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ACADIA REALTY TRUST 9, 100 145 2,500 42
AGREE REALTY CORP 10, 060 601 2,550 156
ALEXANDER & BALDWIN INC 3, 500 58 1, 300 23
ALEXANDERS INC 80 14 — —
ALEXANDRIA REAL ESTATE EQUIT 11,520 1, 303 6, 230 735
AMERICAN ASSETS TRUST INC 2,900 60 2,700 56
THE NECESSITY RETAIL REIT WHERE AMERICA — — — —
(A 46, 800) (A 317)
AMERICAN HOMES 4 RENT-A 25, 900 911 11, 300 403
AMERICOLD REALTY TRUST INC 20, 200 550 12,500 381
APARTMENT INVT&MGMT CO-A 6, 300 46 7,700 55
APARTMENT INCOME REIT CO 9, 900 332 6, 200 206
APPLE HOSPITALITY REIT INC 14, 800 230 8, 100 131
s+ ARMADA HOFFLER PROPERTIES INC 4, 300 46 1, 700 22
AVALONBAY COMMUNITIES INC 10, 240 1, 849 4,770 870
BLUEROCK HOMES TRUST INC — — 1, 100 14
BOSTON PROPERTIES 10, 860 665 5,520 342
BRANDYWINE REALTY TRUST 7, 300 34 — —
BRIXMOR PROPERTY GROUP INC 18, 800 405 8, 600 190
BROADSTONE NET LEASE INC-A 18, 100 281 6, 600 104
CBL & ASSOCIATES PROPERTIES 900 20 — —
CAMDEN PROPERTY TRUST 7, 300 710 5, 060 522
CARETRUST REIT INC 16, 800 384 1, 000 23
CENTERSPACE 810 44 480 26
CHATHAM LODGING TRUST 1, 500 14 — —
CITY OFFICE REIT INC 4, 200 18 — —
COMMUNITY HEALTHCARE TRUST I 2,200 60 900 23
COPT DEFENSE PROPERTIES 7, 300 175 4, 200 103
COUSINS PROPERTIES INC 9, 500 210 4,700 109
CTO REALTY GROWTH INC 800 12 — —
CUBESMART 15, 720 641 8, 380 371
DIAMONDROCK HOSPITALITY CO 12, 100 100 5, 800 48
DIGITAL REALTY TRUST INC 33, 300 4, 447 9, 870 1, 286
DOUGLAS EMMETT INC 8, 000 104 6, 700 88
EPR PROPERTIES 5,110 220 2,810 128
EASTERLY GOVERNMENT PROPERTIES INC 4,700 57 — —
EASTGROUP PROPERTIES 4,270 729 1,310 229
EMPIRE STATE REALTY TRUST IN 6, 500 61 2,800 26
EQUINIX INC 6,610 5, 046 3,010 2,378
EQUITY COMMONWEALTH 5,700 107 2,800 53
EQUITY LIFESTYLE PROPERTIES 17, 200 1,134 6, 880 463
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EQUITY RESIDENTIAL 25, 330 1,549 12, 080 745
ESSENTIAL PROPERTIES REALTY 15, 400 369 5, 700 140
ESSEX PROPERTY TRUST INC 4, 620 1, 069 2, 600 607
EXTRA SPACE STORAGE INC 14, 540 1,914 6, 450 946
( 26, 420) ( 3, 770)
FARMLAND PARTNERS INC — — 1, 100 11
FEDERAL REALTY INVS TRUST 4, 880 472 2, 190 215
FIRST INDUSTRIAL REALTY TR 8,270 391 3, 870 195
FOUR CORNERS PROPERTY TRUST 8, 400 198 2, 800 66
FRANKLIN STREET PROPERTIES C 7,000 13 — —
GAMING AND LEISURE PROPERTIE 20, 830 950 8, 440 397
GETTY REALTY CORP 4,900 142 600 15
GLADSTONE COMMERCIAL CORP 1, 300 17 — —
GLADSTONE LAND CORP 3, 000 42 1, 300 16
st GLOBAL NET LEASE INC 13, 044 104 5, 300 42
( 31, 356) ( 317)
GLOBAL MEDICAL REIT INC 4, 600 44 2,900 32
PEAKSTONE REALTY TRUST 15, 500 291 1,700 33
HEALTHCARE REALTY TRUST INC 23, 600 357 10, 900 178
HEALTHPEAK PROPERTIES INC 41, 884 777 20, 700 398
( 59, 716) ( 1, 249)
HERSHA HOSPITALITY TRUST 2,300 22 — —
(' 13,500) ( 91)
HIGHWOODS PROPERTIES INC 6, 700 152 3, 600 83
HOST HOTELS & RESORTS INC 50, 700 900 30, 500 563
HUDSON PACIFIC PROPERTIES IN 2, 400 15 — —
INDEPENDENCE REALTY TRUST IN 13, 500 203 6, 200 99
INDUS REALTY TRUST INC — — — —
( 1, 800) ( 120)
H INDUSTRIAL LOGISTICS PROPERTIES 4, 300 16 — —
INNOVATIVE INDUSTRIAL PROPERTIES INC 1,710 154 600 53
INVENTRUST PROPERTIES CORP 3, 800 94 1, 100 27
INVITATION HOMES INC 40, 500 1,343 23,100 788
IRON MOUNTAIN INC 20, 430 1,371 10, 180 669
JBG SMITH PROPERTIES 6, 200 92 7,700 122
KILROY REALTY CORP 7, 800 259 4, 000 138
KIMCO REALTY CORP 45, 258 849 23, 500 466
( 17, 542) ( 300)
KITE REALTY GROUP TRUST 14, 600 313 6, 700 146
LTC PROPERTIES INC 3, 100 100 1, 300 42
LXP INDUSTRIAL TRUST 24, 800 230 8, 100 79
LIFE STORAGE INC 360 46 990 130
(A 29,520) (A 3,770)
MACERICH CO /THE 11,900 163 4, 600 70
VERIS RESIDENTIAL INC 5, 500 85 1, 900 29
MEDICAL PROPERTIES TRUST INC 36, 500 185 17, 100 103
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MID-AMERICA APARTMENT COMM 8, 520 1,123 4, 140 558
NATL HEALTH INVESTORS INC 2,240 125 680 36
NNN REIT INC 11, 500 450 5, 400 225
NATIONAL STORAGE AFFILIATES 4, 200 141 4, 400 171
NET LEASE OFFICE PROPERTY — — — —
( 5, 378) ( 1)
NETSTREIT CORP 7, 600 129 900 16
NEXPOINT DIVERSIFIED REAL ESTATE TRUST — — — —
( 515) ( 3)
NEXPOINT RESIDENTIAL TRUST INC 500 15 — —
OMEGA HEALTHCARE INVESTORS 18, 900 601 7, 200 222
ONE LIBERTY PROPERTIES INC 800 18 — —
PARAMOUNT GROUP INC 4, 100 19 — —
PARK HOTELS & RESORTS INC 11, 400 163 9, 400 142
st PEBBLEBROOK HOTEL TRUST 5, 400 75 5, 900 82
PHILLIPS EDISON & CO INC 8, 000 274 2,500 86
PHYSICIANS REALTY TRUST 13, 300 171 5, 600 74
(A 88,600) (A 1,249)
PIEDMONT OFFICE REALTY TRU-A 5, 900 37 2, 500 16
PLYMOUTH INDUSTRIAL REIT INC 800 17 900 20
POSTAL REALTY TRUST INC-A 1, 300 18 — —
PROLOGIS INC 63, 980 7,257 32, 850 4,044
PUBLIC STORAGE 11, 060 2,982 5, 730 1,627
RLJ LODGING TRUST 7,700 83 6, 200 69
RPT REALTY 1,700 17 1,900 21
(A 29,000) (A 300)
REALTY INCOME CORP 82,917 4,557 21, 980 1,231
( 39, 243) (. 2,047)
REGENCY CENTERS CORP 11, 237 681 5, 990 374
- ( 3, 643) ( 218)
RETAIL OPPORTUNITY INVESTMEN 5, 400 68 — —
REXFORD INDUSTRIAL REALTY INC 20, 530 1,023 6,110 313
RYMAN HOSPITALITY PROPERTIES 5, 740 547 2,020 209
SL GREEN REALTY CORP 3, 700 162 1,530 70
SABRA HEALTH CARE REIT INC 15, 900 219 9, 200 123
SAFEHOLD INC 4, 100 78 1, 200 27
SAUL CENTERS INC 500 18 — —
SERVICE PROPERTIES TRUST 8, 500 61 2,700 22
SIMON PROPERTY GROUP INC 22,700 2, 899 12,070 1,594
SITE CENTERS CORP 11, 800 156 7,000 93
SPIRIT REALTY CAPITAL INC 6, 000 225 4, 100 170
(A 51,500) (AN 2,047)
STAG INDUSTRIAL INC 12, 100 427 4, 800 177
STAR HOLDINGS — — 4, 329 61
SUMMIT HOTEL PROPERTIES INC 3, 200 19 — —
SUN COMMUNITIES INC 8,810 1,064 4, 420 5683
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SUNSTONE HOTEL INVESTORS INC 13, 800 135 7,900 82
TANGER INC 6, 400 166 2,200 61
TERRENO REALTY CORP 13, 330 799 2,770 165
UDR INC 21, 100 776 13, 300 511
UMH PROPERTIES INC 5, 100 77 — —
UNITI GROUP INC 94, 000 478 — —
UNIVERSAL HEALTH RLTY INCOME 500 18 — —
URBAN EDGE PROPERTIES 6, 500 107 1, 500 24

URSTADT BIDDLE-CL A — — — —
(A 10,500) (A 218)

VENTAS INC 28, 960 1,292 14, 660 686
VICI PROPERTIES INC 79, 000 2,332 33, 200 1,022
VORNADO REALTY TRUST 9, 900 242 4, 500 115
WP CAREY INC 17, 370 1,030 7, 150 448
ELME COMMUNITIES 5, 900 82 3, 100 42
WELLTOWER INC 64, 850 5,616 17, 760 1,546
WHITESTONE REIT 1,700 20 — —
XENIA HOTELS & RESORTS INC 3, 600 46 3, 800 48
KEPPEL PACIFIC OAK US REIT — — — —
( -) (A 2)

PRIME US REIT — — — —
( 21, 200) (A 1)

DIGITAL CORE REIT MANAGEMENT 145, 000 80 — —
( -) (A 6)

- ot 1, 802, 880 76, 393 691, 359 34, 494

(A 50,907) (A 4) (' 15,300) (212

ERNa THhFF B THFH R
ALLIED PROPERTIES REAL ESTAT 5, 300 94 2,700 52
ARTIS REAL ESTATE INVESTMENT 3, 400 24 5, 900 41
AUTOMOTIVE PROPERTIES REAL ESTATE INVEST — — 6, 000 62
BSR REAL ESTATE INVESTMENT TRUST 1,700 24 — —

( —) (A 4) ( —) (0. 34154)
BOARDWALK REAL ESTATE INVEST 1,780 128 — —
CT REAL ESTATE INVESTMENT TR 8, 100 112 6, 200 87
CAN APARTMENT PROP REAL ESTA 3, 200 146 2, 300 115
CAN APARTMENT PROP REAL ESTA 2, 000 86 — —
CHOICE PROPERTIES REIT 10, 900 141 6, 100 80
CROMBIE REAL ESTATE INVESTMENT 2, 100 26 1,500 20
DREAM OFFICE REAL ESTATE INV — — 2,000 25

(A 3,000) ( -)
DREAM INDUSTRIAL REAL ESTATE INVESTMENT 10, 600 136 3, 400 42
EUROPEAN RESIDENTIAL REAL ES — — 17, 000 42
FIRST CAPITAL REAL ESTATE INVESTMENT 8, 400 125 5, 500 81
GRANITE REAL ESTATE INVESTME 1,130 79 840 61
H&R REAL ESTATE INVSTMNT-UTS 12, 100 114 8, 300 78
INOVALIS REAL ESTATE INVESTM — — 4, 000 12
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INTERRENT REAL ESTATE INVEST 8, 600 111 5, 900 76
KILLAM APARTMENT REAL ESTATE 4, 300 75 2, 500 44
MINTO APARTMENT REAL ESTATE 1, 800 23 — —
NORTHWEST HEALTHCARE PROPERT 8, 000 40 — —
PRIMARIS REIT 1,675 22 — —
RIOCAN REAL ESTATE INVST TR 6, 700 123 5, 100 95
RIOCAN REAL ESTATE INVST TR 3, 800 68 — —
SLATE OFFICE REIT — — 12, 000 19
SLATE GROCERY REIT 1, 400 14 — —
SMARTCENTRES REAL ESTATE INV 5, 900 139 2,700 66
TRUE NORTH COMMERCIAL REAL E — — — —
(A 11,565) ( -)
- 5t 112, 885 1,862 99, 940 1,106
(A 14, 565) (A 4) ( —) (0. 34154)
s | AFYA THAS R THAS R
BRITISH LAND 65, 900 234 33, 800 123
DERWENT LONDON PLC 7,900 161 3, 600 78
BIG YELLOW GROUP PLC 18, 800 210 4, 200 46
UNITE GROUP PLC 40, 700 389 28, 500 270
HELICAL PLC 38, 000 103 — —
UK COMMERCIAL PROPERTY REIT — — — —
(A 313,000) (A 177)
SAFESTORE HOLDINGS PLC 15, 700 124 8, 400 69
LONDONMETRIC PROPERTY PLC 120, 350 231 15, 000 30
( 342, 650) ( 623)
BALANCED COMMERCIAL PROPERTY TRUST LTD 99, 000 74 111, 000 80
SEGRO PLC 136, 200 1,122 45, 300 369
SHAFTESBURY CAPITAL PLC 177, 000 215 54, 000 71
WORKSPACE GROUP PLC 8, 400 43 3,900 20
(&l NEWRIVER REIT PLC 19, 000 15 20, 000 16
CIVITAS SOCIAL HOUSING PLC — — 214, 000 170
CLS HOLDINGS PLC — — 24, 000 29
SUPERMARKET INCOME REIT PLC 66, 000 51 29, 000 25
GREAT PORTLAND ESTATES PLC 15, 200 61 5, 400 20
GREAT PORTLAND ESTATES -NIL-RTS — — — —
( 59, 520) ( —)
TRITAX BIG BOX REIT PLC 157, 000 235 87, 000 129
( 138,972) ( 177)
TARGET HEALTHCARE REIT PLC 274, 000 213 32, 000 28
HAMMERSON PLC 270, 000 70 240, 000 61
EMPIRIC STUDENT PROPERTY PLC 26, 000 23 — —
EDISTON PROPERTY INVESTMENT — — 70, 000 47
LIFE SCIENCE REIT PLC 124, 000 89 — —
ASSURA PLC 160, 000 67 40, 000 17
AEW UK REIT PLC 16, 000 15 — —
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LXI REIT PLC 63, 000 57 50, 000 45
(A 623,000) (A 623)
PRIMARY HEALTH PROPERTIES 75, 000 71 32, 000 31
REGIONAL REIT LTD 39, 000 10 — —
URBAN LOGISTICS REIT PLC 38, 000 44 23, 000 28
LAND SECURITIES GROUP PLC 55, 100 347 28, 100 179
IMPACT HEALTHCARE REIT PLC 21, 000 17 — —
PN 3 2, 146, 250 4, 305 1, 202, 200 1,992
(A 394, 858) ( —)
a—n Fa—n Fa—n
rA>
ALSTRIA OFFICE REIT-AG — — 4, 000 16
HAMBORNER REIT AG 2,000 12 — —
( -) (A 7)
- 2,000 12 4, 000 16
o 8 ; ( B VN
ATV
ICADE 1, 860 52 600 20
( —) (A 18)
ALTAREA — — — —
( —) (A 0.136)
KLEPIERRE 13, 800 330 7,200 171
( —) (A 58)
GECINA SA 3, 380 330 2,730 274
COVIVIO 4, 280 187 1,870 87
MERCIALYS 13, 300 119 3, 300 32
CARMILA 1, 200 16 800 11
( —) (A 19)
UNIBAIL-RODAMCO-WESTFIELD 7,920 480 6, 380 358
H ( —) (A 97)
I 5t 45,740 1,516 22, 880 956
( —) (A 194)
Eaad
VASTNED RETAIL NV 1, 000 18 — —
WERELDHAVE NV 2, 100 32 2, 600 36
EUROCOMMERCIAL PROPERTIES NV 2,300 50 — —
/I it 5, 400 101 2,600 36
ANA
INMOBILIARIA COLONIAL SOCIMI SA 12, 600 71 8, 200 46
( —) (A 5)
LAR ESPANA REAL ESTATE SOCIM — — 3, 200 23
( —) (A 0.882)
MERLIN PROPERTIES SOCIMI SA 22,000 204 9, 700 96
( -) (A 29)
I 5t 34, 600 276 21,100 167
( —) (A 36)
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COFINIMMO 5, 080 338 1,720 115
RETAIL ESTATES 510 28 — —
INTERVEST OFFICES & WAREHOUSES 2, 000 31 11, 800 239
MONTEA 2,960 223 760 61
AEDIFICA 3, 580 206 1,932 117
2,592) ( 151)
AEDIFICA SA-RIGHTS — — — —
14, 260) ( —) (14, 260) ( 16)
WAREHOUSES DE PAUW SCA 18, 300 474 5, 600 147
CARE PROPERTY INVEST 1,267 16 — —
XIOR STUDENT HOUSING NV 6, 300 167 1, 600 45
- 2 39, 997 1,486 23,412 727
16, 852) ( 151) (14, 260) ( 16)
18 TANT R
[ IRISH RESIDENTIAL PROPERTIES 19, 000 18 11, 000 10
/I it 19, 000 18 11, 000 10
W= —
[ SHURGARD SELF STORAGE LTD 12, 300 495 — —
/N s 12, 300 495 — —
U AR—V
CROMWELL REIT EUR 23,000 33 22,000 31
—) (A 11)
- 5 23,000 33 22,000 31
—) (A 11)
o _ . 2 182, 037 3,941 106, 992 1,946
16, 852) (A 98) (14, 260) ( 16)
FH T&# Fv T&HH Fv
LINK REIT 189, 100 7,113 85, 300 3, 482
(&l PROSPERITY REIT 140, 000 179 — —
SUNLIGHT REAL ESTATE INVESTMENT 120, 000 244 — —
FORTUNE REIT 112, 000 468 47,000 232
/I it 561, 100 8, 005 132, 300 3,714
U HR—V Ty v HR—V RV Ty A=V Ry
CAPITALAND INTEGRATED COMMERCIAL TRUST 346, 000 661 182, 000 353
—) (A 7
CAPITALAND ASCENDAS REIT 312, 000 856 122, 000 345
—) (A 18)
SUNTEC REIT 102, 000 114 31, 000 35
—) (A 4)
MAPLETREE LOGISTICS TRUST 300, 000 460 144, 000 228
—) (A 39)
KEPPEL REIT 145, 000 119 — —
—) (A 4)
FRASERS CENTREPOINT TRUST 107, 000 231 58, 000 125
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ESR-LOGOS REIT 400, 000 128 250, 000 80
( —) (A 7)

CDL HOSPITALITY TRUSTS 59, 000 59 63, 000 66
( —) (A 2)

CAPITALAND CHINA TRUST 105, 000 76 48, 000 42
( —) (A 17)

FIRST REAL ESTATE INVT TRUST — — 420, 000 96
( —) (A 1)

PARKWAY LIFE REAL ESTATE 33,000 118 23,000 85
( —) (A 4)

MAPLETREE INDUSTRIAL TRUST 174, 100 394 75, 000 176
( -) (A 1)

MAPLETREE PAN ASIA COMMERCIAL TRUST 167, 000 234 71, 000 110
( -) (A 9)

AIMS APAC REIT MANAGEMENT LTD 69, 000 88 — —
( 6, 650) ( 3)

AIMS APAC REIT-RIGHTS — — — —

( 6, 650) (0. 13965)

FAR EAST HOSPITALITY TRUST 64, 000 39 — —

PARAGON REIT 90, 000 73 — —

SASSEUR REAL ESTATE INVESTME 60, 000 40 — —
( —) (A 0.333)

CAPITALAND ASCOTT TRUST 317, 000 294 99, 000 89
( -) (A 13)

CAPITALAND ASCOTT TRUST-RIGHTS — — — —

( 22, 270) ( 22) ( 22,2170) ( —)

OUE REAL ESTATE INVESTMENT TRUST — — 890, 216 193
( —) (0. 53412)

LENDLEASE GLOBAL COMMERCIAL 90, 000 49 60, 000 38

DAIWA HOUSE LOGISTICS TRUST — — 220, 000 123
( -) (A 4)

KEPPEL DC REIT 75, 000 139 19, 000 35
( -) (A 8)

FRASERS LOGISTICS & COMMERCIAL TRUST 222, 000 234 110, 000 123
( —) (A 13)

- ot 3, 237, 100 4,418 2,885,216 2,351

( 28, 920) (A 133) ( 28,920) (0. 13965)

[ To+v Forv

MIRAE ASIA PAC REAL EST-1 — — 35, 000 139, 578

E KOCREF CR-REIT CO LTD — — 8, 000 39, 725

SHINHAN ALPHA REIT CO LTD 3, 150 19, 174 — —

IGIS VALUE PLUS REIT CO LTD — — 16, 800 71, 080
( 4, 800) ( 21,863)

IGIS VALUE PLUS REIT CO LTD-RIGHTS — — — —

( 4, 800) ( 21,576) ( 4, 800) ( 1,367)

LOTTE REIT CO LTD 5, 000 17,008 6, 000 21,418




BYOREITA T YvHIR IYF—DT7 UK

R ) = £+ 5¢ £+
i {4 o % | & o % | & &
[ =] Fo+v 5] Fo+v
KORAMCO LIFE INFRA REIT 4, 000 21,814 — —
SHINHAN SEOBU T&D REIT CO LTD — — 8, 000 25, 807
JR REIT XXVII 11, 000 44,932 4, 000 16, 837
SK REITS CO LTD 8, 268 36, 379 — —
( 9,732) ( 42,172)
SK REITS CO LTD-RIGHTS — — — —
( 9,732) (41, 458) 9, 732) ( 1,687)
ESR KENDALL SQUARE REIT CO LTD 6, 000 22,037 — —
- 5t 37,418 161, 346 77, 800 314, 447
( 29, 064) (127, 069) 14, 532) (' 3,054)
F =2 FZ VT FTZ v FTZ v
BWP TRUST 67, 000 231 30, 000 103
MIRVAC GROUP 296, 000 623 168, 000 354
CHARTER HALL RETAIL REIT 24, 000 77 — —
4 GPT GROUP 141, 000 587 72, 000 306
CENTURIA CAPITAL GROUP 98, 000 146 19, 000 31
ABACUS PROPERTY GROUP — — — —
(A 144, 000) (A 371)
ABACUS PROPERTY GROUP-RIGHTS — — — —
( 25,714) ( —) 25, 714) ( —)
STOCKLAND TRUST GROUP 153, 000 639 82, 000 347
DEXUS/AU 78, 600 571 41, 300 305
GOODMAN GROUP 123, 400 3, 152 59, 200 1,439
CHARTER HALL GROUP 32, 500 354 13, 700 157
INGENIA COMMUNITIES GROUP 19, 000 87 — —
ARENA REIT 12, 000 39 — —
CENTURIA INDUSTRIAL REIT 30, 000 93 10, 000 32
CHARTER HALL LONG WALE REIT 61, 000 218 39, 000 146
NATIONAL STORAGE REIT 120, 000 270 63, 000 145
(&l HOTEL PROPERTY INVESTMENTS L 27, 000 87 15, 000 52
GDI PROPERTY GROUP 50, 000 26 — —
CHARTER HALL SOCIAL INFRASTRUCTURE REIT 10, 000 27 — —
HMC CAPITAL LTD 39, 000 214 17, 000 107
WAYPOINT REIT 15, 000 31 — —
SCENTRE GROUP 369, 000 1,038 193, 000 545
RAM ESSENTIAL SERVICES PROPE — — 150, 000 105
ABACUS PROPERTY GROUP — — — —
( 144, 000) ( 186)
HOMECO DAILY NEEDS REIT 157, 000 195 — —
HEALTHCO REIT 36, 000 49 — —
DEXUS INDUSTRIA REIT 10, 000 26 — —
REGION RE LTD 82, 000 178 42, 000 96
ABACUS GROUP 40, 000 46 — —
ABACUS STORAGE KING 46, 000 49 — —
( 144, 000) ( 184)




BHREITA VTV IR IF—D7 0K

N ) = £+ 5t £+
i i o % | & G % | & &
A=A b+F VT 5] FE R 5] TZ KL
[ VICINITY CENTRES 259, 000 485 127, 000 247
i - 2,395, 500 9,553 1, 141, 200 4,526
" ( 169, 714) ( —) ( 25,714) ( —)
—a—Y—J K Fza—V—=7/RFV Fza—-V—=7/RFV
ot PRECINCT PROPERTIES GROUP 116, 000 137 — —
VITAL HEALTHCARE PROPERTY TRUST — — 165, 000 335
GOODMAN PROPERTY TRUST 74, 000 162 39, 000 85
ARGOSY PROPERTY LTD 54, 000 59 14, 000 15
STRIDE PROPERTY GROUP — — 190, 000 241
I KIWI PROPERTY GROUP LTD 110, 000 90 28, 000 25
/)N B 354, 000 449 436, 000 702
A AT )L T =7 T = v
REIT 1 LTD 4, 000 62 — —
MENIVIM-THE NEW REIT LTD 40, 000 57 — —
/)N s 44, 000 120 — —
* BRI T LA,
* SO R ITE 0 BT, 7275 L. BALRIEOBA I3/ N L TRk,
() NIEE. B0 BEMES SICEAMES T, EBEORFICIIEENTEY £ A,
T — FEOETER b= #IL. BISRE LTl Tk £,
. S WIERE| DIELERIERE KR
- H & 78 sy
i i 7l FEEHE | k% B | 3haE [ k% B
4 HH HH HhH HH
[E |REITZcHES] 10, 373 10,714 — —
k BT AR IZYI 0 $5C,

HAMEOIWG|SAT, FAR (RERORBT 2OV TTREA) OxEEEETEMEEOMEIC X0 MERK L &EOGF T,

OFERFZEANE DEEIIRRE (20234 6 B 138 ~20244E 6 H108)
. FIZEREA & DIMEIKR
i | AEEE SiimmEA] B TS SomEmEL] D
L OBBII B A L OFEHBD C
&5 e % &5 &5 %
2B LS| 16, 231 67 0.4 11, 340 67 0.6

FIFBIERA & 13, BEEFER OBEIENCB T DM AN 1 FICHE SN O RIERRATH Y, K7 7 FICRDFIERRA &3
[EREIIT TS,
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ACADIA REALTY TRUST 33, 200 39, 800 677 106, 420 0.1
AGREE REALTY CORP 31, 480 38, 990 2,384 374, 349 0.5
ALEXANDER & BALDWIN INC 25, 300 27, 500 455 71, 588 0.1
ALEXANDERS INC 720 800 170 26, 841 0.0
ALEXANDRIA REAL ESTATE EQUIT 55, 820 61, 110 6, 996 1,098, 517 1.4
ALPINE INCOME PROPERTY TRUST 4, 800 4, 800 74 11, 628 0.0
AMERICAN ASSETS TRUST INC 18, 300 18, 500 396 62, 189 0.1
THE NECESSITY RETAIL REIT WHERE AMERICA 46, 800 — — — —
AMERICAN HOMES 4 RENT-A 108, 900 123, 500 4, 402 691, 279 0.9
AMERICOLD REALTY TRUST INC 95, 800 103, 500 2,753 432, 264 0.5
APARTMENT INVT&MGMT CO-A 53, 500 52, 100 416 65, 359 0.1
APARTMENT INCOME REIT CO 52, 500 56, 200 2,176 341, 752 0.4
APPLE HOSPITALITY REIT INC 75,900 82, 600 1,175 184, 549 0.2
ARMADA HOFFLER PROPERTIES INC 23, 800 26, 400 288 45, 305 0.1
ASHFORD HOSPITALITY TRUST 12, 000 12, 000 13 2,053 0.0
AVALONBAY COMMUNITIES INC 49, 560 55, 030 10, 852 1, 703, 945 2.1
BRT APARTMENTS CORP 4, 200 4, 200 74 11,731 0.0
BLUEROCK HOMES TRUST INC 1, 100 — — — —
BOSTON PROPERTIES 50, 740 56, 080 3,323 521, 791 0.6
BRAEMAR HOTELS & RESORTS INC 20, 000 20, 000 56 8,918 0.0
BRANDYWINE REALTY TRUST 59, 700 67, 000 304 47, 759 0.1
BRIXMOR PROPERTY GROUP INC 106, 600 116, 800 2,638 414, 272 0.5
BROADSTONE NET LEASE INC-A 60, 800 72, 300 1, 096 172, 093 0.2
CBL & ASSOCTATES PROPERTIES 8,900 9, 800 221 34, 728 0.0
CAMDEN PROPERTY TRUST 39, 060 41, 300 4, 406 691, 832 0.9
CARETRUST REIT INC 34, 800 50, 600 1, 306 205, 211 0.3
CENTERSPACE 5, 360 5, 690 387 60, 830 0.1
CHATHAM LODGING TRUST 16, 300 17, 800 152 23,951 0.0
CITY OFFICE REIT INC 12, 800 17, 000 83 13, 105 0.0
CLIPPER REALTY INC 4, 000 4, 000 14 2, 336 0.0
COMMUNITY HEALTHCARE TRUST I 8, 300 9, 600 223 35, 165 0.0
COPT DEFENSE PROPERTIES 40, 200 43, 300 1, 049 164, 728 0.2
COUSINS PROPERTIES INC 54, 100 58, 900 1, 342 210, 851 0.3
CTO REALTY GROWTH INC 6, 600 7, 400 132 20, 797 0.0
CUBESMART 79, 660 87, 000 3, 697 580, 544 0.7
DIAMONDROCK HOSPITALITY CO 75, 300 81, 600 672 105, 571 0.1
DIGITAL REALTY TRUST INC 101, 830 125, 260 18, 331 2,878, 276 3.5
DIVERSIFIED HEALTHCARE TRUST 82, 000 82, 000 227 35, 791 0.0
DOUGLAS EMMETT INC 63, 100 64, 400 861 135, 190 0.2
EPR PROPERTIES 26, 800 29, 100 1, 177 184, 861 0.2
EASTERLY GOVERNMENT PROPERTIES INC 32, 300 37, 000 441 69, 247 0.1
EASTGROUP PROPERTIES 15, 500 18, 460 3, 065 481, 367 0.6
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EMPIRE STATE REALTY TRUST IN 47, 400 51, 100 468 73,572 0.1
EQUINIX INC 32,810 36, 410 27,430 4, 306, 930 5.3
EQUITY COMMONWEALTH 38, 600 41, 500 787 123, 606 0.2
EQUITY LIFESTYLE PROPERTIES 62, 050 72,370 4, 506 707, 562 0.9
EQUITY RESIDENTIAL 120, 670 133,920 8,714 1, 368, 212 1.7
ESSENTTAL PROPERTIES REALTY 50, 400 60, 100 1, 649 259, 026 0.3
ESSEX PROPERTY TRUST INC 22,900 24, 920 6, 680 1, 048, 874 1.3
EXTRA SPACE STORAGE INC 47, 450 81, 960 12, 138 1, 905, 830 2.3
FARMLAND PARTNERS INC 17, 600 16, 500 178 28, 005 0.0
FEDERAL REALTY INVS TRUST 25, 850 28, 540 2, 882 452, 632 0.6
FIRST INDUSTRIAL REALTY TR 47, 000 51, 400 2,390 375, 269 0.5
FOUR CORNERS PROPERTY TRUST 29, 600 35, 200 850 133, 526 0.2
FRANKLIN STREET PROPERTIES C 31, 000 38, 000 66 10, 381 0.0
GAMING AND LEISURE PROPERTIE 91, 310 103, 700 4,530 711, 357 0.9
GETTY REALTY CORP 14, 900 19, 200 523 82, 238 0.1
GLADSTONE COMMERCIAL CORP 14, 400 15, 700 225 35, 373 0.0
GLADSTONE LAND CORP 11, 600 13, 300 176 27, 689 0.0
GLOBAL NET LEASE INC 37, 000 76, 100 563 88, 538 0.1
GLOBAL MEDICAL REIT INC 21, 800 23, 500 211 33, 244 0.0
PEAKSTONE REALTY TRUST — 13, 800 163 25,610 0.0
HEALTHCARE REALTY TRUST INC 135, 300 148, 000 2,456 385, 742 0.5
HEALTHPEAK PROPERTIES INC 193, 900 274, 800 5,300 832, 293 1.0
HERSHA HOSPITALITY TRUST 11, 200 — — — —
HIGHWOODS PROPERTIES INC 37,700 40, 800 1,028 161, 495 0.2
HOST HOTELS & RESORTS INC 253, 600 273, 800 4, 876 765, 640 0.9
HUDSON PACIFIC PROPERTIES IN 45, 600 48, 000 231 36, 325 0.0
INDEPENDENCE REALTY TRUST IN 79, 200 86, 500 1,499 235, 365 0.3
INDUS REALTY TRUST INC 1, 800 — — — —
INDUSTRIAL LOGISTICS PROPERTIES 19, 700 24, 000 93 14, 658 0.0
INNOVATIVE INDUSTRIAL PROPERTIES INC 9,770 10, 880 1,162 182, 579 0.2
INVENTRUST PROPERTIES CORP 23,500 26, 200 645 101, 278 0.1
INVITATION HOMES INC 205, 800 223, 200 7,814 1,226,912 1.5
TRON MOUNTAIN INC 103, 040 113, 290 9, 682 1,520, 311 1.9
JBG SMITH PROPERTIES 35, 600 34, 100 494 77,633 0.1
KILROY REALTY CORP 37,400 41, 200 1, 300 204, 220 0.3
KIMCO REALTY CORP 219, 300 258, 600 4, 859 762, 926 0.9
KITE REALTY GROUP TRUST 77,400 85, 300 1, 889 296, 653 0.4
LTC PROPERTIES INC 14, 400 16, 200 549 86, 353 0.1
LXP INDUSTRIAL TRUST 96, 900 113, 600 986 154, 819 0.2
LIFE STORAGE INC 30, 150 — — — —
MACERICH CO /THE 76, 000 83, 300 1, 242 195, 137 0.2
VERIS RESIDENTIAL INC 27,700 31, 300 475 74, 649 0.1
MEDICAL PROPERTIES TRUST INC 211, 600 231, 000 1, 240 194, 766 0.2
MID-AMERICA APARTMENT COMM 40, 920 45, 300 6, 190 972, 001 1.2
NATL HEALTH INVESTORS INC 15, 290 16, 850 1,105 173, 526 0.2
NNN REIT INC 64, 500 70, 600 2,967 465, 898 0.6
NATIONAL STORAGE AFFILIATES 30, 000 29, 800 1, 156 181, 588 0.2
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NET LEASE OFFICE PROPERTY — 5,378 121 19, 125 0.0
NETSTREIT CORP 19, 400 26, 100 436 68, 599 0.1
NEXPOINT DIVERSIFIED REAL ESTATE TRUST 12, 000 12,515 62 9, 765 0.0
NEXPOINT RESIDENTIAL TRUST INC 8, 200 8, 700 328 51,634 0.1
OFFICE PROPERTIES INCOME 17, 800 17, 800 38 6, 064 0.0
OMEGA HEALTHCARE INVESTORS 83, 200 94, 900 3, 050 478, 894 0.6
ONE LIBERTY PROPERTIES INC 5,500 6, 300 147 23,225 0.0
ORION OFFICE REIT INC 20, 800 20, 800 72 11, 365 0.0
PARAMOUNT GROUP INC 59, 000 63, 100 285 44, 880 0.1
PARK HOTELS & RESORTS INC 79, 000 81, 000 1, 208 189, 749 0.2
PEBBLEBROOK HOTEL TRUST 47, 200 46, 700 646 101, 479 0.1
PHILLIPS EDISON & CO INC 41, 500 47, 000 1, 488 233, 781 0.3
PHYSTICIANS REALTY TRUST 80, 900 — — — —
PIEDMONT OFFICE REALTY TRU-A 43, 800 47, 200 334 52, 468 0.1
PLYMOUTH INDUSTRIAL REIT INC 14, 000 13, 900 291 45, 765 0.1
POSTAL REALTY TRUST INC-A 6, 600 7, 900 105 16, 509 0.0
PROLOGIS INC 327,210 358, 340 39, 489 6, 200, 178 7.6
PUBLIC STORAGE 56, 050 61, 380 16, 807 2,638,878 3.2
RLJ LODGING TRUST 58, 300 59, 800 581 91, 263 0.1
RPT REALTY 29, 200 — — — —
REALTY INCOME CORP 222,410 322, 590 17, 200 2,700, 650 3.3
REGENCY CENTERS CORP 54, 660 63, 550 3, 891 611, 051 0.8
RETAIL OPPORTUNITY INVESTMEN 43, 400 48, 800 610 95, 852 0.1
REXFORD INDUSTRIAL REALTY INC 67, 080 81, 500 3,595 564, 573 0.7
RYMAN HOSPITALITY PROPERTIES 19, 480 23, 200 2,351 369, 180 0.5
SL GREEN REALTY CORP 22,800 24,970 1, 349 211, 905 0.3
SABRA HEALTH CARE REIT INC 82, 500 89, 200 1, 247 195, 934 0.2
SAFEHOLD INC 14, 000 16, 900 322 50, 575 0.1
SAUL CENTERS INC 4, 300 4, 800 174 27, 395 0.0
SERVICE PROPERTIES TRUST 57, 800 63, 600 318 50, 029 0.1
SIMON PROPERTY GROUP INC 115, 780 126, 410 19, 187 3,012,672 3.7
SITE CENTERS CORP 64, 700 69, 500 1,018 159, 863 0.2
SPIRIT REALTY CAPITAL INC 49, 600 — — — —
STAG INDUSTRIAL INC 63, 300 70, 600 2,481 389, 634 0.5
STAR HOLDINGS 4, 329 — — — —
SUMMIT HOTEL PROPERTIES INC 38, 000 41, 200 246 38, 748 0.0
SUN COMMUNITIES INC 43,910 48, 300 5,579 875,979 1.1
SUNSTONE HOTEL INVESTORS INC 74, 300 80, 200 802 126, 047 0.2
TANGER INC 37,400 41, 600 1,114 175, 047 0.2
TERRENO REALTY CORP 25, 790 36, 350 2,030 318, 753 0.4
UDR INC 109, 700 117, 500 4,661 731, 858 0.9
UMH PROPERTIES INC 18, 900 24, 000 365 57, 352 0.1
UNITI GROUP INC — 94, 000 306 48, 114 0.1
UNIVERSAL HEALTH RLTY INCOME 4, 600 5,100 198 31, 125 0.0
URBAN EDGE PROPERTIES 40, 900 45, 900 807 126, 838 0.2
URSTADT BIDDLE-CL A 10, 500 — — — —
VENTAS INC 141, 800 156, 100 7,759 1, 218, 355 1.5
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VICI PROPERTIES INC 355, 500 401, 300 11, 384 1,787, 540 2.2
VORNADO REALTY TRUST 56, 800 62, 200 1,506 236, 533 0.3
WP CAREY INC 74, 660 84, 880 4,771 749,111 0.9
ELME COMMUNITIES 30, 500 33,300 508 79, 838 0.1
WELLTOWER INC 167, 580 214, 670 22, 284 3,498,951 4.3
WHITESTONE REIT 16, 800 18, 500 243 38, 196 0.0
XENIA HOTELS & RESORTS INC 40, 400 40, 200 572 89, 943 0.1
KEPPEL PACIFIC OAK US REIT 250, 000 250, 000 35 5, 534 0.0
EAGLE HOSPITALITY TRUST 100, 000 100, 000 - — -
PRIME US REIT 212, 000 233, 200 27 4, 357 0.0
DIGITAL CORE REIT MANAGEMENT 140, 000 285, 000 162 25, 506 0.0
MANULIFE US REAL ESTATE INVESTMENT TRUST 590, 515 590, 515 40 6, 397 0.0
- o 5| % - & #i 9, 036, 394 10, 081, 708 397, 569 62, 422, 343
M <t E > 145 138 — <76.8% >

(h+4) THF & R

ALLIED PROPERTIES REAL ESTAT 22, 700 25, 300 422 48,191 0.1
ARTIS REAL ESTATE INVESTMENT 21, 400 18, 900 123 14,033 0.0
AUTOMOTIVE PROPERTIES REAL ESTATE INVEST 6, 000 — - — -
BSR REAL ESTATE INVESTMENT TRUST 5, 700 7, 400 114 13,082 0.0
BOARDWALK REAL ESTATE INVEST 7,900 9, 680 677 77, 309 0.1
BTB REAL ESTATE INVESTMENT T 15, 000 15, 000 48 5,491 0.0
CT REAL ESTATE INVESTMENT TR 19, 000 20, 900 285 32,539 0.0
CAN APARTMENT PROP REAL ESTA 29, 400 — - — -
CAN APARTMENT PROP REAL ESTA — 32, 300 1,425 162, 581 0.2
CHOICE PROPERTIES REIT 57, 700 62, 500 799 91,176 0.1
CROMBIE REAL ESTATE INVESTMENT 19, 100 - — - —
CROMBIE REAL ESTATE INVESTMENT - 19, 700 250 28, 581 0.0
DREAM OFFICE REAL ESTATE INV 8, 000 3, 000 57 6,515 0.0
DREAM INDUSTRIAL REAL ESTATE INVESTMENT 43,900 51,100 637 72,739 0.1
EUROPEAN RESIDENTIAL REAL ES 17,000 - — - —
FIRST CAPITAL REAL ESTATE INVESTMENT 36, 900 39, 800 590 67, 367 0.1
GRANITE REAL ESTATE INVESTME 11, 150 11, 440 772 88, 142 0.1
H&R REAL ESTATE INVSTMNT-UTS 45, 600 49, 400 452 51, 556 0.1
INOVALIS REAL ESTATE INVESTM 4, 000 - — - —
INTERRENT REAL ESTATE INVEST 25, 000 27,700 332 37,945 0.0
KILLAM APARTMENT REAL ESTATE 20, 600 22, 400 390 44, 507 0.1
MINTO APARTMENT REAL ESTATE 6, 400 - — - —
MINTO APARTMENT REAL ESTATE — 8, 200 126 14, 384 0.0
MORGUARD NORTH AMERICAN REST 7,300 7, 300 114 13,022 0.0
NEXUS INDUSTRIAL REIT 12, 600 12, 600 88 10, 131 0.0
NORTHWEST HEALTHCARE PROPERT 42,000 50, 000 251 28, 636 0.0
PRIMARTS REIT 15,925 17, 600 235 26, 819 0.0
PRO REAL ESTATE INVESTMENT TRUST 11, 000 — - — -
PRO REAL ESTATE INVESTMENT TRUST - 11, 000 55 6,373 0.0
RIOCAN REAL ESTATE INVST TR 52, 200 — - — -
RIOCAN REAL ESTATE INVST TR - 57, 600 982 112,016 0.1
SLATE OFFICE REIT 12, 000 — - — -
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SLATE GROCERY REIT 9, 400 10, 800 121 13, 858 0.0
SMARTCENTRES REAL ESTATE INV 25, 200 28, 400 637 72, 657 0.1
TRUE NORTH COMMERCTAL REAL E 14, 000 2,435 21 2, 430 0.0
I 3 5] % - & il 624, 075 622, 455 10,013 1,142, 141
OO K<k F> 30 26 — <1.4%>

(€4 F1)R) TR R

BRITISH LAND 331, 600 363, 700 1,561 311, 762 0.4
DERWENT LONDON PLC 39, 600 43,900 1,007 201, 131 0.2
BIG YELLOW GROUP PLC 61, 900 76, 500 924 184, 565 0.2
INTU PROPERTIES PLC 184, 000 184, 000 — — —
UNITE GROUP PLC 141, 500 153, 700 1,411 281, 951 0.3
ABRDN PROPERTY INCOME TRUST LIMITED 140, 000 140, 000 75 14, 986 0.0
SCHRODER REAL ESTATE INVESTM TRUST 200, 000 200, 000 88 17,575 0.0
HELICAL PLC — 38, 000 81 16, 317 0.0
PICTON PROPERTY INCOME LTD 202, 000 202, 000 134 26, 828 0.0
UK COMMERCTAL PROPERTY REIT 313, 000 — — — —
SAFESTORE HOLDINGS PLC 78,100 85, 400 722 144, 379 0.2
LONDONMETRIC PROPERTY PLC 344, 000 792, 000 1,576 314, 932 0.4
BALANCED COMMERCIAL PROPERTY TRUST LTD 290, 000 278, 000 213 42, 641 0.1
SEGRO PLC 429, 300 520, 200 4,707 940, 243 1.2
SHAFTESBURY CAPITAL PLC 640, 000 763, 000 1,094 218, 522 0.3
WORKSPACE GROUP PLC 49, 000 53, 500 306 61,118 0.1
WAREHOUSE REIT PLC 155, 000 155, 000 126 25, 291 0.0
NEWRIVER REIT PLC 120, 000 119, 000 84 16, 874 0.0
CIVITAS SOCIAL HOUSING PLC 214, 000 — — — —
PRS REIT PLC/THE 191, 000 191, 000 149 29, 945 0.0
CLS HOLDINGS PLC 70, 000 46, 000 39 7,882 0.0
TRIPLE POINT SOCIAL HOUSING 120, 000 120, 000 68 13, 660 0.0
SUPERMARKET INCOME REIT PLC 439, 000 476, 000 347 69, 398 0.1
GREAT PORTLAND ESTATES PLC 89, 400 99, 200 336 67, 262 0.1
GREAT PORTLAND ESTATES -NIL-RTS — 59, 520 65 13,076 0.0
TRITAX BIG BOX REIT PLC 669, 000 877,972 1,385 276, 700 0.3
CUSTODIAN PROPERTY INCOME REIT PLC 160, 000 160, 000 115 23,071 0.0
TARGET HEALTHCARE REIT PLC — 242, 000 189 37, 747 0.0
HOME REIT PLC 267, 000 267, 000 50 10, 145 0.0
HAMMERSON PLC 1, 440, 000 1, 470, 000 410 81, 969 0.1
EMPIRIC STUDENT PROPERTY PLC 221, 000 247, 000 229 45, 877 0.1
EDISTON PROPERTY INVESTMENT 70, 000 — - — -
LIFE SCIENCE REIT PLC — 124, 000 41 8, 345 0.0
ASSURA PLC 1, 040, 000 1, 160, 000 464 92, 762 0.1
AEW UK REIT PLC 48, 000 64, 000 56 11,337 0.0
LXI REIT PLC 610, 000 — — — —
PRIMARY HEALTH PROPERTIES 483, 000 526, 000 480 96,018 0.1
REGIONAL REIT LTD 151, 000 190, 000 41 8, 272 0.0
URBAN LOGISTICS REIT PLC 168, 000 183, 000 218 43,712 0.1
LAND SECURITIES GROUP PLC 265, 200 292, 200 1,890 377, 577 0.5
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IMPACT HEALTHCARE REIT PLC 139, 000 160, 000 138 27,705 0.0
I 3 5] % & il 10, 573, 600 11,122, 792 20, 837 4,161, 592

M <t E > 37 37 — <5.1% >
(a—a--Fqw) Fa—n
ALSTRIA OFFICE REIT-AG 4,000 — — — —
HAMBORNER REIT AG 24, 400 26, 400 173 29, 441 0.0
I " n oo & %A 28, 400 26, 400 173 29, 441

OO K<k F > 2 1 — <0.0% >
(a—a-—-a44217)
IMMOBILIARE GRANDE DISTRIBUZ 18, 000 18, 000 35 5, 988 0.0
I " n oo & %A 18, 000 18, 000 35 5, 988

g M <t E > 1 1 — <0.0% >
(a—8--735 V&)
TCADE 11, 240 12, 500 356 60, 245 0.1
ALTAREA 1,700 1,700 184 31, 300 0.0
KLEPTERRE 68, 900 75, 500 2,014 340, 886 0.4
GECINA SA 19, 220 19, 870 1,981 335, 251 0.4
COVIVIO 16, 610 19, 020 922 156, 045 0.2
MERCIALYS 26, 000 36, 000 416 70, 487 0.1
CARMILA 20, 800 21, 200 368 62, 425 0.1
UNIBAIL-RODAMCO-WESTFIELD 37,990 39, 530 3,137 531, 025 0.7
I " n oo & %A 202, 460 225, 320 9, 381 1,587, 668

OO K<k F> 8 8 — <2.0% >
(a—A-A35v4
VASTNED RETAIL NV 6, 200 7, 200 182 30, 948 0.0
WERELDHAVE NV 14, 700 14, 200 195 33, 066 0.0
EUROCOMMERCTAL PROPERTIES NV 15, 000 17, 300 400 67,775 0.1
NSI NV 6, 400 6, 400 125 21, 249 0.0
I " n oo & %A 42, 300 45,100 904 153, 040

OO K<k F> 4 4 — <0.2% >
(A—Ba-ZARA V)
INMOBILIARIA COLONIAL SOCIMI SA 106, 500 110, 900 694 117,579 0.1
LAR ESPANA REAL ESTATE SOCIM 20, 000 16, 800 116 19, 645 0.0
MERLIN PROPERTIES SOCIMI SA 117, 200 129, 500 1,415 239, 534 0.3
I < 5] ¥ - & il 243, 700 257, 200 2, 226 376, 758

OO K<k F> 3 3 — <0.5% >
(a—A-RL¥-)
COFINIMMO 10, 980 14, 340 848 143, 664 0.2
RETAIL ESTATES 4, 050 4, 560 294 49,773 0.1
INTERVEST OFFICES & WAREHOUSES 9, 800 — — — —
MONTEA 4,760 6, 960 577 97, 760 0.1
AEDIFICA 14, 260 18, 500 1,073 181, 583 0.2
WAREHOUSES DE PAUW SCA 54, 800 67, 500 1,755 296, 998 0.4
CARE PROPERTY INVEST 12,533 13, 800 196 33, 302 0.0
XIOR STUDENT HOUSING NV 8, 000 12, 700 378 64, 046 0.1
I " =] oo & %A 119,183 138, 360 5,123 867, 130

g W < H R > 8 7 — <1.1% >
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TRISH RESIDENTTAL PROPERTIES 156, 000 164, 000 155 26, 338 0.0
I 3 5] %% & il 156, 000 164, 000 155 26, 338

M <t E > 1 1 — <0.0% >
a—a-H—-ro-)
SHURGARD SELF STORAGE LTD — 12, 300 498 84, 301 0.1
I < 5] % & il — 12, 300 498 84, 301

M <t E > — 1 — <0.1% >
(a—a--rHKR=I)
CROMWELL REIT EUR 126, 000 127, 000 184 31,163 0.0
IR " 5] % & il 126, 000 127, 000 184 31, 163

M <t E > 1 1 — <0.0% >
@ o~ u o =] oo & %A 936, 043 1,013, 680 18, 683 3, 161, 832

OO K<k F> 28 27 — <3.9% >
(B#) THilk v
LINK REIT 897, 200 1,001, 000 33,933 682, 071 0.8
PROSPERITY REIT 430, 000 570, 000 786 15, 810 0.0
YUEXIU REAL ESTATE INVESTMENT TRUST 829, 800 829, 800 838 16, 845 0.0
CHAMPION REIT 700, 000 700, 000 1,155 23,215 0.0
SUNLIGHT REAL ESTATE INVESTMENT 330, 000 450, 000 810 16, 281 0.0
FORTUNE REIT 515, 000 580, 000 2, 354 47,331 0.1
I < 5] % - & il 3,702, 000 4, 130, 800 39, 878 801, 555

M <t E > 6 6 — <1.0% >
(o HKR—=)) FyvHR= R
CAPITALAND INTEGRATED COMMERCIAL TRUST 1, 790, 694 1, 954, 694 3,909 453, 723 0.6
CAPITALAND ASCENDAS REIT 1,184, 762 1,374, 762 3, 643 422, 820 0.5
SUNTEC REIT 789, 000 860, 000 937 108, 794 0.1
MAPLETREE LOGISTICS TRUST 1, 140, 980 1, 296, 980 1,737 201, 706 0.2
STARHILL GLOBAL REIT 520, 000 520, 000 252 29, 270 0.0
KEPPEL REIT 692, 000 837, 000 715 83, 056 0.1
FRASERS CENTREPOINT TRUST 387, 838 436, 838 961 111, 538 0.1
ESR-LOGOS REIT 2,130, 272 2, 280, 272 649 75, 424 0.1
CDL HOSPITALITY TRUSTS 286, 000 282, 000 273 31, 747 0.0
CAPITALAND CHINA TRUST 420, 279 477, 279 317 36, 836 0.0
FIRST REAL ESTATE INVT TRUST 420, 000 - — - —
PARKWAY LIFE REAL ESTATE 139, 000 149, 000 546 63, 465 0.1
MAPLETREE INDUSTRIAL TRUST 704, 900 804, 000 1,768 205, 286 0.3
MAPLETREE PAN ASTA COMMERCIAL TRUST 812,716 908, 716 1,144 132, 886 0.2
AIMS APAC REIT MANAGEMENT LTD 190, 000 265, 650 337 39, 155 0.0
AIMS APAC REIT-RIGHTS 6, 650 — — — —
FAR EAST HOSPITALITY TRUST 386, 000 450, 000 276 32,119 0.0
PARAGON REIT 388, 000 478, 000 411 47,709 0.1
EC WORLD REIT 60, 000 60, 000 16 1,949 0.0
SASSEUR REAL ESTATE INVESTME 180, 000 240, 000 160 18, 662 0.0
CAPITALAND ASCOTT TRUST 767, 956 985, 956 887 102, 987 0.1
OUE REAL ESTATE INVESTMENT TRUST 890, 216 — — — —
LENDLEASE GLOBAL COMMERCIAL 670, 000 700, 000 392 45, 495 0.1
DATWA HOUSE LOGISTICS TRUST 220, 000 — — — —
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KEPPEL DC REIT 465, 211 521, 211 932 108, 280 0.1
FRASERS LOGISTICS & COMMERCIAL TRUST 1,038, 746 1, 150, 746 1,121 130, 216 0.2
IR " a B o & A 16, 681, 220 17,033, 104 21, 395 2,483, 135

OO K<k F> 26 22 — <3.1%>
(&E) Fory
MIRAE ASIA PAC REAL EST-1 35, 000 — — - —
E KOCREF CR-REIT CO LTD 8, 000 — — — —
SHINHAN ALPHA REIT CO LTD 24, 850 28, 000 175, 560 19, 996 0.0
IGIS VALUE PLUS REIT CO LTD 12, 000 — — — —
LOTTE REIT CO LTD 46, 000 45, 000 155, 025 17, 657 0.0
KORAMCO LIFE INFRA REIT 15, 000 19, 000 88, 825 10,117 0.0
SHINHAN SEOBU T&D REIT CO LTD 8, 000 — — — —
JR REIT XXVII 53, 000 60, 000 249, 900 28, 463 0.0
SK REITS CO LTD 26, 000 44, 000 212, 520 24, 206 0.0
ESR KENDALL SQUARE REIT CO LTD 54, 000 60, 000 293, 700 33, 452 0.0
D&D PLATFORM REIT CO LTD 22, 000 22, 000 77, 550 8, 832 0.0
NH ALL-ONE REIT CO LTD 14, 000 14, 000 51, 030 5, 812 0.0
P 3 O ® o & A 317, 850 292, 000 1,304, 110 148, 538

& W % < K > 12 8 — <0.2% >
(=R +ZYU7) 5 Rv
BWP TRUST 171, 000 208, 000 773 79, 875 0.1
MIRVAC GROUP 1, 407, 000 1, 535, 000 3, 062 316, 123 0.4
CROMWELL PROPERTY GROUP 520, 000 520, 000 221 22,813 0.0
CHARTER HALL RETAIL REIT 183, 000 207, 000 693 71,584 0.1
GPT GROUP 676, 000 745, 000 3, 196 329, 928 0.4
CENTURIA CAPITAL GROUP 244, 000 323, 000 562 58,017 0.1
ABACUS PROPERTY GROUP 144, 000 — — — —
STOCKLAND TRUST GROUP 849, 000 920, 000 4, 222 435,919 0.5
DEXUS/AU 379, 700 417, 000 2,902 299, 606 0.4
GOODMAN GROUP 606, 600 670, 800 23, 685 2, 445, 100 3.0
CHARTER HALL GROUP 166, 500 185, 300 2,351 242, 740 0.3
GROWTHPOINT PROPERTIES AUSTR 103, 000 103, 000 248 25, 624 0.0
INGENIA COMMUNITIES GROUP 131, 000 150, 000 732 75, 564 0.1
ARENA REIT 125, 000 137, 000 519 53, 600 0.1
CENTURIA INDUSTRIAL REIT 192, 000 212, 000 680 70, 250 0.1
CHARTER HALL LONG WALE REIT 231, 000 253, 000 895 92, 454 0.1
NATIONAL STORAGE REIT 423, 000 480, 000 1,094 112,974 0.1
HOTEL PROPERTY INVESTMENTS L 66, 000 78, 000 256 26, 490 0.0
GDI PROPERTY GROUP 160, 000 210, 000 133 13,765 0.0
CHARTER HALL SOCIAL INFRASTRUCTURE REIT 114, 000 124, 000 311 32, 129 0.0
HMC CAPITAL LTD 72, 000 94, 000 704 72, 680 0.1
RURAL FUNDS GROUP 140, 000 140, 000 282 29, 193 0.0
CENTURIA OFFICE REIT 161, 000 161, 000 194 20, 110 0.0
WAYPOINT REIT 241, 000 256, 000 619 63, 953 0.1
SCENTRE GROUP 1, 844, 000 2, 020, 000 6, 484 669, 363 0.8
RAM ESSENTTAL SERVICES PROPE 150, 000 — — — —
HOMECO DAILY NEEDS REIT 548, 000 705, 000 867 89, 515 0.1
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HEALTHCO REIT 140, 000 176, 000 202 20, 893 0.0
DEXUS INDUSTRIA REIT 70, 000 80, 000 237 24, 527 0.0
REGION RE LTD 403, 000 443, 000 974 100, 607 0.1
ABACUS GROUP — 184, 000 211 21, 843 0.0
ABACUS STORAGE KING — 190, 000 228 23,536 0.0
VICINITY CENTRES 1, 367, 000 1, 499, 000 2,908 300, 199 0.4
I " 5] % - & A 12, 027, 800 13, 426, 100 60, 457 6, 240, 990
W < K > 31 31 — <7.7%>
(Z2a—>—35 ) Foa=V=F/ KRN
PRECINCT PROPERTIES GROUP 475, 000 591, 000 691 66, 235 0.1
VITAL HEALTHCARE PROPERTY TRUST 165, 000 — — — —
GOODMAN PROPERTY TRUST 375, 000 410, 000 877 84, 046 0.1
ARGOSY PROPERTY LTD 290, 000 330, 000 356 34,139 0.0
STRIDE PROPERTY GROUP 190, 000 — — — —
KIWI PROPERTY GROUP LTD 568, 000 650, 000 533 51, 056 0.1
IR 3+ I oo & 2, 063, 000 1,981, 000 2, 458 235, 477
g W < 6 4 — <0.3%>
4R35 T) TH> =L
REIT 1 LTD 70, 000 74, 000 1,028 42, 952 0.1
SELLA CAPITAL REAL ESTATE LTD 80, 000 80, 000 520 21,714 0.0
MENIVIM-THE NEW REIT LTD 220, 000 260, 000 405 16, 937 0.0
IR " r % - & 370, 000 414, 000 1,954 81, 603
W < H 3 3 — <0.1% >
N 5t 5] oo & 56, 331, 982 60, 117, 639 — 80, 879, 211
= e W < i 324 302 — <99.5% >
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Shares Value Net Assets
(USD) %

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

COMMON STOCKS

INFORMATION TECHNOLOGY

IT SERVICES
Amdocs Lid.. .. ..o 19,072 $ 1,506,688 1.1%
CGLIINC.. .o 5,876 580,249 0.4
Nomura Research Institute Ltd. . . . . . 27,800 744,275 0.5
VeriSign, INC. .. ..o 6,903 1,203,331 0.9

4,034,543 29
SEMICONDUCTORS & SEMICONDUCTOR EQUIPMENT

Analog Devices, InC. .. ... ... 4,797 1,124,849 0.8
Applied Materials, Inc. . 5,894 1,267,682 0.9
Broadcom, Inc.. .. ... . . . . .. 3,286 4,365,615 32
NVIDIA COIP. . . oottt et et e e e 1,284 1.407.688 1.0

8,165,834 59

SOFTWARE

Adobe, INC.. ..o 3252 1,446,359 1.0
Constellation Software, Inc./Canada . .. ........ ... .. .. .. .. .. .. ... 748 2,080,575 1.5
Gen Digital, Inc . . . .. 41,114 1,020,861 0.7
INtUit, INC.. . ..o 2,843 1,638,819 1.2
Microsoft Corp.(a) 18,562 7,705,643 5.6
Oracle Corp. 19,252 2,256,142 1.6
SAPSE. ... 4,572 833,743 0.6
ServiceNow, Inc. 1,085 712,769 0.5

17.694.911 12.7

TECHNOLOGY HARDWARE, STORAGE & PERIPHERALS
APPIE, INC.(B) . . oot 18,866 3,626,988 2.6
Logitech International SA (REG) 14,765 1,477,820 1.1

5,104,808 3.

35,000,096 _25.2

FINANCIALS
BANKS
DBS Group Holdings Ltd. . ... ... . 25,570 681,845 0.5
JPMorgan Chase & CO. .. ..ottt 8,508 1,723,976 1.2
Mitsubishi UFJ Financial Group, Inc. . . . .. 103,200 1,096,157 0.8
NatWest Group PLC ... ... . 183,343 741,677 0.5
Nordea Bank Abp. . ... ... 104,127 1,280,492 0.9
Oversea-Chinese Banking Corp., Ltd. 176,900 1,903,814 1.4
Royal Bank of Canada. ........... 17,129 1,872,320 14
Sumitomo Mitsui Financial Group, Inc. 18,000 1,178,084 0.9
10.47 7.6
CAPITAL MARKETS
London Stock Exchange Group PLC 8,509 997,396 0.7
MSCI, Inc. . 1,213 600,653 0.4
Singapore Exchange Ltd. 88,900 630,146 0.5
2,228,195 1.6
FINANCIAL SERVICES
FIServ, INC. . .o 10,830 1,621,901 1.2
Mastercard, InC. - CLass A . .. ...ttt e e e 2,353 1,051,956 0.8
Visa, INC. = Class A . ..t e e e e e e 9,390 2,558,399 1.9
5,232,256 39
INSURANCE
American Financial Group, Inc./OH 5,683 738,279 0.5
AXASA. ... S . . . .. 32,194 1,162,412 0.8
Marsh & McLennan Cos., Inc. 9,023 1,872,994 14
Medibank Pvt. Ltd. ................ 304,556 756,834 0.5
Muenchener Rueckversicherungs-Gesell 1,643 819,361 0.6
Progressive Corp. (The). . ... . . .. 3,733 788,335 0.6
Sampo Oyj - Class A .. ... 33,154 1.419.147 1.0
7.557.362 5.4
25496,178 _18.5
HEALTH CARE
BIOTECHNOLOGY
AbBDVie, INC.. . ..o 12,999 2,095,959 1.5
Gilead Sciences, INC. . .. ... 16,100 1,034,747 0.7

3.130.706 2.2

HEALTH CARE EQUIPMENT & SUPPLIES
Medtronic PLC. . ... ..o 13,779 1,121,197 0.8
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Shares Value Net Assets
(USD) %
HEALTH CARE PROVIDERS & SERVICES
Cigna Group (The). ... ... 2,670 $ 920,135 0.7%
McKesson Corp. ...... 4,179 2,380,317 1.7
UnitedHealth Group, Inc 5,499 2,724,040 2.0

6.024.492 4.4

PHARMACEUTICALS
ELHLilly & Co. .o 1,772 1,453,642 1.1
Merck & Co., Inc. ... 22,876 2,871,853 2.1
Novartis AG (REG) . . 8,981 929,515 0.7
Novo Nordisk A/S - Cla 21,535 2,917,737 2.1
Sanofi SA 11,398 1,115,887 0.8

9.288.634 6.8
19,565,029 _14.2

INDUSTRIALS
CONSTRUCTION & ENGINEERING
BCOM . ..o 7.253 633,477 0.5
Stantec, INC. . . ..t 11,239 907,069 0.7
1,540,546 1.2
ELECTRICAL EQUIPMENT
Prysmian SpA. . ... 30,013 1,973,948 14
Schneider Electric SE .. ... ... . 5,133 1,280,583 0.9
3,254,531 2.3
GROUND TRANSPORTATION
Canadian National Railway Co.............. .. ... .. . . i 8,666 1,103,159 0.8
PROFESSIONAL SERVICES
Automatic Data Processing, Inc 5,785 1,416,862 1.0

Experian PLC. 27,666 1,281,991 0.9
Genpact Ltd... . 32,347 1,069,392 0.8
Paychex, Inc 10,292 1,236,687 0.9
RELXPLC......... . . . . .. 49,761 2,183,012 1.6
Wolters Kluwer NV .. ... o 13,230 2,110,046 1.5

9297990 _ 6.7
15196226 11
CONSUMER DISCRETIONARY

AUTOMOBILES

Honda Motor Co., Ltd.. . .. ..o .o i 153,700 1,740,455 1.3
BROADLINE RETAIL

Amazon.com, INC. .. ... e 5,693 1,004,473 0.7
DIVERSIFIED CONSUMER SERVICES

Pearson PLC. . . ... . 67,289 818,117 0.6

HOTELS, RESTAURANTS & LEISURE

Amadeus IT Group SA. 16,914 1,207,364 0.9
Booking Holdings, Inc. . . . . .. 265 1,000,733 0.7
Compass Group PLC . . .. ... e 44,454 1,248,099 0.9
Yum! Brands, INC. . .. ..o e 9,407 1,292,804 0.9

4,749.000 34

SPECIALTY RETAIL

AUtOZOne, INC. . . oo 956 2,648,063 1.9
Industria de Diseno Textil SA . 13,589 646,179 0.5
O’Reilly Automotive, Inc. . . . . . .. 492 473,924 0.3
UltaBeauty, InC. ... .. ... e 1,508 595,796 0.4

4,363,962 3.1
12,676,007 9.1
COMMUNICATION SERVICES

DIVERSIFIED TELECOMMUNICATION SERVICES

Comcast Corp. - Class A . ... ... 41,173 1,648,155 1.2
HKT Trust & HKTLtd. - Class H. .. ... s 736,000 857,733 0.6
2,505.888 1.8
ENTERTAINMENT
Electronic Arts, INC. . ..o o vttt 6,799 903,451 0.7
INTERACTIVE MEDIA & SERVICES
Alphabet, Inc. - Class C. . ... ... e 30,001 5,218,974 3.8
Auto Trader Group PLC. 60,550 636,954 0.5
Meta Platforms, Inc. - Class A 3,695 1,724,937 1.2

7.580.865 5.5
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Rate Date Shares Value Net Assets
(USD) %o
MEDIA
InformaPLC ...... .. ... ... .. .. ...l 60,361 $ 656.971 0.5%
11,647,175 8.5
ENERGY
OIL, GAS & CONSUMABLE FUELS
Equinor ASA . ... . 32,601 946,333 0.7
Exxon Mobil Corp. ............ i 5,077 595,329 0.4
Shell PLC 90,207 3,256,000 24
TotalEnergies SE 16,135 1,182,123 0.9
5.979.785 4.4
CONSUMER STAPLES
BEVERAGES
Coca-ColaCo.(The) ... 20,443 1,286,478 0.9
CONSUMER STAPLES DISTRIBUTION & RETAIL
Koninklijke Ahold Delhaize NV . 22,107 685,606 0.5
Loblaw Cos. Ltd . . .. 9,387 1,090,254 0.8
Walmart, Inc. ... 23,236 1,527,999 1.1
3,303.859 2.4
HOUSEHOLD PRODUCTS
Procter & Gamble Co. (The) .. ..., 6,915 1,137,794 0.8
5,728,131 4.1
UTILITIES
ELECTRIC UTILITIES
American Electric Power Co.,Inc. ......... ... .ooovviin... 19,081 1,722,060 1.2
NextEra Energy, Inc. ........... ... ..o 21,698 1,736,274 1.3

3,458,334 2.5
MULTI-UTILITIES

National Grid PLC........... ... ... .. i 52,513 594972 04
4,053,306 _ 29
REAL ESTATE
REAL ESTATE MANAGEMENT & DEVELOPMENT
Mitsui Fudosan Co., Ltd.............. ... ...t 85,200 782,738 0.6
SPECIALIZED REITs
Public Storage . .......... . 2,451 671,157 _ 0.5
1.453.895 _ 1.1
136,795.828 _99.0
RIGHTS
UTILITIES

MULTI-UTILITIES
National Grid PLC, expiring 12/31/2049. .. .................... 15,316 38,262 0.0

136,834,090 _99.0
OTHER TRANSFERABLE SECURITIES

WARRANTS
INFORMATION TECHNOLOGY
SOFTWARE
Constellation Software, Inc./Canada, expiring 03/31/2040(b) ... ... 1,226 0 0.0
Total Investments
(Cost $115,717,936) . ..o $ 136,834,090 _99.0%
Time Deposits
ANZ, London(C) «.ovvueii 3.01 % - 13,879 0.0
BNP Paribas, Paris(C). . . ..o oo vt e e 0.55 % - 13,771 0.0
BNP Paribas, Paris(c). 2.40 % - 13,893 0.0
HSBC, Hong Kong(c) 2.53 % - 47,530 0.0
HSBC,London(C) ... ovvviii 4.16 % - 17,115 0.0
Nordea, Oslo(c) . . . .. 331 % - 8,012 0.0
Scotiabank, Toronto(c) 3.79 % - 4,836 0.0
SEB, Stockholm(c) . . 2.52% - 40,942 0.0
SMBC, London(c) . . . 0.11)% - 14,252 0.0
SMBC, London(c) . . . 2.87 % - 33,463 0.0
SMBC, London(c) . . . . . 4.68 % - 2,992.196 2.3
Total Time Deposits . .. ... ... .. ... .. 3,199,889 23
Other assets less liabilities. . .. ........... ... ... ... ... ... ... ... ... ... ... 1,837.873) 1.3
Net ASSeES .. ... $ 138,196,106 100.0%




ABSICAVI - A—-AKRSF4UTA-b=F)-JE—2-THOA T4 R—bTH)F V53X 12 z27—X (HETHAYD)

FUTURES
Unrealized
Number of Appreciation
Description Expiration Date  Contracts  Original Value  Market Value (Depreciation)
Short
MSCIEAFE Futures ................. ..o 06/21/2024 247 $ 28703325 $ 29271970 $ (568,645)
S&P 500 E-Mini Futures ................ ... ... ... 06/21/2024 291 75,854,620 77,049,525 (1,194,905)
S&P/TSX 60 Index Futures . ..............oooiiiieinanan.n.. 06/20/2024 18 3,492,601 3,524,590 (31,989)
$  (1,795,539)
FORWARD FOREIGN CURRENCY CONTRACTS
Contracts to In Exchange Unrealized
Deliver For Settlement Appreciation
Counterparty (000) (000) Date (Depreciation)
Australia and New Zealand Banking Group Ltd. UsSD 1,486  AUD 2,240 06/17/2024  $ 5,377
Bank of America NA . . . EUR 3,627 USD 3,922 06/17/2024 (15,379)
Bank of America NA . . JPY 83,448 USD 538 06/17/2024 6,460
Barclays Bank PLC . ......... UsD 1,787 JPY 278,178 06/17/2024 (15.092)
Brown Brothers Harriman & Co.+. AUD 1 USD 0% 06/03/2024 2
Brown Brothers Harriman & Co.+. AUD 1,879  USD 1,246  06/03/2024 (4,426)
Brown Brothers Harriman & Co.+. EUR 3 USD 4 06/03/2024 (1)
Brown Brothers Harriman & Co.+. SGD 861 USD 637 06/03/2024 423
Brown Brothers Harriman & Co.+ SGD 6 USD 4 06/03/2024 (18)
Brown Brothers Harriman & Co.+. USD 1,220  AUD 1,863 06/03/2024 19,339
Brown Brothers Harriman & Co.+ USD 11  AUD 16 06/03/2024 (25)
Brown Brothers Harriman & Co.+. UsD 3 EUR 3 06/03/2024 43
Brown Brothers Harriman & Co.+. USD 0* EUR 0* 06/03/2024 Oy
Brown Brothers Harriman & Co.+ UsD 626  SGD 850  06/03/2024 2,773
Brown Brothers Harriman & Co.+ USD 12 SGD 16 06/03/2024 (52)
Brown Brothers Harriman & Co.+. AUD 1 USD 1 06/17/2024 2
Brown Brothers Harriman & Co. GBP 77 USD 97 06/17/2024 (1,457)
Brown Brothers Harriman & Co. JPY 12919 USD 84 06/17/2024 1,253
Brown Brothers Harriman & Co.+. UsD 0*  AUD 0% 06/17/2024 (U
Brown Brothers Harriman & Co.+. USD 4 AUD 5 06/17/2024 )
Brown Brothers Harriman & Co.+. usD 0* EUR 0% 06/17/2024 0
Brown Brothers Harriman & Co.+. USD 201 EUR 184  06/17/2024 (380)
Brown Brothers Harriman & Co. . . . . USD 304 GBP 239 06/17/2024 828
Brown Brothers Harriman & Co....... .ottt USD 152 JPY 23,868 06/17/2024 277
Brown Brothers Harriman & Co.+ USD 17 SGD 23 06/18/2024 (53)
Brown Brothers Harriman & Co.+. JPY 240,468 USD 1,544 06/24/2024 9,925
Brown Brothers Harriman & Co.+. PLN 229 USD 59 06/24/2024 330
Brown Brothers Harriman & Co.+ PLN 25 USD 6 06/24/2024 (35)
Brown Brothers Harriman & Co.+. usD 3 AUD 5 06/24/2024 5
Brown Brothers Harriman & Co.+ USD 21 CAD 29 06/24/2024 62
Brown Brothers Harriman & Co.+. UsD 3 EUR 3 06/24/2024 4
Brown Brothers Harriman & Co.+. USD 0* EUR 0* 06/24/2024 Oy*
Brown Brothers Harriman & Co.+. usD 737  GBP 579 06/24/2024 367
Brown Brothers Harriman & Co.+. USD 104,668 JPY 16,319,724 06/24/2024 (572,107)
Brown Brothers Harriman & Co.+. UsD 14 PLN 56 06/24/2024 21
Brown Brothers Harriman & Co.+. USD 12,590 PLN 49,565 06/24/2024 (11,584)
Brown Brothers Harriman & Co.+. USD 17 SGD 22 06/24/2024 (24)
Brown Brothers Harriman & Co.+. USD 1,245  AUD 1,877  06/28/2024 4,322
Brown Brothers Harriman & Co.+. . . . . USD 3 EUR 3 06/28/2024 1
Brown Brothers Harriman & Co.+. .. ..ot USD 637 SGD 859 06/28/2024 (492)
Citibank NA . ... .. usD 552 CHF 498  06/17/2024 1,137
JPMorgan Chase Bank NA . . . . . . SGD 3,814 USD 2,823 06/14/2024 (1,343)
JPMorgan Chase Bank NA . ... ... .. .. ... DKK 11,067  USD 1,606  06/17/2024 (5,113)
JPMorgan Chase Bank NA . ......... ... ... ... .. .. .. ...l NOK 6,633 USD 614 06/17/2024 (18.465)
Morgan Stanley Capital Services LLC . . . . GBP 748  USD 939 06/17/2024 (14,089)
UBSAG . .o CAD 9,828 USD 7,209 06/17/2024 (3,566)
UBSAG . . GBP 5621 USD 7,058 06/17/2024 (105,336)
$ (716,090)
Appreciation $ 52,951
Depreciation  $ (769,041)

Used for portfolio or share class hedging purposes.
*  Contract amount less than 500.
**  Amount less than 0.50.
@
(b)

Board of Managers and the Board of Directors.

(c) Overnight deposit.

93

Position, or a portion thereof, has been segregated to collateralize OTC derivatives outstanding.

Fair valued as determined in accordance with procedures established by and under the general supervision of the Management Company’s
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Currency Abbreviations:

AUD - Australian Dollar
CAD - Canadian Dollar
CHF - Swiss Franc

DKK - Danish Krone
EUR - Euro

GBP - Great British Pound
JPY - Japanese Yen
NOK - Norwegian Krone
PLN - Polish Zloty

SGD - Singapore Dollar
USD - United States Dollar

Glossary:

EAFE — Europe, Australia, and Far East
MSCI — Morgan Stanley Capital International
REG - Registered Shares

REIT - Real Estate Investment Trust

TSX - Toronto Stock Exchange
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Schedule of investments - as at 31 December 2023

Holdings Description

Collective investment schemes
Ireland - 6,126,086
(31 December 2022:9,456,426)

60,940 Insight Liquidity Funds Plc - ILF EUR Liquidity
Fund

Total investments in collective investment schemes

Bonds
France - 26,896,495
(31 December 2022:23,917,040)
39,000 Edenred SE (Zero Coupon) 0.000% 06-Sep-2024
750,000 France Treasury Bill BTF (Zero Coupon) 0.000%
04-Jan-2024
2,400,000 France Treasury Bill BTF (Zero Coupon) 0.000%
10-Jan-2024
1,800,000 France Treasury Bill BTF (Zero Coupon) 0.000%
17-Jan-2024
2,500,000 France Treasury Bill BTF (Zero Coupon) 0.000%
24-Jan-2024
1,500,000 France Treasury Bill BTF (Zero Coupon) 0.000%
31-Jan-2024
2,500,000 France Treasury Bill BTF (Zero Coupon) 0.000%
07-Feb-2024
2,500,000 France Treasury Bill BTF (Zero Coupon) 0.000%
14-Feb-2024
500,000 France Treasury Bill BTF (Zero Coupon) 0.000%
21-Feb-2024
0 French Republic Government Bond OAT 0.
25-Feb-2024
1,000,000 French Republic Government Bond OAT 0.000%
25-Mar-2024
500,000 French Republic Government Bond OAT 2.250%
25-May-2024
18,000 Safran SA0.875% 15-May-2027

5,700, %

Germany - 1,994,530
(31 December 2022: -)
2,000,000 Bundesrepublik Deutschland Bundesanleihe
1.750% 15-Feb-2024
Total investments in bonds

Certificate of deposit
Belgium - 1,494,827
(31 December 2022:3,991,168)
1,500,000 KBC Bank NV (Zero Coupon) 0.000% 31-Jan-2024
cp

Japan - 5,965,360
(31 December 2022: -)
1,000,000 Mitsubishi URJ Trust and Banking Corporation
(Zero Coupon) 0.000% 01-Mar-2024 CD
1,000,000 MUFG Bank Ltd (Zero Coupon) 0.000% 08-Mar-
2024 CD

2,000,000 Sumitomo Mitsui Banking Corporation (Zero
Coupon) 0.000% 18-Mar-2024 CD

2,000,000 Sumitomo Trust and Banking (Zero Coupon)
0.000% 09-Jan-2024 CD

Netherlands - 996,307

(31 December 2022: -)
1,000,000 ABN AMRO Bank NV (Zero Coupon) 0.000% 01-
Feb-2024Cl

United States of America - 2,384,613

(31 December 2022: -)
000 Bank of America N.A. (Zero Coupon) 0.000% 16-
Jan-2024 CD
1,400,000 Goldman Sachs International Bank (Zero Coupon)
0.000% 25-Mar-2024 CD

1,000,

Total investments in certificate of deposit

Fair
value
EUR

6,126,086
6,126,086

6,126,086

26,896,495
2,369,786
749,925
2,398,356
1,797,489
2,494,838
1,495,822
2,491,188

2,489,312

991,400

497100

2,952,842

1,994,530
1,994,530

28,891,025

1,494,827
1,494,827

5,965,360
993,174

992,362
1,982,262

1,997,562

996,307
996,307

2,384,613
998,046

1,386,567

10,841,107

9.08
9.08

9.08

2.96
2.96

42.82

2.21
2

8.84
1.47

1.48
1.48

3.53
1.48

~
o
]

16.06

97

Holdings Description

Commercial paper

Austria - 1,488,186
(31 December 2022: -)

1,500,000 Oesterreichische Kontrollbank AG (Zero Coupon)
0.000% 11-Mar-2024 CP

Canada - 1,182,250
(31 December 2022: 3,474,550)

1,200,000 Toronto-Dominion Bank (Zero Coupon) 0.000%
17-May-2024 CP

France - 5,961,271
(31 December 2022:3,992,942)

2,000,000 Banque Federative du Credit Mutuel (Zero Coupon)
0.000% 23-Feb-2024 CP

2,000,000 Credit Agricole Corporate & Investment Bank (Zero
Coupon) 0.000% 31-Jan-2024 CP

2,000,000 La Banque Postale (Zero Coupon) 0.000% 28-Mar-
2024CP

Luxembourg - 1,492,909

(31 December 2022: 3,997,826)
1,500,000 Clearstream Banking S.A. (Zero Coupon) 0.000%
12-Feb-2024 CP

Netherlands - 3,488,651

(31 December 2022:7,979,591)
1,600,000 Linde Finance BV (Zero Coupon) 0.000% 08-Jan
2024.CP

2,000,000 Toyota Motor Finance BV (Zero Coupon) 0.000%
12-Feb-2024 CP

Norway - 1,974,068

(31 December 2022: 3,992,993)
1,000,000 DNB Bank ASA (Zero Coupon) 0.000% 22-Apr-2024

1,000,000 DNB Bank ASA (Zero Coupon) 0.000% 08-May-
2024.CP

Spain - 1,498,865
(31 December 2022: 3,998,478)

1,500,000 Santander Consumer Finance S.A. (Zero Coupon)
0.000% 05-Jan-2024 CP

Sweden - 1,974,397
(31 December 2022:-)
500,000 Svenska Handelsbanken AB (Zero Coupon) 0.000%
12-Mar-2024 CP
1,500,000 Svenska Handelsbanken AB (Zero Coupon) 0.000%
10-May-2024 CP

Total investments in commercial paper

Equity swaps

France - 60,250
(9,500) Edenred SE 26-Jun-2024
(800) LVMH Moet Hennessy Louis Vuitton SE
26-Jun-2024
(500) Pernod Ricard SA 26-Jun-2024

Germany - 14,094
(2.250) Puma SE 26-Jun-2024

Italy - 21,951

(765,000) Saipem SpA 26-Jun-2024

Japan - 167,857

(35,100) ANA Holdings Inc 26-Jun-2024
(16.100) Ferrotec Holdings Corp 26-Jun-2024
(41,600) JFE Holdings Inc 26-Jun-2024

(4,100) Koei Tecmo Holdings Co Ltd 26-Jun-2024
205,000) NTN Corp 26-Jun-2024
(51,700) Takashimaya Co Ltd 26-Jun-2024
7,500) Tokyu Corp 26-Jun-2024

Netherlands - 8,253
(3,000) Heineken Holding NV 26-Jun-2024

Fair
value
EUR

1,488,186
1,488,186

1,182,250
1,182,250

5,961,271
1,987,875
1,992,830

1,980,566

1,492,909
1,492,909

3,488,651
1,498,379

1,990,272

1,974,068
987,843

986,225

1,498,865
1,498,865

1,974,397
495,996

1,478,401

19,060,597

60,250
40,077
17,834

2,339

14,094
14,094

21,951
21,951

167,857
18120
53,685
10,773
8133
33,573
30,937
12,636

8,253
8,253

2.21
2.21

175
175

8.83
2.95

2.93

2.21
2.21

517
2.22

2.93
1.47

1.46

2.22
2.22

2.93
074

28.25

0.09
0.06
0.03

0.02
0.02

0.04
0.04

0.25
0.03
0.08
0.02
0.01
0.05
0.04
0.02

0.01
0.01
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Schedule of investments - as at 31 December 2023

Total Total
Fair net Fair net
value assets value assets
Holdings Description EUR % Holdings Description EUR
Equity swaps contd. 26,745 TRS Uber Technologies Inc 0.000% 26-Jun-2024 44,027 0.06
" N (49,956) TRS Uber Technologies Inc 0.876% 26-Jun-2024 122,328 018
. United States of ‘:me"” 33,453 33,453 0.05 (463,396) TRS Varonis Systems Inc 1.250% 26-Jun-2024 308,097 0.45
(2,500 S‘O?‘”“ZBAJ“”'Z”C“ 1778 0.00 2,610 TRS Ventas Realty LP 3 3.750% 26-Jun-2024 103,093 015
(11,600) ON Semiconductor Corp 26-Jun-2024 26,079 004 (129,214) TRS Welltower OP LLC 2 2.750% 26-Jun-2024 183,510 0.27
(17/650) Pebblebrack Hotel Trust 26-Jun-2024 ose 00 (170,557) TRS Western Digital Corporation 3.000% 307022 0.59
. . . 26-Jun-2024
Total investments in equity swaps 305,858 0.46 15,500 TRS Wynn Macau Ltd 4.500% 26-Jun-2024 47176 0.07
98,889 TRS Ziff Davis Inc 1.700% 26-Jun-2024 21,640 0.03
Total return swaps Total total return swaps 7,582,410  11.24
Belgium - 6,340 (31 December 2022:36,900) 6,340 0.01
46,110 TRS Groupe Bruxelles Lambert SA 2.125% 6,340 0.01 Unrealised gain on forward foreign currency contracts - 203,879 (see
26-Jun-2024 below) (31 December 2022: 54,537) 208,879 0.30
(16,750 :Fr*asnsceh- "d.LZEng o 'S);geofgé’;';e"’fﬂ ZZ‘IOZZO) 1171'122: OOZZ: Total financial assets at fair value 73,010,962  108.21
.75 chneider Electric /o 26-Jun- B th'ough profit or loss
Germany - 185,239 (31 December 2022: -) 185,239 0.28
(24,000) TRS Bechtle AG 2.000% 26-Jun-2024 67125 010 Equity swaps
105,500 TRS Deustche Post AG 0.000% 26-Jun-2024 53,379 0.08 China - (25,347)
(108,372) TRS Rheinmetall 1.875% 26-Jun-2024 64735 010
(31 December 2022: -) (25,347)  (0.04)
Italy - 118,124 (31 December 2022: 27,870) 18124 047 (67.500) Li Auto Inc 26-Jun-2024 @8347)  (004)
(17.550) TRSENIS.p.A.2.950% 26-Jun-2024 5 7 0.08
(114,550) TRS Saipem S.p.A. 2.875% 26-Jun-2024 62,567 0.09 France - (183,742)
(31 December 2022: (135,123)) (183,742)  (0.27)
Japan - 358,532 (31 December 2022:52,577) 358,532 0.53 (282) Euroapi SA 26-Jun-2024 1615 (0.00)
(8,229,600) TRS DMG Mori Co. Ltd 0.000% 26-Jun-2024 40,890 0.06 (16,000) Safran SA 26-Jun-2024 (182127) (0.27)
(5.690.000) TRS Kobe Steel Ltd 0.000% 26-Jun-2024 16,984 0.02
300,000 TRS Koei Tecmo Holdings Co. Ltd 0.000% 964 0.00 Germany - (89,631)
26-Jun-2024 (31 December 2022: (45,323)) (89,631) (0.13)
(66,677,400) TRS Nippon Steel Corporation 0.000% 195,382 0.29 (14,500) Bechtle AG 26-Jun-2024 (38,148) (0.06)
26-Jun-2024 (8.500) DHL Group 26-Jun-2024 (8,775) ©0.01)
(11,405,000) TRS Sanrio Co Ltd 0.000% 26-Jun-2024 12,611 0.02 (2,500) Rheinmetall AG 26-Jun-2024 (42,708) (0.06)
(11,541,000) TRS Taiyo Yuden Co Ltd 0.000% 26-Jun-2024 13,484 002 ) ’
(27.950,000) TRS Toho Holdings Co Ltd 0.000% 26-Jun-2024 78,217 012 Israel - (452,807)
Netherlands - 540,580 (31 December 202 540580  0.80 (31 December 2022: -) (452,807)  (0.67)
(1,630,400) TRS BE Semiconductor Industries NV. 0.750% 540,580 0.80 (2,3'80[3) Camek Ltd/lsracl 26/"“”'20“ 25878 (0 E’f(
26-Jun-2024 (1,900) Nice Ltd 26-Jun-2024 (26,929) (0.04)
Poland - 24,407 (31 December 2022:-) 24,407 0.04 ttaly - (17,823)
138,500 TRS Selena FM S.A. 0.000% 26-Jun-2024 24,407 0.04 (31 December 2022: (34,295)) (17,923)  (0.03)

(36,500 Eni SpA 26-Jun-2024 (179239 (0.03)
United States of America - 6,207,890 (31
December 2022: 1,405,279) 6,207,800  9.20 Japan - (214,817)
(67,397) TRS Advanced Energy Industries Inc 2.500% 69,163 010 (31 December 2022: (155,570)) (214817)  (0.32)
26-Jun-2024 (50,000) DMG Mori Co Ltd 26-Jun-2024 (52.641)  (0.08)
(245,342) TRS Axon Enterprise, Inc. 0.500% 26-Jun-2024 379,010 056 (25.000) Kob Stoel Ltd 26.J0n-2024 12279 (002
70,323 TRS BILL Holdings Inc 0.000% 26-Jun-2024 12,068 0.02 (108500) Nippon Steel Corp 26-Jun-202 €700 (013
22,414 TRS BioMarin Pharmaceutical Inc. 0.599% 9,524 0.01 (8100) Sanrio Co Ltd 26-Jun-2024 10839 (002
26-Jun-2024 (15,800 Taiyo Yuden Co Ltd 26-Jun-2024 (1782 (0.00)
19,025 TRS Blocklnc. 0:125% 26-Jun-2024 8 0.00 (52,500) Toho Holdings Co Ltd 26-Jun-2024 (0242 (007)
(1.154,255) TRS Booking Holdings Inc 0.750% 26-Jun-2024 564,650 0.84
(50,201) TRS Camtek Ltd 0.000% 26-Jun-2024 488,970 072 Macau - (43,157)
8,035 TRS CSG Systems International, Inc. 3.875% 20,051 003
26-Jun-2024 (31 December 2022: ) (43,157)  (0.06)
(189,728) TRS Enovis Corporation 3.875% 26-Jun-2024 195,002 029 (551,600) Wynn Macau Ltd 26-Jun-2024 43157)  (0.06)
(253,795) TRS Etsy Inc 0.125% 26-Jun-2024 119,983 018

124,991 TRS Expedia Group Inc 0.000% 26-Jun-2024 23,544 0.03 Netherlands - (514,882)

(65.797) TRS Fluor Corporation 1125% 26-Jun-2024 138777 0.21 (31 December 2022: -) (514,882)  (0.76)
(278,559) TRS Granite Construction Inc. 3.750% 26-Jun-2024 224,585 083 (23700) BE Semiconductor Industries NV 26-Jun-2024 (6514882 (076)
(338,729) TRS Integer Holdings Corporation 2.125% 202,248 0.30
(540,372) ?SVSJ\UQVZSZA lInc 3.500% 26-Jun-2024 254,611 0.38 United States of America - (4,522,190)

940, ) interdigital Inc % 26-Jun-! 254,

(905,779) TRSLi o Ine.0.250% 26-um 2024 13788 002 (31 December 2022: (1,168,963)) (4522190)  (6.71)
(210,439) TRS M/A-COM Technology Solutions Holdings, Inc. 341,566 0.51 (10,450) Advanced Energy Industries Inc 26-Jun-2024 (54,018) (0.08)
0.250% 26-Jun-2024 (8.250) Axon Enterprise Inc 26-Jun-2024 (391,078)  (058)

(95.788) TRS Merit Medical Systems, Inc 3.000% 115,234 017 (1.850) BILL Holdings Inc 26-Jun-2024 638)  (001)

26-Jun-2024 (1,200) BioMarin Pharmaceutical Inc 26-Jun-2024 (3261)  (0.00)

160,676 TRS Nice Systems Ltd 0.000% 26-Jun-2024 64927 010 (920) Booking Holdings Inc 26-Jun-2024 490037) (073

(79,920) TRS ON Semiconductor Corporation 0.500% 49,894 0.07 (12,000) CSG Systems International Inc 26-Jun-2024 (4,288) 0.01)

26-Jun-2024 (23,250) Enovis Corp 26-Jun-2024 (146785)  (0.22)

(84,660) TRS PG&E Corporation 4.250% 26-Jun-2024 013 (18,000) Etsy Inc 26-Jun-2024 ©1637)  (014)

265,458 TRS Rapid7 Inc 0.250% 26-Jun-2024 010 (2,050) Expedia Group Inc 26-Jun-2024 (3155)  (0.00)

(1,495,550) TRS Royal Caribbean International 6.000% 135 (35.150) Fluor Corp 26-Jun-2024 @508  (014)
26-Jun-2024 (26,200) Granite Construction Inc 26-Jun-2024 (155,995)  (0.29)
(120,220) TRS Seagate HDD Cayman 3.500% 26-Jun-2024 274,270 0.41 (16,250) Integer Holdings Corp 26-Jun-2024 (173567)  (0.26)
54,456 TRS Southwest Airlines Co. 1.250% 26-Jun-2024 68,690 010 (17.500) InterDigital Inc 26-Jun-2024 (238.083)  (0.39)
(115.192) TRS Sphere Entertainment Co. 3.500% 37781 006 (3,500) Lumentum Holdings Inc 26-Jun-2024 ) (001)
26-Jun-2024 (19,400) MACOM Technology Solutions Holdings Inc 0.42)

(188,797) TRS Spirit AeroSystems Holdings, Inc. 3.250% 234,569 0.35 26-Jun-2024
26-Jun-2024 (11,750) Merit Medical Systems Inc 26-Jun-2024 (75.408)  (011)
(59,373) TRS Tetra Tech Inc 2.250% 26-Jun-2024 18,368 003 (45,000) PG&E Corp 26-Jun-2024 21489 (0.03)
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Schedule of investments - as at 31 December 2023

Holdings Description

Equity swaps contd
United States of America contd.

(7.700) Rapid7 Inc 26-Jun-2024

(27,450) Royal Caribbean Cruises Ltd 26-Jun-2024
(3,500) Schneider Electric SE 26-Jun-2024

(14,150) Seagate Technology Holdings PLC 26-Jun-2024
(9,900) Southwest Airlines Co 26-Jun-2024

(22,800) Sphere Entertainment Co 26-Jun-2024

(39,100) Spirit AeroSystems Holdings Inc 26-Jun-2024
(4,950) Tetra Tech Inc 26-Jun-2024

(18,650) Uber Technologies Inc 26-Jun-2024

(34,700) Varonis Systems Inc 26-Jun-2024

(11,900) Ventas Inc 26-Jun-2024

(18,200) Welltower Inc 26-Jun-2024

(30,050) Western Digital Corp 26-Jun-2024
(5,950) Ziff Davis Inc 26-Jun-2024

Total investments in equity swaps

Total return swaps
Japan - (158,737) (31 December 2022:
(168,882))

(22,885,000) TRS ANA Holdings Inc 0.000% 26-Jun-2024
(13,742,500) TRS Ferrotec Corporation 0.000% 26-Jun-2024
(16,005,000) TRSJFE Holdings Inc 0.000% 26-Jun-2024

(8.675,000) TRS NTN Corporation 0.000% 26-Jun-2024
(19,523,600) TRS Takashimaya Co Ltd 0.000% 26-Jun-2024
(5,643,100) TRS Tokyu Corporation 0.000% 26-Jun-2024

Mexico - (50,889) (31 December 2022: -)
(52,548) TRS Fomento Economico Mexicano, S.A.B. de CV.
2.625% 26-Jun-2024

United States of America - (78,716) (31
December 2022: (6,141,221))
(79,300) TRSJPMorgan Chase Bank 0.000% 26-Jun-2024
(43,149) TRS Lumentum Holdings Inc. 0.250% 26-Jun-2024
94,029 TRS Pebblebrook Hotel Trust 1.750% 26-Jun-2024

Total total return swaps

Underlying
exposure
Holdings Description EUR

Open futures contracts - (151,101)

(31 December 2022: 227,580)
(15) Euro-Bobl Short Futures Contracts (1,789,200
Exp Mar-2024

(7) Japanese 10 Year Bond Short (6.597,648)
Futures Contracts Exp Mar-2024

(5) U.S.10 Year Treasury Note Short (511,303)
Futures Contracts Exp Mar-2024

(15) U.S.2 Year Treasury Note Short (2.797,872)
Futures Contracts Exp Mar-2024

(7) U.S.5 Year Treasury Note Short (689,718)

Futures Contracts Exp Mar-2024

Total open futures contracts

Unrealised loss on forward foreign currency contracts - (447,135) (see
below) (31 December 2022:(1,909,441))

Total financial liabilities at fair value
through profit or loss

Net current assets

Total net assets

The counterparty for futures contracts is Goldman Sachs.
The counterparty for equity swaps is BNP Paribas.
The counterparty for total return swaps are BNP Paribas.

Fair
value
EUR

(51,322)
(877,430)
(55.749)
(210,458)
(52,028)
(20,637)
(211,494)
(17.898)
(94,668)
(269,627)

(239,854)
(7,080)

(6,064,496)

(158,737)
(24,638)
(45,525)
(14,185)
(29,552)
(30,025)
(14,812)

(50,889)
(50,889)

(78,716)
(41,650)
(27,672)

(9.394)

(288,342)
Fair

value
EUR

(25.887)
(67.047)
(15,160)
(26.984)

(16,023)

(151,101)

(447,135)

(6,951,074)

1,414,412

67,474,300

(0.24)
(0.04)
(0.07)
©0.02)
(0.04)
(0.05)
0.02)

(0.08)
(0.08)

(0.11)
(0.08)
(0.04)
©.01)

(0.43)

(0.04)
(0.10)
(0.02)
(0.04)

(0.02)

(0.22)

(0.66)

(10.30)

2.09

100.00

99

Analysis of portfolio

Transferable securities and money market instruments admitted to
official stock exchange listing or traded on a regulated market
Transferable securities and money market instruments other than those
admitted to official stock exchange listing or traded on a regulated market
OTC financial derivative instruments

Other current assets

Total assets.

% of Total Assets

46.28

39.62
10.69

100.00
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Schedule of investments - as at 31 December 2023

Forward foreign currency contracts

Amount  Amount
Buy Sell ®) )

Settle
Date

Unrealised

Counterparty  Gain/(Loss)

BNY Mellon Absolute Return Global Convertible Fund CHF F (Acc) (Hedged) Share Class

Swissfranc  Euro 108 113

frane  Euro 21,275

12-Jan-24

12-Jan

BNY Mellon Absolute Return Global Convertible Fund JPY E (Acc) (Hedged) Share Class

Eur Japanese yen 13,201 2,039.757
Japanese  Euro 25,851,492 163,940
yen

Japanese  Euro 3959777291 25,260,688

Euro 5 36,619

Euro Japanese yen 6,451

12-Jan-24

The Bank of New 2
Yark Mellon
The Bank of New 373
YorkMellon
EUR 375
CHE 348
The Bank of New 81
York Mellon
The Bank of New 2339
York Mellon
The Bank of New 199,806
York Mellon
The Bank of New 2
York Mellon
EUR 202,228
Y 31,478,198
The Bank of New @6
York Mellon
EUR (86)
JPY (13,386)

BNY Mellon Absolute Return Global Convertible Fund Sterling F (Acc) (Hedged) Share Class

Euro Sterling 35,853 31,062
Euro Sterling 70105 60,537
Euro Sterling 8610 7441
Euro Sterling 6,628 5703
Euro Sterling 7,950

Euro Sterling 39,071

Euro Sterling 8145 7,004
Euro Sterling 2,406 2084
Euro Sterling 68,920 59181
Euro Sterling 21,008
Sterling  Euro

Sterling  Euro "

12-Jan-24

12-Jan-24
12-Jan-24
12-Jan-24

12-Jan-24

-2

12-Jan-24

12-Jan-2

12-Jan-24

The Bank of New 2
York Mellon
The Bank of New 233
York Mellon
The Bank of New s
York Mellon
The Bank of New 101
York Mellon
The Bank of New 76
York Mellon
The Bank of New 61
Yark Mellon
The Bank of New 23
York Mellon
e Bank of New 613
York Mellon
EUR 1276
= 1105
The Bank of New “2)
Yark Mellon
The Bank of New
York Mellon
The Bank of New (144144)
York Mellon
EUR (144,686)
(= (125,310)

BNY Mellon Absolute Return Global Convertible Fund Sterling U (Acc) (Hedged) Share Class

Sterling  Euro 489 560

Sterling  Euro 97385 113,665

12-Jan-24

12-Jan-24

The Bank of New @
York Mellon
The Bank of New (1,264)
York Mellon

(1,268)

(1,098)

Forward foreign currency contracts cont'd.

Amount  Amount
Buy Sell ® )

Unrealised
Gain/(Loss)

Settle
Date Counterparty

BNY Mellon Absolute Return Global Convertible Fund Sterling X (Acc) (Hedged) Share Class.
116,887

Sterling  Euro 135,953

Sterling  Euro 26,463,500

12-Jan-24  The Bank of New (1,042
(294176)

EUR (295,218)

GBP (255,682)

BNY Mellon Absolute Return Global Convertible Fund USD F (Acc) (Hedged) Share Class

USdollar  Euro 921 843

USdollar  Euro

BNY Mellon Absolute Return Global Convertible Fund USD U (Acc) (Hedged) Share Class

USdollar  Euro 367 336

USdollar  Euro

— 100 —

12-Jan-24 ®
12-Jan-24 (%79)
EUR (4187)
usD (4,622)
12-Jan-24  The Bank of New €
York Mellon
12-Jan-24  TheBankof (1,687)
York M
EUR (1,690)
usD (1,866)

(hedged) ¥ 5 X



