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DJ—ILE - A URZX AV HTL—F-ARUK-T7UFK

BRHEE, MEELEHEEZ., REPEMRIL. AFulde%Financial Statementsm™ SiR#E L.

WEPIU—HERLEZBOTT,
1. BERHESE

(202212831 8IC# T 9 S HARE)

(K FJLTZFR)

BEINE
SIF R G ERAEERE) $ 1.715.253
HRREAH 1715253
&R
REEA 161,291
DEMNEBEES L VEEFHH 55,102
EREBRBHRITFHH 6,122
EHRER 2,112
ZTOMDER 524
BHEH 534,826
BEMAIE 1,180,427
EEB I URERAS
RHBE
BEHFMES (7,104,935)
TS| 1,533,123
NEEERGIE L UASEFHEGI (3,113,846)
EEHES (8,685,658)
REFFHEREOMEE) :
BEH S (8,862,677)
SEWERE| (7,636)
SNEBERGE S UAHEFHEEI (105,524)
REE IR DOMES (8,975,837)

KRB S URRBRRS (#50)

(17,661,495)

EAICESHAEDEN (#5)

$ (16,481,068)

G () NOLEIFZ. 1T ROLETT,
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2. MEELHHAE

(20224 12A318I<# T 3 5 #AMK)

(R FILTZHF)
ERICKSMEEDIEFEE :
BB RFILE $ 1,180,427
EIMMIEE (8,685,658)
AERFHEEREDMES) (8,975,837)
BRICEIMEEDERE (16,481,068)
SECEE (2,714,276)
J7rFaz=y FOEWEIIC K BHMEEDIERE (7,822,129)
MEEDIERE (27,017,473)
SEE
#HE 80,525,579
R $ 53,508,106
JYO SR USD-hedged (F) 25 R
J7vFaizy FEE|
1=y b
1T 126,828,225 620,239,131
BERL 105,089,181 263,199,608
EiE (693,054,538) (1,451,417,803)
a1y MEEK (461,137,132) (567,979,064)
&4E
47 $ 624431 $ 4,894,688
BERL 609,888 2,104,388
&8 (3,985,653) (12,069,871)
Z7v Fai=y FEIC K HIEEE $ (2,751,334)  § (5,070,795)




3. REHER

T—ILR AR AV TL—F-RVF-T7

(2022412 A31 AIRTE)
TARE HEA AIEfffE
FIXED INCOME SECURITIES (96.5%)
AUSTRALIA (1.6%)
CORPORATE BONDS & NOTES (1.3%)
Toyota Finance Australia, Ltd.
EUR 150,000 0.25% due 04/09/24 $ 154,575
EUR 100,000 0.44% due 01/13/28 91,569
Transurban Finance Co. Pty, Ltd.
EUR 100,000 2.00% due 08/28/25 @ 102,853
Westpac Banking Corp.
EUR 150,000 3.11% due 11/23/27 157,361
uUsD 99,000 4.32% due 11/23/31 @® 93,175
‘Woolworths Group, Ltd.
EUR 100,000 0.38% due 11/15/28 @ 84,285
TOTAL CORPORATE BONDS & NOTES 683,818
GOVERNMENT BONDS (0.3%)
Australia Government Bond
AUD 230,000 1.25% due 05/21/32 122,810
AUD 26,000 1.75% due 06/21/51 10,258
AUD 57,000 3.00% due 03/21/47 30,819
TOTAL GOVERNMENT BONDS 163,887
TOTAL AUSTRALIA (Cost $903,788) 847,705
AUSTRIA (0.3%)
CORPORATE BOND & NOTE (0.3%)
Suzano Austria GmbH
uUsD 200,000 5.00% due 01/15/30 © 187,250
TOTAL CORPORATE BOND & NOTE 187,250
TOTAL AUSTRIA (Cost $221,873) 187,250
BRAZIL (0.4%)
CORPORATE BOND & NOTE (0.4%)
Vale Overseas, Ltd.
UsSD 250,000 3.75% due 07/08/30 © 218,733
TOTAL CORPORATE BOND & NOTE 218,733
TOTAL BRAZIL (Cost $259,313) 218,733
CANADA (2.8%)
CORPORATE BONDS & NOTES (0.6%)
Fortis, Inc.
uUsD 168,000 3.06% due 10/04/26 @ 155,835
Toronto-Dominion Bank
EUR 147,000 2.55% due 08/03/27 147,096
TOTAL CORPORATE BONDS & NOTES 302,931
GOVERNMENT BONDS (2.2%)
Canadian Government Bond
CAD 1,540,000 0.50% due 12/01/30 917,290
CAD 350,000 3.50% due 12/01/45 265,002
TOTAL GOVERNMENT BONDS 1,182,292
TOTAL CANADA (Cost $1,807,151) 1,485,223
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FIXED INCOME SECURITIES (96.5%) (continued)

FRANCE (4.0%)
CORPORATE BONDS & NOTES (3.3%)

Banque Federative du Credit Mutuel S.A.
4.52% due 07/13/25 ©

BNP Paribas S.A.
2.16% due 09/15/29 @1

BPCE S.A.
1.00% due 10/05/28

4.50% due 03/15/25 ©

Credit Agricole S.A.
1.87% due 12/09/31 @-®

Orange S.A.
1.75% due 12/19/26 4@

Societe Generale S.A.
1.79% due 06/09/27 @-®}©

TotalEnergies SE

1.75% due 04/04/24 @-®1@

TOTAL CORPORATE BONDS & NOTES
GOVERNMENT BOND (0.7%)

French Republic Government Bond OAT
0.75% due 05/25/53 ©

TOTAL GOVERNMENT BOND

TOTAL FRANCE (Cost $2,426,741)
GERMANY (3.0%)

CORPORATE BONDS & NOTES (3.0%)

Kreditanstalt fuer Wiederautbau
2.88% due 12/28/29

Volkswagen Leasing GmbH
2.63% due 01/15/24

Vonovia SE
0.38% due 06/16/27 @

1.50% due 06/14/41 ®

1.88% due 06/28/28 @

TOTAL CORPORATE BONDS & NOTES
TOTAL GERMANY (Cost $1,660,965)
INDONESIA (0.4%)

CORPORATE BOND & NOTE (0.4%)

Perusahaan Perseroan Persero PT Perusahaan Listrik Negara

5.45% due 05/21/28

TOTAL CORPORATE BOND & NOTE
TOTAL INDONESIA (Cost $229,362)
IRELAND (1.9%)

CORPORATE BONDS & NOTES (1.9%)

Abbott Ireland Financing DAC
0.38% due 11/19/27 @

1.50% due 09/27/26 @

AerCap Ireland Capital DAC / AerCap Global Aviation Trust

2.45% due 10/29/26 @

(2022512 A31HERFE)
AIEAT{E

$ 196,472
163,044

92,116
384,207

100,032
94,510
172,082

588,955
1,791,418

374,322
374,322
2,165,740

582,113
709,181

87,777
59,303
182,033

1,620,407
1,620,407

198,000
198,000
198,000

93,286
150,448

131,166
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(202212 A31BRTE)
Fi4iE A IEffifE
FIXED INCOME SECURITIES (96.5%) (continued)
IRELAND (1.9%) (continued)
CORPORATE BONDS & NOTES (1.9%) (continued)
Avolon Holdings Funding, Ltd.
3.25% due 02/15/27 @ $ 171,386
4.25% due 04/15/26 @© 181,310
Shire Acquisitions Investments Ireland DAC
3.20% due 09/23/26 © 290,737
TOTAL CORPORATE BONDS & NOTES 1,018,333
TOTAL IRELAND (Cost $1,112,328) 1,018,333
ITALY (0.5%)
CORPORATE BONDS & NOTES (0.5%)
ENI SpA
2.00% due 02/11/27 @O 105,728
Terna - Rete Elettrica Nazionale
0.75% due 07/24/32 158,132
TOTAL CORPORATE BONDS & NOTES 263,860
TOTAL ITALY (Cost $308,384) 263,860
LUXEMBOURG (1.6%)
CORPORATE BONDS & NOTES (1.6%)
European Financial Stability Facility
0.05% due 10/17/29 569,694
Medtronic Global Holdings SCA
1.50% due 07/02/39 @ 73,116
SELP Finance sarl
1.50% due 11/20/25 @ 96,714
Traton Finance Luxembourg S.A.
0.13% due 03/24/25 @ 97,548
TOTAL CORPORATE BONDS & NOTES 837,072
TOTAL LUXEMBOURG (Cost $908,135) 837,072
MALAYSIA (0.3%) -
CORPORATE BOND & NOTE (0.3%)
Gohl Capital, Ltd.
4.25% due 01/24/27 183,023
TOTAL CORPORATE BOND & NOTE 183,023
TOTAL MALAYSIA (Cost $208,187) 183,023
MEXICO (0.2%)
CORPORATE BOND & NOTE (0.2%)
America Movil SAB de CV
2.13% due 03/10/28 108,195
TOTAL CORPORATE BOND & NOTE 108,195
TOTAL MEXICO (Cost $132,358) 108,195
NETHERLANDS (4.0%)
ASSET-BACKED SECURITY (0.7%)
EDP Finance BV
3.63% due 07/15/24 © 352,196
TOTAL ASSET-BACKED SECURITY 352,196
CORPORATE BONDS & NOTES (3.3%) -
ABN AMRO Bank NV
1.54% due 06/16/27 @-®x©) 172,008
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FIXED INCOME SECURITIES (96.5%) (continued)

NETHERLANDS (4.0%) (continued)

CORPORATE BONDS & NOTES (3.3%) (continued)

EDP Finance BV
1.50% due 11/22/27

2.00% due 04/22/25

Enel Finance International NV
3.50% due 04/06/28 ©

Siemens Financieringsmaatschappij NV
1.70% due 03/11/28 ©

Thermo Fisher Scientific Finance I BV
0.80% due 10/18/30 @

Volkswagen International Finance NV
1.25% due 09/23/32

4.63% due 06/27/28 -1

WPC Eurobond BV

1.35% due 04/15/28 @

TOTAL CORPORATE BONDS & NOTES
TOTAL NETHERLANDS (Cost $2,412,658)
SPAIN (1.6%)

CORPORATE BOND & NOTE (0.4%)
Banco Santander S.A.

4.25% due 04/11/27

TOTAL CORPORATE BOND & NOTE
GOVERNMENT BONDS (1.2%)

Spain Government Bond
1.00% due 10/31/50 ©

2.55% due 10/31/32 ©

TOTAL GOVERNMENT BONDS
TOTAL SPAIN (Cost $885,240)
SUPRANATIONAL (4.8%)
CORPORATE BONDS & NOTES (4.8%)

Africa Finance Corp.
2.88% due 04/28/28

African Export-Import Bank
4.13% due 06/20/24

European Union
0.00% due 07/04/31

0.40% due 02/04/37

0.45% due 07/04/41

1.00% due 07/06/32

2.00% due 10/04/27

TOTAL CORPORATE BONDS & NOTES
TOTAL SUPRANATIONAL (Cost $2,722,702)
SWITZERLAND (3.2%)

CORPORATE BONDS & NOTES (3.2%)

Credit Suisse AG
2.95% due 04/09/25

(2022512 A31HERFE)
A Eff{E

$ 95,987
412,213

349,966
213,550
86,741

160,968
189,287

88,864
1,769,584
2,121,780

189,869
189,869

33,455
627,024
660,479
850,348

171,700
195,056

110,121
56,598
77,964

1,105,379

848,208
2,565,026
2,565,026

351,001
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(202212 A31BRTE)
TAEE HiEd A IEffifE
FIXED INCOME SECURITIES (96.5%) (continued)
SWITZERLAND (3.2%) (continued)
CORPORATE BONDS & NOTES (3.2%) (continued)
Credit Suisse Group AG
UsD 250,000 3.09% due 05/14/32 @-®x) $ 172,737
EUR 200,000 3.25% due 04/02/26 @-®) 191,960
GBP 100,000 7.00% due 09/30/27 @-® 113,590
EUR 100,000 7.75% due 03/01/29 @-® 106,291
UBS Group AG
EUR 200,000 0.25% due 01/29/26 @® 196,325
EUR 200,000 1.50% due 11/30/24 @ 208,230
UsD 200,000 3.13% due 08/13/30 @-®1© 169,546
uUsD 200,000 4.49% due 05/12/26 -1 195,473
TOTAL CORPORATE BONDS & NOTES 1,705,153
TOTAL SWITZERLAND (Cost $1,935,958) 1,705,153
UNITED ARAB EMIRATES (0.4%)
CORPORATE BOND & NOTE (0.4%)
DP World Crescent, Ltd.
UsD 200,000 4.85% due 09/26/28 197,369
TOTAL CORPORATE BOND & NOTE 197,369
TOTAL UNITED ARAB EMIRATES (Cost $224,803) 197,369
UNITED KINGDOM (10.7%)
CORPORATE BONDS & NOTES (10.4%)
AstraZeneca PLC
EUR 150,000 1.25% due 05/12/28 @ 143,613
UsD 150,000 1.38% due 08/06/30 @ 118,504
BP Capital Markets PLC
EUR 300,000 1.95% due 03/03/25 310,107
UsD 240,000 3.28% due 09/19/27 @ 225,663
EUR 200,000 3.63% due 03/22/29 @®@ 183,572
CK Hutchison Europe Finance 18, Ltd.
EUR 100,000 1.25% due 04/13/25 100,344
DWR Cymru Financing UK PLC
GBP 100,000 2.38% due 03/31/34 87,129
Eversholt Funding PLC
GBP 150,000 6.36% due 12/02/25 184,039
Great Rolling Stock Co. PLC
GBP 159,600 6.50% due 04/05/31 195,736
Heathrow Funding, Ltd.
EUR 200,000 1.13% due 10/08/30 ® 167,185
EUR 100,000 1.88% due 07/12/32 83,160
GBP 80,000 6.75% due 12/03/26 98,800
HSBC Holdings PLC
UsD 200,000 1.65% due 04/18/26 @-® 180,522
UsSD 200,000 2.21% due 08/17/29 @-® 161,436
GBP 200,000 2.26% due 11/13/26 @-® 217,798
UsD 255,000 4.04% due 03/13/28 @® 234,992
UsD 200,000 5.21% due 08/11/28 @® 192,951
Lloyds Banking Group PLC
GBP 100,000 1.99% due 12/15/31 @® 101,188
GBP 105,000 2.71% due 12/03/35 @-® 94,122
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(202212 A31BRTE)
TAEE HiEd A IEffifE
FIXED INCOME SECURITIES (96.5%) (continued)
UNITED KINGDOM (10.7%) (continued)
CORPORATE BONDS & NOTES (10.4%) (continued)
National Grid Electricity Distribution South Wales PLC
GBP 100,000 5.75% due 03/23/40 $ 120,543
NatWest Group PLC
EUR 296,000 0.67% due 09/14/29 @-® 251,759
uUsSD 200,000 1.64% due 06/14/27 @-® 173,092
EUR 350,000 1.75% due 03/02/26 @® 352,500
UsD 240,000 3.03% due 11/28/35 @® 176,705
GBP 100,000 3.13% due 03/28/27 @-® 110,203
Northern Gas Networks Finance PLC
GBP 100,000 4.88% due 06/30/27 120,253
Santander UK Group Holdings PLC
UsD 200,000 1.67% due 06/14/27 @-® 170,059
Sky, Ltd.
EUR 390,000 2.25% due 11/17/25 401,543
Standard Chartered PLC
UsD 280,000 2.68% due 06/29/32 @1 211,046
Tesco Corporate Treasury Services PLC
GBP 112,000 1.88% due 11/02/28 @ 110,324
Vodafone Group PLC
UsD 90,000 4.25% due 09/17/50 68,632
uUsSD 190,000 5.00% due 05/30/38 174,843
uUsSD 51,000 5.25% due 05/30/48 44917
TOTAL CORPORATE BONDS & NOTES 5,567,280
GOVERNMENT BOND (0.3%)
United Kingdom Gilt
GBP 250,000 1.25% due 07/31/51 163,239
TOTAL GOVERNMENT BOND 163,239
TOTAL UNITED KINGDOM (Cost $7,002,153) 5,730,519
UNITED STATES (54.8%)
CORPORATE BONDS & NOTES (40.3%)
AbbVie, Inc.
UsD 370,000 3.20% due 11/21/29 @ 333,545
UsD 110,000 4.25% due 11/21/49 ® 91,287
UsD 120,000 4.88% due 11/14/48 @ 109,303
Advanced Micro Devices, Inc.
usD 350,000 3.92% due 06/01/32 © 325,196
UsD 50,000 4.39% due 06/01/52 @ 43,908
Aetna, Inc.
UsD 68,000 3.88% due 08/15/47 @ 52,215
uUsSD 190,000 4.13% due 11/15/42 @ 155,119
Altria Group, Inc.
EUR 230,000 1.70% due 06/15/25 @ 233,242
UsD 230,000 3.40% due 05/06/30 @ 196,593
UsD 60,000 3.40% due 02/04/41 @ 39,795
Amazon.com, Inc.
UsD 250,000 3.88% due 08/22/37 @ 221,480
Ameren Corp.
UsSD 120,000 3.50% due 01/15/31 @ 106,130
American Express Co.
UsD 150,000 3.95% due 08/01/25 @ 146,946



EUR

USD

usD
usD

usD

usD
usD
usD
usD

EUR
usD
usD

usD

USD

EUR
EUR
GBP
USD
usb
usb
usb
uUsD
usD

usb
usb
uUsD

usD

usD

usD
usD
usD

usD
usD

uUsD
uUsD
usD

TAEHE

100,000
100,000

120,000
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10,000
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150,000
100,000
150,000

320,000
159,000

174,000
414,000
100,000
450,000
240,000
150,000
180,000
240,000
160,000

490,000
265,000
70,000

100,000
65,000

35,000
140,000
105,000

350,000
100,000

100,000
250,000
175,000
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FIXED INCOME SECURITIES (96.5%) (continued)
UNITED STATES (54.8%) (continued)

CORPORATE BONDS & NOTES (40.3%) (continued)
American International Group, Inc.

1.88% due 06/21/27 @

Amgen, Inc.
4.05% due 08/18/29 @

Anheuser-Busch Cos LLC / Anheuser-Busch InBev Worldwide, Inc.
4.70% due 02/01/36 @

4.90% due 02/01/46

Anheuser-Busch InBev Finance, Inc.
4.63% due 02/01/44

Anheuser-Busch InBev Worldwide, Inc.
4.38% due 04/15/38 @

4.44% due 10/06/48 @
4.60% due 04/15/48 @
4.75% due 01/23/29 @

Apple, Inc.
0.50% due 11/15/31 @

2.65% due 05/11/50 @
3.35% due 08/08/32 ©

Aviation Capital Group LLC
1.95% due 09/20/26

Baker Hughes Holdings LLC / Baker Hughes Co-Obligor, Inc.
3.34% due 12/15/27 @

Bank of America Corp.
1.10% due 05/24/32 @-®

1.38% due 02/07/25 @®
1.67% due 06/02/29 ®®
2.48% due 09/21/36 ®
2.50% due 02/13/31 @®
2.57% due 10/20/32 @®
2.69% due 04/22/32 @®
3.25% due 10/21/27 @

3.37% due 01/23/26 @®

BAT Capital Corp.
3.46% due 09/06/29 ©

3.73% due 09/25/40 @
4.54% due 08/15/47 @

Berkshire Hathaway Finance Corp.
2.85% due 10/15/50 @

Berkshire Hathaway, Inc.
4.50% due 02/11/43

Boeing Co.
3.50% due 03/01/39 ©

5.04% due 05/01/27 @
5.71% due 05/01/40 ©

BP Capital Markets America, Inc.
2.72% due 01/12/32 @

2.77% due 11/10/50 @
Bristol-Myers Squibb Co.

2.35% due 11/13/40 @

4.13% due 06/15/39 @

4.25% due 10/26/49 @

(2022512 A31HERFE)
AIEAT{E

$ 96,478
93,452

113,333
45,454

76,393

214,539
8,540
32,151
212,225

127,493
66,160
136,167

271,092
146,869

142,828
431,212

99,346
330,642
195,070
117,480
144,069
221,597
152,557

421,094
179,941
49,460

66,788
60,764

25,221
138,457
100,124

291,711
63,842

68,753
222,442
150,384
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138,000

180,000
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225,000
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300,000
57,000

150,000

143,000
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FIXED INCOME SECURITIES (96.5%) (continued)
UNITED STATES (54.8%) (continued)

CORPORATE BONDS & NOTES (40.3%) (continued)
Broadcom Corp. / Broadcom Cayman Finance, Ltd.
3.88% due 01/15/27 @

Burlington Northern Santa Fe LLC
4.15% due 04/01/45 ®

Celanese US Holdings LLC
4.78% due 07/19/26 ©

Charter Communications Operating LLC / Charter Communications Operating
Capital

2.80% due 04/01/31 @
3.50% due 06/01/41 @
3.70% due 04/01/51 @
4.91% due 07/23/25 @
Citigroup, Inc.

1.75% due 01/28/25
2.57% due 06/03/31 @®
2.98% due 11/05/30 @®
3.11% due 04/08/26 @-®
3.67% due 07/24/28 ®
3.89% due 01/10/28 @®

Cleveland Electric Illuminating Co.
3.50% due 04/01/28 @-©

4.55% due 11/15/30 @©

Coca-Cola Co.
0.75% due 09/22/26

Comcast Corp.
3.20% due 07/15/36 ©

ConocoPhillips Co.
4.15% due 11/15/34 @

Crown Castle, Inc.
3.30% due 07/01/30 @

4.15% due 07/01/50 @

Discovery Communications LLC
4.95% due 05/15/42

5.30% due 05/15/49 @

Duke Energy Corp.
3.10% due 06/15/28 @

Duke Energy Progress LLC
3.40% due 04/01/32 @

Duquesne Light Holdings, Inc.
3.62% due 08/01/27 @©

Emera US Finance LP
4.75% due 06/15/46 @

Entergy Arkansas LLC
4.95% due 12/15/44 @

Entergy Louisiana LLC
3.12% due 09/01/27 @

4.95% due 01/15/45 @

Entergy Texas, Inc.
1.75% due 03/15/31 @

General Motors Financial Co., Inc.
0.60% due 05/20/27 @

(2022512 A31HERFE)
AIEAT{E

$ 137,154
85,391

101,817

163,487

65,159

82,089
98,010

207,087
222,417
84,083
160,919
91,839
233,617

9,110
98,226

147,422
81,065
119,545

157,463
31,002

74,566
45,365

150,230
88,378
257,212
173,600
86,760

276,262
50,534

116,954

129,515
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(202212 A31BRTE)
TAEE HiEd A IEffifE
FIXED INCOME SECURITIES (96.5%) (continued)
UNITED STATES (54.8%) (continued)
CORPORATE BONDS & NOTES (40.3%) (continued)
Glencore Funding LLC
USD 300,000 2.50% due 09/01/30 @© $ 243,507
USD 190,000 2.63% due 09/23/31 @© 151,355
Global Payments, Inc.
uUsD 150,000 3.20% due 08/15/29 © 127,508
Goldman Sachs Group, Inc.
EUR 150,000 0.13% due 08/19/24 152,513
GBP 163,000 1.00% due 12/16/25 @-® 181,128
uUsD 40,000 1.43% due 03/09/27 @® 35,076
EUR 200,000 1.63% due 07/27/26 199,591
USD 170,000 2.62% due 04/22/32 @® 135,573
USD 340,000 3.50% due 04/01/25 @ 326,958
USD 320,000 3.50% due 11/16/26 @ 299,963
GBP 200,000 4.25% due 01/29/26 234,146
HCA, Inc.
USD 250,000 2.38% due 07/15/31 @ 194,607
USD 240,000 4.50% due 02/15/27 @ 231,307
USD 150,000 5.38% due 09/01/26 @ 148,332
Home Depot, Inc.
USD 100,000 1.88% due 09/15/31 @ 79,910
USD 50,000 3.90% due 06/15/47 @ 41,102
Hyundai Capital America
uUsD 200,000 1.30% due 01/08/26 © 174,915
uUsD 250,000 2.38% due 10/15/27 @ 213,883
ITC Holdings Corp.
USD 440,000 2.95% due 05/14/30 @-© 371,160
USD 210,000 3.35% due 11/15/27 @ 193,346
Jersey Central Power & Light Co.
uUsD 365,000 4.70% due 04/01/24 @) 359,873
Kinder Morgan, Inc.
USD 50,000 3.60% due 02/15/51 @ 34,438
Lowe's Cos, Inc.
USD 155,000 3.70% due 04/15/46 @ 114,769
USD 65,000 4.05% due 05/03/47 @ 50,838
Merck & Co., Inc.
uUsD 300,000 2.15% due 12/10/31 @ 244978
Meta Platforms, Inc.
USD 200,000 3.50% due 08/15/27 @ 186,400
Morgan Stanley
EUR 150,000 0.41% due 10/29/27 @® 138,584
EUR 230,000 1.88% due 04/27/27 224,195
uUsSD 320,000 2.48% due 09/16/36 -® 232,042
USD 250,000 3.62% due 04/01/31 @® 218,251
Mosaic Co.
USD 142,000 4.05% due 11/15/27 @ 133,705
New York Life Insurance Co.
USD 200,000 3.75% due 05/15/50 152,932
NiSource, Inc.
uUsD 100,000 2.95% due 09/01/29 ® 86,729
uUsD 115,000 5.80% due 02/01/42 © 107,390
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FIXED INCOME SECURITIES (96.5%) (continued)
UNITED STATES (54.8%) (continued)

CORPORATE BONDS & NOTES (40.3%) (continued)
Oracle Corp.

2.30% due 03/25/28 @

3.60% due 04/01/50 @

3.95% due 03/25/51 @

O'Reilly Automotive, Inc.
1.75% due 03/15/31 @

Philip Morris International, Inc.
2.88% due 05/30/24

4.13% due 03/04/43

Phillips 66
4.88% due 11/15/44 @

Prudential Financial, Inc.
3.94% due 12/07/49 ©

Raytheon Technologies Corp.
4.13% due 11/16/28 @
4.35% due 04/15/47 ®
4.45% due 11/16/38 @

Roche Holdings, Inc.
2.08% due 12/13/31 @©

2.61% due 12/13/51 @

Roper Technologies, Inc.
2.95% due 09/15/29 ®

S&P Global, Inc.
2.90% due 03/01/32 )

SES GLOBAL Americas Holdings, Inc.
5.30% due 03/25/44 ©

Southern California Edison Co.
3.60% due 02/01/45 @

Southern Power Co.
5.15% due 09/15/41

Southwestern Electric Power Co.
3.90% due 04/01/45 @

Ste Transcore Holdings, Inc.
3.38% due 05/05/27 ©

Stellantis Finance US, Inc.
1.71% due 01/29/27 @

Thermo Fisher Scientific, Inc.
0.50% due 03/01/28 @

Time Warner Cable LLC
5.50% due 09/01/41 @

T-Mobile USA, Inc.
3.88% due 04/15/30 ©

4.50% due 04/15/50 @

Trans-Allegheny Interstate Line Co.
3.85% due 06/01/25 @©

Union Electric Co.
3.50% due 03/15/29 @

United Airlines 2016-1 Class A Pass Through Trust
3.45% due 07/07/28

United Airlines 2016-1 Class AA Pass Through Trust
3.10% due 07/07/28

(2022512 A31HERFE)
AIEAT{E

$ 129,926
97,624
106,866

147,442

211,295
90,865

23,756
43,611

114,853
68,038
77,207

325,426
129,517

104,362
85,295
53,561
29,411
90,370
45,606

188,912

171,613
91,830

174,274

258,157
24,664

313,712
59,940
142,470

162,594
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FIXED INCOME SECURITIES (96.5%) (continued)

UNITED STATES (54.8%) (continued)

CORPORATE BONDS & NOTES (40.3%) (continued)

United Airlines 2018-1 Class AA Pass Through Trust
3.50% due 03/01/30

UnitedHealth Group, Inc.
2.30% due 05/15/31 @

Walt Disney Co.
2.65% due 01/13/31

Wells Fargo & Co.
2.41% due 10/30/25 @®

4.90% due 07/25/33 @-®

Welltower, Inc.
4.50% due 12/01/34 ®

Zoetis, Inc.

2.00% due 05/15/30 @

TOTAL CORPORATE BONDS & NOTES
GOVERNMENT BONDS (14.5%)

U.S. Treasury Bond
1.75% due 08/15/41

1.88% due 11/15/51

2.00% due 11/15/41

2.25% due 02/15/52

2.88% due 05/15/52

3.00% due 08/15/52

4.13% due 11/15/32

U.S. Treasury Note

0.75% due 12/31/23

TOTAL GOVERNMENT BONDS

TOTAL UNITED STATES (Cost $33,406,693)

TOTAL FIXED INCOME SECURITIES (Cost $58,768,792)

SHORT-TERM INVESTMENTS (2.4%)
CANADA (2.4%)
TIME DEPOSITS (2.4%)

Royal Bank of Canada
3.06% due 01/03/23
3.59% due 01/03/23

TOTAL TIME DEPOSITS (Cost $1,275,949)
TOTAL CANADA (Cost $1,275,949)
GRAND CAYMAN (0.0%) ©

TIME DEPOSIT (0.0%) ©

Brown Brothers Harriman & Co.
2.30% due 01/03/23

TOTAL TIME DEPOSIT (Cost $1)
TOTAL GRAND CAYMAN (Cost $1)

(2022512 A31HERFE)
A Eff{E

$ 48,897
125,004
170,713

189,135
142,430

98,931

8,115
21,562,591

1,058,257
209,009
203,497
563,266
616,962
939,253

2,561,377

1,595,699
7,747,320
29,309,911
51,613,647

7,368
1,268,581

1,275,949
1,275,949
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(2022512R31HIRTE)
AESE ARG SIS
SHORT-TERM INVESTMENTS (2.4%) (continued)
JAPAN (0.0%) ©
TIME DEPOSIT (0.0%) ©
Bank of Tokyo-Mitsubishi UFJ, Ltd.
PY 145 (0.33)% due 01/04/23 ® $ 1
TOTAL TIME DEPOSIT (Cost $1) 1
TOTAL JAPAN (Cost $1) 1
SWEDEN (0.0%) © -
TIME DEPOSIT (0.0%) ©
Skandinaviska Enskilda Banken AB
EUR 31,394 1.10% due 01/02/23 33,605
TOTAL TIME DEPOSIT (Cost $33,605) T 33,605
TOTAL SWEDEN (Cost $33,605) T 33,605
UNITED KINGDOM (0.0%) ©
TIME DEPOSIT (0.0%) ©
Australia and New Zealand Banking, Ltd.
AUD 232 1.56% due 01/03/23 158
TOTAL TIME DEPOSIT (Cost $158) T 1s8
TOTAL UNITED KINGDOM (Cost $158) 188
TOTAL SHORT-TERM INVESTMENTS (Cost $1,309,714) T 1,309,714
TOTAL INVESTMENTS (Cost $60,078,506) 98.9% $ 52,923,361
CASH AND OTHER ASSETS IN EXCESS OF LIABILITIES 11 584,745
NET ASSETS 100.0% $ 53,508,106

@ Callable security.

®  Variable or floating rate security as of December 31, 2022.

© 144A Security - Security exempt from registration under Rule 144A of the Securities Act of 1933. These securities may be resold in transactions
exempt from registration, typically to qualified institutional buyers. Unless otherwise indicated, these securities are not considered illiquid.
Investment is perpetual and, thus, does not have a predetermined maturity date. The date shown reflects the next call date.

© A zero balance may reflect actual amounts rounding to less than 0.05%.

Due to deposit rate cuts by the central Bank of Japan, interest rates for Japanese Yen-denominated short-term investments may be less than zero

(d)

percent.
SEYELs|
- _XER
Roday  $RR RA 249 Rtk
Short Euro-Bobl Future 03/2023 2) $ 8,553
Short Euro-BTP Future 03/2023 “) 11,914
Short Euro-Bund Future 03/2023 3) 23,282
Short Euro-Schatz Future 03/2023 (25) 13,697
$ 57,446
F7VEF LRLTOEBTHEEI
RER
) N =R RER FFfIAL
HBE  ESIHEF 2H9ER RFEH FEH] 2498 EafiEn] o] (#%E)
AUD Royal Bank of Canada 1,256,286 01/04/2023 UsD 848,155 § 7,187 N - N 7,187
EUR Royal Bank of Canada 33,685 01/04/2023 USD 35,803 254 - 254
EUR Royal Bank of Canada 35,974 01/04/2023 UsD 37,462 1,046 - 1,046
EUR Royal Bank of Canada 56,991 01/04/2023 UsD 60,339 668 - 668
EUR Royal Bank of Canada 66,413 01/04/2023 uUsSD 70,557 534 - 534



D=Lk A ARR AV JL—F RV F-T72F
(202212 A31BRTE)
kEH
REH KRER FHfiE
g ESIHEF 24958 RFH FEH 24958 Al BRaliti] (%)
EUR Royal Bank of Canada 257,478 01/04/2023 uUsD 273,612 $ 2,005 $ - $ 2,005
EUR  Royal Bank of Canada 76,625 01/04/2023 usb 81,420 603 - 603
Toronto Dominion
EUR Bank 65,118 01/04/2023 uUsSD 69,116 590 - 590
Toronto Dominion
EUR Bank 103,915 01/04/2023 uUsD 110,629 607 - 607
Toronto Dominion
EUR Bank 590,197 01/04/2023 usb 627,895 3,882 - 3,882
Toronto Dominion
EUR Bank 29,151 01/04/2023 uUsD 30,779 425 - 425
Toronto Dominion
EUR Bank 300,792 01/04/2023 UsD 317,191 4,792 - 4,792
Toronto Dominion
EUR Bank 1,682,053 01/04/2023 UsD 1,777,204 23,349 - 23,349
EUR Royal Bank of Canada 86,104 02/03/2023 uUsD 91,787 584 - 584
EUR Royal Bank of Canada 66,865 02/03/2023 uUsSD 71,299 433 - 433
GBP  Royal Bank of Canada 22,897 01/04/2023 usb 27,708 - (26) (26)
GBP Royal Bank of Canada 106,353 02/03/2023 USD 128,611 76 - 76
USD Royal Bank of Canada 146,973 01/04/2023 EUR 140,111 - (3,008) (3,008)
USD Royal Bank of Canada 2,573,156 01/04/2023 GBP 2,141,340 - (15,617) (15,617)
USD Royal Bank of Canada 1,176,545 01/04/2023 CAD 1,586,946 4,502 - 4,502
USD Royal Bank of Canada 80,598 01/04/2023 EUR 76,458 - (1,247) (1,247)
USD Royal Bank of Canada 123,103  01/04/2023 EUR 117,846 - (3,045) (3,045)
USD Royal Bank of Canada 135,718 01/04/2023 EUR 130,000 - (3,441) (3,441)
USD Royal Bank of Canada 792,328 01/04/2023 AUD 1,176,513 - (8,700) (8,700)
USD Royal Bank of Canada 169,652 01/04/2023 AUD 251,059 - (1,281) (1,281)
Toronto Dominion
USD Bank 39,211 01/04/2023 EUR 37,096 - (499) (499)
Toronto Dominion
USD Bank 16,997,691 01/04/2023 EUR 16,361,822 - (516,813) (516,813)
Toronto Dominion
USD Bank 105,807 01/04/2023 EUR 100,707 - (1,995) (1,995)
USD Royal Bank of Canada 2,553,058 02/03/2023 GBP 2,118,442 - (10,246) (10,246)
USD  Royal Bank of Canada 1,171,354 02/03/2023 CAD 1,586,946 - (863) (863)
USD Royal Bank of Canada 116,528 02/03/2023 AUD 171,286 - (247) (247)
Toronto Dominion
USD Bank 14,592,175 02/03/2023 EUR 13,665,647 - (68,145) (68,145)
$ 51,537 $ (635,173) $ (583,636)
JPYVSRICEITZHEFHMEI
REH
REB REH FHliiRaE
BE  EESIHEF 2% RER FEA] ESOLE] 5Tl i) (H%R)
JPY Citibank N.A. 3,492,964,185 01/30/2023 USD 26457812 $ 253,701 $ -3 253,701
JPY Citibank N.A. 99,333,534 01/30/2023 USD 760,476 - (850) (850)
$ 253,701 § (850) $ 252,851
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(202212 A31BRTE)
TYNT 1« TWEIDEE
TFUNTF4T  FYNRF4T
W5IHEF BEEDE sBENE ZHERS" N ik
EBETYNT1T
AEFH Citibank N.A. $ 253,701 $ (850) § - S - S 252,851

Royal Bank of Canada 17,892 (47,721) - - (29,829)

Toronto Dominion Bank 33,645 (587,452) — — (553,807)
TRE=RYT 4 VT RHDFER _ _
PSR EREAS -+ $ 305,238 § (636,023) $ $ $  (330,785)
E%EE’;'Z%H $ 305238 §  (636,023)

*  Actual collateral received or pledged, if any, may be more than disclosed in the table above.
** Net represents the receivable/(payable) that would be due from/(to) the counterparty in an event of default. Netting is allowed across

transactions traded under the same legal agreement with the same legal entity.

BERH

AUD - Australian Dollar
CAD -  Canadian Dollar
EUR - Euro

GBP - British Pound

JPY - Japanese Yen

USD - United States Dollar
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