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(BEWNR) 77/ FOEENE
ETOE RSB R (2023F8H88~ 20245 2R7H)CHIT 2477 /FOEENELFOANRIELI FOLSY
TY.

7B HENR(+0) |[EREENAOLE0D] ZORIAOLRED
PIATYR N—YRATA - MEAFUZP Ls
BT ) 1.95% 1.02% 0.93%
PSAFYIA - N=VAFAY - MEGATUZ7 &a
Rt L) 201% 1.02% 0.99%

i BREERLE, SRRSO D DR - SR o RADERSNEL T, BETFHE, ERERFIESSUNEES NS HERSET. )V ERRDTY
SEMOMINPOTOREEN O DA ERCEN TR (SRR TY.

& TOEBRICE. BEEDr RO SRAYSENTLET,

# RARIPYRILSWNT, LA ENTLELR R EEL THUEE A

B EEE D P EOBERIC DN, B EENEEMr AR SR G sUET.

o LN 3 AR oD AR R (2R B TR L,
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(2023 8 7 ) (024 2 7 )
7,972,380 15,259,880
335,540,949 209,818,530
8,810,000
343,513,329 233,888,410
343,513,329 233,888,410
6,670,000
12,756,255
46,470 48,542
1,548,820 1,618,106
22 43
112,662 163,389
1,707,974 21,256,335
1,707,974 21,256,335
365,786,931 226,406,171
23,981,576 13,774,096
341,805,355 212,632,075
341,805,355 212,632,075
343,513,329 233,888,410
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2 3
( 2023 2 8 ( 2023 8 8

2023 8 7 ) 2024 2 7 )

5,741,548 5,927,123

667 458

5,740,881 5,927,581

3,484 4,384

46,470 48,542

1,548,820 1,618,106

113,539 166,588

1,712,313 1,837,620

7,453,194 4,089,961

7,453,194 4,089,961

7,453,194 4,089,961

1,246,726 3,034,453

14,199,609 23,981,576

2,164,022 9,181,010

2,164,022 9,181,010

5,739,521 29,038

5,739,521 29,038

23,981,576 13,774,096
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3
( 2023 8 8
2024 2 7))
2023 8 8 2024 2 7
2 3
( 2023 2 8 ( 2023 8 8
2023 8 7 ) 2024 2 7))
2 3
(023 8 7 ) (024 2 7 )
365,786,931 226,406,171
55 6 10 55 6 10
23,981,576 13,774,096
1 ) 1
1 0.9344 1 0.9392
(10,000 9,344 ) (10,000 9,392 )
2 3
( 2023 2 8 ( 2023 8 8
2023 8 7 ) 2024 2 7))
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2 3
( 2023 2 8 ( 2023 8 8
2023 8 7 ) 2024 2 7))
3
( 2023 8 8
2024 2 7))
2 3
(023 8 7 ) 024 2 7 )
316,272,459 365,786,931
96,068,596 782,131
46,554,124 140,162,891
2 3
(023 8 7 (024 2 7 )
4,830,891 1,827,701
4,830,891 1,827,701
(024 2 7 )
(2024 2 7 )
i 22,043.201 209,807,187
1 22,043.201 209,807,187
98. 7% 100. 0%
4.437 76.71]
1 4.437 76.71]
(11,343)
0.0% 0.0%
209,818,530
(11,343)
@)
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(2023 82 7 ) (2024 23 7 )
7,330,598 3,254,828
148,094,782 89,348,018
310,000 360,000
155,735,380 92,962,846
155,735,380 92,962,846
3,180,048 413,184
22,545 18,422
751,625 614,077
21 9
75,904 61,976
4,030,143 1,107,668
4,030,143 1,107,668
148,560,025 83,456,481
3,145,212 8,398,697
5,027,229
151,705,237 91,855,178
151,705,237 91,855,178
155,735,380 92,962,846
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2 3
2023 2 8 ( 2023 8 8
2023 8 7 ) 2024 2 7 )
11,538,503 12,742,778
667 458
11,539,170 12,743,236
1,906 2,407
22,545 18,422
751,625 614,077
76,108 66,609
852,184 701,515
10,686,986 12,041,721
10,686,986 12,041,721
10,686,986 12,041,721
581,527 5,727,052
7,639,976 3,145,212
1,254,057 599,084
1,254,057
599,084
574,328 1,660,268
1,660,268
574,328
3,145,212 8,398,697
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3
( 2023 8 8
2024 2 7))
2023 8 8 2024 2 7
3
( ( 2023 8 8
) 2024 2
3
(2023 ) (024 2 7
148,560,025 83,456,481
1
1 1.0212 1 1.1006
(10,000 10,212 ) (10,000 11,006 )
3
( ( 2023 8 8
) 2024 2

47/96




EDINETOOOO

OO000O0000Oo00DoO0O0oOo(EL2480)

Ooooooooooooooooooad
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2023 8 7 2024 2 7))

2 4
(023 8 7 Q024 2 7 )
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2 3
( 2023 2 8 ( 2023 8 8
2023 8 7 ) 2024 2 7))
3
( 2023 8 8
2024 2 7))
2 3
(023 8 7 ) 024 2 7 )
157,552,429 148,560,025
17,497,328 5,878,744
26,489,732 70,982,288
2 3
(023 8 7 (024 2 7 )
10,793,848 6,536,016
10,793,848 6,536,016
(024 2 7 )
(2024 2 7 )
i 7,986.472 89,336,675
1 7,986.472 89,336,675
97.3% 100 0%
4.437 76.71]
1 4.437 76.71]
(11,343)
0.0% 0.0%
89,348,018
(11,343)
@)
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Merger Arbitrage
(usD)

$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

34,459,077
31,425,695
17,755,955
1,641,993
610

55,663
29,068
335,617
85,703,678
$169,287,261
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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)

126,138,095

46,107,796

$ 169,287,261
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(2022 12 31 )
o —mon-—— ]
Shares Valur Mel Asrts
(UsIH %
TRANSFERABLE SECURITIES QUOTED ON A STOCK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MARKET
COMMON STOCKS
HEALTH CARE
BIOTECHNOLOGY
AVECQ Pharmaceoticals, Tec. 1. T 3 e 1065 §F 3502922 23%
Hovizon Therapeutica FLIT T L i se i s rnceas s b e s aes Ta310 BA56ATH ﬂ
15540 23
HEALTH CARE EQUIPMENT & SUPPLIES
fahotinn Bk et I F o o i s o G s b i ik 2] | 7,831,047 2
HEALTH CARE PROVIDERS & SERVICES
LI IR e e i s R B S A e P S R PR 383 605 G100 is
LHC Groap, Ing. £ .......... S ) b e e e e ) e A 52492 8487431 30
Shenify Health, Ine~Cliss AT ..o e e e BT ‘_._ii&_lﬁ_l.i ‘_l.[_ul
=8N IZE
HEALTH CARE TECHNOLOGY
BT G PLEE s e i incc sk ma ittt e S A e 307,950 _ﬁ'ﬂl}ﬁ 1
B0 EE
INFORMATION TECHNOLOGY
COMMUMNICATIONS EQUIFMENT
R VI T b o 22066 6,147,753 36
IT SERVICES
B T Tt s s A S e e 126,500 7811378 4.6
Evo Paymenis, lec ~Class A § .. z T : - 3550 1622 0l
himq'frmlmﬂm&md. B el e st s b e o b A S 2 065 AR R0 E
11,195 843 &7
SEMICONDUCTORS & SEMICONDUCTOR EQUIPMENT
Silicon Motion Technalogy Corp. I;AI]-RJ i e s 2,600 4,070,259 24
Tower Semicondoctor Lid 1 ... T PP ——— 144,501 6259713 ﬂ
10,320,082 Al
SOFTWARE
Coopa Softwae, Inc. F ..o e R A 46,443 3676842 22
ForgeBock, Ine.~Class A 4 157785 3,502 761 21
Tl e A i i e i 19.766 ABG802 03
Unity Sofloare, [00. T ..ooovvmnrvvmnsimmrmasmsemnnes 50052 1688207 (1]
b L T T S o 1 e PP P To.082 w ﬂ
15157088 13
e AT
FINANCIALS
BAMNKS
BRI EREIOR 00D Y i oo coimmmec s s it b F Rt A i b A A R 12713 9376460 56
Limpgua Holdings Corp. £ 359,772 5.5 930 __E:E
19,368,350 s
THRIFTS & MORTGAGE FINANCE
Home Capital Goowp, Tee, § ...ocovvinmiimiiimmesiiimminmssssnnins 11504 35T 21
Mew York Community Bancoep, lac. 1‘ ............................................. 1813 3.2 E
31.560.250 ﬂ
+2.537.419 136
COMMUNICATION SERVICES
DIVERSIFIED TELECOMMUNICATION SERVICES
Shaw Commuomicaions, Toe =Clasi B § ... oo sanin res byyemsos b4 poas srrbasyans I3E 190 M ...E
ENTERTAINMENT
Activisson Blizeard, Inc. o T A = R o e R B A S B e 123,112 ﬂ 2
MEDIA
I I, s A e o s et B S Lo 52841 ‘_._.I_ljg‘.:lﬂ o
__WEBAE 124
INDUSTRIALS

AERCSPACE & DEFENSE

Maxar Te-:hnubsie:. IR et i gt b s e

54/96
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Slmres Value el At
(U0 L]
AIR FREIGHT & LOGISTICS
Atlas Alr Worldwide Hobdings, Inc. F ..o s IRME 3 3885508 3%
AIRLINES
Sipirit Adrlines, Toc. 7. 31,762 SET8N24 35
MACHINER Y
Alira Industrial Motion Corp. £ ...oooeeiiemessrmasrmmssis srmes s snsssspsmss srssss s srnnes 105141 6,X82.175 37
TRANSPORTATION INFRASTRUCTURE
B Y e e e 14,491 ¥ ol
16,247 0055 &
CONSUMER DISCRETIONARY
AUTCMOBILES
TG T T i A e ot W R et A A S b L M 185,166 T 406, 640 A4
HOUSEHOLD DURABLES
TIEROOIEEG: T o e b s o e sk A A et s s AL 162635 4530822 29

INTERNET & DIRECT MARKETING RETAIL
Poshmnark, Inc.~Class At

UTILITIES
ELECTRIC UTILITIES
I Al T s s B B N B L Ny
GAS UTILITIES
Bioith Taraen Indhustrbes, Tok § . oouiniee o ciboniiium i i sns i smsis s diimaa o ssmssa
MATERIALS
CHEMICALS
T T e R R R L L R R R T CRE L A PR R
METALS & MINIMG
Yamana Godd, Imc. % .......... T S
PAPER & FOREST PRODUCTS
Remchue Forest Prod ittt D00, b - i it e s eer e e e e me e et et famimn
REAL ESTATE
EQUITY REAL ESTATE INVESTMENT TRUSTS (REITs}
STORE Capital Corp. 1 .vvvicnuaniivmais vmnssisnmmas srsnna s e g A e
Suenrmil Inchustrial Inoome BEIT F ..o s e e e s es e reras rsmmmman remmnn
CONSUMER STAFLES
FOOD & STAFLES RETAILING
Alcrtpons Cosg Ing,~CIRRS A ¥ oovrime i sassiminasnnsnsnas saana v s
DIVERSIFIED
SPECTAL PURPOSE ACQUISITION COMPANY
T Aeguititon Corp=CLass AT . ovvices oo seees e enie s e e s
Churchill Capital Corp. VII-Class A £ .. ;
DF Cap Acquisition Corp. [-Class A ...
Ellsit I:rppqnmilr\']! I:rtp.--l.'.'fl.ns 7
Everest Consolidstor Acquisition Corp. ... PR
FinServ Accuisition Cop. II-Class A% ......ooiiniiinnn
Freedom Acquisition | Corp=CIasms A T, oo imnrmmsmmsms i iss st mressns
Lazard Growth Acquisition Comp. I ¥ ..o
LF Capital Acquisition Conp. I1-Class A § . R S
MSD Acquisition Cop—Class At ..........
Mew Vista Acquision Corp~Class AT
Rigel Resource Acquisition Corp.~Class A 1 . Vil
Secial Leverage Aoquasithon Corp. I-OLEE A § oo eceviivisiessas mensasissrmmsasnens
Tailwind International Acquisilion Corp—~Class At
ENERGY
OIL. GAS & CONSUMABLE FUELS

B RN A Y B e cr e e e e e e e

55/96

-3

63,537 1,252,554 i
13.579,056 fad

|

L=

196308 9570867 56
04567 3380066 20
1293788 76

24,402 1755304 _lo
1432156 _ TEW966 47
22041 405 206 ﬁ

10,143 566 £.0

102,585 3,288 875
184,197 3,120,244
6,400,119 3B

126,156 2616476 1.5

14,728 151,658 0l
13,524 134,834 @l
14,733 151,161 4}
33,360 36269 0z
14,720 151,159 0l
L7215 173,001 ol
15,800 155580 LY
16,135 L63.12% L]
14,785 151 5 0l
16,400 165 40 {4}
24,530 7008 a1l
14,728 151,551 ol
9,962 99,620 [ ]
21,005 211,941 0l
2449521 1.5

143,033 2437282 1.4
205322 34 121.%
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Shures/Principal Value Nt Assrts
=Nl s %
WARRANTS
MVERSIFIED
SPECIAL FURPOSE ACQUISITION COMPANY
7 Acquisition Corp_~Class A, exparieg §A0S2026% oo 75064 % ] (0
Chvechill Capitad Corp. VIL-Class A, expiring U21T20261 ... 7z 35 0
Colicity, lnc., A-CW27, expiring CN263038 % .o, 3,56 [ i
DF Cap Acquisition Corp, 1.-Class A, expiring 117220281 ..., v 1366 | 0k
Elliott Oppostumity | Corp, expiring 0TOLDOZE Y ... ... B340 425 iy
Everest Consolidator Acquisition Corp., expiring 071972023 £ .., - 1500 112 ik
FinServ Acquaisition Corp. IT, expiring 020208 ... viiencnicnnnienes 4,303 ) L]
Frewdom Acquisition | Corp., A-CW 2T, expiring OWOR2026 % ..., 3,950 T L
Clores Hnltling: VI Imc.,~Class A, EI.P'IiII'I_{ Rl s e ¥ 2 1 ik
Lazard Growth Acquisition Cogp, 1, expiring 0D 22026 1 ... Ve 3 =5 o
LF Capital Acquisition Corp. I, expiring G176 .. ... 7503 75 (L]
MSD Acquisition Corp.. expiring 0329730246 ¢ REE L Sk s 3,280 246 L
Mew Vista Acquisition Corp,~Class A, expiring O 190261 ... ... 4,845 e 0.0
Pivotal Investment Corp. 11 A-CW27, e xpiring 0271170025 kb ENE 15% L
Rigel Resonrce Acqurition Corp.~Class A, exprang LLOK026Y ... T304 T (1]
Social Leverage Acquisition Corp. 1.-Class A, expiring OV1T2028% ..., 1,240 ™ 0
Tailwind International Accquisition Corp., expiring OX23M28Y .. 5065 2 e
1,771 o
INDUSTRIALS
MACHINERY
Fast Radius, Tec., expiring 0211720281 ..oooovivimmmiirmsis irmmassssssnasrrsmss vees 588 1 L
1 0.0
3T i
206326316 121.9
SECURITIES SOLD SHORT
COMMON STOCKES
INDUSTRIALS
COMMERCIAL SERVICES & SUPPLIES
Ritchie Boos Ancthonsens, 106 .o i o s deas i soit v o snsme i oo oy (107,470 {6,214, %00) (3.7
FINANCIALS
BANKS
Cobaribia Banking System, IB6. ..o s i fimriis s presia s (333513 {I0UME.TIT) (f0)
CAPITAL MARKETS

Intercontinental E.l.chlnﬂe. R i e e R A RSB S s T M S s
THRIFTS & MORTGAGE FINANCE

MNew York Comamenity E.u-cm'p. | 1 R R R EL LS KOOI | Lowat L e P s
INFORMATION TECHNOLOGY
SEMICCNDUCTORS & SEMICONDUCTOR EQUIPMENT
Dz s i B L W U DR TEE W s o e S D S e L
ManLinear, les.
SOFTWARE
Unity Sofiware, Inc. ..
MATERIALS
CHEMICALS
Movorymes AS-Class B
METALS & MINING
Apnico BRgle MIBEa L. ....oiuiiieivumis vnmmeaveunuinas dannhis dumsdsinwnnnnn s hmddia oo

Pty Ardxiaty SRR CONPL . oot pierrensnnnmmsmesonsnas ropan inpmsns srsssmmssmesrees

56/96

(152146) (1,568,774} (L)
(3.463%) (31,24} il
(11,545,705 13

(9.065) (5,571,730 ks
@0 __ @) o)

5,206,715} 3.8)

(30.052) (1,685,297} (1.0
(8,085,012} {48}

(33,8400 {1, T16.820) (1.0

(53473 (2,780,061 )
(227,261} 713,445

(1.6}
4]
BAS06) ()
$210335) (15
C4AS90TT)  204)
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Hate [hare SharesFrinclpal Vb Mot At

-1} (s %
MONEY MARKET INSTRUMENTS
U.5 TREASURY RILLS
LL3 Troawory BRll - rniniinmnnmnsdamisniclurriiniasndns 000% OH232023 UsD 6839 5 660254 40K
LLE: Traasory Bill .. coccovivvisssbinmmin sumnaai's 000%  O%162023 63 5.502.57 A5
105 Treasory BIE{a) .- o vonnensrovems sommnmsrsnsanersnsrs rmssssons 0.00%  mOT2023 6164 5.5979.5% 35

15,664,728 110
OTHER TRANSFERABLE SECURITIES

COMMODN STOCKS
DIVERSIFIED
SFECIAL FURPOSE ACQUISITION COMPANY
Advanced Mﬂggr Pariners, Ine~Clam At (b ..oocoiiinaane 16, 154 143,440 (1N}
Simon Propeny Gooop Acquisition Holdings,
DR T (DY vuressrrestrrmnnmnn nmsnnernbbaiissnnnt reensii e 15,108 151,050 1
314491 02
WARRANTS
VERSIFIED
SPECIAL FURPOSE ACQUISITION COMPAMY
Broadscale Acquisition Corp.~Class A, expiring
U TTARE DY < inevionabios pamsnmns nemnes snumians sy dasnss se 2481 i L]
Simon Property Geoop Acquisition Holdimgs, Iec., expiing
T T T S S L e 3021 0 L)
il 00
314491 L%
Totad Ievesirmends
{eont SIOZ006BLE) . conniiniinianais J bV R ks oA $150, 846,455 1123.7%
Timme D posils
ANZ, Homgt Ko@ (B} oooooviniiiiminis o e siinaaisssiaansiis L% - 19 (L1}
Credin Suisse, Darich (c) ... % LY 014 % 2.6 oo
Seotlabank, Teronbo (£} oo ERE. T — al L]
SEB, Steckholmic) ..o EER S IS 1% A6 0
BMBC. Landon {E) v iuninsnvarinns ivathsiass v sm i rebasaiise 2A1% - A5 Lo
SMBC, London cd ..o 1A% 6,206,675 AT
BMBC, TR0 BEY <ot inns sinssnnmns smmmss spssians dysngs 4 dnanss os L14% - 081 i
Todal Timme DReposils. ... ..o e e e 6,222 436 ar
Oiher assels bess HabBIMBES (... e _I.T81633)  (l64)
Nol Assels ... v i RN 169,357,261 1 0k
p———————— 4 ——
FORWARD FOREIGN CURRENCY CONTRACTS
U omtr wcts o In Exchange Unirealized
Diefiiver Far Setthement Approciathon
Comler party AR UK Dhate {Deprociation’
Brown Brothers Harriman & Cos e bty JFY GI35956 USD 45407 002023 H(1500.644)
Broun Boothers Harriman & Cosb oo i it USD 44963 JPY 6055936 010472023 1,943,377
Brown Brothers Harriman & Co+ i : e ; AUD 814 USD 551 O01/Z32023 {5.305)
B Brothers o i B i . oot i o oot e it e e b b e e £ e g dm e Ush 20046 AUD 30,175 OLZ32023 297328
Brcvwn Brothers Harrimam & Co4 o ’ PP e USD ZH0S4 JPY 3F12813 017072023 270 ESG
Croldmuan Sachs & Co. LLC Gnp 578 UsDh 6,505 OLTA2023 (53,545)
Goldman Sachs & Co. LLC....... CAD 30007 USD 22084  OI/IW2023 (79492
Goldman Sachs & Co. LLC usD 6,740 CAD 9174 OlIw203 26,665
$ 95133

Apprecision  § 2347226
Diepreciation  $(1.641.%3)

+  Used for share class hedging purposes.
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TOTAL RETURN SWAFS
Mpthonnad U ealized
Counterparty & ¥l Shares Kate Pabl/ Amsount Matwrity  Apprecistion
Referenced Ddigathon o Unles Revedved (INHK Date (Dhepreciatlon)
Reveive Total Return on Keferesoe Obligation
Coldman Sachs International
Micro Focus International PLC ... B1318  SONIA Pl 035% GHP 451 0715205 § 13518
JPMorgan Chass Bank, WA
AVEYA Groap PLL ..o tia it svam e s 36401 SONIA Phas 035% 1,225 OB142023 14,665
RS OO PG <o s i W i 442934 SONIA Plas 035% 5235 081472003 81,282
Micro Focus Internatonal PLC ... ooviiicanee 63305 SONIA Plos (035% 331 ORNNE 6,172
Maorgan Stanbey Capital Services LLC
Comracios Fmg:nics Phamrals. . .oooooiirmsrnnsnmns oe H3 632 FadFund Effactive Flas 0. 08%: LisD o 182023 o177
Mibcro Focas International PLOC JE3M SONIA Ples 0.34% GHP 1,506 11872003 45,288
Fay Total Returm on Reference Obligation
IF‘M:I*an Chase Bank, NA
Froomtling Lo o i muisiosen s s basi fiesis shsssissn e OBFR Mims 1 37% USD 1,314 08142003 135,638
Froptline Lad. ... CE SRR G063 OBFR Mims |.70% Bo8  DB472023 98,015
PO L . oerre e o A ST e R 154X OBFR Mims 1 33% 630 OB L
i1t R A Tl et ST A L £560,220

®*  Nobonal amount less than 500
% Position, or 3 portion thereof, has been segregated as margin for short sales.
{2} Position, or a portion thereof, has been segregated (o collateralize OTC denvatives outstanding.

{b} Fair valued as deiermined in accordance with procedures esiablished by and under the general supervision of the Management Company’s
Board of Managers and the Board of Directors.,

fep  Overnight deposit.

Currency Abbreviations:
AUD - Australian Dollar
CAD - Cansdian Dollar
GBP - Greal British Pounsd
JPY - Japanese Yen

USD - Unated States Dollar

Glossary;

ADE - American Depositary Receipt
FedFundEffactive - Federal Funds Effective Rate
OBRER - Overnight Bank Funding Bate
REIT - Real Estate Investment Trust
SONIA - Sterling Overnight Index Average
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Short
Duration
Bond Portfolio

(usb)

$ 522,934,635
12,749,504
5,462,917
8,470,191
856,680
213,370
407,105
597,255

354

551,692,011

3,661,526
3,972,586
587,416
2,084,896
1,152,790
581,706
151,769
328,756
713,674

13,235,119

$ 538,456,892
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Short
Duration
Bond Portfolio

(usb)

$ 20,283,226
920,038
21,203,264

2,865,796
398,861
980,022
209,167

290
218,247
168,222
293,526

81,318
19,001
61,168
5,295,708
(133,049)
5,162,659
16,040,605

(20,239,037)

21,922,155
(622,773)
(6,777,836)
142,259
(86,935)
10,378,438

55,897,423
(7,393,767)

479,574,798
$ 538,456,892
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() (2023 8 31 )
|
Raie Thate Primcipal Vudue el Asats
LLLIH (LB %
TRANSFERABLE SECURITIES QUOTED ON A STOCK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MARKET
GOVERNMENTS - TREASURIES
CAMNADA
Canadizn Government Boad . .....ooocaiiiiinniiee i ATH% 08012024 CAD 6732 § 4,579,862 0.5%
Camadian Government Boad - ... ..o it it 3.00% 040172028 o, 286 18,100, 822 35
Canadian Government Boad , . ... ..ocoaviiciiiiieniaia 3RT75% 02012025 18363 133782 25
3T.054.226 69
JAPAM
Japan Government Twenty Year Bond, Serfes @9 .. ... ... 2005 0372WR024 JPY 3,076,800 21407, 887 4.0
Japan Governmem Twenty Year Bond, Serses 70 ., ............ 2.40F% ORFHNZO2 2,541,350 17,816,200 i3
A T0ET T3
MEXICO
Mexican Bonox, Series M ... iiiiieeiaiao.. 500 03062025 MM 50,144 3,212,936 i
KEW ZEALAND
Mew fealand Government Bond, Zeries 0425 .. ... ... ... 2 75% 04152025 NID 15, 10 10350403 1.9
LUNITED KINGDCRM
Urnited Kingdom Gl .o oovn i iiiiiii i sniaen e enees 139 OLZO202T GBP 10,602 15148773 %4
UNITED STATES
LS Treasury Bonda . ... cociivnn i iniiisnnnnaneaiaee R30S INVLS2024 USD 30,524 40,518,274 1.5
ULE. Treasury Bonds ... _..... A . . . BTyl 45,175 B, 657,305 &7
LS Treamury Mote. . ... covvnvnncvvnraiinsnnmnannsavnsss O ONISNI02S 9,537 9, 108,683 L7
U.S.Tremr_tr}q"u::!.......... e e o e e e D e A03% 067152026 L4453 5388961 (]
LS Treampry Moo .. .. covvivniiiniarrnnssnnnccianesss 3% 10G1I024 36,264 15878457 e |
LS Troasly BROBME. . . v o oin e e S w e s rin rae a AG3% DLIRI2025 34,610 34,366,152 _ b4

172018072 320
e ATHO0S AT S

CORPORATES - INVESTMENT GRADE

FINANCIAL INSTITUTIONS

BANKING
ABN AMRO Bank NV, Senes E. . A AR . B 1D T~ 1,500 1,552, 44] 03
AIB Group PLC. . ..o iveiiinicianinniisnnnnans e h36% OMI0NENZS UED 4806 478675 ol
AR Group PLE. vermrernaes 8% JOV1AF2026 ks 097, 270 n:
Bameo Bilbao \Fz-:i)'a ﬁuynulmﬁﬁ. S:rm{.‘r ciaeeens D3N 0S1NI026 BUR 1,300 140,739 0z
Bameo Santander 55 Series |, | . rrer e 3T5%% 011672026 1, G 203,757 ]
Bangue Federative da Crod:l:h![v.rm:l SA. i wa e b A A94% OIFPe2026 LIED 1444 1412955 0.2
Bangue Fedemtive da Credit Mutuel S.ﬁl:a.':l .................. 5. 75% 0X042025 T T21, 206 ol
Barelaya PLC, Beriea B .. oovviniananiiiiisminnsnsiaa Sore 01G12027 BUR 1,003 1,051,551 0.2
F!mIa}';PI.E.S::ie:E....... e T eI e it o E 338% 040272025 409 0,676 ol
e T NP Ay e S PP e SRR | 0 LT 2,000 LO55211 0.4
-l‘_"ugmup.lnc T T T 201% OVISZ026 LISD 1,532 19,638 03
E"hgmup.lﬂcuj DR -ty . 1 L] i L] 549 553,471 0.1
Lll,-.dl'lﬁ.snmle:i.ﬁ,sgnuﬁ RN SRR e e TRt R R A A00FE 11272026 EUR 1,500 1,948,639 03
Dranake Bank A/S. . penransnsiieneesiesnscs OSSR OWIT0IS USD Lo G54, 153 0.2
Danake Bank A2 T R R T P N ATT% DATXEr2025 45 929,785 02
Deutsche Bank AG, S-muE fevaniasiia s seasavavaa s D.B0% 0ZF12/2024 GBP 1, 1w 1,376,188 02
DB Bank ASA, Serics E . PR K1 | 81 | b | ] 1,455 1,721,765 o3
Guldnalsmtﬁmp, [u-:ﬂ'bt} cranra s saananase e s L7609 0242025 LIED 2,135 2,005, 507 o4
HEBC Holdimgs PLC. ... ... LG63% (182026 2,170 2,020,055 0.4
NG Groep NV . w vl wa v ek s e ma e sas e ek D UNEEET | BUR AL 2,010,791 04
[nmhupunhsm......... SRR L, 8 1] ) || T -1 ) 1,512 1,306,331 03
JPorgan Chase & Co. . firiarsassssbianeaanes  O.59% OVIBR0ES GBP 1,796 2,100,433 [LE]
KB Group MV, 'Sctbc:E_ vinrerararaes 30 DEI0G2026 ELUR 1,500 2,063, T8 LE
Mimubishi UF] Finaneial Gfaup ]rw StlnﬂE ............... 1 26% 0671472025 1,897 2,024,971 o4
e e i pe g iy ST SR R 2.10% 05082026 1,964 2,052,167 o4
M:‘Fﬁ-_u'\hrkzmﬁ.,[‘.%nmE._...._..........._........ 0.13% B11272025 Ted a0, 261 LN
MatWest Markes PLC, Senes E ... ..o 0000 iee o, BEIR 06222026 GEP 1,047 1,339,104 0.2
Mordea Bank Abp, Seres E. . i oy fevenaaes GO0 DGIOZIR026 1,220 I, 356,682 03
Santander LK GmupHuldlngsPLC Sm:aE. wrenansrananes wB3% 012026 1,366 1,612,021 n3
Zocicte Generale SAda) . . LT ceveeene.  G36% OLRZEF2O26 USD 643 58,952 ol
Standard Chartered PLL . O AN 3L | [T+ 1,576 1,499,931 03
Smdudﬂarlmﬂﬂ.ﬂ................................. 6T OLON20ET 157 157,609 (LR
Ewedbank AB, Series E. . ...0ivi i iii it s i e AT5% IVI42025 EUR 1,764 1808, TH2 03
FBS Group AGE, Seriea B ... ... oo iiiiiinniiiin e DL25% ONFZNR026 1,308 1630055 n3

48, 138,804 _ BS

BROKERAGE
Charles Schwab Corp. fl'h:[:l. pamsemia e e s e nen s oesoe 0132026 . UED 2,083 2,045,824 ]
MNomumHoldinge, Tne. . _.onnein i i ciinreee e ST1% 01092026 1,521 1, 508, 250 03

3,555,084 ()

FINANCE
Ao L - e R e 5.215% OB/1072025 1,214 I, 184,950 2
Aviation Capitel Growp LLIC . ..o 00000 i iiiininn i v A38% D10CZ024 I8 TR, 053 ol
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Aviation Capital Group LEC . ... i iitasiiic i 550% 1N152024 USD 4T & 735385 0.1%
Syochromy FInancisd . . .ccvuvinniinnssiinniaranensaians RS0 OUE025 L1219 1,172,322 03
3,861,690 LA
INSURANCE
B:rkalll:l-hmwa:r.lu................... vevasvennss 00 B2 EUR %171 L2209 LLE]
hletrapalitan Life Glabal Fusding LE:mE ceidevenee  LT5% 05252025 1545 2,051,432 L2
Mew Yook Life Global Funidingia). . viaerasasiiensaes 068 % 06092026 USD 2,083 2,059,572 04
6311553 1.2
GLEBST IS 113
INDUSTRIAL
CAPITAL GOODS
Parker-Hanaifin Corp. . . memenass e et s w135 IBDLZ0S BUR 1421 1474818 03
COMIMLINDCATIONS - TELEI&NLNCM‘ICR‘S
ATET, Ine. .. .. U - . T | M B Ty TA5 799,831 01
RO T e o i e A o o M ) A b 3.88% DS152026 1,130 1,219,149 0.2
1,008, %80 0.3
CONSUMER CY CLICAL - AUTOMOTIVE
Harey-Davidson Financial Services, Inc. . . verasrraneaes R 35% OGAOBR202S USD 1593 1,509,092 0.3
H_'rl.lld'a.l Capnul Amenca. ... ... P W G |t et Ll 480 067262025 1.555 1555914 3
Tmla{'ra-dul!_‘auada..iw................ veiasneaseaseskare OWVI3R2026 CAD LOH TT3,461 L]
Toyota Modor Fimance Metherdands BV, Sevies B ..., ....... 0.00% 101772005 ELUR 429 430,026 1
Teyota Motor Fimance Methedands BY, Beries E ... .o 0000000 338% 0111372028 823 ERG110 02
5164, 00 I.
CONSUMER CY CLICAL - RETAILERS
VR Comp, Seelea . ... cocnncniesarissnpssissnaneneriens LI OROTIRODS sz 586,194 01
CONSUMER NON-CYCLICAL
American Modical Syseems Burope BY .. ... ... ... ... OT75% 037082025 1028 LA74,682 03
Asahi Growp Hobdings Ld. .. ..o oo i iiiaiinn 0. 16% 1072372024 L4217 1,480,731 3
Becton Dickingan & Co. . e cebaat ety benene e OO DEII20ZS 551 555,156 0l
DH Euvrope Finamce 11 "HLRL vereivianssnsaene LR 01872026 119 1,202,991 L2
Haleon Melberkands Capital B‘l.-' Sm!l E. crareneraeeaene 1255 03I2902026 35 3sseM 00
6,072,364 12
TECHNOLOGY
Honeywell Intermational. Inc., Seniea 4Y. ... o.ooooccoianan. 3509 081772027 1822 956011 04
17,272,871 33
UTILITY
ELECTRIC
Enel Finance Intemational MV .. ....cooinnievniinenen. GB0FE 1NIZ025 USD 1428 1453863 03
RATURAL GAS
Zoutherm Gas Metworks PLC, Senes E.. ... ...000o e ABR% V02023 GEP LIS 1458898 03
OTHER UTILITY
Thames Waier Utilities Finanee PLC, Senes B ... ... . ...  LB&% 0LZ42024 1654 2042499 04
4,595, 260 L.

84,135,282 15.6
COLLATERALIZED MORTGAGE OBLIGATTONS

RIZK SHARE FLOATING RATE
Comnecticut Avenue Secumtics Trust
Series 202 1-RON, Class IMIGE ... ..o ov i i es 605 10252041 USD 12 11,751 L
Series 02 1-ROL, Class IMIGak .. .coveiniiiiiniianiaa. G8% 10252041 T 77918 LX)
Series 202 1-RO3, Class IMIGEL .. ..o oov e ceie i icranes G 14% 12252041 385 353,090 ]
Eagle RE Lid.
Series 202 1-2, Class M1 A{a) | Cevrani e GBS UZRZ034 3 50,953 LA
Series 2021-2, Class MIB(a) . . T34% 0282034 303 30,098 01
Federal Home Loan Mostgage Cﬂlp Srruﬂurﬂl Ag:nc} Credlt
Risk Debt Maotes
Serics 2021-DMAS, Claas M2(3) o cov v vuciniianvinaes  GM% DLIH034 222 22534 00
Series 202 1-DNAG, ClasaMIa) .. ... .. conienii . B0 1002572041 39 38,306 LA
S-::i:uMI-DNAE.CImD-ﬂfa‘.L......... vevasvineeears  BTER 10252041 812 795386 L]
Series 202 1 HOQAL, Class ME@a). . P E RPN #e" . b LT Lo E 56 672,438 [N
Series 2012-DINA3, Class Hl&ui T 22042 558 562,181 ol
Federal Mational Martgage Association 'Eun rlwllr:lt."wﬂu-r
Zecarities
Series 2004-C04, Class IMZGak .. .cov v iociernnniinan. 1030 112572024 Sl 8,836 1
Serioa 2014-CO4, Class IMEGR ... oonon i iiiii oo 10009 1072502024 13 18,578 LA
Series 2016002, ﬁanlml_a}u.......... vernariinrasre 1L OSN2572028 263 76,060 [N ]
Series 2016005, Class IM20a). . . . pemssnsmernesas v LT TWESIZ0IS 439 464,738 01
Home RE Lid,, Serses 2019-1, Class M:I{ij ................ T.08% DS252029 ) 689611 ol
P Credi Rmk Transfer Trust, Series 201028, Class Ada). ... G10% 0530/2025 368 367,030 L8]
Triangle Be Lad., Serics 2021-3. Class MIAGR)Y . ooocvvinie. 19 0MIN2034 3l 32414 LY}
5831730 _ L1
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Bair Daie Irimi pal Value Tt Awts
(000 (UL L] %
MORTGAGE PASS.-THROUGHS
AGENCY FIXED RATE 30-YEAR
Federal Manonal M-urlg:ge Assocation, Seres 2001 . ... ... T.000% DON0172031 UsSD 1 s__ i T{ﬁ:ﬁl : ﬂ-ﬁ
COVERED BONDS
Ausiralia & New fealand Banking GrovpLad_. ... ..... .. .. .. 0.25% 03/1772025 BEUR 1.343 1,380,262 03
Auatralia & Mew fealand B:nkmgﬁruuil L. . .ocviierane. M 042025 L0198 1,291,559 02
Banoo de Sabadell 3A, Senes DMTN. . craiaedesanes 3 50% ORZBA2026 s 1] 1,256,789 02
Bank of Monireal. . L W S T o A T N 100G 04052024 2413 2,443,201 0.5
Bank of Nova Smn:lTﬁtJ R S e i e 0Ok 03/182025 1369 2,432,233 [IE ]
Bank of Mova Smll:l’l‘h:} ........................... 0LA5% 03/162026 320 319,900 1
BPCE SFH 8A.. . Y | £ b T (5 R Fordi vt 300 307,547 0l
BPCE 5FH 34, Sm:-.sE i T N | & Tl 1,500 1,537,081 0.3
Caisse Francaise de Fm.irmmn:nl i.mi el e e OOk 08072025 111 2,448, 78S (18]
CaixaBlank 5A .. LO0F% DRZSF2025 T 717,381 ol
f_‘:lzdnf-m:.l:tmfnlrmmﬂﬁﬂ g B e U L 0T5% 052972026 2,600 2,600 646 05
Commaenwealth Bank of Ausiralia. . casrvaiasreraiies kTR DRG31202T LHG 1,469,578 03
Commonwealth Bank of Ausiralia, Stn::.l'" N e 038 O4/1172024 1.932 2,050,634 i
Commoenwealth Bank of Ausiralia, SeriesE. . camernmseaas  O50% OTVITI200G T 697,752 ol
E‘a‘odi!:’s;riwltlinm:LmﬁFHS.ﬁ.--.---.. verrsriaaranrs  cedee D106 1,700 1,835,399 03
Credit Agricole Home Loan SFHS3A . ... ... oo ooo0 LD 0TV 162025 630 T00. 145 0l
Dasske Mongage Bank PLC. ... ... oo inniiineniiniania 0L01% 1072402006 1554 1,514,506 0.3
DMB Boligkredin AS, Sedes E. . ... .o ciiiniaiaiinie e LER% 061192025 2663 1,735,674 {53
ING Bank NV . TP 1 | e Bl i 1700 1,822,960 03
Khrh}]ﬂMngFllmﬂm? . B 8 - |1 f P 1133 1,224,419 02
Lboyds Bank PLC, Series E. . oo0v i inninnaais 0L13% 0671872026 L&d1 1,616,688 03
Lloyds Bank PLC, SeneaE. . T T L 3.25% 0022026 975 1,046,863 2
Matianal Australia Bank Lid., S-:ﬂuE P AT 07, 013072024 LT 1,756,504 03
Mational Awstralia Bank L., Series GI O N e L 06356 037162027 ] 578769 {13
Mational Bank of Canada, Senes B . seisnasiiaesanss  OT78% (B/1352025 624 b, 44 ol
Mational Westminater Bank PLLC, Serbe:'F v, o 0505 05/15/2024 515 545,368 ol
Mordea Kiinnitysluonopankki Onj. . cvanaenrreiaaes OGRS ORII2025 228 234,803 0
Moerdea Kiinnitysluotopankki t’)yj StrlﬁE. vanravamni e ran e e 0B312006 1,184 1,286,216 02
Royal Bank of Canada, Series E | caeerem e LERSE (ATIA2024 1678 2,650,648 05
Zantandes UK PLC | e e e G R L13% 0371272027 23465 1,359,000 04
Fantandes K PLC, SuunG S SRS | 1 5. - 1] P bl 358 325,908 0l
Skandinaviska Enskilda B-tuhl A.B .................... 0.38% 020972004 1363 1,368,068 03
Zkandinaviska Enskilda Banken AB, Series 530 L, LO0SE 1211772025 2EK J R 1,195,760 02
Socicte Gemembe SFHEA ... oo vcvnciineianevviniaan X0 1071872025 EUR 2. 100 2,250,944 4
Zociete Generale SFHEA ... .. ... ... cerieeees 3 013% ON242026 1. 200 1,259,992 0.2
Snadshypoiek AB . . e e gk g e ve Do O1122025 1247 2,300,797 04
Eadshypotek AB, %nﬂ.l"' Ry e e AR LT 038% 0371372026 367 367 936 (8]
Samitom o Mitsui Banking Curp Scrau E casiiasiasss 360 01672006 435 450,816 @l
Zamitom o Mitsui Trust Bank Lid,, SeriesE | verraneaers X603 0062026 1264 1,361,504 03
Bwedbank Hypouek AB, Series E . TR S 0.05% 08282025 oL | 16,171 02
Toronto-Domimion Bank (The), S:n:s E. Perranreranrernrenrs i 02 2434 2647514 LU=
Weatpae Banking Corp., Series E . P | .| 1] B Ut bt ] 574,215 0l
Westpac Bankimg Corp., SeriesE ........c0ninviei i 3.46% 002025 L3814 1.958.238 04
G0.334,008 113
GOVERNMENTS - SOVEREIGN BONDSE
FRAMNCE
Dexia Credit Local 3A, Senes B, ... ..o iiiiiiiniinnnces L25% 1WETi2025 3,700 3,826,271 T
Dexia Credit Local 3A, Seies B, ...........oovve v vienae. L13% 0122025 GEP A0 5,070,124 Lo
] 393 1.7
GERMANY
Kreditansiale feer Wiederaufbae . ... ... cooiaiieiiniaa. DM ONITI202S ALUD 5305 3Aaz2.0m8 i
Boredimnsialt feer Wisderaufbam . . ... oo e i A4 1Fe 02202026 381 2,450 583 s
Kreditansialt fwer Wiederaufbae . ¥ crarecerveianes 5005 0371902024 1658 1,728,540 03
Kreditansialt fser Wiederaufban, 3‘!!1#}.: e R e 138% 1M152015 GBP 4269 4,954,417 LA
Kreditansialt lwer Wiederanfban, Series E. . cererresranes 3 EE% OOL202S 5563 6,540,549 1.3
Landwirschaftliche Rentenbank, Series E ., ................. 0.0FG 082026 EUR 1.7 LT3 03
21,134,933 39
HUNGARY
Hungary Government Intemationad Bond ., .. ........0000n00. RODR OR222027 130 1,524,054 03
S0UTH KOREA
Kors Iotermational Bond. . - ..o oo vncvi v vemiasnmniimmnnen 000 101572026 1,737 1,677,780 3
D316 63

GOVERMNMENTS - SOVEREIGN AGEMCIES

CAMADA
Canada Honsing TrewtMe. 1. oo i inniiiinniiaen . LI3% 1152025 CAD 5820 4,079,608 0.8
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Rt Dt Primcipml Valwe et Asonis
L] (S0 %
JAPAM
Development Bamk of Japan, Inc., Setes G .................0  00% IWKIS2034 BEUR 1485 § 1.579.417 0.5%
Development Bank of Japan, Inc., Senies G ... ... ............ 2 13% 0001/2026 2,186 1295749 04
1,855,166 0.9
WETHERLAMDE
B B AN o i s e e i 3.25% OW1IS/202F ALD 3,765 2,388.5M 0.4
BMGBank Y. ... cooiciiiiciiiicininiaiaranarnesae  RI5% 052002014 3070 1,999,904 0
4,388 503 L]
RORWAY
Kommunalbanken AS, Series E. ... ... ..ciiiaiiiiiaeia LO0% 12/12/2024 GBP 2,200 2,627,753 5
15, 951030 3.
LOCAL GOVERNMENTS - PROVINCIAL BONDS
CANADA
Province of Britivh Colembia Canada_ . ... ...... ..., 2.50% 026/203T ALUD 1461 B77.578 02
Province of Britich Colembin Camada. ... ........co000v0eoe 425% 11127/2024 A,6Td 3014761 LLE3
Provimce of Ontario Camada. . ' cererrerasenens e A25% 0R220024 1,560 2,298 918 0
Proviace of Ontario Camada, StnﬁD‘lF. veaniaranraieiasi e S0 DBIGT0TS 4,545 2,863,859 L%
Provimce of Ontario Camada, Series HP. ... ... ... ... ...... 810% 09082035 CAD 2,150 1,591,036 03
Provimee of Quebec Camada, ... ... ..vniiciaiiaiaan cee A20% 002025 ALUD 5448 3,512,899 07
Provinee of Quebee Camada, Serie B .. ... ..o 113% 10282025 EUR 1,217 1,255.215 0.2
1541427 1.9
INFLATION-LINKED SECURITIES
UNITED STATES
ULE Treasary [nfatiomIndext. . ..o occvevivnavininennenae 0013% MWIS2026 USD 9,008 3424733 L&
LLE Treasary Inflatiom lndex. .. ... ... . ... ....... 0O38% 07152025 4,604 4497920 08
1292068 24
QUASL-S0OVEREIGNS
QUARL-SOVEREIGN BONDS
S0UTH KOREA
Export-Impon BankofKorea . . ... ..coooiiciaiiainiaan oo 083% 042772025 BUR 1,265 1,298 593 0.2
KmﬂDﬂwhpm:ltEmE{rh}...................... 0,00% 07 10/2024 S0 826319 ol
Korea Development Bank (Thek. .. ....ooooiiiiiiiaiaia 150% 0872920234 ALD 2,004 1,252 967 0.2
Boorea Mational ORI COIPL. -, .. 0ov v iee i ma i rrn e mransas 4.75% M03/2006 LUIED 1381 léﬁ%liil_-hl _03
44602 08
SUPRAMATIOMALS
Mordic Invesiment Bank | R e R T e e e s T 475% 02:28/2024 ALD 3,314 2, 148 643 o4
Mordic Investment Bank, Smn.E carrarreeaaeseesae  050% 11003/203% EUR 2,248 22T L]
A3 425 [1%:]
512270849 952
OTHER TRANSFERABLE SECURITIES
COLLATERALIZED LOAN OBLIGATIONS
CLO - FLOATING RATE
AGLCLO 12 L, Senies 2021-12A, Class Alfad . ......00e . 6TE% 072002034 UED 1,646 1,634,132 03
Bain Capital Credin CLOL., Series 202144, Class Al(a) . . 6. 76% 10:20/2034 1,144 1135363 02
Ballyrock CLO 16 Lid,, Senies 2021-16A, Clas Al .........  67I% O07720/2034 1104 1,093,330 0.2
Black Diamond CLO Led | Series 2019-2A, Class AlAday. . ... .. TO4% 07/23/2032 1471 1,451,799 03
Meuberger Berman Loan Adwvisers CLOAT Lid., Senies 2021424,
Class Ada) .. i T 6.67% 07/16/2035% 1,434 1,424,527 %
Na:ubcfg:r B:ma.n Luan Mws:m CLDd} er
Serves 2021434, Class Afa). - 6.70% 0T1TIH055 1,672 1,662 805 03
Mew Mountain CLO 3 Lad,, qcm-i- CLD-SA. ﬂam .ﬂul,a} 6.7T% 10720/2034 1,018 1,008, 846 02
G410 802 1.7
LOCAL GOVERNMENTS - US MUNICIPAL BONDS
UNITED STATER
City of San Antomio TX, Z2eriea 2023 ... .. . oiiiinniiionr  560% 02012026 1,230 1,234771 2
MORTGAGE PASS.-THROUGHS
AGEMCY FIXED RATE 30-YEAR
Federal Mational Mu:ls,ap.- Assooiation, Seres 1999 ., L. T.00% 00000/ 2030 " 3 LT
Federal Mational Morigage Association, Series 1999 . . TS B0 1 1,026 (LK1
Federal Mational Morigage Association, Series 2000 .. .. .. TO00% 120012050 1 T12 [1K1]
Federal Mational Merigage Association, Senies 2000 .. .. .. T00% 0012031 4 4647 L]
Federad Mational Mu:lgﬂsp Assosciation, Series 2000 _, ., .. T.00% 110012031 3 2 304 LIX1]
Federal Mational Morigage Association, Series 20001 ... ... T00% 120012031 5 5486 LY
Federal Mational Morigage Association, Seriea 2000 ., .. .. ..,.. 7.00% 01/01/2032 1 1156 0.0
Federal Mational Morgage Association, Seres 3002 .. .. ... ... T.00% 02A01/2032 1 1061 LX)
17.213 L
10, 663, THE L.
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Raie Dt Value Tt Aoesnls
USD) %
Total Investmants
fout TR TBE) . e e i e e e 3  5r9MeIs 9%
Time Doposits
BEH, Mewr Yorkil) ... cocvvcinniicincinsnainaiiaiaes  GI% - 1 LA}
o = Y | . - 3390 00
BHE Paribas, Pakib) o .o siamai s camimin npsvasosansan e BBl T - Th L
BMP Paribas, Pana(bd ... .cvovivnricnicrranrmraarrearae.s A15% = 54,570 LIX1)
Citibank. MewYorkib), .. ... ..o o iiiiii i, 468 % - 61011 LK1}
DB, Osbb), 2vvavannns e LB R - 41,176 o0
HERC Parlall) 5 aic i i e i i i s ari et i . 26l % - 292,866 ol
HEBC, Simgapore(hd . . .ooverieninr e ianiaineiaien, . RADRE - 49,5947 0.0
Bootabank, TaromofB) - ..o cipenicnsassaaisvnsipmmnasnse JBE5H - 54,144 LU0
Scotiabank, Torontolb), . . . 468 % - 11,934, 183 2
EMBC, Londonibh. ... ... AIT R - S5 00
B T L i e A P __l_!}_l_ﬂmi 23
Orther assots e linbilities, .. .. ... ... . ..o 3TILIS 06
I e AT g ] A KA P §  S3E456,897  100.0%
FUTURES
UnwoaBieed
M of Appreciation
Dumeription Expiration Date Cosiracts Oiviginal Value Market Valoe (Thepaiation b
Long
Korea 3 ¥r Bond Futmres . . S SRR ST | | 1 L ] E101] 5 330314 5 288708 % {91,606y
LLE. T-Note I?rICBT}I-'Itum 12725/ 0023 536 108,858,547 10,2353 13 380,766
Short
Australian 3 Yr Bond Futares. . EE AN e ENS2023 A5% 31,580,200 31640363 (60, 163y
Buro-BOBLFUIIES . . . 0v e vvrnramrnss s srannn . DA ES WES 9. 191,775 9,1?0_'9‘33- T2
E.Iquﬂl!ﬁ.llhrﬂ..................................... (AT i 4557048 4,331,501 15547
% 155.336
Apprecialion 5 mms
Depreciation  § (ISLT69)y
FORWARD FOREIGN CURRENCY CONTRACTS
Contrcs o In Exchangs Unrealized
Delier For St boment Approcistion
Conmiergmarty QL] (s} Date (Daprrciation)
Aunstralia and New ZﬂaﬂdBaﬂkllgGroup]M R e i MNED 16,081 usD 9500 O 152023 3 (TR 366y
Bank of America, NA _, ..., e CLP 3381726 Lish 3,944 O 15/ 2023 (18,783
Barclays Bank PLC ., . 3 EUR 109,676 ush 118429 O 1472023 (548, 188
Brown Brothers l!:.nu:i::n & C‘n S e T EUR 2 504 LB ] 2,722 O 12023 536
Birown Brothers Harriman & Cﬂ-i-.. ey ‘ ALD 571 usD 373 01112023 2810
Brown Brothers Hamiman & Co+. ., .. on o AL 42 LsD ¥r 013 {zn‘.'}
Brown Brothers Hasriman & Coos. ..o o000 CAD Tl UED B G911/ 2023 334
Brown Brothes Hamiman & Coe. ..o o0ani 0 EUR 49 ush w4 O 1L 023 3,455
Brewn Brothers Hamiman & Co+. .. ..o ooioiioiaae, GRP 51 UED il LLT Rl ek ] 393
Brown Brothem Hamiman £ Cov. oo oiniiieiann e NED 13 usD ] 0571113023 133
Birown Brothers Hamiman & Co+. o ..o oot sGD 7 UsD 5 09 110 HES 32
Brown Brothers Harriman & Co.+ — LD 93 AL 145 0ar11rH23 kS
Birown Brothers Hamiman & Cos .o oo ionnciann UED T.595 ALD 1619 112023 6 S0y
Bieown Brothers Hamiman & Co+..oo00000 000 LD 2,500 CAD 38946 0111023 (L5701
Brown Brothers Hamriman & Cos. .. ... oo oinann .o UsD % ELR 8 09711/ 2023 1%
Brown Brothers Hariman & Cos. ... .oL .00 LD 30,604 EHR 1784 05112023 (414817
Erown Brothers Hamiman & Cov. oy e e e oo LD 3733 OEP 2,930 09112023 (20,752
Brown Brothers Hamriman & Cos. .. ... ... ... usD [ MNED L 011 2023 1
Brown Brothers Hamiman & Cos. ., ... ..o UsD b MNZD) 441 091123 (AOT1p
Brewn Brothers Hamiman & Co+. .. ... ....... LIAD» 524 AGD T4 O L2023 (2810
Citibank, A .. .. ..oo e a s ALID 44,485 sk 28621 O 14/ 1023 (212,007 h
Citibank, MA ... ... _. Cop 8490321 UED 2,116 O 1570023 47.732
Citibank, MA .. ....... UzD 4,141 CLP 3396739 O 15/ 2023 (160,958 )
Citibank, NA .. ... UzD 1075 COP 8,606,254 Ot 1 5/ 2023 21,568
Devische Bank AG. . . .. IEK 13,103 ushD 1152 09/ 14 2023 (52600
HERC Bank USA. MEN 56,025 Ush 3134 O 15/ 20023 63,952
HEBC Bank LI3A. . e e KEW L3018 usn 2011 1262023 T 584
Margan Stanley J:'.I’_n ]:ule:n:llnn:IPLﬂ : CAD 50161 LD 43,562 oW 1402023 (228.379)
Margan Stanley & Co. Intermational PLC. S EUR 1,184 UsD 1287 0% B4 2023 474
Margan Stanley & Co. Intermational .P‘L('.'.. e JHp 35 8T8 LR o] 45 363 o 1402023 (87,234
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Cloniructs o In Exchangs Univsallined
Deflivar For Setnbomnpmt Apparciation
Crmniorgurty L] {00 Date { oo it o )
Morgan Stanley & Co. Isternatonal PLC. .. .. ... ... Nk 5746, 053 UED 35339 1502033 S. 122],3‘:&"-:]
s 0s715%0)
Appreciation § 213370
Depreciation § (2,084, 896)
+ Used for share class hedging purposes
CENTRALLY CLEARED INTEREST RATE SWAFS
Bate Type
Montiomal Lnreslizsd
Amneni Terminan oo Pavovmiis Made  Pavmsmis Rocvdved A pprvcEtion
Chenring Broker(Exchanged e ke By the Fund By the Fusd (Deprecintion)
Citigroap Global Markets, Ine. (LCH Group). LT L i | 21430 426 2026 3 Month BEEM 4.655% 3 {183 454
Citigroap Global Markets. Inc. (CME Growp) .. ............ HUF 35457350 0602 2026 10, 180% 6 Month BUBOR (398,250)
Total 5 (551,706)

*  Prnnecipal amount less than 500
=+ Comtract amount less than 50

{2} Floating Rate Security. Stated interest rale was in effect at August 31, 2023

(b) Ovemnight deposit.

66/96



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

2024 2 29

196,720,171

174,878

196,545,293

210,393,591

0.9342

2024 2 29

94,204,308

67,322

94,136,986

84,135,640

1.1189
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@
1,630 2024
100,000 32,600
)
2024
70 5,314,498
7 76,683
77 5,391,181
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*2
*2

*1

27 28
2022 12 31 2023 12 31
4,656,186 5,177,049
1,884,828 2,115,792
70,193 141,385
32,300 57,243
2,911,346 3,330,454
718,696 656,841
10,273,549 11,478,764
556,594 452,223
129,338 99,762
685,932 551,985
206 -
2,204 2,204
2,410 2,204
21,184 -
169,629 147,562
- 10,842
522,955 509,936
713,768 668,340
1,402,110 1,222,529
11,675,659 12,701,293
41,929 46,649
1,354,503 1,554,093
21,696 25,161
2,928,028 2,742,832
177,916 174,488
714,600 747,465
97,761 270,368
3,333 -
5,339,766 5,561,056
439,844 493,753
1,781,258 1,903,230
2,221,102 2,396,983
7,560,868 7,958,039
1,630,000 1,630,000
1,500,000 1,500,000
783,518 1,321,662
783,518 1,321,662
3,013,518 4,451,662
201,273 291,592
201,273 291,502
4,114,791 4,743,254
11,675,659 12,701,293
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27 28
( 2022 1 1 ( 2023 1 1
2022 12 31 ) 2023 12 31 )
48,656,523 51,583,715
1,458,018 1,350,715
277,755 270,031
19,697,921 21,068,164
30,694,375 32,136,297
23,912,669 25,363,768
126,700 109,896
74,854 81,286
2,538 2,305
684,371 707,587
47,439 45,825
33,626 38,093
31,841 25,481
2,664 2,600
24,916,702 26,376,841
137,061 133,566
1,651,064 1,583,695
661,328 702,636
5,314 6,815
15,468 36,479
77,220 80,800
252,770 279,781
99,745 124,460
180,888 173,854
797,221 896,671
533,765 513,684
4,411,844 4,532,441
1,365,829 1,227,015
30,693 104,776
643 691
31,336 105,467
184,798 89,808
72,068 77,392
256,866 167,200
1,140,299 1,165,282
2,861 2,129
521 519
1,142,639 1,166,892
362,690 423,673
3,561 26,841
359,129 396,832
783,510 770,060
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27 2022 1 1 2022 12 31
( )
FE-RR
RERE ik
REN R FlEtRE
> FORFE | WREEH
RER ﬁ¢¢ﬁﬁ* Mﬂﬁﬂﬂﬁﬂﬁﬂﬁﬁﬁﬁ BEREEN | EEFES
REHIEN RS Lk
LEEE 1,830,000 1,500,000 1,207,935 1,207,535 4,337,935 58,7149 4,397, 654)
4 25 W3R
BT T Mo 1,207,827 Sy 1207, 92T A 1,207,927 - 1,207,927
& MR 183,510 783,510 783,510 - 783,510
TR AL
Lead: =R l-g i - = = - 141, 554 141.554]
0 ()
=) CE IE O 424,417 D424 417 D 424 417 141, 554, M 282,863
LmnERE 1.830,0000 1,500,000 783,518 783,518 3,813,518 201,273 4,114,781
28 2023 1 1 2023 12 31
( )
@ - B
BERE ol
RN R HlEtRe
> FORNE | WREEH
A ﬂﬁﬂﬁﬁ* Mﬂﬁﬂﬁﬁﬂﬁﬂﬁﬁﬁ# BEktal | n2EEs
WEETIE M RS Wz
LR E R 1,630,000 1,500,000 783,518 T83. 018 3.813.518] 201,273 4,114,781
e
BT - A 231,918 Ay 231,916 Do 231,918 - 2 231,916
Ep e Fa = TT0, 060 770,080 770,080 = 770,080
AL
D E O ST - = - 80,3149 90,3149
836 ()
EXRERIRS - b3S, 144 538,144 38,144 a0, 3149 B28, 483
O T 1,830,000 1,500,000 1,521,802 1.321,882  4.450.882 201507 4,743,254
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1
27 28
2022 12 31 2023 12 31
*1 *]
1,882,909 2,073,675
*2 *2
546,203 650,573
272,096 312,754
27 28
( 2022 1 1 ( 2023 1 1
2022 12 31 ) 2023 12 31 )
*1 *1
19,697,921 21,068,164
797,221 896,671
72,068 77,392
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
28 2023 1 1 2023 12 31
1.
32,600 - - 32,600
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2.
2023 6 28
231,916
1 7,114
2022 12 31
2023 6 30
27 28
( 2022 1 1 ( 2023 1 1
2022 12 31 ) 2023 12 31 )
88,166 226,714
- 806,091
88,166 1,032,805
27 2022 1 1 2022 12 31
1
2
3
27 2022 12 31
1,781,258 1,727,464 -53,794
1,781,258 1,727,464 -53,794
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1
2
( )
2 3
- 1,727,464 - 1,727,464
- 1,727,464 - 1,727,464
1
2 ( )
3 4
1 5
4
- - - - - 1,781,258
- - - - - 1,781,258
28 2023 1 1 2023 12 31
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28 2023 12 31

1,903,230 1,858,113 -45,117

1,903,230 1,858,113 -45,117
1
2

( )
2 3
- 1,858,113 - 1,858,113
- 1,858,113 - 1,858,113
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2 ( )
4
1
5
- - - - 1,903,230 -
- - - - 1,903,230 -
27 2022 12 31
1.
(€)) - - -
@)
3) - - -
(€)) - - -
@)
®3) 21,184 22,970 -1,786
21,184 22,970 -1,786
21,184 22,970 -1,786
1,884,828
2.
¢h) - - -
@
3) 16,420 2,861 -
16,420 2,861 -
28 2023 12 31
2,115,792
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2.
@ ) - )
@
(3) 95,012 2,129 -519
95,012 2,129 -519
27 28
2022 1 1 2023 1 1
2022 12 31 2023 12 31
1 1.
2. 2.
(€Y @
403,844 439,844
65,473 74,594
29,473 20,685
439,844 493,753
@ @
439,844 493,753
439,844 493,753
439,844 493,753
439,844 493,753
® ©)
65,473 74,504
3 3.
27,960 28,310
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27 28
2022 12 31 2023 12 31
8,868 9,303
53,767 53,860
86,511 62,367
195,914 207,756
1,193 851
130,656 156,670
133,856 149,221
35,782 42,979
1,021 -
88,831 130,092
558,737 552,915
35,782 42,979
522,955 509,936
30.6 % 30.6 %
2.4 2.4
0.7 0.6
2.3 0.4
3.4 % 34.0 %
27 2022 1 1 2022 12 31
10
28 2023 1 1 2023 12 31
10
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27 2022 1 1 2022 12 31

( )

48,656,523

1,458,018

277,755

19,697,921

30,694,375

28 2023 1 1 2023 12 31

( )

51,583,715

1,350,715

270,031

21,068,164

32,136,297

27 2022 1 1 2022 12 31

4,694,098 19,697,921

1,882,909
100.0 797,221
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157,256 13,500
100.0
546 153
2.
28 2023 1 1 2023 12 31
1.
21,068,165
4,636,007 0.0 2,073,675
’ 896,671
157,256 13,500
100.0
546 153
2.
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27 2022 1 1 2022 12 31
1 ( )
48,656,523 1,458,018 277,755 19,697,921 30,694,375
2.
D)
50,125,538 19,703,419 272,256 30,694,375
@
90
3.
10%
19,703,419
28 2023 1 1 2023 12 31
1 ( )
51,583,715 1,350,715 270,031 21,068,164 32,136,297
2.
D)
52,972,507 21,101,412 265,202 32,136,297
@
90
3.
10%
21,101,412
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27 28
( 2022 1 1 ( 2023 1 1
2022 12 31 ) 2023 12 31 )
126,220 60 145,498 59
24,034 06 23,621 48
1 1
27 28
( 2022 1 1 ( 2023 1 1
2022 12 31 ) 2023 12 31 )
783,510 770,060
783,510 770,060
32,600 32,600
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@
50,000 2023
@)
2023
48,323
19,495
@

@

89/96



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

2023 11
2023 11

90/96



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

2024 3 15

PwC Japan

193 2 1
2023 1 1 2023 12 31 28

2023 12 31
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2. XBRL
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XBRL
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