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Summary of Investments by Country - (Long Positions) (unaudited) 

Country Value 

% of 

Investment 

Securities 
United States $586,724,453 96.7 % 
Japan  4,907,195 0.8 
Canada 3,759,582 0.6 
Australia 2,587,856 0.4 
Spain 1,982,467 0.3 
Ireland  1,953,933 0.3 
France 1,853,205 0.3 
Guernsey 1,197,808 0.2 
Finland  843,057 0.2 
Taiwan 834,878 0.2 

Total $606,644,434 100.0 % 

Schedules of Affiliated Investments – (% of Net Assets) 

Dividend 
Income 

Realized 
Gain/(Loss) 

Change in 
Unrealized 

Appreciation/ 
Depreciation 

Value 
at 9/30/22 

Investment Companies - 10.6%  
Money Markets - 10.6% 

Janus Henderson Cash Liquidity Fund 
LLC, 2.8879%ºº $ 530,565  $ (162)  $ (201)  $ 58,083,469  

Investments Purchased with Cash Collateral from Securities Lending - 3.0% 
Investment Companies - 3.0% 

Janus Henderson Cash Collateral  Fund
LLC, 2.8581%ºº

 
 16,394∆ - - 16,132,839 

Total Affiliated Investments - 13.6% $ 546,959 $ (162) $ (201) $ 74,216,308 

Value 
 at 12/31/21 Purchases Sales Proceeds  

Value 8792”



  

 

 
 

  

 

   
       

     
     

     
         

       

     
     

  



   
 

 
  

  

 
 

 

 
    

   

 

 
 

 

 
 

 

 
 

 

   

 
  

 

Notes to Schedule of Investments (unaudited) 

ICE  Intercontinental Exchange  

LIBOR       London Interbank Offered Rate  

LLC  Limited Liability Company       

LP  Limited Partnership  

SOFR       Secured Overnight  Financing Rate 

TBA       (To Be Announced) Securities are purchased/sold on a forward commitment basis with an approximate 
principal amount  and no defined maturity date. The actual principal and maturity date will be determined upon
settlement when specific mortgage pools are assigned. 

 

144A Securities sold under Rule 144A of the Securities Act of 1933, as amended, are subject to legal and/or contractual restrictions on resale 
and may not be publicly sold without registration under the 1933 Act. Unless otherwise noted, these securities have been determined to be 
liquid under guidelines established by the Board of Trustees. The total value of 144A securities as of the period ended September 30, 
2022 is $133,059,320, which represents 24.3% of net assets. 

‡   Variable or floating rate security. Rate shown is the current rate as of September 30, 2022. Certain variable rate securities are not based on 
a published reference rate and spread; they are determined by the issuer or agent and current market conditions. Reference rate is as of 
reset date and may vary by security, which may not indicate a reference rate and/or spread in their description. 

ÇÇ  Security is a U.S. Treasury Inflation-Protected Security (TIPS). 

ºº       Rate shown is the 7-day yield as of September 30, 2022. 

#  Loaned security; a portion of the security is on loan at September 30, 2022. 

µ 



  

 

 

 
   
   
   
   

  

   
 

  
 

 
  

  

  
  

 

   
  

 
 

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 September 30, 2022.  

Valuation Inputs Summary 

Level 1 -
Quoted Prices 

Level 2 -





 

 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
     

     

   

 

For additional information on  the Portfolio, please refer to  the Portfolio’s most recent semiannual or annual shareholder 
report. 

109-35-70305 11-22  
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