUR R | A 0ae 51556
Brown Brothers Harman & Co+. oo ooiiiaiin s S48 LR 1157 01212022 (162 121)
Brown Brothers Harriman & Co+ ... .. ... ... ... e 8,970 GHP TAGG 9112/2022 (295, 504
Brown Brothers Hariman & Cos .o oL onmiiininnanan.. LRaly 242 WAy 1,339 0971212022 (23,52%)
Birown Brothers Hamiman & Cowe. .. oooo o oo LAy 7 500D T 09:12/2022 1
Erown Brathers Harriman & Co.+ . Rl T SR e L2y 518 200D Ty 0ar1uan2e (b0 TES)
Citibank, MA ... ... Ta e : 3 PLM 11,429 L2 2439 T 2032 9,550
clﬂhﬂk.ﬂﬁ---..- i e e e 2D 1434 PLN 1419 DR 2022 (A.T3E)
[l R o e U T G0 1408 ushD 1492 15022 11lE
Cltthmak, PR . v b da s e el b mad e LsD 409 CLP 249459 A 52022 163,188
Citibank, MA Lo e e LD T8 G0 3408 A5 2022 (9. 755
Citibank, NA IME 102,082 LSD 1,272 0arR/ 2022 (9.355%)
Citibank, NA LA 7306 INR 584677 e 2022 3137
Citibank, NA .. ELUR 1,555 UED 2618 AN 022 A
Citibank, MA ., ELR 3,860 [5:Ee] 3,851 0T 2022 (3T, 08
Citibank, NA LFEDy 1,973 EURE 1,938 09T 2022 121,617
L1 O S TR0 RS N N AL 3416 LiED 1386 1 2022 47,85
bl B o e e e e R A e 2D 18 ALY 3416 IO 2022 (9,245
I I o o ey B e R CAD 32,138 UZD 24916 IVETa022 463,723
I DR, ) e W ERW 1216082 UsD v [l il i 20,027
Cinjbank, MA . s TAG KEW 3,200,035 IEH 2022 (39,534
Credil %mlnumumnal .............................. SEK 74,561 Lsn 7007 Lty el 1] o7, 500
Credil Saise Insermational. .. ... oo on oo iaiiion, Usn 701 SEK T wa2 oAt 2022 (261,863)
Crodit Saiste Insemational. .. ... ooooooicioiiiaiaiioiaa ALD 64 g A439 1R 2022 26,615
Credil Zaiste Inbermational. . .. ... oonmnrenrniiniararamas LD 4,465 ALD Bk 107362022 (5L.E7M
Galdman Zacks Bank USA .. ... .. i CHF 2440 LD 2. 526 A 2027 27,547
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Costructs to In Erhsmge Unvalized

Dot For Setthenwmi A pprecition/

Counlerpanty o i Date {Thepruciation)
Goldman Sacha Bask USA .. ..o v iniiniaiinnia LR 2447 CHF 240 0908/2022 £3 850
Galdman Sacks Bank USA .. ... .ocovvvnrnirnniinan PN 11,084 3D 2362 ORI 2022 4,008
Goldman Sachs Bank USA .. ..o ciciiianiininniaiinann 2D 2.8 PLY 10084 QA0Ri2022 T6, 184
Goldman Sseda Bank USA .. ... oo v e viiinas LD T4 PLY 1,019 0900 2022 40,740
Goldman Saebs Baak USA .. ..o oo iiiiiiiiaiiana, NOK 25 509 LFED 2.602 097222002 34556
Cloidman Sachs Bask USA ... voniicncroniaraiaiananas SEK 52,070 3D 5007 0Arrai2022 116,752
Craldman Sachs Bank USA ... . oooiiniiininiainnann,y LaD 2490 MOK 15509 02212022 TLE13
Guldman Sacks Bamk TTSA ., 0 .o o ivarmnincamas LFEly 5,015 SEK 52,079 0722022 (124,225
e I T o o b i b i 2 30 4 0 5 b LM Y A4 B9 LI2D 3407 098 2022 59,001
HIBCBank LISA. . ..ovovues s W e e CLP 3,754,020 Li2D 3,590 0ar15/2022 1 188, 2640
HISBC Bl I «oroiai oo shnn s bnss wovm o wr]  wvce b ) IR A 403 LED 5051 0928/ 2022 (23,7500
HIBC Bask UJSA. ... .. ... i e e B b LD 2,536 INE 300,204 DSUTRIT022 (23 484
S e AR, s s Wb o v o B K e e e KRW 3328081 LD 1540 10272022 58523
HEBC Bank LISA. . S A e e R AR e Lan 144 KRW 3199378 10272022 (535013
%{nrgauuamﬂaut.\lﬂ Fiad 1,169 313 LSD 660 DAad 2022 558150
JPMforgan Chase Pank MA PN 11,529 LiED 2517 0RO 2022 1X712
m,{urga.mmmuhm.._....._......._...._....... PN 11,124 LD 2316 A 2022 (18, 705)
m'»'[ors,an Chapa Bl P L e e e e Lig1y A4 PLN 200 e 2022 353
Fforgan Chase Bank, MA. ... oo etz LFEly .57 Pl 10620 02032 (A6, T
JPhdorgan Chase Bank. NA . ... oo.oociiaiiiini i R 33 LIZD 2674 097152022 LL69G
TP orpan Chase Bank. MA ., ... .. i i i ey ey 1,25 AGD 1,314 15/ 2022 850
TPhdorgan Chase Bank, MA. ..o oo coniansiniiniarinana e 1357 G0 1,880 09152022 (5, 4000
FPinforgan Chase Bank. MA. . ... iiovmneinaininiananas MOK 50,637 LsD 5266 092212022 168,107
JPwlorpam Chase Bank, BAL oo oiioiiiiiaiiiiiiei i MOK. 25150 gD 1541 09r22/2022 (1.300)
TP dorgan Chase Bank. MA . ... .o SEK 26,362 LD 2404 09222022 TR
JPMdargam Chase Bank, MA. . ... B e e . LD 1476 MO 25,260 022022 G ATE
Jetsforpam Chase Bank, MAL ... oo ia e a0 9,953 NOH. 97288 0222042 {14400, 00263
JPfargan Chase Bank, MA . ... ... ool UsD 4,871 SEK 51603 a2 0Ie (25.378)
JPddargan Chase Bank, A . ... oo cvciectiniaiciaramas ELR 2,776 P2 2,770 02022 (25423)
FPdargan Chase Bank, MA . ... cvvenciiisirmraimrsnany MXN 49,034 ] b 2409 02022 (10,645
J']’Murgauﬂlnuﬂ:nt_m..................... LREDy 1369 WX 450034 0rr 2032 51,676
JPhlorgan Chase Bank, MA. . (8] 18.91% AUD 27506 12022 (84, 148)
FPhforgan Chase Bank. MA. .. ......... . s LEn 2,532 CAD 3.255 1072712022 (54418
JPtorgan Chase Bank. MA. ..o o s sin e i 41 E] 2310 NZD 3T 11182022 (32,6837
Morgan Stanley & Co. International PFLC. . p e, IEK 12,538 851 ] 1219 DAT2022 31615
Meosgan Sankey & Co. International PLC. A IR 89,524 Ush 1113 DArRI2022 (1,87
Morgan Stanley & Ca. International PLC. .. oo, ELUR 693 LD Tog DACHN 2022 10,676
Morgan Stanbey & Ca. International PLC. ..o o oo o0, I 352342 LFan 2436 092 1022 35188
Morgan !-l:lnle_!,I & Co. International PLC. .. ... ... .. ... MXN 101,589 LD i, 599 0 2022 (117,339
Morgan £ v & Ca. International PLC. ... . ... ..., LFED 400 »Y 323,802 DI 2022 63, 71%)
Morgan Sunle_v & Ca, International PLC. .. ..., ..., conus LFEDy 4,597 MXN 101,580 0arr 2022 23,642
Movgan Stanbey & Co, International PLC. .. ..o 0ianns AL 3489 gD 2437 IIHK2072 47,5938
Moggan Stanbey & Ca, Internaticnal PLC, ERW 3247121 LD 40 102712022 2T A58
Reoyal Bask of Scodand PLC, . s I 679,635 Lz 5091 09132022 T8E.602
RwaIEﬂlkﬂl"‘wdlndP‘l.C.-....... R A L 1437 CNH 9853 10732022 (,547)
Fioval Bask of Scatand PLC. . pEEE Uan 1454 CAD 3215 10272022 (46, B85
Royal Bask of Scotland PLC. . GEP 14,248 LED 16932 111712022 156,166
St ERartped BB . oo vesnensaonesnsscessns LD 1415 MR 192250 A28/ 2022 (1,958
Standard Chartered Bank. . . ..oocoiiin ot ciiiiaiaiaiana, EUR 12,042 ! v N bl 101442022 156,282
B R R T b e B e e ot CHEF 1,211 LED 1.276 D08 2022 20,963
b o s R L A A g i S L R L g S, CHF 2432 2D 2457 R0 2032 {2.554)
BRI PR s s i i o i s e b e R B L2 5170 CHF 4581 09,08/ 2022 (72,2143
3 LT T R e e e e R R e SEX 49,837 2D 4783 09/22/12072 T, 564
B = s & s A b A B o e ol ot LFEDy 2406 SEK 14218 DRTHI032 (131 11%)
B R L e b L e A o B B S b B armd MEN 52756 L2 e 0929/ 2022 (LL508)
TRV EN s iens pimmm 0 n ae Bk e S 6 10, s m [E38] 2,562 MMM 50756 AT 2022 42378
L D N i L i e L Ol o ALUD G5.648 LED . 66,075 10 2022 582282
LR o L L e e e S CMH 9840 LiED 1451 1050 2022 15,708
IR T o e s A o T, T R A S LD 19,574 AUD 28284 Iarhiv 2022 (207,213
5 4,906,310

Appreciation  § 8961153
Drepreciation F (40533

+ Used for share class hedging purposes
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CENTRALLY CLEARED INTEREST RATE 8WAFS

[ate Type
Nntional Ul ool
Amoumst Terminution Peymomts Made  Payments Recoived Approcation’
Chenrimg Borodoes [ Exchanged L] Dt By the Fumd By the Fund (Deprociation)
Citigromp Global Markets, Inc.(LCH Groap). ... ........... N 13,731 VHo2zoed 3 Month BEKEM 1.503% 5 (313,208
Citigromp Global Markets, Ine ALCH Grompd. ... oovovvven0 NED 12,631 T 10: 2024 3 Month BKEM 2448 (289,141
Citigromp Global Markets, Ine ALCH Growpy. ...y 0e0 0000, NEDF 5134 PRol 2o 3 Monibh BKEM 1.580r% (11L616E)

] (723,951

*  Prnapal amount less than S0
{a) Floating Rate Security. Stated interest rate was in effect at August 31, 2022,
(b} Chermmght deposit

Currency Abbreviations:
AN - Ausirahan Dollar
CAD — Camdian Dollar
CHF Swass Franc

CLP Chilean Peso

CHH - Chinese Yuan Renrmanbi (Offshore)
EUR Fusra

GBF - Grear British Pound
INR — Indian Rupee

JPY — Japanese Yen

KEW - South Karean Won
MXMN - Mexican Peso
NOK — Norwegian Krone
WZD — New Zealand Dollar
PLN — Polish Zloty

SER  — Swedish Krona
SGD -~ Singapore Dollar
USD - Umied States Dolkar

Gl ossary:
BEBM - Bank Bill Benehmark (New Zealand)
BOBL - Bumdesobligationen

CBT - Chicage Board of Trade

CLO - Collateralized Loan Obligations

CMBS - Commercial Morgage-Backed Secunties
LCH - Loodon Cleanng House

REIT - Real Estate Investment Trust
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2023 8 31

353,387,407

254,802

353,132,605

365,366,123

0.9665

2023 8 31

159,663,194

1,054,765

158,608,429

145,359,341

1.0911

€Y

@

®

*

®

©
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@
1,630 2023
100,000 32,600
2018 130 1,630
@
2023
73 4,562,321
8 77,468

81 4,639,789
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1

31

2023 6 30

52

57

193

193 2
PwC
2 1
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( 38 59 ) 2
19 8 6 52
52
27 2022 1 1 2022 12
28 2023 1
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€
26 27
2021 12 31 2022 12 31
4,570,642 4,656,186
1,621,085 1,884,828
65,463 70,193
114,728 32,300
3,051,626 2,911,346
895,717 718,696
10,319,261 10,273,549
*2 660,965 556,594
*2 167,051 129,338
828,016 685,932
412 206
2,204 2,204
2,616 2,410
37,861 21,184
194,526 169,629
18,354 -
608,223 522,955
858,964 713,768
1,689,596 1,402,110
12,008,857 11,675,659
35,829 41,929
1,417,316 1,354,503
24,200 21,696
*1 2,823,208 2,928,028
240,824 177,916
657,216 714,600
440,840 97,761
13,333 3,333
5,652,766 5,339,766
403,844 439,844
1,554,593 1,781,258
1,958,437 2,221,102
7,611,203 7,560,868
1,630,000 1,630,000
1,500,000 1,500,000
1,207,935 783,518
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1,207,935 783,518
4,337,935 3,913,518
59,719 201,273
59,719 201,273
4,397,654 4,114,791
12,008,857 11,675,659
@
26 27
( 2021 1 1 (2022 1 1
2021 12 31 ) 2022 12 31 )
34,651,137 48,656,523
1,784,623 1,458,018
248,571 277,755
*1 13,331,168 19,697,921
23,353,163 30,694,375
16,603,457 23,912,669
137,531 126,700
68,809 74,854
2,327 2,538
613,204 684,371
42,226 47,439
34,836 33,626
21,987 31,841
2,276 2,664
17,526,653 24,916,702
134,453 137,061
1,483,892 1,651,064
638,530 661,328
3,429 5,314
4,050 15,468
82,756 77,220
249,682 252,770
115,419 99,745
192,811 180,888
622,428 797,221
482,170 533,765
4,009,620 4,411,844
1,816,890 1,365,829
1,335 30,693
1,713 643
3,048 31,336
176,125 184,798
*1 69,126 72,068
245,251 256,866
1,574,687 1,140,299
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61 2,861
- 521
1,574,748 1,142,639
605,997 362,690
98,640 3,561
507,357 359,129
1,067,391 783,510
€))
26 2021 1 1 2021 12 31
( )
" T -
HEEE e
EE A E ¥l & Bl
01 il + Mith F i i E St
T s B 158 il e g Ayt t i S ET | S ST iEE
TEE e T Ha
LIEES 1, 630, 000( 1, 500, 000 857, 143 887, 1439 4,017,149 2 140, 517 3,876, 32
Pl DECS - - M TAE, BOS S TAE,E0S | 2 TAE, BOS - & TAE, BOS
LB TR - - 1, 067, 291 1, 067, 291 1, 067, 391 - 1,067, 331
i e ol
MIEE ML - - - - - 200, 236 200, 235
FhiEE (IEEE)
|éilﬁ$:ih%ﬁ%é+ - - 320, 786 320, 786 320, 785 200, 236 521,022
|éinﬁ5EEE 1, 620, 000( 1, 500, 000 1,207, 935 1,207,935 4,237,935 59,719 4,397, 654
27 2022 1 1 2022 12 31
( )
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. - BE
#reEF s
e of ol e ey P& E =
= T ] 25 R FhihEM | T E S
e o) e 2 Bl ot thErEFait |SERFEE
TR RTETE TP e Lk
LHE RS 1, 630, 00a| 1, 500, 000 1,207, 935 1, 207,335 4,537, 935 59,713 4,397,654
Bl& DALY - - Mo 1,207,927 A 1,207,927 |2 1,207, 927 - & 1,207,927
LEA T & - - 723,510 783,510 783,510 - 782,510
#rEEbis
MIEE DHEFE - - - - - 141,554 141,554
FhEE (§EEE)
LR St - - MoArd, A7 MoA24. A7 A Az, M7 141,554 & 292,863
B R R 1, 630, 000 1, 500, 000 783,518 783,518 3,913, 518 201,273 4,114, 7491
1

10
10

25
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1
( 2020 3 31
) 2022 12
( 2019 7 4
) 2022 12 19
( 10 2019 7 4 ) 44-2
26 27
2021 12 31 2022 12 31
*1 *1
1,669,855 1,882,909
*2 *2
441,832 546,203
220,949 272,096
26 27
( 2021 1 1 ( 2022 1 1
2021 12 31 ) 2022 12 31 )
*1 *1
13,331,609 19,697,921
69,126 72,068
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26 2021 1 1 2021 12 31

32,600 - - 32,600
2021 6 28
746,605
1 22,902
2020 12 31
2021 6 30
27 2022 1 1 2022 12 31
1.
32,600 - - 32,600
2.
2022 6 28
1,207,927
1 37,053
2021 12 31
2022 6 30
26 27
( 2021 1 1 ( 2022 1 1
2021 12 31 ) 2022 12 31 )
264,498 88,166
88,166 -
352,664 88,166
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26 2021 1 1 2021 12 31

26 2021 12 31

4,570,642 4,570,642 -
1,621,085 1,621,085 -
114,728 114,728 -
3,051,626 3,051,626 -
895,717 895,717 -
37,861 37,861 -
10,291,659 10,291,659 -
1,417,316 1,417,316 -
24,200 24,200 -
2,823,208 2,823,208 -
240,824 240,824 -
657,216 657,216 -
440,840 440,840 -
1,554,593 1,714,841 160,248
7,158,197 7,318,445 160,248
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4,570,642
1,621,085

114,728
3,051,626

895,717

37,861

10,291,659

- 1,554,593

- 1,554,593

27

2022 1 1

2022 12 31
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3
27 2022 12 31
1,781,258 1,727,464 -53,794
1,781,258 1,727,464 -53,794
1
2
(
2 3
1,727,464 - 1,727,464
1,727,464 - 1,727,464
1
2 ( )
1 5
i - - - - 1,781,258
- - - - - 1,781,258
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1.
€)) - - -
@
®3) 37,861 35,000 2,861
37,861 35,000 2,861
€)) - - -
@)
3) - - -
37,861 35,000 2,861
1,621,085
2.
€)) - - -
@
() 2,052 61 _
2,052 61 -
27 2022 12 31
1.
(€Y - - -
)
(©) - - -
o - - -
&)
®3) 21,184 22,970 -1,786
21,184 22,970 -1,786
21,184 22,970 -1,786
1,884,828
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