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Schedule of Forward Foreign Currency Exchange Contracts 

Counterparty/ 
Foreign Currency 

Settlement 
Date 

Foreign Currency 
Amount (Sold)/ 

Purchased 

USD Currency 
Amount (Sold)/ 

Purchased

Market Value and 
Unrealized 

Appreciation/ 
(Depreciation) 

     

 

Barclays Capital, Inc.: 
Euro 4/7/22 4,808,900 $ (5,366,648) $ (47,048)

Euro 4/7/22 (5,939,000) 6,807,173 237,457(5007,
/T89.8391BDC 
BT
/Table BMC 
8.04 0 0 8.04 454.4479 638.0409 Tm
($g91BD)-6h30D 322 >>BDC 
7.537 0 Td
[(,808,900)Tj
19000)8,807,173



  
Average Ending Monthly Value of Derivative Instruments During the Period Ended March 31, 2022 
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Forward foreign currency exchange contracts: 
Average amounts purchased - in USD $21,422,479 
Average amounts sold - in USD    76,359,189 
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Notes to Schedule of Investments (unaudited) 

ADR American Depositary Receipt 

LLC Limited Liability Company  

LP Limited Partnership

PLC Public Limited Company 

 

 

 
* Non-income producing security. 

 

 

 

ºº Rate shown is the 7-day yield as of March 31, 2022. 

£ The Portfolio may invest in certain securities that are considered affiliated companies. As defined by the Investment Company Act of 1940, 
as amended, an affiliated company is one in which the Portfolio owns 5% or more of the outstanding voting securities, or a company which 
is under common ownership or control. 

Δ Net of income paid to the securities lending agent and rebates paid to the borrowing counterparties. 

 
The following is a summary of the inputs that were used to value the Portfolio’s investments in securities and other 
financial instruments as of March 31, 2022. 

Valuation Inputs Summary 
  
 

 
 
 Level 1 -

Quoted Prices

Level 2 - 
Other Significant 

Observable Inputs 

Level 3 -
Significant

 Unobservable Inputs

Assets 

Investments In Securities: 

Common Stocks 
Hotels, Restaurants & Leisure $ 15,748,798 $ 13,186,033 $ -
Trading Companies & Distributors - 22,636,930  -
All Other 1,495,174,533 -  -
Investment Companies - 59,163,214  - 
Total Investments in Securities $ 1,510,923,331 $ 94,986,177 $ -

Other Financial Instruments(a): 
Forward Foreign Currency Exchange Contracts 
Total Assets $ 1,510,923,331

-
$ 95,971,466

985,289 
$ -

 -

Liabilities 

Other Financial Instruments(a): 
Forward Foreign Currency Exchange Contracts $ - $ 448,621 $ -

 
 

  

  

  

  

 
  

  

(a) Other financial instruments include forward foreign currency exchange contracts, futures, written options, written swaptions, and swap contracts. 
Forward foreign currency exchange contracts, futures contracts, and swap contracts are reported at their unrealized appreciation/(depreciation) 
at measurement date, which represents the change in the contract's value from trade date. Written options and written swaptions are reported at 
their market value at measurement date. 
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Investment Valuation 
Securities held by the Portfolio are valued in accordance with policies and procedures established by and under the 
supervision of the Trustees (the “Valuation Procedures”). Equity securities traded on a domestic securities exchange are 



 

 


	Janus Henderson VIT Enterprise Portfolio 
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