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BRTEE, MEELEEE., IREHEMRIL. AFAIEE4Financial Statementsm™ SiR¥EL.
WEPIU—HHRLE-BDOTY,

1. BEHES
(2022@1 283182479 S HA)
(R FILTZER)
BEIRE
S B G ERAEERER) $ 1.715.253
BRIREEEH 1,715,253
EH
‘&R 244,896
REER 161,291
FFREREN 64,779
KEHES S UEEFHH 55,102
BEERBERTFHH 6,122
ZERER 2,112
TN EA 524
BRA 534,826
BEHFE 1,180,427
REH & URRFIRE :
A
BEB M (7,104,935)
SEMERE| 1,533,123
HEBERSIE LUABFTHREI (3,113,846)
ELR#E (8,685,658)
RRFFMEBEDOMIET :
BE B M (8,862,677)
SEELE| (7,636)
NEBEENG B L UABEFHRGI (105,524)
RERFHMEEEDFIZE (8,975,837)
REH L URRERE (HiF8) (17,661,495)
ERICKHBEEDERE (M) $ (16,481,068)

GE () RNOEEEE. Y1 FRADOEETT .



DJ—ILR - AR AV GL—FK-RVF-T7UFR
2., MEELEBHES

(202212831 8IZ# T 9 S HAR)

(R FILTZHF)
ERICK PMEEDEERS
& fFI AR $ 1,180,427
ERMELE (8,685,658)
AERFEEEDOMES) (8,975,837)
ERIC & 2HEEDERE (16,481,068)
S ECEE (2,714,276)
J7vFaizy FOWEIC K BB EDOERE (7,822,129)
i FE DIEIHER (27,017,473)
EE
HE 80,525,579
R $ 53,508,106
PYO SR USD-hedged (F) 45X
Z7rFa=y FREI
1=y b
1T 126,828,225 620,239,131
BRL 105,089,181 263,199,608
Bz (693,054,538) (1,451,417,803)
a=y MERH (461,137,132) (567,979,064)
®4
FIT $ 624,431  § 4,894,688
BRL 609,888 2,104,388
&8 (3,985,653) (12,069,871)
27 Faz=y FREIIS & BEEE $ (2,751,334)  § (5,070,795)




3. BHERHER
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EUR
EUR

EUR

EUR
USD

EUR

AUD
AUD
AUD

USD

USD

USD

EUR

CAD
CAD

TAEHE

150,000
100,000

100,000

150,000
99,000

100,000

230,000
26,000
57,000

200,000

250,000

168,000

147,000

1,540,000
350,000

#HiR%

FIXED INCOME SECURITIES (96.5%)
AUSTRALIA (1.6%)

CORPORATE BONDS & NOTES (1.3%)

Toyota Finance Australia, Ltd.
0.25% due 04/09/24

0.44% due 01/13/28

Transurban Finance Co. Pty, Ltd.
2.00% due 08/28/25 @

Westpac Banking Corp.

3.11% due 11/23/27

4.32% due 11/23/31 @®

Woolworths Group, Ltd.

0.38% due 11/15/28 @

TOTAL CORPORATE BONDS & NOTES
GOVERNMENT BONDS (0.3%)

Australia Government Bond
1.25% due 05/21/32

1.75% due 06/21/51

3.00% due 03/21/47

TOTAL GOVERNMENT BONDS
TOTAL AUSTRALIA (Cost $903,788)
AUSTRIA (0.3%)

CORPORATE BOND & NOTE (0.3%)

Suzano Austria GmbH
5.00% due 01/15/30 @

TOTAL CORPORATE BOND & NOTE
TOTAL AUSTRIA (Cost $221,873)
BRAZIL (0.4%)

CORPORATE BOND & NOTE (0.4%)

Vale Overseas, Ltd.
3.75% due 07/08/30 @

TOTAL CORPORATE BOND & NOTE
TOTAL BRAZIL (Cost $259,313)
CANADA (2.8%)

CORPORATE BONDS & NOTES (0.6%)

Fortis, Inc.
3.06% due 10/04/26 @

Toronto-Dominion Bank
2.55% due 08/03/27

TOTAL CORPORATE BONDS & NOTES
GOVERNMENT BONDS (2.2%)

Canadian Government Bond
0.50% due 12/01/30

3.50% due 12/01/45
TOTAL GOVERNMENT BONDS
TOTAL CANADA (Cost $1,807,151)

A IEfffE

$ 154,575
91,569

102,853

157,361
93,175

84,285
683,818

122,810
10,258
30,819

163,887
847,705

187,250
187,250
187,250

218,733

218,733
218,733

155,835

147,096
302,931

917,290
265,002

1,182,292
1,485,223
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UsSD

USD

EUR
USD

GBP

EUR

USD

EUR

EUR

EUR

EUR

EUR
EUR
EUR

USD

EUR
EUR

UsD

TAEHE

200,000
200,000

100,000
400,000

100,000
100,000
200,000

584,000

670,000

550,000
667,000

100,000
100,000
200,000

200,000

100,000
150,000

150,000

#HiR

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 @-®1@

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

TotalEnergies SE

1.75% due 04/04/24 01

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 Wiederaufbau
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 @

T—ILR - A VURRA KAV -G L—F-RUF-T7

(202212 A31 BHERTE)
BIEff{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

87,771
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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USD

USD

EUR

EUR

EUR

EUR

EUR

EUR

USD

EUR

UsD

USD

TAEHE

200,000
200,000

310,000

119,000

200,000

650,000
100,000
100,000

100,000

200,000

110,000

365,000

200,000
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(2022412 A31 BIRTE)

FALES B IEfHE
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 @-®@ 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) T 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) T 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 @® 172,008
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EUR
EUR

EUR

USD

EUR
EUR

USD

USD

EUR
EUR
EUR
EUR
EUR

USD

TAEHE

100,000
400,000

400,000
250,000
100,000

200,000
200,000

100,000

200,000

60,000
640,000

200,000
200,000

133,000
78,000
120,109
1,250,000
830,000

390,000
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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 @&

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

(202212 A31 BHERTE)
BIEff{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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EUR
GBP
EUR

EUR
EUR
USD
USD
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UsSD
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GBP

GBP

EUR
EUR
GBP

USD
USD
GBP
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GBP
GBP
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250,000
200,000
100,000
100,000

200,000
200,000
200,000
200,000

200,000

150,000
150,000

300,000
240,000
200,000

100,000
100,000
150,000
159,600

200,000
100,000
80,000

200,000
200,000
200,000
255,000
200,000

100,000
105,000
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FIXED INCOME SECURITIES (96.5%) (continued)
SWITZERLAND (3.2%) (continued)

CORPORATE BONDS & NOTES (3.2%) (continued)

Credit Suisse Group AG
3.09% due 05/14/32 @®1©

3.25% due 04/02/26 @®
7.00% due 09/30/27 @®
7.75% due 03/01/29 ©®

UBS Group AG
0.25% due 01/29/26 @®

1.50% due 11/30/24 @

3.13% due 08/13/30 @-®-©

4.49% due 05/12/26 @)

TOTAL CORPORATE BONDS & NOTES
TOTAL SWITZERLAND (Cost $1,935,958)
UNITED ARAB EMIRATES (0.4%)
CORPORATE BOND & NOTE (0.4%)

DP World Crescent, Ltd.

4.85% due 09/26/28

TOTAL CORPORATE BOND & NOTE
TOTAL UNITED ARAB EMIRATES (Cost $224,803)
UNITED KINGDOM (10.7%)
CORPORATE BONDS & NOTES (10.4%)

AstraZeneca PLC
1.25% due 05/12/28 @

1.38% due 08/06/30 @

BP Capital Markets PLC
1.95% due 03/03/25

3.28% due 09/19/27 @
3.63% due 03/22/29 @®+®

CK Hutchison Europe Finance 18, Ltd.
1.25% due 04/13/25

DWR Cymru Financing UK PLC
2.38% due 03/31/34

Eversholt Funding PLC
6.36% due 12/02/25

Great Rolling Stock Co. PLC
6.50% due 04/05/31

Heathrow Funding, Ltd.
1.13% due 10/08/30 @

1.88% due 07/12/32
6.75% due 12/03/26
HSBC Holdings PLC
1.65% due 04/18/26 @
2.21% due 08/17/29 @®
2.26% due 11/13/26 @®
4.04% due 03/13/28 @®
5.21% due 08/11/28 @®

Lloyds Banking Group PLC
1.99% due 12/15/31 @®

2.71% due 12/03/35 @®

(2022412 A31 BIRTE)
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172,737
191,960
113,590
106,291

196,325
208,230
169,546
195,473
705,153
705,153

197,369
197,369
197,369

143,613
118,504

310,107
225,663
183,572

100,344

87,129
184,039
195,736

167,185
83,160
98,800

180,522
161,436
217,798
234,992
192,951

101,188
94,122
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GBP

EUR
USD
EUR
UsSD
GBP

GBP

UsD

EUR

USD

GBP

USD
USD
USD

GBP

UsD
UsD
UusD

USD
UsD

USD
USD

EUR
USD
USD

USD

USD

UsD

TAEHE

100,000

296,000
200,000
350,000
240,000
100,000

100,000
200,000
390,000
280,000
112,000

90,000
190,000
51,000

250,000

370,000
110,000
120,000

350,000
50,000

68,000
190,000

230,000
230,000
60,000

250,000
120,000

150,000
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FIXED INCOME SECURITIES (96.5%) (continued)

UNITED KINGDOM (10.7%) (continued)

CORPORATE BONDS & NOTES (10.4%) (continued)
National Grid Electricity Distribution South Wales PLC

5.75% due 03/23/40

NatWest Group PLC
0.67% due 09/14/29 @-®

1.64% due 06/14/27 @®
1.75% due 03/02/26 ©®
3.03% due 11/28/35 @®
3.13% due 03/28/27 @®

Northern Gas Networks Finance PLC
4.88% due 06/30/27

Santander UK Group Holdings PLC
1.67% due 06/14/27 @®

Sky, Ltd.
2.25% due 11/17/25

Standard Chartered PLC
2.68% due 06/29/32 @-®1©

Tesco Corporate Treasury Services PLC
1.88% due 11/02/28 @

Vodafone Group PLC
4.25% due 09/17/50

5.00% due 05/30/38
5.25% due 05/30/48

TOTAL CORPORATE BONDS & NOTES
GOVERNMENT BOND (0.3%)

United Kingdom Gilt

1.25% due 07/31/51

TOTAL GOVERNMENT BOND

TOTAL UNITED KINGDOM (Cost $7,002,153)
UNITED STATES (54.8%)

CORPORATE BONDS & NOTES (40.3%)

AbbVie, Inc.

3.20% due 11/21/29 @
4.25% due 11/21/49 @
4.88% due 11/14/48 @

Advanced Micro Devices, Inc.
3.92% due 06/01/32 @

4.39% due 06/01/52 @

Aetna, Inc.
3.88% due 08/15/47 @

4.13% due 11/15/42 @

Altria Group, Inc.
1.70% due 06/15/25 @

3.40% due 05/06/30 @
3.40% due 02/04/41 @
Amazon.com, Inc.
3.88% due 08/22/37 @
Ameren Corp.

3.50% due 01/15/31 @
American Express Co.
3.95% due 08/01/25 @

(202212 A31 BHERTE)
BIEff{E

$ 120,543

251,759
173,092
352,500
176,705
110,203

120,253
170,059
401,543
211,046
110,324

68,632
174,843
44,917

5,567,280

163,239
163,239
5,730,519

333,545
91,287
109,303

325,196
43,908

52,215
155,119

233,242
196,593
39,795

221,480
106,130

146,946

~
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EUR

USD

UsD
UsD

USD

USD
USD
USD
USD

EUR
USD
USD

UsSD

USD

EUR
EUR
GBP
USD
USD
USD
USD
USD
USD

UsSD
UsSD
USD

UsSD

UsD

USD
UusD
UsD

USD
USD

USD
USD
USD

TAEHE

100,000
100,000

120,000
50,000

85,000

240,000
10,000
37,000

215,000

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 @

(202212 A31 BHERTE)
BIEff{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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UsSD

USD

EUR

USD

USD

USD
USD

EUR
UsSD
USD
USD

USD
USD

USD
USD

EUR

USD

UsD

USD
USD

UsSD
USD

EUR

UsD

USD

USD

UsSD

USD
USD

UsD

EUR

TAEHE

145,000
100,000
100,000
210,000
100,000

135,000
100,000

200,000
275,000
100,000
170,000
100,000
250,000

10,000
105,000

150,000
100,000
138,000

180,000
40,000

100,000
60,000

150,000
100,000
286,000
225,000
100,000

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 @

(202212 A31 BHERTE)
BIEff{E

$ 137,154
85,391

101,817

163,487

65,159

82,089
98,010

207,087
202417
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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UsSD
USD

USD

EUR
GBP
USD
EUR
UsSD
USD
USD
GBP

USD
USD
USD

USD
UsSD

USD
USD

UsD
UsD

USD

USD

USD
UsSD

USD

UusD

EUR
EUR
USD
USD

USD

USD

USD
USD

TAEHE

300,000
190,000

150,000

150,000
163,000

40,000
200,000
170,000
340,000
320,000
200,000

250,000
240,000
150,000

100,000
50,000

200,000
250,000

440,000
210,000

365,000
50,000

155,000
65,000

300,000
200,000

150,000
230,000
320,000
250,000

142,000
200,000

100,000
115,000

#HiR
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FIXED INCOME SECURITIES (96.5%) (continued)

UNITED STATES (54.8%) (continued)

CORPORATE BONDS & NOTES (40.3%) (continued)

Glencore Funding LLC
2.50% due 09/01/30 @©

2.63% due 09/23/31 @

Global Payments, Inc.
3.20% due 08/15/29 @

Goldman Sachs Group, Inc.

0.13% due 08/19/24
1.00% due 12/16/25 @®
1.43% due 03/09/27 @®
1.63% due 07/27/26
2.62% due 04/22/32 @®
3.50% due 04/01/25 @
3.50% due 11/16/26 @
4.25% due 01/29/26

HCA, Inc.
2.38% due 07/15/31 @

4.50% due 02/15/27 @
5.38% due 09/01/26 @

Home Depot, Inc.
1.88% due 09/15/31 @

3.90% due 06/15/47 @

Hyundai Capital America
1.30% due 01/08/26 ©

2.38% due 10/15/27 @)

ITC Holdings Corp.
2.95% due 05/14/30 @©

3.35% due 11/15/27 @

Jersey Central Power & Light Co.

4.70% due 04/01/24

Kinder Morgan, Inc.
3.60% due 02/15/51 @

Lowe's Cos, Inc.
3.70% due 04/15/46 ©

4.05% due 05/03/47 @

Merck & Co., Inc.
2.15% due 12/10/31 @

Meta Platforms, Inc.
3.50% due 08/15/27 @

Morgan Stanley
0.41% due 10/29/27 @®

1.88% due 04/27/27
2.48% due 09/16/36 ®
3.62% due 04/01/31 @®

Mosaic Co.
4.05% due 11/15/27 @

New York Life Insurance Co.

3.75% due 05/15/50 ®©

NiSource, Inc.
2.95% due 09/01/29 @

5.80% due 02/01/42 ©

$ 243,507
151,355

127,508

152,513
181,128

35,076
199,591
135,573
326,958
299,963
234,146

194,607
231,307
148,332

79,910
41,102

174915
213,883

371,160
193,346

359,873
34,438

114,769
50,838

244978
186,400

138,584
224,195
232,042
218,251

133,705
152,932

86,729
107,390

~

~

ke



UsSD
USD
USD

UsSD

EUR
USD

UsD

USD

UsSD
USD
USD

UsSD
UsSD

USD

UsD

USD

UsSD

USD

UsD

USD

USD

EUR

UsD

USD
USD

USD

USD

USD

USD

TAEHE

150,000
145,000
150,000

190,000

200,000
115,000

26,000
56,000

120,000
80,000
85,000

400,000
200,000

120,000
100,000

70,000

41,000
100,000

60,000
200,000
200,000
100,000
210,000

285,000
30,000

325,000
65,000
169,320

180,362
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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

(202212 A31 BHERTE)
BIEff{E

$ 129,926
97,624
106,866

147,442

211,295
90,865

23,756
43,611

114,853
68,038
77,207

325426
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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TAEE HEER AIEfME
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

uUsD 56,638 3.50% due 03/01/30 $ 48,897
UnitedHealth Group, Inc.

UsD 150,000 2.30% due 05/15/31 @ 125,004
Walt Disney Co.

USD 200,000 2.65% due 01/13/31 170,713
Wells Fargo & Co.

USD 200,000 2.41% due 10/30/25 @® 189,135

USD 150,000 4.90% due 07/25/33 @® 142,430
Welltower, Inc.

GBP 100,000 4.50% due 12/01/34 @ 98,931
Zoetis, Inc.

uUsD 10,000 2.00% due 05/15/30 @ 8,115
TOTAL CORPORATE BONDS & NOTES 21,562,591

GOVERNMENT BONDS (14.5%)
U.S. Treasury Bond

USD 1,546,400 1.75% due 08/15/41 1,058,257
USD 330,000 1.88% due 11/15/51 209,009
USD 285,000 2.00% due 11/15/41 203,497
USD 810,000 2.25% due 02/15/52 563,266
USD 770,000 2.88% due 05/15/52 616,962
USD 1,140,000 3.00% due 08/15/52 939,253
UsD 2,510,000 4.13% due 11/15/32 2,561,377
U.S. Treasury Note
USD 1,660,000 0.75% due 12/31/23 1,595,699
TOTAL GOVERNMENT BONDS 7,747,320
TOTAL UNITED STATES (Cost $33,406,693) 29,309,911
TOTAL FIXED INCOME SECURITIES (Cost $58,768,792) 51,613,647
SHORT-TERM INVESTMENTS (2.4%)
CANADA (2.4%)
TIME DEPOSITS (2.4%)
Royal Bank of Canada
CAD 9,976 3.06% due 01/03/23 7,368
USD 1,268,581 3.59% due 01/03/23 1,268,581
TOTAL TIME DEPOSITS (Cost $1,275,949) 1,275,949
TOTAL CANADA (Cost $1,275,949) 1,275,949

GRAND CAYMAN (0.0%) ©
TIME DEPOSIT (0.0%) ©

Brown Brothers Harriman & Co.

GBP 1 2.30% due 01/03/23 1
TOTAL TIME DEPOSIT (Cost $1) 1
TOTAL GRAND CAYMAN (Cost $1) 1
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SHORT-TERM INVESTMENTS (2.4%) (continued)
JAPAN (0.0%) ©

TIME DEPOSIT (0.0%) ©

Bank of Tokyo-Mitsubishi UFJ, Ltd.
(0.33)% due 01/04/23 ©

TOTAL TIME DEPOSIT (Cost $1)
TOTAL JAPAN (Cost $1)
SWEDEN (0.0%) ©

TIME DEPOSIT (0.0%) ©

Skandinaviska Enskilda Banken AB
1.10% due 01/02/23

TOTAL TIME DEPOSIT (Cost $33,605)
TOTAL SWEDEN (Cost $33,605)
UNITED KINGDOM (0.0%) ©

TIME DEPOSIT (0.0%) ©

Australia and New Zealand Banking, Ltd.
1.56% due 01/03/23

TOTAL TIME DEPOSIT (Cost $158)
TOTAL UNITED KINGDOM (Cost $158)
TOTAL SHORT-TERM INVESTMENTS (Cost $1,309,714)

JPY 145

EUR

31,394

AUD 232

TOTAL INVESTMENTS (Cost $60,078,506)

CASH AND OTHER ASSETS IN EXCESS OF LIABILITIES

NET ASSETS

@ Callable security.

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

(202212 A31 BHERTE)
BIEff{E

33,605
33,605
33,605

158
158
158

1,309,714
98.9% $ 52,923,361

1.1 584,745

100.0% $ 53.508,106

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.

@

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

Investment is perpetual and, thus, does not have a predetermined maturity date. The date shown reflects the next call date.

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

percent.
SeEs|
oss _RER
RKovay B4R RA 249 RNtk
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
77V F LRLTOEEFHEEI
AED
| R REH REH iR
R EGIHEF 2i%E RER k) B4 L] S fff 4 Rt HEE)
AUD Royal Bank of Canada 1,256,286  01/04/2023 UsD 848,155 $ 7,187 $ $ 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 UsD 70,557 534 534

~
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_REBR
REH REH BalipiEa
Wig EEIHEF 24948 RFEE FeA] 2% FT i Rt (§0%8)
EUR Royal Bank of Canada 257,478 01/04/2023 UsD 273,612 § 2,005 $ - $ 2,005
EUR Royal Bank of Canada 76,625 01/04/2023 uUsD 81,420 603 - 603
Toronto Dominion
EUR Bank 65,118 01/04/2023 uUsD 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 UsD 627,895 3,882 - 3,882
Toronto Dominion
EUR Bank 29,151 01/04/2023 UsD 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 uUsD 1,777,204 23,349 - 23,349
EUR Royal Bank of Canada 86,104 02/03/2023 USD 91,787 584 - 584
EUR Royal Bank of Canada 66,865 02/03/2023 UsD 71,299 433 - 433
GBP  Royal Bank of Canada 22,897 01/04/2023 UsD 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)
JPYVSRIZEITDEHEFHEEI
_RER
REH RER Bk
RE  EEIHEF 2495 RER A g ERRliEa] ERafik:] (Hl%8)
JPY  Citibank N.A. 3,492,964,185 01/30/2023 UsD 26457812 $ 253,701 $ -8 253,701
JPY Citibank N.A. 99,333,534 01/30/2023 usD 760,476 — (850) (850)
$ 253,701 $ (850) $ 252,851




T—ILE - A VRR AV - FJL—F-RUF-T7UF

(2022412 A31 BRTE)

TYIINT 1 TWMEIDE
TYNRT4T  FYNT1T
HEIHEF BEEDE aE0nE ZREES" ZABRE" EE" "
EETYNT4T
ABFH Citibank N.A. $ 253,701 $ (850) $ - $ - $ 252,851

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

Toronto Dominion Bank 33,645 (587,452) - - (553,807)
TRE=R VT4 VT RENORR _ _
Lh2FyRTs TAE $ 305,238 $ (636,023) § $ $  (330,785)
Eéﬁ%ﬁ?';’%ﬁ S 305238 S (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.

BRI

AUD - Australian Dollar
CAD - Canadian Dollar
EUR - Euro

GBP - British Pound

JPY - Japanese Yen

USD -  United States Dollar



THR—-T—)L IHF—TF7UF

K THR— T IHF—TFUFE ) |
(H28%0) REE20236 7 B148

[EHEHAR : 20234 1 A17H~20234 7 A148]
[Tr—-T—IL IHF—T72F] &, 7R14BIZEBHOREFZITVE L,
LT, &4 HRAICEDZ, 49— TJ7 0 FOEBHDERRREZ CHREBRLLEITET,
E A A # HHPEOARECEEL. KEL-NEOHGFREEEL CGEREZTVET,
T EE AN R DOHIEOLHE
T HMAAGH R NERBEE~NOBREITLERA,

W% =] ‘ 1" )

M % % % P!

24341 (20214F 7 A 14H) 10, 040 A0.0 - - 141
253 (20224F 1 J14H) 10, 040 0.0 — - 52
263 (20224F 7 J14H) 10, 039 A0.0 - - 48
273 (20234 1 16 H) 10, 036 A0.0 - - 47
283 (20234F 7 114 H) 10, 035 A0.0 - - 141

() M7 7> FOMBE 2 XTI RIEEPFE LRV, RUFv—rF3b 0 A,
() TR ) (TR R — SRR LR,

OLHhDEEMEE & TRFOHR

= . | B AN
1% % =|M A O FE|E B o FE
# B\ M % % %
202341 H16H 10, 036 — -
1AXK 10, 036 0.0 —
2 K 10, 036 0.0 —
3HE 10, 036 0.0 —
4 AEK 10, 036 0.0 —
50K 10, 035 AO0.0 -
6 ARK 10, 035 A0. 0 —
# R
20234 7 J114H 10, 035 0.0 -

() B%=RIIE
() MERIMILR) I THER -,
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OER#Z@

@ LHIhDEEMEBBEDHRICDOINT

OREMENENE
HAEMEEILHARD# O R0. 01% DT & 47

UFELT,

HEMBEDHS

10,038

10037 === mmm e
10,036 P—m—m——o-— oo -
10,035~~~ ——m e l—
0
10,033 1 1 1

2023/1/16 2023/3/14 2023/5/15 2023/7/10
[ —— EHE (M)

OEEMBOTLLEEHER

(THER)
ERERICHT HYA FRAEFERG EMNEE

MENDTEEREGTYE LT,

QIREFIRFEIZTDOINT
OENEHE/m TS

J|ERI-LEAYMEHNE0%ETRISKET
HBLEL,

LY OEREmTEEA#5 L. BiREIRES
MEREBEL L TCERNISEHAEZTVVE L
J—J)L-L—F (BER-E8Y) v+ RET
HEL. BETOa—I/IL-L—krIE—0.021% &% Y
L1,

Q@ LB ERDKR— T+ FITDONT
a—-)L - A—UFEEHEMEAEERAL. FlF
ERBOEREHYE LT,

OS#&DERAE
SHLBEICKIERMBABEIBET L
ESNBI b, BHRESFIISIEHEERATH
BIDHEFRLTLET, MEDRELIZKY.
=L -OB—2F~ADEREZEL T, RELRU
BOHREHS LIBERAEITSAHMTT,
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O1/FO&%-YNDEMBRAM (20234 1 B17B ~20234% 7 A148)

U FHIZ S WEE A,

OFERUHEIDIKR (20234 1 B17E ~20234 7 A148)
. Z O TS
R % &
TH M
N | a~w—Tp )b ~2—3— 3,299, 998 3, 199, 998

() BRI,

OFMERMFZEANEDEEIIRRSE (20234 1 B17E ~20234 7 A148)

U FHIZ S WEE A,

[FIEBIRA & 13, BEERROBEE T 255 L A0 VEICHE Sh 2 FIEBEA T,

OtEAEEDRM (2023% 7 R14B B
. BNz A mES
N % it S
& 5 i T | 4 =
e %
av—3 )b e =R — 99, 999 70.5

() BT, WS REREEIC S 2 A O F &,

OB EEEMEDHER (20234 7 A 14 BHTE)
7 A _ =] i x
AT fili % 54 B
TFH %
= OMAMRES 99, 999 70.5
a—)b - m— % ZOM 41,871 29.5
BB S FEM PR 141, 870 100.0
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O, Aff. TARUVEEMANKR cne7ruesrn OIBBOIKT (202341 A178~2023% 7 A148)
H H ERLES H H El ]
M M
w #E - 141, 870, 583 OWCEE e A 10,111
Sl e e 41, 870, 607
Z DA RS GEAT4) 99, 999, 976 SRR 260
B) afE 73 SRR A 10,376
RILRA 4 46 (B) LEAEEE (A) A 10,111
AALH B 27 (C) FIHAEIELRS 169, 816
© ﬂﬁﬁimﬁm—s) 141,870, 510 0) BIEEEENS 357, 984
It 141, 379, 662 N
IR AR 4 490, 848 ® fﬁﬁ%ﬁﬁi’ A 26,841
(D) SHIELOLK 141,379, 6620 (F) &t(B+C+D+E) 490, 848
175057 Y £ {fiEE (C./ D) 10, 0359 RIS (F) 490, 848
<FiEHE> () D)EBMEFTXZEBRE L HDOIL, [FFCOBMRE DR, BN
OB A% 46, 862, 6061 T & LTeAigED O iR &2 22 Lo W 280 A VN ET,
BN E e AR 102, 139, 688} () B)BUERBE L H 201, PR O, JTARD b AR M%E
R e AR 7,622, 63214 G LW S 2 VW ET,

Fio, 1 Y7 0 PEREIX, BRI 0035/ T,

QOWIRIZHE T 2 EARADONR (YBUKGEFEERE NS & T DREETET & OILAH)

v F— - S T7 RV 126, 218,
HHREEEEA— T (B~ THY) (FHRER) 5, 154,
EES - Fv 2L BAKRKA—7 > @A) ~3— - 77—« 77 KX (G 2[RI ER) 2, 250,
EHEE - v XL AARBMKA—T v (ERRED) ~x— - 77—« 77 FIX (1 4FREAR) 1,898,
fLrReTobr—vay =7 997,
KET R VF—ML PA—T> (BHRE) AF~yTHY 996,
KETRVF—ML PA—T> (BHRER) A~y 7L 996,
KEANA - A=V RiEA—T7" 2 GBS 2 Lo —2x (A RER) 769,
KENA « A=V RIEA—T > EERIA) 7700 - LT va—2R (A RER) 220,
KEANAA - A= REA—T 2 GRERIUY) Ha—2 (fFHRER) 125,
KENA « A=V REA—T > (BERIA) K Rra—2 (FHRER) 119,
EHEE 77 - V—h 77 F (BEEHRE) (2R v —a—2x (ffHRER) 99,
EHEE 77 - V—F - 77 F (@BEEHE) B~y U La— (ffHRER) 99,
EHEE 77 - V—F - 77 F (BEERE) (0 RRUT - AET a—2 (A RER) 99,
EHEE 77 - V—F - 77 K (EEEIA) H=a—2 (FHRER) 99,
EEE - v XL AARMKA—7 0 (WERIRED) 7700 - L7 ba—2x (14ERRA) 99,
EEE - F v B2 AARRKA—7 0 (RERRAED) 5 Rra—x (14ERRER) 99,
EES - Fv XL BAKRA—7 v @EERE) Axva - Xy a—x (G RER) 99,
EEE « Fr 20 AARKKA—7 0 (BERRED) [Ma—2x (1FERFAD) 99,
EEE - F v B2 BAKKA—7 0 (BERIVE) K FLra—x (G RER) 99,
By B XL AARMAA— T GREEIVE) Sk Rra—2 (1 4FEREARD 99,

S Xy AL AABKA—T Y (W@EERAED) A KRy T - AET a—2 (ARG 99,

c XY EHL AR A =T QREEIRE) 7T UL - LT ba—R (g PR 99,
XX XL BAKRAA—T L (BERIVY) Z RLa—2x (A REA) 99,

e Xy XL AAMKA TV BERRE) AFT o Ay a—x (1ERRA) 99,

c Xy XL AARKRA -7 GREBEIUY) Ma—x (fFHRER) 99,

N A =L RIEA—T v BRI kv - U T a—x (fgHRERD) 19

RS - Fv &L BARKA -7 @WEERED) (v Ry T - AET a—2 (1AERER) 9,
EES - Frv XL BAKRA =7 @@EEIRE) o7 - b—T7)ba—2 (A RER) 9
EEE - Fr B2 BAKRSA—7 0 (BERFE) v 7 - =7 a—2 (1 ERFER) 9,
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6024
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N = 1%
N g = 1%
N = 1%
Ef - oy B XL
[E5] I S i
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A AR A—T
A AR A—T
AA A —7
AARA—7
AAM KA —7
A AR A—T
A AR A—T
A AR A —T

(a5 &R )
Ga &R )
(B RPULY)
(B RPULY)
(B RPUL)
(a5 E R )
(a5 R Y)
a5 R )

WM 7 2 7 1 7 fatoA — 7 (htisy 972 L)
WM 7 2 7 1 T HRakA =7 Chtiny V1)

I~

=2 UFT J EEEERREIE, 20234F10H 1 AL Vg2 = 2#UF J 7ty h~F VA MEKAHICERT L £,

THR— =TI

PEDE—R (A )
77U Ty Ra—=z (1AERER)
PETET—2 (1 ERG)

fv= e VT a—2x (ffARER)
fva e VT a—x (14RER)

P77 77U Ty Ra—2x (A k)
a—ma—2 (LARRER)
a—ma—2 (AR

(&5 ]

IXYF—T7UF

9,960
9,960
9, 960H
9, 960H
9, 960H
9,960
9,959M
9,959M
4,979H
4,979H
141, 379, 6621



