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Investment Manager’s Reports

Emerging Markets Large Cap Core Equity Fund

The Emerging Markets Large Cap Core Equity Fund (the “Fund”)
invests in large cap companies with increased exposure to companies
with smaller relative market capitalisations, lower relative prices, and
higher profitability across emerging markets. As of 31 May 2023, the
Fund had holdings in approximately 1,290 companies. This reflects our
approach of seeking to deliver highly diversified exposure to emerging
markets large cap companies.

Over the six-month period ending 31 May 2023, the total return of the
Fund in U.S. dollars (the base currency of the Fund) was 0.07%. This
compares to a total return of -0.37% for the MSCI Emerging Markets
Index (the “Index”). With low relative price (value) stocks outperforming
high relative price (growth) stocks, the Fund’'s emphasis on value
stocks contributed positively to performance relative to the Index. The
Fund’s emphasis on high profitability stocks also contributed positively
to relative performance, as these stocks outperformed. The Index has
been included for market context purposes only.

Emerging Markets Sustainability Core Equity Fund

The Emerging Markets Sustainability Core Equity Fund (the “Fund”)
invests in companies with increased exposure to companies with
smaller market capitalisations, lower relative prices, and higher
profitability across emerging markets, while also adjusting the
composition of the Fund based on environmental and sustainability
impact considerations. As of 31 May 2023, the Fund had holdings in
approximately 3,560 companies. This reflects our approach of seeking
to deliver highly diversified exposure to emerging markets large cap
companies.

Over the six-month period ending 31 May 2023, the total return of the
Fund in U.S. dollars (the base currency of the Fund) was 1.80%. This
compares to a total return of -0.37% for the MSCI Emerging Markets
Index (the "Index"). With low relative price (value) stocks outperforming
high relative price (growth) stocks, the Fund's emphasis on value
stocks contributed positively to performance relative to the Index. The
Fund’s emphasis on high profitability stocks also contributed positively
to relative performance, as these stocks outperformed. The Index has
been included for market context purposes only.

Emerging Markets Value Fund
The Emerging Markets Value Fund (the “Fund”) invests in low relative
price (value) companies across emerging markets. As of 31 May 2023,
the Fund had holdings in approximately 2,910 companies. This reflects
our approach of seeking to deliver highly diversified exposure to
emerging markets value companies.

Over the six-month period ending 31 May 2023, the total return of the
Fund in U.S. dollars (the base currency of the Fund) was 1.37%. This
compares to a total return of 0.82% for the MSCI Emerging Markets
Value Index (the "Index"). With low relative price (value) stocks
outperforming high relative price (growth) stocks, the Fund’s greater
emphasis on value stocks contributed positively to performance
relative to the Index. The Index has been included for market context
purposes only.

Dimensional Fund Advisors

Euro Inflation Linked Intermediate Duration Fixed Income
Fund

The Euro Inflation Linked Intermediate Duration Fixed Income Fund
(the “Fund”) invests in EUR inflation linked issues of Eurozone
governments with maturities between three and 20 years. As of 31 May
2023, the Fund’s (EUR) average real yield to maturity was 0.31%.

Over the six-month period ending 31 May 2023, the total return of the
Fund in euro (the base currency of the Fund) was -0.96%. This
compares to a return of -0.68% for the blended Index composed of
50% Bloomberg France Government EMU HICP Linked 5-15 Year
Bond Index and 50% Bloomberg Germany Government Inflation
Linked 5-15 Year Index (the "Index").

Realised real term premiums were broadly negative for both German
and French inflation-linked bonds as longer-term inflation-linked bonds
underperformed  their  shorter-term  counterparts. German
inflation-linked bonds generally outperformed their duration-matched
French counterparts. As a result, the Fund’s underweight to German
inflation-linked bonds and overweight to French inflation-linked bonds
with intermediate-term maturities detracted from relative performance.
The Index has been included for market context purposes only.

European Small Companies Fund

The European Small Companies Fund (the “Fund”) invests in small
cap companies across Europe. As of 31 May 2023, the Fund had
holdings in approximately 1,350 companies. This reflects our approach
of seeking to deliver highly diversified exposure to European small cap
companies.

Over the six-month period ending 31 May 2023, the total return of the
Fund in euro (the base currency of the Fund) was 3.13%. This
compares to a return of 2.18% for the MSCI Europe Small Cap Index
(the "Index"). The Fund’'s focus on small cap stocks contributed
positively to performance relative to the index, as larger small caps
held by the index underperformed. The Fund’s exclusion of stocks with
the lowest profitability and highest relative price also contributed
positively to relative performance, as these stocks underperformed.
Additionally, the Fund’s exclusion of stocks with high asset growth
contributed positively to relative performance, as those stocks
underperformed. The Index has been included for market context
purposes only.

European Value Fund

The European Value Fund (the “Fund”) invests in large cap low relative
price (value) companies across Europe. As of 31 May 2023, the Fund
had holdings in approximately 210 companies. This reflects our
approach of seeking to deliver highly diversified exposure to European
large cap value companies.

Over the six-month period ending 31 May 2023, the total return of the
Fund in euro (the base currency of the Fund) was 2.40%. This
compares to a return of 1.83% for the MSCI Europe Value Index (the
"Index"). The Fund’s greater emphasis on value stocks contributed
positively to performance relative to the index, as deeper value stocks
outperformed. The Index has been included for market context
purposes only.

Global Core Equity Fund

The Global Core Equity Fund (the “Fund”) invests in companies with
increased exposure to companies with smaller market capitalisations,
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Investment Manager’s Reports (continued)

Global Core Equity Fund (continued)

lower relative prices, and higher profitability across developed
markets. As of 31 May 2023, the Fund had holdings in
approximately 8,410 companies. This reflects our approach of seeking
to deliver highly diversified exposure to developed markets
companies.

Over the six-month period ending 31 May 2023, the total return of the
Fund in U.S. dollars (the base currency of the Fund) was -0.37%. This
compares to a total return of 3.92% for the MSCI World Index (the
"Index"). The Fund’s emphasis on small cap stocks detracted from
performance relative to the index, as small cap stocks underperformed
large cap stocks. With low relative price (value) stocks
underperforming high relative price (growth) stocks, the Fund's
emphasis on value stocks also detracted from relative performance.
Additionally, the Fund’s emphasis on high profitability stocks,
particularly within value stocks, detracted from relative performance,
as these stocks underperformed. The Index has been included for
market context purposes only.

Global Core Fixed Income Fund

The Global Core Fixed Income Fund (the “Fund”) invests in fixed
income instruments within the investment grade spectrum and may
also invest in fixed income instruments rated BB+ through BB-. As of
31 May 2023, the Fund was diversified across issuers from
21 countries, as well as supranational organisations, and invested in
8 currencies. The weighted average duration of the Fund at the end of
May was at 6.32 years, and the Fund had an (GBP) average yield to
maturity of 4.92%.

Over the six-month period ending 31 May 2023, the total return of the
Fund in British pounds (the base currency of the Fund) was 1.13%.
This compares to a return of 1.22% for the Bloomberg Global
Aggregate Bond Index (hedged to GBP) (the "Index").

During the period, eligible global developed yield curves were
generally flat to inverted in the short-to intermediate-term segments,
but upwardly sloped in the 10- to 20-year segment. As such, the Fund
increased its allocation to bonds in the zero- to five-year maturity range
and the 10- to 20-year maturity range. The Fund remained
underweight short-term bonds and overweight intermediate-term
bonds denominated in the Australian dollar, euro, and US dollar
relative to the Index. Realised term premiums were mixed across
global developed markets. The Fund’s overweight to
intermediate-term bonds and underweight to short-term bonds
generally detracted from relative performance. Conversely, the Fund’s
underweight to bonds denominated in the British pound and euro, with
maturities longer than 20-years, contributed positively to relative
performance as those bonds were among the worst performers during
the period.

Credit spreads were relatively wide during the period, indicating larger
expected credit premiums. As such, the Fund focused on corporate
bonds rated single-A and BBB and was overweight these securities
relative to the Index. Realised credit premiums were positive across
global developed markets, as corporate bonds generally outperformed
government bonds. As a result, the Fund’s overweight to corporate
bonds rated BBB and underweight to government bonds contributed
positively to relative performance.

Dimensional Fund Advisors

The Fund’s underweight to bonds denominated in the Japanese yen
detracted from relative performance, as these bonds were among the
best performers in global developed markets for the period. The Index
has been included for market context purposes only.

Global Short Fixed Income Fund

The Global Short Fixed Income Fund (the “Fund”) invests in
high-quality fixed income instruments with maturities at or below five
years. As of 31 May 2023, the Fund was diversified across issuers from
18 countries, as well as supranational organisations, and invested in
9 currencies. The Fund’'s (EUR) average yield to maturity was 3.33%.

Over the six-month period ending 31 May 2023, the total return of the
Fund in euro (the base currency of the Fund) was 0.66%. This
compares to a return of 0.50% for the FTSE World Government Bond
Index 1-5 Years (hedged to EUR) (the “Index”).

During the period, eligible global developed yield curves were
generally flat to inverted within the Fund’s eligible universe, indicating
smaller expected term premiums. As such, the Fund’'s weighted
average duration was shortened from 1.90 years at the beginning of
the period to 0.89 year at the end of the period. As of the end of May,
the Index’s weighted average duration was 2.69 years.

Realised term premiums were mixed across global developed
markets. The Fund’s overweight to shorter-term bonds denominated in
the Canadian dollar and underweight to longer-term bonds
denominated in the British pound contributed positively to relative
performance. The Fund’s overweight to Australian dollar-denominated
bonds also contributed positively to relative performance. Conversely,
the Fund’s underweight to bonds denominated in the Japanese yen
detracted from relative performance, as these bonds were among the
best performers in global developed markets for the period. The Index
has been included for market context purposes only.

Global Short-Term Investment Grade Fixed Income Fund
The Global Short-Term Investment Grade Fixed Income Fund (the
“Fund”) invests in fixed income instruments within the investment
grade spectrum with maturities at or below five years. As of 31 May
2023, the Fund was diversified across issuers from 23 countries, as
well as supranational organisations, and invested in 9 currencies. The
Fund’s (USD) average yield to maturity was 4.96%.

Over the six-month period ending 31 May 2023, the total return of the
Fund in U.S. dollars (the base currency of the Fund) 2.03%. This
compares to a return of 2.25% for the Bloomberg Global Aggregate
Credit 1-5 Years (hedged to USD) (the “Index”).

During the period, eligible global developed yield curves were
generally flat to inverted within the Fund’s eligible universe, indicating
smaller expected term premiums. As such, the Fund’s weighted
average duration was shortened from 2.58 years at the beginning of
the period to 1.87 years at the end of the period. As of the end of May,
the Index’s weighted average duration was 2.72 years. Realised term
premiums were mixed across global developed markets. The Fund’s
overweight to longer-term bonds denominated in the euro detracted
from relative performance. The Fund’s underweight to longer-term
bonds denominated in the US dollar also detracted from relative
performance, as longer-term US dollar-denominated bonds were
among the best performers during the period.
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Investment Manager’s Reports (continued)

Global Short-Term Investment Grade Fixed Income Fund

(continued)
Credit spreads were relatively wide during the period, indicating larger

expected credit premiums. As such, the Fund focused on corporate
bonds rated BBB and was overweight these securities relative to the
Index. Realised credit premiums were positive across global
developed markets, as corporate bonds generally outperformed
government bonds. However, this had a negligible impact on relative
performance. The Index has been included for market context
purposes only.

Global Small Companies Fund

The Global Small Companies Fund (the “Fund”) invests in small cap
companies across developed markets. As of 31 May 2023, the Fund
had holdings in approximately 6,570 companies. This reflects our
approach of seeking to deliver highly diversified exposure to small cap
companies in developed markets.

Over the six-month period ending 31 May 2023, the total return of the
Fund in U.S. dollars (the base currency of the Fund) was -3.61%. This
compares to a return of -2.19% for the MSCI World Small Cap Index
(the "Index"). The Fund’'s exclusion of stocks with the lowest
profitability and highest relative price detracted from performance
relative to the index, as these stocks outperformed. The Index has
been included for market context purposes only.

Global Sustainability Core Equity Fund

The Global Sustainability Core Equity Fund (the “Fund”) invests in
companies with increased exposure to companies with smaller market
capitalisations, lower relative prices, and higher profitability across
developed markets, while also adjusting the composition of the Fund
based on environmental and sustainability impact considerations. As
of 31 May 2023, the Fund had holdings in
approximately 6,310 companies. This reflects our approach of seeking
to deliver highly diversified exposure to developed markets
companies.

Over the six-month period ending 31 May 2023, the total return of the
Fund in U.S. dollars (the base currency of the Fund) was 1.22%. This
compares to a total return of 3.92% for the MSCI World Index (the
"Index"). The Fund’'s emphasis on small cap stocks detracted from
performance relative to the index, as small cap stocks underperformed
large cap stocks. With low relative price (value) stocks
underperforming high relative price (growth) stocks, the Fund's
emphasis on value stocks also detracted from relative performance.
Additionally, the Fund’s emphasis on high profitability stocks,
particularly within value stocks, detracted from relative performance,
as these stocks underperformed. Conversely, the Fund’s sustainability
considerations contributed positively to performance relative to the
Index. The portfolio’s underweight to energy stocks contributed
positively to relative performance as energy was the worst performing
sector. The Index has been included for market context purposes only.

Global Sustainability Fixed Income Fund

The Global Sustainability Fixed Income Fund (the “Fund”) invests in
fixed income instruments within the investment grade spectrum with
maturities at or below 20 years. As of 31 May 2023, the Fund was
diversified across issuers from 20 countries, as well as supranational
organisations, and invested in 10 currencies. The weighted average
duration of the Fund at the end of May was 6.33 years, and the Fund
had an (GBP) average yield to maturity of 4.87%.

Dimensional Fund Advisors

Over the six-month period ending 31 May 2023, the total return of the
Fund in British pounds (the base currency of the Fund) was 1.23%.
This compares to a return of 1.22% for the Bloomberg Global
Aggregate Bond Index (hedged to GBP) (the "Index").

During the period, eligible global developed yield curves were
generally flat to inverted in the short- to intermediate-term segments,
but upwardly sloped in the 10- to 20-year segment. As such, the Fund
increased its allocation to bonds in the zero- to five-year maturity range
and the 10- to 20-year maturity range. The Fund remained
underweight short-term bonds and overweight intermediate-term
bonds denominated in the Australian dollar, euro, and US dollar
relative to the Index. Realised term premiums were mixed across
global developed markets. The Fund's overweight to
intermediate-term bonds and underweight to short-term bonds
generally detracted from relative performance. Conversely, the Fund’s
underweight to bonds denominated in the British pound and euro, with
maturities longer than 20-years, contributed positively to relative
performance as those bonds were among the worst performers during
the period.

Credit spreads were relatively wide during the period, indicating larger
expected credit premiums. As such, the Fund focused on corporate
bonds rated single-A and BBB and was overweight these securities
relative to the Index. Realised credit premiums were positive across
global developed markets, as corporate bonds generally outperformed
government bonds. As a result, the Fund’s overweight to corporate
bonds rated BBB and underweight to government bonds contributed
positively to relative performance.

The Fund’s underweight to bonds denominated in the Japanese yen
detracted from relative performance, as these bonds were among the
best performers in global developed markets for the period. The Index
has been included for market context purposes only.

Global Sustainability Short Fixed Income Fund

The Global Sustainability Short Fixed Income Fund (the “Fund”)
invests in high-quality fixed income instruments with maturities at or
below five years. As of 31 May 2023, the Fund was diversified across
issuers from 21 countries, as well as supranational organisations, and
invested in 10 currencies. The Fund’s (GBP) average yield to maturity
was 4.96%.

Over the six-month period ending 31 May 2023, the total return of the
Fund in British pounds (the base currency of the Fund) was 1.28%.
This compares to a return of 1.56% for the Bloomberg Global
Aggregate Bond Index 1-5 Years (hedged to GBP) (the “Index”).

During the period, eligible global developed yield curves were
generally flat to inverted within the Fund’s eligible universe, indicating
smaller expected term premiums. As such, the Fund’s weighted
average duration was shortened from 2.89 years at the beginning of
the period to 1.80 years at the end of the period. As of the end of May,
the Index’s weighted average duration was 2.72 years. Realised term
premiums were mixed across global developed markets. The Fund’s
overweight to longer-term bonds denominated in the British pound and
euro and exclusion of bonds denominated in the Chinese yuan and
underweight to bonds denominated in the Japanese yen detracted
from relative performance.
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Investment Manager’s Reports (continued)

Global Sustainability Short Fixed Income Fund

(continued)
Credit spreads were relatively wide during the period, indicating larger

expected credit premiums. As such, the Fund focused on corporate
bonds rated single-A and BBB and was overweight these securities
relative to the Index. Realised credit premiums were positive across
global developed markets, as corporate bonds generally outperformed
government bonds. As a result, the Fund’s overweight to corporate
bonds and underweight to government bonds contributed positively to
relative performance. The Index has been included for market context
purposes only.

Global Targeted Value Fund

The Global Targeted Value Fund (the “Fund”) invests in small and mid
cap low relative price (value) companies across developed markets.
As of 31 May 2023, the Fund had holdings in
approximately 4,400 companies. This reflects our approach of seeking
to deliver highly diversified exposure to small and mid cap developed
markets value companies.

Over the six-month period ending 31 May 2023, the total return of the
Fund in U.S. dollars (the base currency of the Fund) was -6.35%. This
compares to a total return of -5.21% for the MSCI World SMID Value
Index (the "Index"). The Fund’s greater emphasis on small cap stocks
detracted from performance relative to the index, as small cap stocks
underperformed large cap stocks. The Fund’s greater emphasis on
value stocks also detracted from relative performance, as deeper
value stocks underperformed. The Index has been included for market
context purposes only.

Global Ultra Short Fixed Income Fund

The Global Ultra Short Fixed Income Fund (the “Fund”) invests in fixed
income instruments within the investment grade spectrum with
maturities up to two years. As of 31 May 2023, the Fund was diversified
across issuers from 20 countries, as well as supranational
organisations, and invested in 8 currencies. The Fund’s (GBP)
average yield to maturity was 5.03%.

Over the six-month period ending 31 May 2023, the total return of the
Fund in British pounds (the base currency of the Fund) was 1.70%.
This compares to a return of 1.90% for the ICE BofA British Pound
1-Month Deposit Offered Rate Constant Maturity Index (the "Index").

During the period, eligible global developed yield curves were
generally flat to inverted within the Fund’s eligible universe, indicating
smaller expected term premiums. As such, the Fund’s weighted
average duration was shortened from 0.86 year at the beginning of the
period to 0.63 year at the end of the period. As of the end of May, the
Index’s weighted average duration was 0.08 year.

Realised term premiums were mixed across global developed markets
but were generally negative within the ultrashort-term segment, as
longer-term securities generally underperformed shorter-term
securities. As a result, the Fund’s inclusion of securities with maturities
longer than one-month was the primary detractor from relative
performance.

Dimensional Fund Advisors

Realised credit premiums were positive across global developed
markets, as corporate bonds generally outperformed government
bonds. However, the Fund’s inclusion of corporate bonds also
generally detracted from relative performance due to their longer
maturities relative to the Index. The Index has been included for market
context purposes only.

Global Value Fund

The Global Value Fund (the “Fund”) invests in large cap low relative
price (value) companies across developed markets. As of 31 May
2023, the Fund had holdings in approximately 750 companies. This
reflects our approach of seeking to deliver highly diversified exposure
to large cap value companies in developed markets.

Over the six-month period ending 31 May 2023, the total return of the
Fund in U.S. dollars (the base currency of the Fund) was -3.09%. This
compares to a return of -4.28% for the MSCI World Value Index (the
"Index"). Compositional differences stemming from different value
definitions between the Fund and the Index contributed positively to
performance relative to the Index. The Index has been included for
market context purposes only.

Pacific Basin Small Companies Fund

The Pacific Basin Small Companies Fund (the “Fund”) invests in small
cap companies across Pacific Basin markets. As of 31 May 2023, the
Fund had holdings in approximately 3,190 companies. This reflects our
approach of seeking to deliver highly diversified exposure to Pacific
Basin small cap companies.

Over the six-month period ending 31 May 2023, the total return of the
Fund in U.S. dollars (the base currency of the Fund) was 2.08%. This
compares to a total return of 2.73% for the MSCI Pacific Small Cap
Index (the "Index"). The Fund’s inclusion of Korea and Taiwan
contributed positively to performance relative to the Index, as these
stocks outperformed. Despite this, valuation timing differences
between the Fund and the Index detracted from relative performance,
resulting in underperformance. The Index has been included for
market context purposes only.

Sterling Inflation Linked Intermediate Duration Fixed

Income Fund

The Sterling Inflation Linked Intermediate Fund (the “Fund”) invests in
sterling inflation linked issues of the U.K. government with maturities
between three and 20 years. As of 31 May 2023, the Fund’'s (GBP)
average real yield to maturity was 0.63%.

Over the six-month period ending 31 May 2023, the total return of the
Fund in British pounds (the base currency of the Fund) was -3.53%.
This compares to the return of -4.05% for the Bloomberg UK
Government Inflation Linked 5-15 Year Bond Index (the "Index").

Realised real term premiums were broadly negative for British pound
inflation-linked bonds as longer-term inflation-linked bonds
underperformed their shorter-term counterparts. As a result, the
Fund’s inclusion of inflation-linked bonds with maturities shorter than
five years contributed positively to performance relative to the 5- to
15-year Index. The Index has been included for market context
purposes only.
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Investment Manager’s Reports (continued)

U.S. Core Equity Fund

The U.S. Core Equity Fund (the “Fund”) invests in U.S. companies with
increased exposure to companies with smaller market capitalisations,
lower relative prices, and higher profitability. As of 31 May 2023, the
Fund had holdings in approximately 1,930 companies. This reflects our
approach of seeking to deliver highly diversified exposure to
U.S. companies.

Over the six-month period ending 31 May 2023, the total return of the
Fund in U.S. dollars (the base currency of the Fund) was -2.00%. This
compares to a total return of 2.12% for the Russell 3000 Index (the
"Index"). The Fund’s emphasis on small cap stocks detracted from
performance relative to the Index, as small cap stocks underperformed
large cap stocks. With low relative price (value) stocks
underperforming high relative price (growth) stocks, the Fund's
emphasis on value stocks also detracted from relative performance.
Additionally, the Fund’s emphasis on high profitability stocks,
particularly within value stocks, detracted from relative performance,
as these stocks underperformed. The Index has been included for
market context purposes only.

U.S. Small Companies Fund

The U.S Small Companies Fund (the “Fund”) invests in U.S. small
companies. As of 31 May 2023, the Fund had holdings in
approximately 1,860 companies. This reflects our approach of seeking
to deliver highly diversified exposure to U.S. small companies.

Over the six-month period ending 31 May 2023, the total return of the
Fund in U.S. dollars (the base currency of the Fund) was -7.14%. This
compares to a total return of -6.74% for the Russell 2000 Index (the
"Index"). The Fund’s exclusion of stocks with the lowest profitability
and highest relative price detracted from performance relative to the
Index, as those stocks outperformed. The Index has been included for
market context purposes only.

World Allocation 20/80 Fund

The World Allocation 20/80 Fund (the “Fund”) invests in equity
securities of companies across developed and emerging markets and
fixed income securities of issuers in developed markets. The equity
component of the Fund will generally have increased exposure to
companies with smaller market capitalisations, lower relative prices,
and higher profitability. The fixed income component generally invests
in high quality fixed income issues with maturities at or below five
years. The aggregate exposure to equity and fixed income securities is
approximately 20% and 80%, respectively.

As of 31 May 2023, the equity component of the Fund had holdings in
approximately 13,930 companies. This reflects our approach of
seeking to deliver highly diversified holdings in developed and
emerging markets companies.

Over the six-month period ending 31 May 2023, the total return of the
World Allocation 20/80 Fund in British pounds (the base currency of the
Fund) was 0.43%. This compares to a return of 0.90% for the 20%
MSCI All Country World Index / 80% FTSE World Government Bond
Index 1-5 Years (the "Index"). The Fund’s emphasis on small cap
stocks detracted from performance relative to the Index, as small cap
stocks underperformed large cap stocks. With low relative price (value)
stocks underperforming high relative price (growth) stocks, the Fund's
emphasis on value stocks also detracted from relative performance.
The Index has been included for market context purposes only.

Dimensional Fund Advisors

As of 31 May 2023, the fixed income component of the World
Allocation 20/80 Fund was diversified across
approximately 1,020 bonds from 23 different countries.

During the period, eligible global developed yield curves were
generally flat to inverted within the Fund’s eligible universe, indicating
smaller expected term premiums. As such, the Fund focused on
shorter-term British pound- and euro-denominated bonds, resulting in
a decrease in the Fund’s weighted average duration from 1.84 years at
the beginning of the period to 1.08 years at the end of the period. As of
the end of May, the Index’s weighted average duration was 2.69 years.
Realised term premiums were mixed across global developed
markets. The Fund’s underweight to longer-term bonds and
overweight to shorter-term bonds denominated in the British pound
and euro contributed positively to relative performance, as realised
term premiums were generally negative in those markets. Realised
credit premiums were positive across global developed markets, as
corporate bonds generally outperformed government bonds. As a
result, the Fund’s inclusion of corporate bonds also contributed
positively to relative performance. Conversely, the Fund’s underweight
to bonds denominated in the Japanese yen detracted from relative
performance, as these bonds were among the best performers in
global developed markets for the period. The Index has been included
for market context purposes only.

World Allocation 40/60 Fund

The World Allocation 40/60 Fund (the “Fund”) invests in equity
securities of companies across developed and emerging markets and
fixed income securities of issuers in developed markets. The equity
component of the Fund will generally have increased exposure to
companies with smaller market capitalisations, lower relative prices,
and higher profitability. The fixed income component generally invests
in fixed income instruments with maturities at or below twenty years
within the investment grade spectrum and may also invest in securities
rated BB+ through BB-. The aggregate exposure to equity and fixed
income securities is approximately 40% and 60%, respectively.

As of 31 May 2023, the equity component of the World Allocation
40/60 Fund had holdings in approximately 15,350 companies. This
reflects our approach of seeking to deliver highly diversified exposure
to developed and emerging markets companies.

Over the six-month period ending 31 May 2023, the total return of the
Fund in British pounds (the base currency of the Fund) was -0.63%.
This compares to a return of 0.54% for the 40% MSCI All Country
World Index /60% FTSE World Government Bond Index 1-5 Years (the
"Index"). The Fund’s emphasis on small cap stocks detracted from
performance relative to the Index, as small cap stocks underperformed
large cap stocks. With low relative price (value) stocks
underperforming high relative price (growth) stocks, the Fund's
emphasis on value stocks also detracted from relative performance.
The Index has been included for market context purposes only.

As of 31 May 2023, the fixed income component of the World
Allocation 40/60 Fund was diversified across
approximately 1,480 bonds from 24 different countries.

During the period, eligible global developed yield curves were
generally flat to inverted within the Fund’s eligible universe, indicating
smaller expected term premiums. As such, the Fund focused on
shorter-term British pound- and euro-denominated bonds, resulting in
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Investment Manager’s Reports (continued)

World Allocation 40/60 Fund (continued)

a decrease in the Fund’s weighted average duration from 2.07 years at
the beginning of the period to 1.26 years at the end of the period. As of
the end of May, the Index’s weighted average duration was 2.69 years.
Realised term premiums were mixed across global developed
markets. The Fund’s underweight to longer-term bonds and
overweight to shorter-term bonds denominated in the British pound
and euro contributed positively to relative performance, as realised
term premiums were generally negative in those markets. Realised
credit premiums were positive across global developed markets, as
corporate bonds generally outperformed government bonds. As a
result, the Fund’s inclusion of corporate bonds also contributed
positively to relative performance. Conversely, the Fund’s underweight
to bonds denominated in the Japanese yen detracted from relative
performance, as these bonds were among the best performers in
global developed markets for the period. The Index has been included
for market context purposes only.

World Allocation 60/40 Fund

The World Allocation 60/40 Fund (the “Fund”) invests in equity
securities of companies across developed and emerging markets and
fixed income securities of issuers in developed markets. The equity
component of the Fund will generally have increased exposure to
companies with smaller market capitalisations, lower relative prices,
and higher profitability. The fixed income component generally invests
in fixed income instruments with maturities at or below twenty years
within the investment grade spectrum and may also invest in securities
rated BB+ through BB-. The aggregate exposure to equity and fixed
income securities is approximately 60% and 40%, respectively.

As of 31 May 2023, the equity component of the Fund had holdings in
approximately 10,730 companies. This reflects our approach of
seeking to deliver a highly diversified exposure to developed and
emerging markets companies.

Over the six-month period ending 31 May 2023, the total return of the
World Allocation 60/40 Fund in British pounds (the base currency of the
Fund) was -1.91%. This compares to a return of 0.17% for the 60%
MSCI All Country World Index / 40% FTSE World Government Bond
Index 1-5 Years (the “Index”). The Fund’s emphasis on small cap
stocks detracted from performance relative to the Index, as small cap
stocks underperformed large cap stocks. With low relative price (value)
stocks underperforming high relative price (growth) stocks, the Fund's
emphasis on value stocks also detracted from relative performance.
The Index has been included for market context purposes only.

As of 31 May 2023, the fixed income component of the World
Allocation 60/40 Fund was diversified across
approximately 1,290 bonds from 24 different countries as well as
supranational organisations.

During the period, eligible global developed yield curves were
generally flat to inverted within the Fund’s eligible universe, indicating
smaller expected term premiums. As such, the Fund focused on
shorter-term British pound- and euro-denominated bonds, resulting in
a decrease in the Fund’s weighted average duration from 2.70 years at
the beginning of the period to 1.88 years at the end of the period. As of
the end of May, the Index’s weighted average duration was 2.69 years.
Realised term premiums were mixed across global developed
markets. The Fund's underweight to longer-term bonds and
overweight to shorter-term bonds denominated in the British pound

Dimensional Fund Advisors

and euro contributed positively to relative performance, as realised
term premiums were generally negative in those markets. Realised
credit premiums were positive across global developed markets, as
corporate bonds generally outperformed government bonds. As a
result, the Fund’s inclusion of corporate bonds also contributed
positively to relative performance. Conversely, the Fund’s underweight
to bonds denominated in the Japanese yen detracted from relative
performance, as these bonds were among the best performers in
global developed markets for the period. The Index has been included
for market context purposes only.

World Allocation 80/20 Fund

The World Allocation 80/20 Fund (the “Fund”) invests in equity
securities of companies across developed and emerging markets and
fixed income securities of issuers in developed markets. The equity
component of the Fund will generally have increased exposure to
companies with smaller market capitalisations, lower relative prices,
and higher profitability. The fixed income component generally invests
in fixed income instruments with maturities at or below twenty years
within the investment grade spectrum and may also invest in securities
rated BB+ through BB-. The aggregate exposure to equity and fixed
income securities is approximately 80% and 20%, respectively.

As of 31 May 2023, the equity component of the Fund had holdings in
approximately 15,460 companies. This reflects our approach of
seeking to deliver highly diversified exposure to developed and
emerging markets companies.

Over the six-month period ending 31 May 2023, the total return of the
World Allocation 80/20 Fund in British pounds (the base currency of the
Fund) was -2.37%. This compares to a return of -0.21% for the 80%
MSCI All Country World Index / 20% FTSE World Government Bond
Index 1-5 Years (the “Index”). The Fund’s emphasis on small cap
stocks detracted from performance relative to the Index, as small cap
stocks underperformed large cap stocks. With low relative price (value)
stocks underperforming high relative price (growth) stocks, the Fund's
emphasis on value stocks also detracted from relative performance.
The Index has been included for market context purposes only.

As of 31 May 2023, the fixed income component of the World
Allocation 80/20 Fund was diversified across
approximately 1,040 bonds from 24 different countries as well as
supranational organisations.

During the period, eligible global developed yield curves were
generally flat to inverted in the short-to intermediate-term segments,
but upwardly sloped in the 10- to 20-year segment. As such, the Fund
increased its allocation to bonds in the zero- to three-year maturity
range and the 10- to 20-year maturity range. Overall, the weighted
average duration of the Fund decreased from 4.51 years at the
beginning of the period to 4.08 years at the end of the period, but
remained longer than that of the Index. As of the end of May, the
Index’s weighted average duration was 2.69 years. Realised term
premiums were mixed across global developed markets. The Fund’s
underweight to longer-term bonds and overweight to shorter-term
bonds denominated in the British pound and euro contributed
positively to relative performance, as realised term premiums were
generally negative in those markets. Realised credit premiums were
positive across global developed markets, as corporate bonds
generally outperformed government bonds. As a result, the Fund’s
inclusion of corporate bonds also contributed positively to relative
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Investment Manager’s Reports (continued)

World Allocation 80/20 Fund (continued)

performance. Conversely, the Fund’s underweight to bonds
denominated in the Japanese yen detracted from relative
performance, as these bonds were among the best performers in
global developed markets for the period. The Index has been included
for market context purposes only.

World Equity Fund

The World Equity Fund (the “Fund”) invests in companies with
increased exposure to companies with smaller market capitalisations,
lower relative prices, and higher profitability across developed and
emerging markets.

As of 31 May 2023, the Fund had holdings in
approximately 13,160 companies. This reflects our approach of
delivering highly diversified exposure to developed and emerging
markets companies.

Over the six-month period ending 31 May 2023, the return of the Fund
in British pounds (the base currency of the Fund) was -4.20%. This
compares to a return of -0.60% for the MSCI All Country World Index
(the "Index"). The Fund’s emphasis on small cap stocks detracted from
performance relative to the Index, as small cap stocks underperformed
large cap stocks. With low relative price (value) stocks
underperforming high relative price (growth) stocks, the Fund's
emphasis on value stocks also detracted from relative performance.
The Index has been included for market context purposes only.

World Sustainability Equity Fund*

The World Sustainability Equity Fund (the “Fund”) invests in
companies with increased exposure to companies with smaller market
capitalisations, lower relative prices, and higher profitability across
developed and emerging markets, while also adjusting the
composition of the Fund based on environmental and sustainability
impact considerations.

As of 31 May 2023, the Fund had holdings in
approximately 3,080 companies. This reflects our approach of
delivering highly diversified exposure to developed and emerging
markets companies.

Since April 1, 2023, the first full month since the Fund’s inception,
through 31 May 2023, the return of the Fund in British pounds (the
base currency of the Fund) was -2.52%. This compares to a return of
0.11% for the MSCI All Country World Index (the "Index"). The Fund’s
emphasis on small cap stocks detracted from performance relative to
the Index, as small cap stocks underperformed large cap stocks. With
low relative price (value) stocks underperforming high relative price
(growth) stocks, the Fund's emphasis on value stocks also detracted
from relative performance. The Index has been included for market
context purposes only.

* The World Sustainability Equity Fund launched on 28 March 2023.

Dimensional Ireland Limited
20 July 2023
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Statement of Financial Position
as at 31 May 2023 and 30 November 2022

Emerging Markets Emerging Markets
Large Cap Core Sustainability Core Emerging Markets
Equity Fund Equity Fund Value Fund
31 May 2023 30 Nov 2022 31 May 2023 30 Nov 2022 31 May 2023 30 Nov 2022
Unaudited Audited Unaudited Audited Unaudited Audited
Note USD '000 USD '000 USD '000 USD '000 UsD '000 USD '000
Assets
Financial assets at fair value through profit or loss 782,507 762,795 218,114 119,741 1,248,931 1,199,660
Cash and cash equivalents 6 1,861 3,110 686 796 5,217 3,493
Cash collateral received 4 3,166 2,585 1,353 1,392 4,795 3,849
Unrealised gain on forward contracts - - -
Receivable for shares sold 652 462 833 1,285 507 436
Receivable for securities sold 7 230 24 4 56 346
Interest and tax reclaims receivable - - -
Dividends and tax reclaims receivable 3,257 3,303 376 124 4,573 5,908
Amounts receivable from Investment Manager - 90 90 -
Prepaid fees 36 26 18 18 19
Total assets 791,450 772,521 221,502 123,450 1,264,097 1,213,711
Liabilities
Unrealised loss on forward contracts - (6) - -
Payable under securities loan agreements 4 (3,166) (2,585) (1,353) (1,392) (4,795) (3,849)
Management fees payable (202) (166) (161) (63) (863) (740)
Payable for shares repurchased (421) (378) (1,572) (2 (789) (301)
Payable for securities purchased (190) (1,244) (3) (479) (1,227)
Distributions payable (903) (228) (846) (1,110) (10,554)
Capital gains tax payable (637) (1,127) (138) (49) (3,218) (4,248)
Accrued expenses (299) (236) (180) (93) (738) (415)
Total liabilities (excluding net assets
attributable to holders of redeemable shares) (4,915) (6,639) (3,641) (2,924) (11,513) (21,334)
Net assets attributable to holders of
redeemable shares 786,535 765,882 217,861 120,526 1,252,584 1,192,377

The accompanying notes form an integral part of the financial statements.

Dimensional Fund Advisors
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Statement of Financial Position

as at 31 May 2023 and 30 November 2022 (continued)

Euro Inflation Linked

Intermediate Duration Fixed European Small European
Income Fund Companies Fund Value Fund
31 May 2023 30 Nov 2022 31 May 2023 30 Nov 2022 31 May 2023 30 Nov 2022
Unaudited Audited Unaudited Audited Unaudited Audited
Note EUR '000 EUR '000 EUR '000 EUR '000 EUR '000 EUR '000
Assets
Financial assets at fair value through profit or loss 65,081 69,118 141,584 137,625 114,481 112,149
Cash and cash equivalents 6 296 217 879 362 261 238
Cash collateral received 4 - 2,455 3,421 5,519 2,216
Unrealised gain on forward contracts - - -
Receivable for shares sold 149 32 70 79 49 13
Receivable for securities sold - 94 137 493 -
Interest and tax reclaims receivable 361 181 - -
Dividends and tax reclaims receivable - 908 536 659 341
Amounts receivable from Investment Manager 3 3 - -
Prepaid fees - 4 2 4 2
Total assets 65,890 69,551 145,994 142,062 121,466 114,959
Liabilities
Unrealised loss on forward contracts - - -
Payable under securities loan agreements 4 - (2,455) (3,421) (5,519) (2,216)
Management fees payable (18) (20) (95) (84) (54) (47)
Payable for shares repurchased (47) (181) (693) (24) (645) (14)
Payable for securities purchased - (43) (136) (45)
Distributions payable (1,324) (182) (1,272) (31) (1,072)
Capital gains tax payable - - -
Accrued expenses (30) (20) (107) (69) (60) (32)
Total liabilities (excluding net assets
attributable to holders of redeemable shares) (95) (1,545) (3,575) (5,006) (6,309) (3,426)
Net assets attributable to holders of
redeemable shares 65,795 68,006 142,419 137,056 115,157 111,533

The accompanying notes form an integral part of the financial statements.

Dimensional Fund Advisors
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Statement of Financial Position
as at 31 May 2023 and 30 November 2022 (continued)

Global Core Global Core Fixed Global Short Fixed
Equity Fund Income Fund Income Fund
31 May 2023 30 Nov 2022 31 May 2023 30 Nov 2022 31 May 2023 30 Nov 2022
Unaudited Audited Unaudited Audited Unaudited Audited
Note USD '000 UsD '000 GBP '000 GBP '000 EUR '000 EUR '000
Assets
Financial assets at fair value through profit or loss 5,317,896 5,005,040 558,619 520,530 2,856,316 2,803,872
Cash and cash equivalents 6 13,867 9,851 5410 1,967 77,812 35,239
Cash collateral received 4 64,545 43,794 12,968 33,108 42,653 2,635
Unrealised gain on forward contracts - 6,430 23,402 27,025 82,594
Receivable for shares sold 5,314 5,388 4,571 941 6,422 8,159
Receivable for securities sold 478 5,009 5,830 2,400 2,116 29,637
Interest and tax reclaims receivable - 4,888 3,297 12,882 15,398
Dividends and tax reclaims receivable 13,883 9,542 13 6 -
Amounts receivable from Investment Manager - - -
Prepaid fees 9 9 3 - 6 6
Total assets 5,415,992 5,078,633 598,732 585,651 3,025,232 2,977,540
Liabilities
Unrealised loss on forward contracts - - (2,352) (7,822) (30,489) (12,319)
Payable under securities loan agreements 4 (64,545) (43,794) (12,968) (33,108) (42,653) (2,635)
Management fees payable (2,012) (1,716) (223) (205) (1,034) (1,047)
Payable for shares repurchased (7,547) (2,502) (186) (1,000) (26,292) (43,809)
Payable for securities purchased (50) (1,976) (2,392) (475) (17,889) (5,694)
Distributions payable (9,173) (27,066) (3,660) (3,093) (12,452) (15,408)
Capital gains tax payable - - - - -
Accrued expenses (1,750) (1,076) (192) (122) (1,023) (689)
Total liabilities (excluding net assets
attributable to holders of redeemable shares) (85,077) (78,130) (21,973) (45,825) (131,832) (81,601)
Net assets attributable to holders of
redeemable shares 5,330,915 5,000,503 576,759 539,826 2,893,400 2,895,939

The accompanying notes form an integral part of the financial statements.
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Statement of Financial Position
as at 31 May 2023 and 30 November 2022 (continued)

Global Short-Term Investment Global Small Global Sustainability
Grade Fixed Income Fund Companies Fund Core Equity Fund
31 May 2023 30 Nov 2022 31 May 2023 30 Nov 2022 31 May 2023 30 Nov 2022
Unaudited Audited Unaudited Audited Unaudited Audited
USD '000 UsD '000 USD '000 USD '000 UsD '000 UsD '000
Assets
Financial assets at fair value through profit or loss 1,502,162 1,424,737 1,038,592 1,017,929 3,068,284 2,763,370
Cash and cash equivalents 16,224 15,214 3,674 2,743 8,094 4,966
Cash collateral received 11,243 16,675 22,602 13,992 44,072 26,198
Unrealised gain on forward contracts 14,813 39,818 - -
Receivable for shares sold 2,053 1,288 1,139 1,933 7,941 9,381
Receivable for securities sold - 390 385 258 575
Interest and tax reclaims receivable 10,426 9,972 - -
Dividends and tax reclaims receivable 5 2 2,469 1,656 6,664 4,116
Amounts receivable from Investment Manager 1 1 - 10 10
Prepaid fees 3 - 6 3 -
Total assets 1,556,930 1,507,707 1,068,872 1,038,641 3,135,323 2,808,616
Liabilities
Unrealised loss on forward contracts (18,956) (31,251) - (30) -
Payable under securities loan agreements (11,243) (16,675) (22,602) (13,992) (44,072) (26,198)
Management fees payable (548) (488) (588) (526) (1,146) (950)
Payable for shares repurchased (4,913) (1,450) (1,265) (1,101) (2,548) (2,312)
Payable for securities purchased (8,440) (415) (18) (3,621) (2,842)
Distributions payable (8,019) (8,986) (1,450) (3,762) (4,259) (11,033)
Capital gains tax payable - - - -
Accrued expenses (522) (339) (381) (217) (808) (428)
Total liabilities (excluding net assets
attributable to holders of redeemable shares) (44,201) (67,629) (26,701) (19,616) (56,484) (43,763)
Net assets attributable to holders of
redeemable shares 1,512,729 1,440,078 1,042,171 1,019,025 3,078,839 2,764,853

The accompanying notes form an integral part of the financial statements.
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Statement of Financial Position
as at 31 May 2023 and 30 November 2022 (continued)

Global Sustainability

Global Sustainability

Global Targeted

Fixed Income Fund Short Fixed Income Fund Value Fund
31 May 2023 30 Nov 2022 31 May 2023 30 Nov 2022 31 May 2023 30 Nov 2022
Unaudited Audited Unaudited Audited Unaudited Audited
GBP '000 GBP "000 GBP '000 GBP '000 UsD '000 USD '000
Assets
Financial assets at fair value through profit or loss 517,712 478,259 309,055 209,208 3,949,797 4,074,698
Cash and cash equivalents 763 650 844 177 21,324 8,355
Cash collateral received 687 598 203 - 46,675 39,818
Unrealised gain on forward contracts 7,246 17,810 3,382 7,928 -
Receivable for shares sold 1,294 1,311 1,098 966 9,709 5,612
Receivable for securities sold 7,707 - 5,849 7,089 2,549
Interest and tax reclaims receivable 4,257 3,784 1,922 1,563 -
Dividends and tax reclaims receivable - - 12,383 8,577
Amounts receivable from Investment Manager 4 4 46 46 -
Prepaid fees 4 - 4 6 " 1
Total assets 539,674 502,416 316,554 225,743 4,046,988 4,139,620
Liabilities
Unrealised loss on forward contracts (2,612) (4,148) (2,533) (764) - -
Payable under securities loan agreements (687) (598) (203) - (46,675) (39,818)
Management fees payable (208) (187) (148) (77) (2,682) (2,478)
Payable for shares repurchased (229) (667) (651) (69) (7,281) (2,880)
Payable for securities purchased (2,081) (6,919) (453) (4,495) (151) (1,086)
Distributions payable (2,101) (2,199) (1,511) (1,840) (4,988) (19,462)
Capital gains tax payable - - - -
Accrued expenses (153) (83) (177) (11) (1,340) (833)
Total liabilities (excluding net assets
attributable to holders of redeemable shares) (8,071) (14,801) (5,676) (7,356) (63,117) (66,557)
Net assets attributable to holders of
redeemable shares 531,603 487,615 310,878 218,387 3,983,871 4,073,063

The accompanying notes form an integral part of the financial statements.
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Statement of Financial Position
as at 31 May 2023 and 30 November 2022 (continued)

Global Ultra Short Global Value Pacific Basin Small
Fixed Income Fund Fund Companies Fund
31 May 2023 30 Nov 2022 31 May 2023 30 Nov 2022 31 May 2023 30 Nov 2022
Unaudited Audited Unaudited Audited Unaudited Audited
GBP '000 GBP "000 USD '000 USD '000 UsD '000 USD '000
Assets
Financial assets at fair value through profit or loss 812,330 669,263 1,063,089 1,008,434 106,950 118,562
Cash and cash equivalents 7,131 701 2,084 3,054 591 492
Cash collateral received 1,473 2,115 16,581 1,834 4,232 3,007
Unrealised gain on forward contracts 11,588 44,353 - 1 -
Receivable for shares sold 1,194 1,526 4,561 2,003 109 17
Receivable for securities sold - 217 3,700 97 72
Interest and tax reclaims receivable 5,725 5,283 - -
Dividends and tax reclaims receivable - 3,794 2,686 860 509
Amounts receivable from Investment Manager 40 40 - 61 61
Prepaid fees 12 4 - 1 1
Total assets 839,493 723,285 1,090,386 1,021,711 112,902 122,821
Liabilities
Unrealised loss on forward contracts (3,192) (10,355) (25) - -
Payable under securities loan agreements (1,473) (2,115) (16,581) (1,834) (4,232) (3,007)
Management fees payable (235) (258) (489) (417) (129) (125)
Payable for shares repurchased (1,467) (4,645) (3,602) (2,618) (254) (294)
Payable for securities purchased (2,181) - - (239) (5)
Distributions payable (3,484) (3,302) (3,321) (6,514) (115) (526)
Capital gains tax payable - - - -
Accrued expenses (216) (139) (327) (187) (118) (69)
Total liabilities (excluding net assets
attributable to holders of redeemable shares) (12,248) (20,814) (24,345) (11,809) (4,848) (4,026)
Net assets attributable to holders of
redeemable shares 827,245 702,471 1,066,041 1,009,902 108,054 118,795

The accompanying notes form an integral part of the financial statements.
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Statement of Financial Position

as at 31 May 2023 and 30 November 2022 (continued)

Sterling Inflation

Linked Intermediate Duration

U.S. Core Equity

U.S. Small Companies

Fixed Income Fund Fund Fund
31 May 2023 30 Nov 2022 31 May 2023 30 Nov 2022 31 May 2023 30 Nov 2022
Unaudited Audited Unaudited Unaudited Audited
Note GBP '000 GBP '000 UsD '000 USD '000
Assets
Financial assets at fair value through profit or loss 1,027,998 1,001,752 47,152 48,106 237,716 222,840
Cash and cash equivalents 6 594 - 145 156 432 443
Margin cash - - 97
Cash collateral received 4 - 195 M 2,342 1,568
Unrealised gain on forward contracts - - -
Unrealised gain on futures contracts - - 54
Receivable for shares sold 3,678 3,041 173 89 662 2,139
Receivable for securities sold - - 29 7
Interest and tax reclaims receivable 3,817 3,535 - -
Dividends and tax reclaims receivable - 60 59 224 205
Amounts receivable from Investment Manager - 6 6 -
Prepaid fees 3 3 1 1 4 2
Total assets 1,036,090 1,008,331 47,732 48,528 241,409 227,355
Liabilities
Bank overdraft (288) - -
Unrealised loss on forward contracts - - -
Payable under securities loan agreements 4 - (195) (111) (2,342) (1,568)
Management fees payable (264) (240) (17) (15) (114) (95)
Payable for shares repurchased (1,237) (1,071) (27) (7 (218) (92)
Payable for securities purchased - (143) (95) (455)
Distributions payable (12,343) (9,173) - (76) (205)
Capital gains tax payable - - -
Accrued expenses (334) (216) (15) (8) (132) (83)
Total liabilities (excluding net assets
attributable to holders of redeemable shares) (14,178) (10,988) (397) (236) (2,882) (2,498)
Net assets attributable to holders of
redeemable shares 1,021,912 997,343 47,335 48,292 238,527 224,857

The accompanying notes form an integral part of the financial statements.
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Statement of Financial Position
as at 31 May 2023 and 30 November 2022 (continued)

World Allocation

World Allocation

World Allocation

20/80 Fund 40/60 Fund 60/40 Fund
31 May 2023 30 Nov 2022 31 May 2023 30 Nov 2022 31 May 2023 30 Nov 2022
Unaudited Audited Unaudited Audited Unaudited Audited
GBP '000 GBP "000 GBP '000 GBP '000 GBP '000 GBP '000
Assets
Financial assets at fair value through profit or loss 128,929 117,782 873,354 858,716 2,267,335 2,154,474
Cash and cash equivalents 598 248 236 - 6,576 1,352
Cash collateral received 309 494 - 15,378 11,026
Unrealised gain on forward contracts 523 172 109 9 330 4
Receivable for shares sold 121 59 1,318 1,254 4,072 3,494
Receivable for securities sold 128 - 851 215 1,715
Interest and tax reclaims receivable 97 10 - -
Dividends and tax reclaims receivable 740 750 5,573 7,134 12,627 9,288
Amounts receivable from Investment Manager 49 45 339 327 342 316
Prepaid fees 4 - 1 1 1 2
Total assets 131,498 119,660 880,930 868,292 2,306,876 2,181,671
Liabilities
Bank overdraft - (265) - -
Unrealised loss on forward contracts (870) (683) (1,101) (731) (2,251) (2,472)
Payable under securities loan agreements (309) (494) - (15,378) (11,026)
Management fees payable (58) (53) (385) (372) (1,092) (1,000)
Payable for shares repurchased (315) 9) (1,097) (442) (3,170) (1,768)
Payable for securities purchased (172) (1,121) (365) (690) (5,880) (1,512)
Distributions payable (113) (141) (988) (1,423) (2,065) (3,498)
Capital gains tax payable - - - (230) (185)
Accrued expenses (44) (27) (215) (196) (640) (478)
Total liabilities (excluding net assets
attributable to holders of redeemable shares) (1,881) (2,528) (4,151) (4,119) (30,706) (21,939)
Net assets attributable to holders of
redeemable shares 129,617 117,132 876,779 864,173 2,276,170 2,159,732

The accompanying notes form an integral part of the financial statements.

Dimensional Fund Advisors

Semi-Annual Report and Unaudited Financial Statements, 31 May 2023
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Statement of Financial Position
as at 31 May 2023 and 30 November 2022 (continued)

World Allocation World Equity World Sustainability
80/20 Fund Fund Equity Fund*
31 May 2023 30 Nov 2022 31 May 2023 30 Nov 2022 31 May 2023 30 Nov 2022
Unaudited Audited Unaudited Audited Unaudited Audited
Note GBP '000 GBP "000 GBP '000 GBP '000 GBP '000 GBP '000
Assets
Financial assets at fair value through profit or loss 756,222 652,133 2,382,766 2,436,042 45,107
Cash and cash equivalents 6 1,126 1,621 5,651 7,873
Cash collateral received 4 - 29,896 24,266 230
Unrealised gain on forward contracts 8 9 38 -
Receivable for shares sold 2,221 748 3,741 2,548 727
Receivable for securities sold - 563 407
Interest and tax reclaims receivable - -
Dividends and tax reclaims receivable 3,943 5,672 6,291 5,021 87
Amounts receivable from Investment Manager 607 564 - 32
Prepaid fees - 7 5
Total assets 764,127 660,747 2,428,953 2,476,162 46,183
Liabilities
Bank overdraft - - - (509)
Unrealised loss on forward contracts (431) (602) (65) - (4)
Payable under securities loan agreements 4 - (29,896) (24,266) (230)
Management fees payable (633) (573) (1,221) (1,184) (22)
Payable for shares repurchased (1,701) (585) (4,952) (3,205)
Payable for securities purchased (1,281) (1,445) (33) (24) (1)
Distributions payable (648) (1,044) (2,756) (12,443) (3)
Capital gains tax payable - - (1,660) (1,814) (6)
Accrued expenses (1) (93) (810) (498) (39)
Total liabilities (excluding net assets
attributable to holders of redeemable shares) (4,805) (4,342) (41,393) (43,434) (814)
Net assets attributable to holders of
redeemable shares 759,322 656,405 2,387,560 2,432,728 45,369

* World Sustainability Equity Fund launched on 28 March 2023.

The accompanying notes form an integral part of the financial statements.

Dimensional Fund Advisors

Semi-Annual Report and Unaudited Financial Statements, 31 May 2023
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Statement of Financial Position
as at 31 May 2023 and 30 November 2022 (continued)

Dimensional
Funds plc
31 May 2023 30 Nov 2022
Unaudited Audited
EUR '000 EUR '000
Assets
Financial assets at fair value through profit or loss 29,367,112 28,446,024
Cash and cash equivalents 182,330 103,571
Margin cash 93
Cash collateral received 329,287 239,990
Unrealised gain on forward contracts 75,394 229,368
Unrealised gain on futures contracts 52
Receivable for shares sold 66,144 55,642
Receivable for securities sold 27,655 55,146
Interest and tax reclaims receivable 47,093 45514
Dividends and tax reclaims receivable 81,053 68,413
Amounts receivable from Investment Manager 1,858 1,719
Prepaid fees 133 130
Total assets 30,178,059 29,245,662
Liabilities
Bank overdraft (592) (640)
Unrealised loss on forward contracts (66,215) (74,291)
Payable under securities loan agreements (329,287) (239,990)
Management fees payable (14,799) (13,479)
Payable for shares repurchased (73,614) (73,012)
Payable for securities purchased (39,479) (42,595)
Distributions payable (77,824) (149,620)
Capital gains tax payable (5,942) (7,528)
Accrued expenses (10,815) (6,912)
Total liabilities (excluding net assets
attributable to holders of redeemable shares) (618,567) (608,067)
Net assets attributable to holders of
redeemable shares 29,559,492 28,637,595

All the intercompany balances due to cross investments within the Company have been eliminated in the Company total. Refer to Note 8 for further details.

The accompanying notes form an integral part of the financial statements.

Dimensional Fund Advisors

Semi-Annual Report and Unaudited Financial Statements, 31 May 2023
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Statement of Comprehensive Income

for the financial periods ended 31 May 2023 and 31 May 2022

Emerging Markets

Emerging Markets

Large Cap Core Sustainability Core Emerging Markets
Equity Fund Equity Fund Value Fund
31 May 2023 31 May 2022 31 May 2023 31 May 2022 31 May 2023 31 May 2022
Unaudited Unaudited Unaudited Unaudited Unaudited Unaudited
Note USD '000 USD '000 USD '000 USD '000 USD '000 USD '000
Income
Interest income 8 - 5 - 10 -
Dividend income 13,229 13,968 2,133 428 20,029 24,294
Securities lending income 844 673 36 4 1,006 1,019
Net (loss)/gain on financial assets at fair value
through profit or loss (11,932) (28,358) 1,689 (3,791) 292 (20,192)
Net income/(loss) 2,149 (13,717) 3,863 (3,359) 21,337 5121
Expenses
Management fees (586) (553) (326) (74) (2,537) (2,859)
Administration and depositary fees (130) (116) (85) (7) (384) (355)
Audit and legal fees 8) (14) (12) (3) (10) (18)
Other expenses (69) (243) (23) 9) (136) (45)
Total operating expenses before waivers (793) (926) (446) (93) (3,067) (3,277)
Waivers and reimbursements - - -
Total operating expenses (793) (926) (446) (93) (3,067) (3,277)
Net income/(loss) from operations before
finance costs 1,356 (14,643) 3,417 (3,452) 18,270 1,844
Finance costs
Interest expense (1 (4) (1) - (6)
Distributions to redeemable shareholders 12 (15) (232) (20) (1,232) (1,465)
Total finance costs (16) (236) (21) (1,232) (1,471)
Net income/(loss) from operations before tax 1,356 (14,659) 3,181 (3,473) 17,038 373
Withholding tax on dividends and other taxation 5 (1,307) (2,348) (364) (53) (2,113) (4,088)
Net income/(loss) from operations after tax 49 (17,007) 2,817 (3,526) 14,925 (3,715)
Increase/(decrease) in net assets attributable
to holders of redeemable shares 49 (17,007) 2,817 (3,526) 14,925 (3,715)

Gains and losses arose solely from continuing operations. There were no gains or losses other than those dealt with in the Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.

Dimensional Fund Advisors
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Statement of Comprehensive Income
for the financial periods ended 31 May 2023 and 31 May 2022 (continued)

Euro Inflation Linked

Intermediate Duration Fixed European Small European
Income Fund Companies Fund Value Fund
31 May 2023 31 May 2022 31 May 2023 31 May 2022 31 May 2023 31 May 2022
Unaudited Unaudited Unaudited Unaudited Unaudited Unaudited
Note EUR '000 EUR '000 EUR '000
Income
Interest income 2,826 - - -
Dividend income - 3,328 3,287 4243 3,345
Securities lending income - 99 98 39 21
Net (loss)/gain on financial assets at fair value
through profit or loss (3,435) (1,833) 1,525 (11,022) (1,037) 7,678
Net (loss)/income (609) (1,833) 4,952 (7,637) 3,245 11,044
Expenses
Management fees (49) (52) (285) (342) (156) (161)
Administration and depositary fees (13) (14) (37) (45) (27) (24)
Audit and legal fees (1) (1) (1) 2 (1) (2)
Other expenses (2) (3) (23) (25) (20) (18)
Total operating expenses before waivers (65) (70) (346) (414) (204) (205)
Waivers and reimbursements - - -
Total operating expenses (65) (70) (346) (414) (204) (205)
Net (loss)/income from operations before
finance costs (674) (1,903) 4,606 (8,051) 3,041 10,839
Finance costs
Interest expense (1 - (2) (2)
Distributions to redeemable shareholders 12 (5) - (185) (183) (21) (28)
Total finance costs (5) (1) (185) (185) (21) (30)
Net (loss)/income from operations before tax (679) (1,904) 4,421 (8,236) 3,020 10,809
Withholding tax on dividends and other taxation 5 - (313) (297) (401) (323)
Net (loss)/income from operations after tax (679) (1,904) 4,108 (8,533) 2,619 10,486
(Decrease)/increase in net assets attributable
to holders of redeemable shares (679) (1,904) 4,108 (8,533) 2,619 10,486

Gains and losses arose solely from continuing operations. There were no gains or losses other than those dealt with in the Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.

Dimensional Fund Advisors
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Statement of Comprehensive Income
for the financial periods ended 31 May 2023 and 31 May 2022 (continued)

Global Core Global Core Fixed Global Short Fixed
Equity Fund Income Fund Income Fund
31 May 2023 31 May 2022 31 May 2023 31 May 2022 31 May 2023 31 May 2022
Unaudited Unaudited Unaudited Unaudited Unaudited Unaudited
Note USD '000 USD '000 GBP '000 GBP '000 EUR '000 EUR '000
Income
Interest income 59 3 8,457 5,151 35,864 18,168
Dividend income 72,395 72,554 - -
Securities lending income 1,027 799 70 13 12 20
Net loss on financial assets at fair value through
profit or loss (69,647) (442,694) (8,143) (60,236) (77,170) (249,731)
Net incomel/(loss) 3,834 (369,338) 384 (55,072) (41,294) (231,543)
Expenses
Management fees (5,758) (6,642) (643) (616) (3,057) (3,295)
Administration and depositary fees (785) (836) (89) (84) (411) (447)
Audit and legal fees (57) (94) (6) 7) (33) (55)
Other expenses (246) (212) (23) (21) (102) (87)
Total operating expenses before waivers (6,846) (7,784) (761) (728) (3,603) (3,884)
Waivers and reimbursements - - 81
Total operating expenses (6,846) (7,784) (761) (728) (3,603) (3,803)
Net loss from operations before finance costs (3,012) (377,122) (377) (55,800) (44,897) (235,346)
Finance costs
Interest expense (3) (35) 4) (189)
Distributions to redeemable shareholders 12 (9,559) (7,425) (3,497) (1,904) (16,002) (6,604)
Total finance costs (9,562) (7,460) (3,501) (1,904) (16,002) (6,793)
Net loss from operations before tax (12,574) (384,582) (3,878) (57,704) (60,899) (242,139)
Withholding tax on dividends and other taxation 5 (13,320) (13,020) - (7) - (3)
Net loss from operations after tax (25,894) (397,602) (3,878) (57,711) (60,899) (242,142)
Decrease in net assets attributable to holders
of redeemable shares (25,894) (397,602) (3,878) (57,711) (60,899) (242,142)

Gains and losses arose solely from continuing operations. There were no gains or losses other than those dealt with in the Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.

Dimensional Fund Advisors
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Statement of Comprehensive Income
for the financial periods ended 31 May 2023 and 31 May 2022 (continued)

Global Short-Term Investment Global Small Global Sustainability
Grade Fixed Income Fund Companies Fund Core Equity Fund
31 May 2023 31 May 2022 31 May 2023 31 May 2022 31 May 2023 31 May 2022
Unaudited Unaudited Unaudited Unaudited Unaudited Unaudited
Note USD '000 USD '000 USD '000 USD '000 USD '000
Income
Interest income 19,406 10,682 21 1 47 -
Dividend income - 12,427 11,273 36,240 25,199
Securities lending income 30 8 357 310 580 287
Net gain/(loss) on financial assets at fair value
through profit or loss 42,401 (151,300) (47,515) (85,564) 10,558 (256,501)
Net incomel/(loss) 61,837 (140,610) (34,710) (73,980) 47,425 (231,015)
Expenses
Management fees (1,573) (1,526) (1,709) (1,814) (3,216) (2,500)
Administration and depositary fees (220) (225) (180) (177) (453) (351)
Audit and legal fees (16) (26) 9) (13) (29) (23)
Other expenses (66) (59) (76) (59) (136) (90)
Total operating expenses before waivers (1,875) (1,836) (1,974) (2,063) (3,834) (2,964)
Waivers and reimbursements - - -
Total operating expenses (1,875) (1,836) (1,974) (2,063) (3,834) (2,964)
Net income/(loss) from operations before
finance costs 59,962 (142,446) (36,684) (76,043) 43,591 (233,979)
Finance costs
Interest expense (5) (1) (1) 8)
Distributions to redeemable shareholders 12 (7,958) (4,397) (1,191) (1,083) (4,152) (2,547)
Total finance costs (7,958) (4,402) (1,192) (1,084) (4,152) (2,555)
Net income/(loss) from operations before tax 52,004 (146,848) (37,876) (77,127) 39,439 (236,534)
Withholding tax on dividends and other taxation 5 (1) (2,323) (1,965) (7,053) (4,680)
Net income/(loss) from operations after tax 52,004 (146,849) (40,199) (79,092) 32,386 (241,214)
Increase/(decrease) in net assets attributable
to holders of redeemable shares 52,004 (146,849) (40,199) (79,092) 32,386 (241,214)

Gains and losses arose solely from continuing operations. There were no gains or losses other than those dealt with in the Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.

Dimensional Fund Advisors
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Statement of Comprehensive Income
for the financial periods ended 31 May 2023 and 31 May 2022 (continued)

Global Sustainability

Global Sustainability

Global Targeted

Fixed Income Fund Short Fixed Income Fund Value Fund
31 May 2023 31 May 2022 31 May 2023 31 May 2022 31 May 2023 31 May 2022
Unaudited Unaudited Unaudited Unaudited Unaudited Unaudited
Note GBP '000 GBP '000 GBP '000 USD '000
Income
Interest income 7,682 4,534 4,348 716 86 2
Dividend income - - 57,506 49,081
Securities lending income 3 - 2 886 732
Net (loss)/gain on financial assets at fair value
through profit or loss (9,252) (68,246) (4,424) (3,236) (307,063) 9,813
Net (loss)/income (1,567) (63,712) (74) (2,520) (248,585) 59,628
Expenses
Management fees (595) (570) (290) (85) (8,216) (8,243)
Administration and depositary fees 91) (72) 41) (11) (604) (562)
Audit and legal fees 4) (4) ) 2) (45) (70)
Other expenses (25) (19) (44) (20) (218) (158)
Total operating expenses before waivers (715) (665) (382) (118) (9,083) (9,033)
Waivers and reimbursements - - 6 -
Total operating expenses (715) (665) (382) (112) (9,083) (9,033)
Net (loss)/income from operations before
finance costs (2,282) (64,377) (456) (2,632) (257,668) 50,595
Finance costs
Interest expense (3) - (1) (3)
Distributions to redeemable shareholders 12 (2,669) (1,715) (1,256) (151) (5,238) (3,955)
Total finance costs (2,672) (1,715) (1,257) (151) (5,238) (3,958)
Net (loss)/income from operations before tax (4,954) (66,092) (1,713) (2,783) (262,906) 46,637
Withholding tax on dividends and other taxation 5 (7) - (10,474) (8,777)
Net (loss)/income from operations after tax (4,954) (66,099) (1,713) (2,783) (273,380) 37,860
(Decrease)/increase in net assets attributable
to holders of redeemable shares (4,954) (66,099) (1,713) (2,783) (273,380) 37,860

Gains and losses arose solely from continuing operations. There were no gains or losses other than those dealt with in the Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.

Dimensional Fund Advisors
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Statement of Comprehensive Income
for the financial periods ended 31 May 2023 and 31 May 2022 (continued)

Global Ultra Short Global Value Pacific Basin Small
Fixed Income Fund Fund Companies Fund
31 May 2023 31 May 2022 31 May 2023 31 May 2022 31 May 2023 31 May 2022
Unaudited Unaudited Unaudited Unaudited Unaudited
Note GBP '000 USD '000 USD '000
Income
Interest income 8,795 2421 19 - -
Dividend income - 19,973 13,983 1,897 1,889
Securities lending income 7 1 263 90 51 44
Net gain/(loss) on financial assets at fair value
through profit or loss 2,098 (5,599) (48,520) 26,842 1,296 (13,300)
Net incomel/(loss) 10,900 (3,177) (28,265) 40,915 3,244 (11,367)
Expenses
Management fees (547) (447) (1,406) (1,219) (236) (267)
Administration and depositary fees (119) (108) (166) (135) (42) (45)
Audit and legal fees (6) 8) 8) 8) (1) (2)
Other expenses (36) (28) (62) (50) (28) (28)
Total operating expenses before waivers (708) (591) (1,642) (1,412) (307) (342)
Waivers and reimbursements - - -
Total operating expenses (708) (591) (1,642) (1,412) (307) (342)
Net income/(loss) from operations before
finance costs 10,192 (3,768) (29,907) 39,503 2,937 (11,709)
Finance costs
Interest expense (130) (3) - (12) -
Distributions to redeemable shareholders 12 (3,411) (956) (2,967) (1,713) (115) (124)
Total finance costs (3,541) (959) (2,967) (1,725) (115) (124)
Net income/(loss) from operations before tax 6,651 (4,727) (32,874) 37,778 2,822 (11,833)
Withholding tax on dividends and other taxation 5 - (3,606) (2,552) (233) (229)
Net income/(loss) from operations after tax 6,651 (4,727) (36,480) 35,226 2,589 (12,062)
Increase/(decrease) in net assets attributable
to holders of redeemable shares 6,651 (4,727) (36,480) 35,226 2,589 (12,062)

Gains and losses arose solely from continuing operations. There were no gains or losses other than those dealt with in the Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.

Dimensional Fund Advisors
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Statement of Comprehensive Income

for the financial periods ended 31 May 2023 and 31 May 2022 (continued)

Sterling Inflation

Linked Intermediate Duration

U.S. Core Equity U.S. Small Companies

Fixed Income Fund Fund Fund
31 May 2023 31 May 2022 31 May 2023 31 May 2022 31 May 2023 31 May 2022
Unaudited Unaudited Unaudited Unaudited Unaudited Unaudited
Note GBP '000 GBP '000 USD '000 USD '000 USD '000 USD '000
Income
Interest income 44173 14,955 - 6 -
Dividend income - 425 219 1,855 1,239
Securities lending income - 1 1 8 10
Net loss on financial assets at fair value through
profit or loss (80,636) (100,781) (994) (2,146) (18,947) (14,494)
Net loss (36,463) (85,826) (568) (1,926) (17,078) (13,245)
Expenses
Management fees (762) (764) (41) (25) (336) (301)
Administration and depositary fees (148) (150) (9) (5) (45) (37)
Audit and legal fees (7) (12) - 2) (2)
Other expenses (54) (46) (4) (1) (12) (28)
Total operating expenses before waivers (971) (972) (54) (31) (395) (368)
Waivers and reimbursements - - - - -
Total operating expenses (971) 972) (54) (31) (395) (368)
Net loss from operations before finance costs (37,434) (86,798) (622) (1,957) (17,473) (13,613)
Finance costs
Interest expense (1) - - - - -
Distributions to redeemable shareholders 12 (11,999) (4,414) - - (78) (62)
Total finance costs (12,000) (4,414) - - (78) (62)
Net loss from operations before tax (49,434) (91,212) (622) (1,957) (17,551) (13,675)
Withholding tax on dividends and other taxation 5 - (119) (61) (491) (319)
Net loss from operations after tax (49,434) (91,212) (741) (2,018) (18,042) (13,994)
Decrease in net assets attributable to holders
of redeemable shares (49,434) (91,212) (741) (2,018) (18,042) (13,994)

Gains and losses arose solely from continuing operations. There were no gains or losses other than those dealt with in the Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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Statement of Comprehensive Income
for the financial periods ended 31 May 2023 and 31 May 2022 (continued)

World Allocation

World Allocation

World Allocation

20/80 Fund 40/60 Fund 60/40 Fund
31 May 2023 31 May 2022 31 May 2023 31 May 2022 31 May 2023 31 May 2022
Unaudited Unaudited Unaudited Unaudited Unaudited Unaudited
Note GBP '000 GBP '000 GBP '000 GBP '000 GBP "000
Income
Interest income 208 100 3 1 13 2
Dividend income 923 454 7,483 4,262 28,451 20,226
Securities lending income - - 275 118
Net loss on financial assets at fair value through
profit or loss (1,596) (4,214) (14,364) (27,243) (68,225) (54,018)
Net loss (465) (3,660) (6,878) (22,980) (39,486) (33,672)
Expenses
Management fees (154) (147) (1,134) (1,125) (3,110) (2,809)
Administration and depositary fees (18) (16) (21) (23) (209) (173)
Audit and legal fees (1) (2) 9) (16) (24) (35)
Other expenses (4) (6) (26) (26) (69) (60)
Total operating expenses before waivers (177) (17) (1,190) (1,190) (3,412) (3,077)
Waivers and reimbursements 118 114 1,000 1,006 934 1,154
Total operating expenses (59) (57) (190) (184) (2,478) (1,923)
Net loss from operations before finance costs (524) (3,717) (7,068) (23,164) (41,964) (35,595)
Finance costs
Interest expense (1) ©) (1 (3) (2)
Distributions to redeemable shareholders 12 (108) (46) (997) (616) (2,034) (1,439)
Total finance costs (109) (47) (998) (616) (2,037) (1,441)
Net loss from operations before tax (633) (3,764) (8,066) (23,780) (44,001) (37,036)
Withholding tax on dividends and other taxation 5 - - (3,370) (2,305)
Net loss from operations after tax (633) (3,764) (8,066) (23,780) (47,371) (39,341)
Decrease in net assets attributable to holders
of redeemable shares (633) (3,764) (8,066) (23,780) (47,371) (39,341)

Gains and losses arose solely from continuing operations. There were no gains or losses other than those dealt with in the Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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Statement of Comprehensive Income
for the financial periods ended 31 May 2023 and 31 May 2022 (continued)

World Allocation World Equity World Sustainability
80/20 Fund Fund Equity Fund*
31 May 2023 31 May 2022 31 May 2023 31 May 2022
Unaudited Unaudited Unaudited Unaudited
Note GBP '000 GBP '000 GBP '000
Income
Interest income 4 1 18 1
Dividend income 6,994 3,914 33,469 26,856 255
Securities lending income - 745 526 1
Net loss on financial assets at fair value through
profit or loss (25,528) (9,778) (126,798) (14,767) (253)
Net (loss)/income (18,530) (5,863) (92,566) 12,616 3
Expenses
Management fees (1,031) (782) (3,636) (3,240) (22)
Administration and depositary fees (21) (20) (398) (359) (26)
Audit and legal fees 7) 8) (26) (38) (3)
Other expenses (22) (19) (122) 91) (1)
Total operating expenses before waivers (1,081) (829) (4,182) (3,728) (62)
Waivers and reimbursements 929 730 - 32
Total operating expenses (152) (99) (4,182) (3,728) (30)
Net (loss)/income from operations before
finance costs (18,682) (5,962) (96,748) 8,888 (27)
Finance costs
Interest expense (1) - (1) (1) (1)
Distributions to redeemable shareholders 12 (603) (421) (2,542) (2,233) 2
Total finance costs (604) (421) (2,543) (2,234) 1
Net (loss)/income from operations before tax (19,286) (6,383) (99,291) 6,654 (26)
Withholding tax on dividends and other taxation 5 - (5,964) (4,757) (48)
Net (loss)/income from operations after tax (19,286) (6,383) (105,255) 1,897 (74)
(Decrease)/increase in net assets attributable
to holders of redeemable shares (19,286) (6,383) (105,255) 1,897 (74)

* World Sustainability Equity Fund launched on 28 March 2023.

Gains and losses arose solely from continuing operations. There were no gains or losses other than those dealt with in the Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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Statement of Comprehensive Income

for the financial periods ended 31 May 2023 and 31 May 2022 (continued)

Dimensional
Funds plc
31 May 2023 31 May 2022
Unaudited Unaudited
Note EUR '000 EUR '000
Income
Interest income 141,249 60,910
Dividend income 296,051 253,932
Securities lending income 6,153 4,511
Net loss on financial assets at fair value through
profit or loss (846,854) (1,465,919)
Net loss (403,401) (1,146,566)
Expenses
Management fees (41,350) (39,911)
Administration and depositary fees (4,730) (4,310
Audit and legal fees (334) (463)
Other expenses (1,648) (1,419)
Total operating expenses before waivers (48,062) (46,103)
Waivers and reimbursements 3,443 3,653
Total operating expenses (44,619) (42,450)
Net loss from operations before finance costs (448,020) (1,189,016)
Finance costs
Interest expense (175) (267)
Distributions to redeemable shareholders 12 (57,895) (31,721)
Total finance costs (58,070) (31,988)
Net loss from operations before tax (506,090) (1,221,004)
Withholding tax on dividends and other taxation 5 (50,022) (43,419)
Net loss from operations after tax (556,112) (1,264,423)
Decrease in net assets attributable to holders
of redeemable shares (556,112) (1,264,423)

All the intercompany balances due to cross investments within the Company have been eliminated in the Company total. Refer to Note 8 for further details.

Gains and losses arose solely from continuing operations. There were no gains or losses other than those dealt with in the Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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Statement of Changes in Net Assets Attributable to Holders of Redeemable Shares
for the financial periods ended 31 May 2023 and 31 May 2022

Emerging Markets

Emerging Markets

Large Cap Core Sustainability Core Emerging Markets
Equity Fund Equity Fund Value Fund
31 May 2023 31 May 2022 31 May 2023 31 May 2022 31 May 2023 31 May 2022
Unaudited Unaudited Unaudited Unaudited Unaudited Unaudited
USD ‘000 USD '000 USD '000 USD 000 USD '000 USD '000
Net assets attributable to holders of redeemable
shares at the start of the financial period 765,882 787,695 120,526 1,192,377 1,265,837
Increase/(decrease) in net assets attributable to
holders of redeemable shares 49 (17,007) 2,817 (3,526) 14,925 (3,715)
Issue of redeemable shares during the financial
period 48,075 75,263 105,786 89,630 101,958 122,598
Redemption of redeemable shares during the
financial period (27,471) (34,715) (11,268) (1,040) (56,676) (132,306)
Currency translation - - -
Net assets attributable to holders of
redeemable shares at the end of the financial
period 786,535 811,236 217,861 85,064 1,252,584 1,252,414
Euro Inflation Linked
Intermediate Duration Fixed European Small European
Income Fund Companies Fund Value Fund
31 May 2023 31 May 2022 31 May 2023 31 May 2022 31 May 2023 31 May 2022
Unaudited Unaudited Unaudited Unaudited Unaudited Unaudited
EUR '000 EUR '000 EUR "000 EUR '000 EUR '000 EUR '000
Net assets attributable to holders of redeemable
shares at the start of the financial period 68,006 63,152 137,056 163,053 111,533 105,451
(Decrease)/increase in net assets attributable to
holders of redeemable shares (679) (1,904) 4,108 (8,533) 2,619 10,486
Issue of redeemable shares during the financial
period 5,578 27,521 8,108 9,476 9,156 43,092
Redemption of redeemable shares during the
financial period (7,110) (8,280) (6,853) (10,172) (8,151) (48,535)
Currency translation - - -
Net assets attributable to holders of
redeemable shares at the end of the financial
period 65,795 80,489 142,419 153,824 115,157 110,494
Global Core Global Core Fixed Global Short Fixed
Equity Fund Income Fund Income Fund
31 May 2023 31 May 2022 31 May 2023 31 May 2022 31 May 2023 31 May 2022
Unaudited Unaudited Unaudited Unaudited Unaudited Unaudited
USD '000 USD '000 GBP '000 GBP '000 EUR '000 EUR "000
Net assets attributable to holders of redeemable
shares at the start of the financial period 5,000,503 5,377,047 539,826 492,596 2,895,939 3,087,285
Decrease in net assets attributable to holders of
redeemable shares (25,894) (397,602) (3,878) (57,711) (60,899) (242,142)
Issue of redeemable shares during the financial
period 732,598 1,572,859 86,051 129,793 491,360 597,330
Redemption of redeemable shares during the
financial period (376,292) (731,655) (45,240) (33,787) (433,000) (531,866)
Currency translation - - -
Net assets attributable to holders of
redeemable shares at the end of the financial
period 5,330,915 5,820,649 576,759 530,891 2,893,400 2,910,607

The accompanying notes form an integral part of the financial statements.
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Statement of Changes in Net Assets Attributable to Holders of Redeemable Shares
for the financial periods ended 31 May 2023 and 31 May 2022 (continued)

Global Short-Term Investment Global Small Global Sustainability
Grade Fixed Income Fund Companies Fund Core Equity Fund
31 May 2023 31 May 2022 31 May 2023 31 May 2022 31 May 2023 31 May 2022
Unaudited Unaudited Unaudited Unaudited Unaudited Unaudited
USD '000 USD '000 USD '000 USD '000 USD '000 USD '000
Net assets attributable to holders of redeemable
shares at the start of the financial period 1,440,078 1,446,397 1,019,025 1,028,967 2,764,853 2,010,499
Increase/(decrease) in net assets attributable to
holders of redeemable shares 52,004 (146,849) (40,199) (79,092) 32,386 (241,214)
Issue of redeemable shares during the financial
period 189,261 160,178 139,114 142,081 501,436 851,591
Redemption of redeemable shares during the
financial period (168,614) (115,028) (75,769) (118,471) (219,836) (151,434)
Currency translation - - -
Net assets attributable to holders of
redeemable shares at the end of the financial
period 1,512,729 1,344,698 1,042,171 973,485 3,078,839 2,469,442
Global Sustainability Global Sustainability Global Targeted
Fixed Income Fund Short Fixed Income Fund Value Fund
31 May 2023 31 May 2022 31 May 2023 31 May 2022 31 May 2023 31 May 2022
Unaudited Unaudited Unaudited Unaudited Unaudited Unaudited
GBP '000 GBP '000 GBP '000 GBP '000 USD '000 USD '000
Net assets attributable to holders of redeemable
shares at the start of the financial period 487,615 467,232 218,387 4,073,063 3,748,917
(Decrease)/increase in net assets attributable to
holders of redeemable shares (4,954) (66,099) (1,713) (2,783) (273,380) 37,860
Issue of redeemable shares during the financial
period 96,251 184,648 106,631 172,664 508,459 406,901
Redemption of redeemable shares during the
financial period (47,309) (91,662) (12,427) (2,385) (324,271) (420,277)
Currency translation - - -
Net assets attributable to holders of
redeemable shares at the end of the financial
period 531,603 494,119 310,878 167,496 3,983,871 3,773,401
Global Ultra Short Global Value Pacific Basin Small
Fixed Income Fund Fund Companies Fund
31 May 2023 31 May 2022 31 May 2023 31 May 2022 31 May 2023 31 May 2022
Unaudited Unaudited Unaudited Unaudited Unaudited Unaudited
GBP '000 GBP '000 USD '000 USD '000 USD '000 USD '000
Net assets attributable to holders of redeemable
shares at the start of the financial period 702,471 636,696 1,009,902 664,297 118,795 119,482
Increase/(decrease) in net assets attributable to
holders of redeemable shares 6,651 (4,727) (36,480) 35,226 2,589 (12,062)
Issue of redeemable shares during the financial
period 211,804 471,214 195,381 369,283 10,318 22,618
Redemption of redeemable shares during the
financial period (93,681) (187,797) (102,762) (96,637) (23,648) (11,536)
Currency translation - - -
Net assets attributable to holders of
redeemable shares at the end of the financial
period 827,245 915,386 1,066,041 972,169 108,054 118,502

The accompanying notes form an integral part of the financial statements.
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Statement of Changes in Net Assets Attributable to Holders of Redeemable Shares
for the financial periods ended 31 May 2023 and 31 May 2022 (continued)

Sterling Inflation
Linked Intermediate Duration

U.S. Core Equity

U.S. Small Companies

Fixed Income Fund Fund Fund
31 May 2023 31 May 2022 31 May 2023 31 May 2022 31 May 2023 31 May 2022

Unaudited Unaudited Unaudited Unaudited Unaudited Unaudited

GBP '000 GBP '000 USD '000 USD '000 USD '000 USD '000
Net assets attributable to holders of redeemable
shares at the start of the financial period 997,343 1,037,831 48,292 27,334 224,857 184,034
Decrease in net assets attributable to holders of
redeemable shares (49,434) (91,212) (741) (2,018) (18,042) (13,994)
Issue of redeemable shares during the financial
period 174,194 174,065 10,559 6,509 49,931 45,404
Redemption of redeemable shares during the
financial period (100,191) (115,335) (10,775) (1,260) (18,219) (13,179)
Currency translation - - -
Net assets attributable to holders of
redeemable shares at the end of the financial
period 1,021,912 1,005,349 47,335 30,565 238,527 202,265

World Allocation

World Allocation

World Allocation

20/80 Fund 40/60 Fund 60/40 Fund
31 May 2023 31 May 2022 31 May 2023 31 May 2022 31 May 2023 31 May 2022

Unaudited Unaudited Unaudited Unaudited Unaudited Unaudited

GBP '000 GBP '000 GBP '000 GBP '000 GBP '000 GBP '000
Net assets attributable to holders of redeemable
shares at the start of the financial period 117,132 112,615 864,173 867,463 2,159,732 1,984,671
Decrease in net assets attributable to holders of
redeemable shares (633) (3,764) (8,066) (23,780) (47,371) (39,341)
Issue of redeemable shares during the financial
period 28,674 47,357 98,459 100,558 315,884 253,384
Redemption of redeemable shares during the
financial period (15,556) (33,404) (77,787) (77,713) (152,075) (150,298)
Currency translation - - -
Net assets attributable to holders of
redeemable shares at the end of the financial
period 129,617 122,804 876,779 866,528 2,276,170 2,048,416

World Allocation World Equity World Sustainability
80/20 Fund Fund Equity Fund”
31 May 2023 31 May 2022 31 May 2023 31 May 2022 31 May 2023 31 May 2022

Unaudited Unaudited Unaudited Unaudited Unaudited Unaudited

GBP '000 GBP '000 GBP '000 GBP '000 GBP '000 GBP '000
Net assets attributable to holders of redeemable
shares at the start of the financial period 656,405 492,694 2,432,728 2,110,798 - -
(Decrease)fincrease in net assets attributable to
holders of redeemable shares (19,286) (6,383) (105,255) 1,897 (74) -
Issue of redeemable shares during the financial
period 166,217 116,328 309,969 245,176 45,446 -
Redemption of redeemable shares during the
financial period (44,014) (24,705) (249,882) (137,808) (3) -
Currency translation - - -
Net assets attributable to holders of
redeemable shares at the end of the financial
period 759,322 577,934 2,387,560 2,220,063 45,369 -

* World Sustainability Equity Fund launched on 28 March 2023.

The accompanying notes form an integral part of the financial statements.
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Statement of Changes in Net Assets Attributable to Holders of Redeemable Shares
for the financial periods ended 31 May 2023 and 31 May 2022 (continued)

Dimensional
Funds plc
31 May 2023 31 May 2022

Unaudited Unaudited

EUR '000 EUR '000
Net assets attributable to holders of redeemable
shares at the start of the financial period 28,637,595 25,605,896
Decrease in net assets attributable to holders of
redeemable shares (556,112) (1,264,423)
Issue of redeemable shares during the financial
period 4,516,831 6,139,657
Redemption of redeemable shares during the
financial period (2,638,438) (3,162,366)
Currency translation (400,384) 860,667
Net assets attributable to holders of
redeemable shares at the end of the financial
period 29,559,492 28,179,431

All the intercompany balances due to cross investments within the Company have been eliminated in the Company total. Refer to Note 8 for further details.

The accompanying notes form an integral part of the financial statements.
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Emerging Markets Large Cap Core Equity Fund
Portfolio of Investments as at 31 May 2023

Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Investment Funds Common Stock (continued)
India - 4.66% Chile - 0.51% (continued)
5,092 iShares MSCI India UCITS ETF 36,616 4.66 5 Banco de Credito e Inversiones SA 149 0.02
36,616 4.66 5,918 Banco Santander Chile 257 0.03
Total Investment Funds - 4.66% (30 November 2022: 4.22%) 36,616 4.66 9 Banco Santander Chile, ADR 159 0.02
5 CAPSA 36 -
Common Stock 672 Cencosud SA 1,269 0.16
Brazil - 4.56% 11 Cia Cervecerias Unidas SA 82 0.01
130 Ambev SA, ADR 362 005 10 Cia Cervecerias Unidas SA, ADR 153 0.02
169 Atacadao SA 315 004 628 Cia Sud Americana de Vapores SA 46 0.01
168 B3 SA - Brasil Bolsa Balcao 442 0.06 5 Embotelladora Andina SA, ADR 84 0.01
90 Banco Bradesco SA (voting rights) 236 0.03 56 Empresas CMPC SA 9% 0.01
49 Banco BTG Pactual SA 255 0.03 59 Empresas COPEC SA 422 0.05
35 Banco do Brasil SA 305 0.04 407 Enel Americas SA 52 0.01
43 Banco Santander Brasil SA 242 0.03 10 Enel Chile SA, ADR 29 -
32 BB Seguridade Participacoes SA 19 002 55 Falabella SA 121 002
5 Braskem SA, ADR 47 0.01 19 Plaza SA 2 -
287 BRF SA 460 0.06 11 Sociedad Quimica y Minera de Chile SA, ADR 700 0.09
696 CCR SA 1,862 0.24 4,030 0.51
16 Centrais Eletricas Brasileiras SA (voting rights) 111 001 China - 28.73%
13 Cia de Saneamento Basico do Estado de Sao Paulo 26 360 Security Technology, Inc. 51 0.01
SABESP 133 0.02 50 37 Interactive Entertainment Network Technology
11 Cia Energetica de Minas Gerais (voting rights) 36 - Group Co. Ltd. 229 0.03
6 Cia Paranaense de Energia 44 0.01 4,284 Agricultural Bank of China Ltd. 1,614 0.21
2 Cia Paranaense de Energia, ADR 11 - 16 Aier Eye Hospital Group Co. Ltd. 61 0.01
489 Cia Siderurgica Nacional SA 1,170 0.15 64 Air China Ltd. 49 0.01
113 Cia Siderurgica Nacional SA, ADR 273 0.03 1,413 Alibaba Group Holding Ltd. 14,061 1.79
33 Cosan SA 98 0.01 44 Alibaba Group Holding Ltd., ADR 3,522 045
6 CPFL Energia SA 36 - 3,600 Aluminum Corp. of China Ltd. 1,593 0.20
7 Energisa S/A 61 0.01 3 Amlogic Shanghai Co. Ltd. 35 -
9 Engie Brasil Energia SA 74 0.01 17 Angel Yeast Co. Ltd. 88 0.01
39 Equatorial Energia SA 217 0.03 237 Anhui Conch Cement Co. Ltd. 630 0.08
553 Gerdau SA, ADR 2,609 0.33 27 Anhui Guangxin Agrochemical Co. Ltd. 103 0.01
96 Hapvida Participacoes e Investimentos SA 76 0.01 1 Anhui Gujing Distillery Co. Ltd. 50 0.01
12 Hypera SA 100 0.01 19 Anhui Honglu Steel Construction Group Co. Ltd. 76 0.01
30 Itau Unibanco Holding SA (voting rights) 130 0.02 6 Anhui Jinhe Industrial Co. Ltd. 20 -
545 JBS S/A 1,805 0.23 14 Anhui Kouzi Distillery Co. Ltd. 107 0.01
214 Klabin SA 884 0.11 8 Anhui Yingjia Distillery Co. Ltd. 67 0.01
- Localiza Rent a Car SA 1 . 53 ANTA Sports Products Ltd. 542 0.07
26 Localiza Rent a Car SA (voting rights) 323 0.04 11 Apeloa Pharmaceutical Co. Ltd. 28
44 Lojas Renner SA 170 0.02 25 Asia - Potash International Investment Guangzhou
65 Magazine Luiza SA 49 0.01 Co. Ltd. 80 0.01
34 Natura & Co. Holding SA 92 0.01 3 Asymchem Laboratories Tianjin Co. Ltd. 46 0.01
913 Petroleo Brasileiro SA (voting rights) 5,257 067 45 Avary Holding Shenzhen Co. Ltd. 162 0.02
99 Petroleo Brasileiro SA, ADR 1136 0.14 28 Baidu, Inc. 433 0.06
112 Porto Seguro SA 526 0.07 6 Baidu, Inc., ADR 781 0.10
81 PRIO SA 545 0.07 36 Bank of Changsha Co. Ltd. 41 0.01
74 Raia Drogasil SA 412 0.05 120 Bank of Chengdu Co. Ltd. 212 0.03
3 Rede D'Or Sao Luiz SA 19 R 10,444 Bank of China Ltd. 4,088 0.52
95 Rumo SA 391 0.05 1,730 Bank of Communications Co. Ltd. 1,115 0.14
180 Sendas Distribuidora S/A 381 0.05 16 Bank of Guiyang Co. Ltd. 13 -
324 Suzano SA 2,862 036 39 Bank of Hangzhou Co. Ltd. 64 0.01
12 Telefonica Brasil SA 98 0.01 110 Bank of Jiangsu Co. Ltd. 115 0.01
436 TIM SA (Brazil listing) 1,200 0.15 63 Bank of Nanjing Co. Ltd. 74 0.01
2 TIM SA, ADR 31 B 33 Bank of Ningbo Co. Ltd. 114 0.01
8 TOTVS SA 44 0.01 49 Bank of Shanghai Co. Ltd. 43 0.01
73 Ultrapar Participacoes SA 244 003 224 Baoshan Iron & Steel Co. Ltd. 185 0.02
676 Vale SA 8,502 1.08 4 BeiGene Ltd. 70 0.01
212 Vibra Energia SA 671 0.09 100 Beijing Capital Eco-Environment Protection Group
38 WEG SA 285 0.04 Co. L. 43 001
3 XP, Inc. 46 0.01 33 Beijing Dabeinong Technology Group Co. Ltd. 30 -
35,874 4.56 48 Be!Jl!ng Nelw Building Materials PLC 154 0.02
Chile - 0.51% 24 iedu-mg Oriental Yuhong Waterproof Technology Co. " oo
17 Banco de Chile, ADR 351 0.05
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Emerging Markets Large Cap Core Equity Fund
Portfolio of Investments as at 31 May 2023 (continued)

Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
China - 28.73% (continued) China - 28.73% (continued)
112 Beijing Shougang Co. Ltd. 56 0.01 94 China Southern Airlines Co. Ltd. 54 0.01
27 Beijing Sinnet Technology Co. Ltd. 45 0.01 197 China State Construction Engineering Corp. Ltd. 164 0.02
71 Beijing-Shanghai High Speed Railway Co. Ltd. 58 0.01 112 China State Construction International Holdings Ltd. 127 0.02
5 BGI Genomics Co. Ltd. 39 - 8 China Tourism Group Duty Free Corp. Ltd. 135 0.02
476 BOE Technology Group Co. Ltd. 266 0.03 29,430 China Tower Corp. Ltd. 3,232 0.41
294 Bosideng International Holdings Ltd. 122 0.02 1,054 China Vanke Co. Ltd. 1,392 0.18
47 BYD Co. Ltd. 1,404 0.18 18 China Yangtze Power Co. Ltd. 57 0.01
102 BYD Electronic International Co. Ltd. 298 0.04 3 China Zhenhua Group Science & Technology Co.
15 By-health Co. Ltd. 47 0.01 Ltd. 44 0.01
39 CECEP Solar Energy Co. Ltd. 38 96 China Zheshang Bank Co. Ltd. 32
45 CECEP Wind-Power Corp. 24 21 Chongging Changan Automobile Co. Ltd. 35 -
152 CGN Power Co. Ltd. 37 137 Chongqing Rural Commercial Bank Co. Ltd. 47 0.01
2 Changchun High & New Te(;hnology |ndu5try Group, 7 Chonggqing Zhifei Biological Products Co. Ltd. 68 0.01
Inc. 54 0.01 449 CITIC Ltd. 518 0.07
1 Changzhou Xingyu Automotive Lighting Systems 216 CITIC Securities Co. Ltd. 398 0.05
Co. Ltd. 12 - 1,608 CMOC Group Ltd. 841 0.11
12 Chaozhou Three-Circle Group Co. Ltd. 51 0.01 120 CNOOC Energy Technology & Services Ltd. 56 0.01
42 Chengtun Mining Group Co. Ltd. 28 - 46 CNSIG Inner Mongolia Chemical Industry Co. Ltd. 77 0.01
10 Chengxin Lithium Group Co. Ltd. 41 0.01 29 COFCO Biotechnology Co. Ltd. 32 .
432 China Cinda Asset Management Co. Ltd. 48 0.01 12 Contemporary Amperex Technology Co. Ltd. 384 0.05
1,095 China CITIC Bank Corp. Ltd. 576 0.07 48 COSCO SHIPPING Energy Transportation Co. Ltd. 4 0.01
2,003 China Coal Energy Co. Ltd. 1,514 0.19 2,031 COSCO SHIPPING Holdings Co. Ltd. 1,790 023
15,116 China Construction Bank Corp. 9,669 1.23 3,590 Country Garden Holdings Co. Ltd. 661 0.08
252 China Eastern Airlines Corp. Ltd. 85 0.01 374 CRRC Corp. Ltd. 232 0.03
232 China Energy Engineering Corp. Ltd. (China listing) 78 0.01 164 CSC Financial Co. Ltd. 180 0.02
310 China Energy Engineering Corp. Ltd. (Hong Kong 101 CSG Holding Co. Ltd. 87 0.01
listing) 41 0.01 4,570 CSPC Pharmaceutical Group Ltd. 3,981 0.51
813 China Everbright Bank Co. Ltd. 250 0.03 88 Daan Gene Co. Ltd. 152 0.02
1,734 China Feine Ltd. 1,009 013 1,176 Dali Foods Group Co. Ltd. 392 0.0
908 China Galaxy Securities Co. Ltd. 490 0.06 116 Dagin Railway Co. Ltd. 125 0.02
2,103 China Gas Holdings Ltd. 2,385 0.30 24 DaShenLin Pharmaceutical Group Co. Ltd. 12 0.01
2,126 China Honggiao Group Ltd. 1,509 0.19 9 Dian Diagnostics Group Co. Ltd. 32 -
372 China International Capital Corp. Ltd. 680 0.09 40 Do-Fluoride New Materials Co. Ltd. 13 0.01
271 China International Marine Containers Group Co. 69 Dongfang Electric Corp. Ltd. 90 0.01
Ltd. 163 0.02 51 East Money Information Co. Ltd. 102 0.01
174 China Jushi Co. Ltd. 333 0.04 20 ENN Energy Holdings Ltd. 236 0.03
515 China Life Insurance Co. Ltd. (Hong Kong listing) 870 0.1 38 ENN Natural Gas Co. Ltd. 104 001
67 China Longyuan Power Group Corp. Ltd. 75 0.01 2 Eve Energy Co. Ltd. 14
659 China Mengniu Dairy Co. Ltd. 2,561 0.33 56 Everbright Securities Co. Ltd. 39
1,015 China Merchants Bank Co. Ltd. 4722 0.60 27 FAW Jiefang Group Co. Ltd. 30 :
67 China Merchants Port Holdings Co. Ltd. 98 0.01 50 Flat Glass Group Co. Ltd. 141 0.02
55 China Merchants Securities Co. Ltd. 52 0.01 306 Focus Media Information Technology Co. Ltd. 277 0.04
10 China Merchants Shekou Industrial Zone Holdings 5 Foshan Haitian Flavouring & Food Co. Ltd. 39 ;
Co. Lid. A 7 - 352 Fosun International Ltd. 232 003
462 China Minsheng Banking Corp. Ltd. 183 002 93 Foxconn Industrial Interet Co. Ltd. 236 003
3,560 Chfna Nat!onal Bunldlrllg Materllal C?. Ltd. 2,015 0.26 18 Fujian Sunner Development Co. Lid. 47 0.01
72 Ch!na Nat!onal Chemical Engineering Co. Ltd. 86 0.01 128 Fuyao Glass Industry Group Co. Lid. 468 0.06
285 Ch!na National Nuclear Power Co. Lfd. 282 0.04 51 Ganfeng Lithium Group Co Ltd. 322 0.04
8 Et’(‘j'.”a Northern Rare Earth Group High-Tech Co. " _ 2 Gebits Network Technology Xiamen Co. Ltd. 142 0.02
266 China Olfeld Services Ltd 21 0.03 1 511 ggjyﬂ?ﬁ;ﬁ Holdings Lt 1 7(153 022
2,078 China Overseas Land & Investment Ltd. 4,217 0.54 ' %6 GEM Co. Ltd. ' 24
485 China Pacific Insurance Group Co. Ltd. 1,228 0.16 22 Gemdale Corp. 2 i
6,410 China Petroleum & Chemical Corp. 4,036 0.51 N
) ) 84 GF Securities Co. Ltd. "7 0.01
817 China Railway Group Ltd. 538 0.07 ) ) )
. . ) L 7 GigaDevice Semiconductor, Inc. 104 0.01
221 China Railway Signal & Communication Corp. Ltd. 90 0.01 107 GosrTek. Inc 276 0.04
136 China Resources Beer Holdings Co. Ltd. 859 0.11 o '
) 537 Great Wall Motor Co. Ltd. 552 0.07
536 China Resources Gas Group Ltd. 1,765 0.22 ) ) )
1,862 China Resources Land Ltd. 6,969 0.89 33 Gree Electric Appl|ances, Inc. of Zhuhai 154 0.02
) , 7 Guangdong Haid Group Co. Ltd. 46 0.01
50 China Resources Power Holdings Co. Ltd. 115 0.01
. . ) ) 72 Guangdong Investment Ltd. 61 0.01
16 China Resources Sanjiu Medical & Pharmaceutical 3 Guangdong Kinlong Hardware Products Co Lid 2 i
Co. Ltd. 146 0.02 . T
1,305 China Shenhua Energy Co. Ltd, 4126 052 316 Guanghui Energy Co. Ltd. 823 004
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Emerging Markets Large Cap Core Equity Fund
Portfolio of Investments as at 31 May 2023 (continued)

Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
China - 28.73% (continued) China - 28.73% (continued)
135 Guangzhou Automobile Group Co. Ltd. 78 0.01 7 Jiangsu Hengli Hydraulic Co. Ltd. 57 0.01
42 Guangzhou Baiyunshan Pharmaceutical Holdings 6 Jiangsu Hengrui Pharmaceuticals Co. Ltd. 36 -
Co. Ltd. 141 0.02 14 Jiangsu King's Luck Brewery JSC Ltd. 109 0.01
13 Guangzhou Kingmed Diagnostics Group Co. Ltd. 126 0.02 10 Jiangsu Yanghe Brewery Joint-Stock Co. Ltd. 182 0.02
5 Guangzhou Shiyuan Electronic Technology Co. Ltd. 4 0.01 6 Jiangsu Yangnong Chemical Co. Ltd. 64 0.01
4 Guangzhou Tinci Materials Technology Co. Ltd. 24 - 21 Jiangsu Yuyue Medical Equipment & Supply Co. Ltd. 98 0.01
27 Guizhou Panjiang Refined Coal Co. Ltd. 26 - 24 Jiangsu Zhongtian Technology Co. Ltd. 48 0.01
46 Guotai Junan Securities Co. Ltd. 57 0.01 261 Jiangxi Copper Co. Ltd. 393 0.05
1 H World Group Ltd., ADR 48 0.01 8 Jingjin Equipment, Inc. 33 .
26 Haier Smart Home Co. Ltd., Class A 79 0.01 173 Jizhong Energy Resources Co. Ltd. 177 0.02
930 Haier Smart Home Co. Ltd., Class H 2,659 0.34 23 Joincare Pharmaceutical Group Industry Co. Ltd. 45 0.01
196 Haitong Securities Co. Ltd. 130 0.02 34 Jointown Pharmaceutical Group Co. Ltd. 78 0.01
38 Hangzhou Binjiang Real Estate Group Co. Ltd. 45 0.01 4 Jonjee Hi-Tech Industrial & Commercial Holding Co.
12 Hangzhou First Applied Material Co. Ltd. 50 0.01 Ltd. 19 -
20 Hangzhou Oxygen Plant Group Co. Ltd. 99 0.01 2,700 Kunlun Energy Co. Ltd. 2,154 0.27
4 Hangzhou Robam Appliances Co. Ltd. 12 5 Kweichow Moutai Co. Ltd. 1,079 0.14
7 Hangzhou Silan Microelectronics Co. Ltd. 30 11 Laobaixing Pharmacy Chain JSC 51 0.01
2 Hangzhou Tigermed Consulting Co. Ltd. 1 - 100 LB Group Co. Ltd. 221 0.03
12 Han's Laser Technology Industry Group Co. Ltd. 41 0.01 4,766 Lenovo Group Ltd. 4,480 0.57
112 Hansoh Pharmaceutical Group Co. Ltd. 186 0.02 37 Lens Technology Co. Ltd. 61 0.01
9 Hefei Meiya Optoelectronic Technology, Inc. 33 - 28 Lepu Medical Technology Beijing Co. Ltd. 98 0.01
53 Henan Shenhuo Coal & Power Co. Ltd. 95 0.01 3 LiAuto, Inc., ADR 80 0.01
55 Henan Shuanghui Investment & Development Co. 248 LiNing Co. Ltd. 1,333 0.17
Ltd. 192 0.02 104 Lingyi iTech Guangdong Co. 92 0.01
319 Hengan International Group Co. Ltd. 1,356 0.17 1,199 Longfor Group Holdings Ltd. 2,310 0.29
26 Hengdian Group DMEGC Magnetics Co. Ltd. 67 0.01 48 LONGi Green Energy Technology Co. Ltd. 196 0.02
83 Hengli Petrochemical Co. Ltd. 185 0.02 113 Luxi Chemical Group Co. Ltd. 169 0.02
56 Hengyi Petrochemical Co. Ltd. 53 0.01 22 Luxshare Precision Industry Co. Ltd. 85 0.01
485 Hesteel Co. Ltd. 157 0.02 6 Luzhou Laojiao Co. Ltd. 170 0.02
5 Hithink RoyalFlush Information Network Co. Ltd. 122 0.02 36 Mango Excellent Media Co. Ltd. 148 0.02
3 Hoyuan Green Energy Co. Ltd. 33 - 4 Maxscend Microelectronics Co. Ltd. 44 0.01
22 Huadong Medicine Co. Ltd. 119 0.02 65 Meituan 918 0.12
197 Huafon Chemical Co. Ltd. 186 0.02 1,803 Metallurgical Corp. of China Ltd. 442 0.06
74 Huaibei Mining Holdings Co. Ltd. 137 0.02 62 Midea Group Co. Ltd. 446 0.06
15 Hualan Biological Engineering, Inc. 48 0.01 14 Ming Yang Smart Energy Group Ltd. 35 -
120 Huaneng Power International, Inc. 77 0.01 10 Muyuan Foods Co. Ltd. 54 0.01
299 Huatai Securities Co. Ltd. 375 0.05 136 Nanjing Iron & Steel Co. Ltd. 65 0.01
55 Huaxia Bank Co. Ltd. 44 0.01 29 Nanjing King-Friend Biochemical Pharmaceutical
25 Huayu Automotive Systems Co. Ltd. 61 0.01 Co. Ltd. 55 0.01
14 Hubei Jumpcan Pharmaceutical Co. Ltd. 63 0.01 23 NARI Technology Co. Ltd. 90 0.01
59 Hubei Xingfa Chemicals Group Co. Ltd. 176 0.02 34 NetEase, Inc., ADR 2,880 0.37
20 Humanwell Healthcare Group Co. Ltd. 73 0.01 123 New China Life Insurance Co. Ltd. 318 0.04
322 Hunan Valin Steel Co. Ltd. 221 0.03 35 New Hope Liuhe Co. Ltd. 55 0.01
9 Iflytek Co. Ltd. 79 0.01 90 Ningxia Baofeng Energy Group Co. Ltd. 154 0.02
7,826 Industrial & Commercial Bank of China Ltd. 4179 0.53 5 NIO, Inc., ADR 35 -
117 Industrial Bank Co. Ltd. 272 0.03 5 Oppein Home Group, Inc. 69 0.01
74 Industrial Securities Co. Ltd. 64 0.01 127 Orient Overseas International Ltd. 1,547 0.20
112 Inner Mongolia BaoTou Steel Union Co. Ltd. 29 - 23 Orient Securities Co. Ltd. 12
113 Inner Mongolia Dian Tou Energy Corp. Ltd. 21 0.03 55 Pangang Group Vanadium Titanium & Resources
53 Inner Mongolia ERDOS Resources Co. Ltd. 103 0.01 Co. Ltd. 31 -
278 Inner Mongolia Junzheng Energy & Chemical 2 PDD Holdings, Inc., ADR 100 0.01
Industry Group Co. Ltd. 172 0.02 228 People's Insurance Co. Group of China Ltd. 86 0.01
53 Inner Mongolia Yili Industrial Group Co. Ltd. 216 0.03 5,300 PetroChina Co. Ltd. 3,426 0.44
109 Inner Mongolia Yuan Xing Energy Co. Ltd. 103 0.01 4 Pharmaron Beijing Co. Ltd. 16 -
11 Inspur Electronic Information Industry Co. Ltd. 68 0.01 3,442 PICC Property & Casualty Co. Ltd. 4,106 0.52
15 JA Solar Technology Co. Ltd. 75 0.01 97 Ping An Bank Co. Ltd. 159 0.02
14 Jason Furniture Hangzhou Co. Ltd. 72 0.01 1,303 Ping An Insurance Group Co. of China Ltd. 8,272 1.05
73 JCET Group Co. Ltd. 319 0.04 129 Pingdingshan Tianan Coal Mining Co. Ltd. 145 0.02
38 JD.com, Inc. 616 0.08 1,493 Postal Savings Bank of China Co. Ltd. 938 0.12
5 JD.com, Inc., ADR 174 0.02 40 Power Construction Corp. of China Ltd. 38 -
27 Jiangsu Eastern Shenghong Co. Ltd. 45 0.01 109 Rongsheng Petrochemical Co. Ltd. 179 0.02
56 Jiangsu Expressway Co. Ltd. 54 0.01 16 SAIC Motor Corp. Ltd. 29
Dimensional Fund Advisors Semi-Annual Report and Unaudited Financial Statements, 31 May 2023 36



Emerging Markets Large Cap Core Equity Fund
Portfolio of Investments as at 31 May 2023 (continued)

Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
China - 28.73% (continued) China - 28.73% (continued)
64 Sailun Group Co. Ltd. 93 0.01 362 Tencent Holdings Ltd. 14,318 1.82
15 Sany Heavy Industry Co. Ltd. 30 - 40 Tencent Music Entertainment Group, ADR 280 0.04
80 Satellite Chemical Co. Ltd. 142 0.02 31 Tianma Microelectronics Co. Ltd. 42 0.01
26 Seazen Holdings Co. Ltd. 50 0.01 169 Tianshan Aluminum Group Co. Ltd. 150 0.02
47 SF Holding Co. Ltd. 315 0.04 64 Tianshui Huatian Technology Co. Ltd. 88 0.01
245 Shaanxi Coal Industry Co. Ltd. 578 0.07 11 Tibet Summit Resources Co. Ltd. 27 -
87 Shan Xi Hua Yang Group New Energy Co. Ltd. 153 0.02 574 Tingyi Cayman Islands Holding Corp. 860 0.11
32 Shandong Buchang Pharmaceuticals Co. Ltd. 101 0.01 7 Tofflon Science & Technology Group Co. Ltd. 25
104 Shandong Gold Mining Co. Ltd. 198 0.03 20 Toly Bread Co. Ltd. 30 -
54 Shandong Hualu Hengsheng Chemical Co. Ltd. 220 0.03 62 TongFu Microelectronics Co. Ltd. 215 0.03
15 Shandong Linglong Tyre Co. Ltd. 45 0.01 21 Tongkun Group Co. Ltd. 36 -
113 Shandong Sun Paper Industry JSC Ltd. 167 0.02 301 Tongling Nonferrous Metals Group Co. Ltd. 123 0.02
868 Shandong Weigao Group Medical Polymer Co. Ltd. 1,282 0.16 52 Tongwei Co. Ltd. 249 0.03
10 Shanghai Bairun Investment Holding Group Co. Ltd. 46 0.01 30 Topsports International Holdings Ltd. 23 -
18 Shanghai Baosight Software Co. Ltd. 132 0.02 2 Trip.com Group Ltd. 73 0.01
208 Shanghai Electric Group Co. Ltd. 53 0.01 16 Trip.com Group Ltd., ADR 517 0.07
28 Shanghai Fosun Pharmaceutical Group Co. Ltd. 75 0.01 82 Tsingtao Brewery Co. Ltd. 706 0.09
24 Shanghai Lujiazui Finance & Trade Zone 4 Unigroup Guoxin Microelectronics Co. Ltd. 52 0.01
Development Co. Ltd. 35 9 Unisplendour Corp. Ltd. 39 0.01
6 Shanghai M&G Stationery, Inc. 34 - 50 Universal Scientific Industrial Shanghai Co. Ltd. 100 0.01
159 Shanghai Pharmaceuticals Holding Co. Ltd. 318 0.04 239 Vipshop Holdings Ltd., ADR 3,423 0.44
116 Shanghai Pudong Development Bank Co. Ltd. 120 0.02 37 Wanhua Chemical Group Co. Ltd. 430 0.05
21 Shanghai Yuyuan Tourist Mart Group Co. Ltd. 21 - 1,175 Want Want China Holdings Ltd. 786 0.10
194 Shanxi Coking Coal Energy Group Co. Ltd. 270 0.03 1,248 Weichai Power Co. Ltd. 1,694 0.22
135 Shanxi Lu'an Environmental Energy Development 5 Weihai Guangwei Composites Co. Ltd. 22
Co. Ltd. 356 0.05 8 Wens Foodstuffs Group Co. Ltd. 19 -
109 Shanxi Meijin Energy Co. Ltd. 10 0.01 4 Western Superconducting Technologies Co. Ltd. 45 0.01
130 Shanxi Taigang Stainless Steel Co. Ltd. 73 0.01 43 Wharf Holdings Ltd. 90 0.01
2 Shanxi Xinghuacun Fen Wine Factory Co. Ltd. 70 0.01 2 Will Semiconductor Co. Ltd. Shanghai 23 -
19 Shenghe Resources Holding Co. Ltd. 34 - 3 Wingtech Technology Co. Ltd. 23 -
50 Shengyi Technology Co. Ltd. 107 001 203 Wuchan Zhongda Group Co. Ltd. 147 0.02
9 Shennan Circuits Co. Ltd. 101 0.01 6 Wuhan Guide Infrared Co. Ltd. 8
266 Shenwan Hongyuan Group Co. Ltd. 55 0.01 15 Wuhu Token Science Co. Ltd. 13 -
16 Shenzhen Capchem Technology Co. Ltd. 105 0.01 17 Wuliangye Yibin Co. Ltd. 388 0.05
9 Shenzhen Inovance Technology Co. Ltd. 7 0.01 49 WUS Printed Circuit Kunshan Co. Ltd. 144 0.02
2 Shenzhen Mindray Bio-Medical Electronics Co. Ltd. 89 0.01 46 WuXi AppTec Co. Ltd. 380 0.05
89 Shenzhen Overseas Chinese Town Co. Ltd. 59 0.01 100 Wuxi Biologics Cayman, Inc. 509 0.06
24 Shenzhen Sunlord Electronics Co. Ltd. 78 0.01 91 XCMG Construction Machinery Co. Ltd. 77 0.01
15 Shenzhen Transsion Holdings Co. Ltd. 266 0.03 45 Xiamen C & D, Inc. 73 0.01
15 Shenzhen YUTO Packaging Technology Co. Ltd. 50 0.01 2 Xiamen Faratronic Co. Ltd. 38 -
62 Shenzhou International Group Holdings Ltd. 501 0.06 43 Xiamen ITG Group Corp. Ltd. 55 0.01
15 Shijiazhuang Yiling Pharmaceutical Co. Ltd. 61 0.01 19 Xiamen Tungsten Co. Ltd. 48 0.01
24 Sichuan Development Lomon Co. Ltd. 29 - 40 Xiamen Xiangyu Co. Ltd. 54 0.01
564 Sichuan Hebang Biotechnology Co. Ltd. 187 0.02 1,404 Xiaomi Corp. 1,854 0.24
10 Sichuan Kelun Pharmaceutical Co. Ltd. 45 0.01 32 Xinfengming Group Co. Ltd. 47 0.01
155 Sichuan Road & Bridge Group Co. Ltd. 331 0.04 133 Xinjiang Goldwind Science & Technology Co. Ltd. 9% 0.01
22 Sichuan Yahua Industrial Group Co. Ltd. 56 0.01 27 Xinjiang Tianshan Cement Co. Ltd. 33 -
10 Sieyuan Electric Co. Ltd. 68 0.01 85 Xinjiang Zhongtai Chemical Co. Ltd. 79 0.01
2,204 Sino Biopharmaceutical Ltd. 1,051 0.13 1,533 Xinyi Solar Holdings Ltd. 1,514 0.19
38 Sinoma International Engineering Co. 72 0.01 10 Yadea Group Holdings Ltd. 20 -
35 Sinoma Science & Technology Co. Ltd. 95 0.01 950 Yankuang Energy Group Co. Ltd. 2,409 0.31
1,182 Sinopharm Group Co. Ltd. 3,876 049 6 Yantai Jereh Oilfield Services Group Co. Ltd. 19
982 Smoore International Holdings Ltd. 991 0.13 3 Yealink Network Technology Corp. Ltd. 20 -
2 Sungrow Power Supply Co. Ltd. 33 - 7 Yifeng Pharmacy Chain Co. Ltd. 45 0.01
148 Sunny Optical Technology Group Co. Ltd. 1,392 0.18 31 Yintai Gold Co. Ltd. 56 0.01
15 Sunwoda Electronic Co. Ltd. 33 - 13 YongXing Special Materials Technology Co. Ltd. 116 0.01
71 Suzhou Dongshan Precision Manufacturing Co. Ltd. 255 0.03 43 Youngor Group Co. Ltd. 42 0.01
32 Tangshan Jidong Cement Co. Ltd. 35 - 24 YTO Express Group Co. Ltd. 53 0.01
54 TBEACo. Ltd. 170 0.02 21 Yum China Holdings, Inc. (Hong Kong listing) 1,148 0.15
534 TCL Technology Group Corp. 290 0.04 76 Yum China Holdings, Inc. (US listing) 4310 055
13 TCL Zhonghuan Renewable Energy Technology Co. 59 Yunda Holding Co. Ltd. 95 0.01
Ltd. 68 0.01 139" Yunnan Aluminium Co, Ltd. 238 0.03
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Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
China - 28.73% (continued) Hungary - 0.33%
4 Yunnan Baiyao Group Co. Ltd. 33 - 266 MOL Hungarian Oil & Gas PLC 2,163 0.28
70 Yunnan Copper Co. Ltd. 107 0.01 10 OTP Bank Nyrt 301 0.04
1 Yunnan Energy New Material Co. Ltd. 17 - 4 Richter Gedeon Nyrt 114 0.01
94 Yunnan Tin Co. Ltd. 189 0.02 2,578 0.33
125 Zhefu Holding Group Co. Ltd. 72 0.01 India - 3.76%
51 Zhejiang Century Huatong Group Co. Ltd. 45 0.01 24 Axis Bank Ltd., GDR 1,311 017
41 Zhejiang Chint Electrics Co. Ltd. 162 0.02 73 DrReddy's Laboratories Ltd., ADR 4,000 0.51
36 Zhejiang Dahua Technology Co. Ltd. 99 0.01 29 GAIL India Ltd., GDR 223 0.03
2 Zhejiang Dingli Machinery Co. Ltd. 1 - 218 ICICI Bank Ltd., ADR 5,006 0.64
21 Zhejiang Huahai Pharmaceutical Co. Ltd. 55 0.01 338 Infosys Ltd., ADR 5,398 0.68
14 Zhejiang Huayou Cobalt Co. Ltd. 90 0.01 116 Mahindra & Mahindra Ltd., GDR 1,826 0.23
18 Zhejiang Juhua Co. Ltd. 34 - 113 Reliance Industries Ltd., GDR 6,683 0.85
50 Zhejiang NHU Co. Ltd. 106 0.01 15 State Bank of India, GDR 1,012 0.13
12 Zhejiang Supor Co. Ltd. 3 0.01 197 Tata Steel Ltd., GDR 2,415 0.31
20 Zhejiang Weiming Environment Protection Co. Ltd. 52 0.01 342 Wipro Ltd., ADR 1,669 0.21
37 Zhejiang Weixing New Building Materials Co. Ltd. 100 0.01 29,543 3.76
31 Zhongjin Gold Corp. Ltd. 48 0.01 Indonesia - 2.13%
297 Zhongsheng Group Holdings Ltd. 1,096 0.14 9,207 Adaro Energy Indonesia Tok PT 1251 0.16
47 Zhuzhou CRRC Times Electric Co. Ltd. 197 0.03 1,240 Aneka Tambang Tbk 157 0.02
163 Zhuzhou Kibing Group Co. Ltd. 186 0.02 2,302 Astra International Tbk PT 989 0.13
2,200 Zijin Mining Group Co. Ltd. 2,992 0.38 2,817 Bank Central Asia Tbk PT 1,700 0.2
321 Zoomlion Heavy Industry Science & Technology Co. 6,316 Bank Mandiri Persero Thk PT 2,131 0.27
Lid. 150 002 243 Bank Negara Indonesia Persero Tbk PT 147 0.02
198 ZTE Corp. 609 0.08 7,233 Bank Rakyat Indonesia Persero Tok PT 2,687 0.34
52 ZTO Express Cayman, Inc. 1319 017 2,152 Bank Syariah Indonesia Tbk PT 248 0.03
42 ZTO Express Cayman, Inc., ADR 1,052 0.13 823 Barito Pacific Tbk PT 42 B
225,946 2873 3921 BukitAsam Tbk PT 800 0.10
Colombia - 0.10% 1,087 Charoen Pokphand Indonesia Tok PT 359 0.05
218 BAC Holding International Corp. 10 - 663 Elang Mahkota Teknologi Tbk PT 2% _
6 Banco de Bogota SA 46 0.01 119 Gudang Garam Tbk PT 214 0.03
20 Bancolombia SA (voting rights) 122 0.01 812 Indah Kiat Pulp & Paper Tbk PT 373 0.05
16 Bancolombia SA, ADR 370 0.0 368 Indo Tambangraya Megah Tbk PT 543 0.07
268 Ecopetrol SA 123 0.02 258 Indocement Tunggal Prakarsa Tbk PT 170 0.02
15 Grupo Argos SA (voting rights) 31 - 129 Indofood CBP Sukses Makmur Tok PT 101 0.01
8 Grupo Aval Acciones y Valores SA, ADR 17 - 1322 Indofood Sukses Makmur Tok PT 626 0.08
19 Interconexion Electrica SA ESP 77 0.01 2517 Kalbe Farma Tbk PT 341 0.04
796 0.10 433 Mayora Indah Tok PT 76 0.01
Czech Republic - 0.19% 359 Merdeka Copper Gold Tbk PT 72 0.01
21 CEZAS 936 0.12 495 Mitra Keluarga Karyasehat Tok PT 89 0.01
3 Komercni Banka AS 96 0.01 5,970 Sarana Menara Nusantara Tbk PT 394 0.05
119 Moneta Money Bank AS 426 0.06 742 Semen Indonesia Persero Thk PT 287 0.04
- Philip Morris CRAS 18 - 1,153 Sumber Alfaria Trijaya Tbk PT 203 0.03
1,476 0.19 12 Telkom Indonesia Persero Tbk PT, ADR 336 0.04
Egypt - 0.04% 938 Tower Bersama Infrastructure Tbk PT 133 0.02
260 Commercial International Bank Egypt SAE, GDR 297 0.04 349 Unilever Indonesia Tbk PT 105 0.01
297 0.04 1,294 United Tractors Tbk PT 1,921 0.24
Greece - 0.48% 596 Vale Indonesia Tbk PT 250 0.03
63 Alpha Services & Holdings SA 93 0.01 16,771 2413
318 Eurobank Ergasias Services & Holdings SA 497 0.06 Korea, Republic of - 14.68%
24 Hellenic Telecommunications Organization SA 375 0.05 1 Amorepacific Corp. 50 0.01
28 HELLENIQ ENERGY HOLDINGS SA 238 0.03 1 AMOREPACIFIC Group 25 -
17 JUMBO SA 383 0.05 1 BGF retail Co. Ltd. 104 0.01
30 Motor Qil Hellas Corinth Refineries SA 768 0.10 10 BNK Financial Group, Inc. 52 0.01
12 Mytilineos SA 381 0.05 1 Celltrion Healthcare Co. Ltd. 31
81 National Bank of Greece SA 505 0.06 - Celltrion Pharm, Inc. 27 -
16 OPAP SA 266 0.03 3 Celltrion, Inc. 403 0.05
19 Piraeus Financial Holdings SA 56 0.01 8 Cheil Worldwide, Inc. 110 0.01
7 Public Power Corp. SA 77 0.01 8 CJ Cheildedang Corp. 1,881 0.24
8 Terna Energy SA 182 0.02 14 CJ Corp. 915 0.12
3,821 0.48 10 CJ ENM Co. Ltd. 559 0.07
2 CJ Logistics Corp. 141 0.02
10 Coway Co. Ltd. 364 0.05
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Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
Korea, Republic of - 14.68% (continued) Korea, Republic of - 14.68% (continued)
122 Daewoo Engineering & Construction Co. Ltd. 394 0.05 17 Kumho Petrochemical Co. Ltd. 1,635 0.21
1 Daewoo Shipbuilding & Marine Engineering Co. Ltd. 29 - 1 LEENO Industrial, Inc. 55 0.01
8 DB HiTek Co. Ltd. 352 0.04 3 LG Chem Ltd. 1411 0.18
10 DB Insurance Co. Ltd. 557 0.07 3 LG Corp. 169 0.02
8 DL E&C Co. Ltd. 227 0.03 212 LG Display Co. Ltd. 2,515 0.32
1 Dongjin Semichem Co. Ltd. 44 0.01 3 LG Display Co. Ltd., ADR 17 -
50 Dongkuk Steel Mill Co. Ltd. 429 0.05 87 LG Electronics, Inc. 8,084 1.03
4 Dongwon Industries Co. Ltd. 145 0.02 - LG H&H Co. Ltd. 138 0.02
23 Doosan Bobcat, Inc. 937 0.12 2 LG Innotek Co. Ltd. 385 0.05
3 Doosan Enerbility Co. Ltd. 31 - 212 LG Uplus Corp. 1,797 0.23
1 Ecopro BM Co. Ltd. 232 0.03 2 Lotte Chemical Corp. 202 0.03
1 Ecopro Co. Ltd. 291 0.04 1 Lotte Chilsung Beverage Co. Ltd. 90 0.01
1 E-MART, Inc. 71 0.01 2 Lotte Corp. 38 -
18 Fila Holdings Corp. 488 0.06 10 LOTTE Fine Chemical Co. Ltd. 439 0.06
9 GS Engineering & Construction Corp. 144 0.02 1 Lotte Shopping Co. Ltd. 43 0.01
44 GS Holdings Corp. 1,279 0.16 1 LS Corp. 68 0.01
22 GS Retail Co. Ltd. 418 0.05 1 LS Electric Co. Ltd. 39 -
55 Hana Financial Group, Inc. 1,714 0.22 25 LXINTERNATIONAL Corp. 561 0.07
10 Hankook Tire & Technology Co. Ltd. 263 0.03 - LX Semicon Co. Ltd. 39 -
11 Hanon Systems 79 0.01 12 Macquarie Korea Infrastructure Fund 121 0.01
1 Hansol Chemical Co. Ltd. 101 0.01 50 Meritz Financial Group, Inc. 1,708 0.22
1 Hanwha Aerospace Co. Ltd. 62 0.01 46 Mirae Asset Securities Co. Ltd. 251 0.03
3 Hanwha Galleria Corp. 3 - 2 NAVER Corp. 253 0.03
218 Hanwha Life Insurance Co. Ltd. 415 0.05 - NCSoft Corp. 64 0.01
2 Hanwha Solutions Corp. 78 0.01 1 Netmarble Corp. 33 -
8 HD Hyundai Co. Ltd. 346 0.04 32 NH Investment & Securities Co. Ltd. 237 0.03
34 HD Hyundai Infracore Co. Ltd. 242 0.03 - NongShim Co. Ltd. 68 0.01
2 HD Korea Shipbuilding & Offshore Engineering Co. 6 OCI Co. Ltd. 609 0.08
Ltd. 145 0.02 12 OCI Holdings Co. Ltd. 800 0.10
3 Hite Jinro Co. Ltd. 58 0.01 1 Orion Corp. 131 0.02
18 HL Mando Co. Ltd. 640 0.08 - Ottogi Corp. 57 0.01
176 HMM Co. Ltd. 2,350 0.30 245 Pan Ocean Co. Ltd. 871 0.1
1 Hotel Shilla Co. Ltd. 45 0.01 - Pearl Abyss Corp. 20 -
- Hyosung Advanced Materials Corp. 32 - 12 POSCO Holdings, Inc. 3,270 0.42
- Hyosung Corp. 24 - 1 POSCO Holdings, Inc., ADR 59 0.01
1 Hyosung TNC Corp. 286 0.04 33 Posco International Corp. 749 0.09
4 Hyundai Engineering & Construction Co. Ltd. (voting 3 S-1 Corp. 107 0.01
rights) 127 0.02 - Samsung Biologics Co. Ltd. 68 0.01
12 Hyundai Glovis Co. Ltd. 1,476 0.19 3 Samsung C&T Corp. 297 0.03
72 Hyundai Marine & Fire Insurance Co. Ltd. 1,777 0.23 3 Samsung Card Co. Ltd. 60 0.01
- Hyundai Mipo Dockyard Co. Ltd. 5 - 8 Samsung Electro-Mechanics Co. Ltd. 908 0.11
2 Hyundai Mobis Co. Ltd. 349 0.04 442 Samsung Electronics Co. Ltd. 23,704 3.01
11" Hyundai Motor Co. 1,683 021 4 Samsung Electronics Co. Ltd., GDR 5,637 072
55 Hyundai Steel Co. 1,345 0.17 11 Samsung Engineering Co. Ltd. 237 0.03
1" Hyundai Wia Corp. 44 0.01 16 Samsung Fire & Marine Insurance Co. Ltd. 2,641 0.34
36 Industrial Bank of Korea 214 003 24 Samsung Heavy Industries Co. Ltd. 111 0.01
8 JB Financial Group Co. Ltd. 54 0.01 2 Samsung Life Insurance Co. Ltd. 118 0.01
1 Kakao Corp. 58 0.01 - Samsung SDI Co. Ltd. 279 0.04
2 Kangwon Land, Inc. 34 - 4 Samsung SDS Co. Ltd. 374 0.05
58 KB Financial Group, Inc. 2,080 026 13 Samsung Securities Co. Ltd. 362 0.05
10 KB Financial Group, Inc., ADR 360 0.05 6 Seegene, Inc. 115 0.01
- KCC Corp. 50 0.01 54  Shinhan Financial Group Co. Ltd. 1416 0.18
2 KEPCO Plant Service & Engineering Co. Ltd. 43 0.01 2 Shinsegae, Inc. 253 0.03
62 Kia Corp. 4,009 0.51 3 SK Chemicals Co. Ltd. 152 0.02
13 KIWOOM Securities Co. Ltd. 916 0.12 103 SK Hynix, Inc. 8,405 107
3 Korea Electric Power Corp. 41 38 SK Innovation Co. Ltd. 5477 0.70
5 Korea Electric Power Corp., ADR 33 2 SK Telecom Co. Ltd. 65 0.01
1 Korea Gas Corp. 11 - 6 SK, Inc. 702 0.09
9 Korea Investment Holdings Co. Ltd. 390 0.05 1 SKC Co. Ltd. 44 0.01
- Korea Zinc Co. Ltd. 159 0.02 15 S-Oil Corp. 809 0.10
81 Korean Air Lines Co. Ltd. 1,347 0.17 - Soulbrain Co. Ltd. 46 0.01
9 KT&G Corp. 59 0.08 9 SSANGYONG CBE Co. Ltd. 41
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Value % of Net Value % of Net

(000's) Asset (000's) Asset

Shares (000's) usb Value Shares (000's) usb Value

Common Stock (continued) Common Stock (continued)

Korea, Republic of - 14.68% (continued) Malaysia - 1.62% (continued)

60 Woori Financial Group, Inc. 539 0.07 18 ViTrox Corp. Bhd 30 -

19 Youngone Corp. 635 0.08 70 Westports Holdings Bhd 57 0.01

1 Yuhan Corp. 49 0.01 692 Yinson Holdings BHD 390 0.05

115,481 14.68 2,069 YTL Corp. Bhd 435 0.06

Kuwait - 0.23% 12,741 1.62

187 Kuwait Finance House KSCP 430 0.06 Mexico - 2.49%

670 Mobile Telecommunications Co. KSCP 1,133 0.14 1,203 Alfa SAB de CV 736 0.09
56 National Bank of Kuwait SAKP 168 0.02 1,690 America Movil SAB de CV 1,788 0.23
73 Warba Bank KSCP 50 0.01 62 America Movil SAB de CV, ADR 1,309 017

1,781 0.23 68 Arca Continental SAB de CV 691 0.09
Malaysia - 1.62% 186 Cemex SAB de CV, ADR 1,117 0.14

431 Alliance Bank Malaysia Bhd 322 0.04 3 Coca-Cola Femsa SAB de CV 22 -

311 AMMB Holdings Bhd 245 0.03 6 Coca-Cola Femsa SAB de CV, ADR 477 0.06

533 Axiata Group Bhd 321 0.04 1,203 Controladora AXTEL SAB DE CV 18 -

8 Bank Islam Malaysia Bhd 3 - 10 El Puerto de Liverpool SAB de CV 59 0.01
23 Batu Kawan Bhd 102 0.01 66 Fomento Economico Mexicano SAB de CV 668 0.09
37 Bursa Malaysia Bhd 50 0.01 2 Fomento Economico Mexicano SAB de CV, ADR 234 0.03

8 Carlsberg Brewery Malaysia Bhd 35 - 56 Gruma SAB de CV 859 0.11

169 CELCOMDIGI BHD 163 0.02 5 Grupo Aeroportuario del Pacifico SAB de CV 85 0.01

400 CIMB Group Holdings Bhd 417 0.05 1 Grupo Aeroportuario del Pacifico SAB de CV, ADR 154 0.02

163 Dialog Group Bhd 76 0.01 2 Grupo Aeroportuario del Sureste SAB de CV, ADR 448 0.06

351 FGV Holdings Bhd 100 0.01 316 Grupo Bimbo SAB de CV 1,696 0.22
24 Fraser & Neave Holdings Bhd 134 0.02 30 Grupo Carso SAB de CV 178 0.02

154 Gamuda Bhd 148 0.02 26 Grupo Comercial Chedraui SA de CV 134 0.02

130 Genting Bhd 118 0.02 1 Grupo Elektra SAB de CV 61 0.01

188 Genting Malaysia Bhd 102 0.01 347 Grupo Financiero Banorte SAB de CV 2,790 0.35
49 Genting Plantations Bhd 64 0.01 119 Grupo Financiero Inbursa SAB de CV 264 0.03
70 HAP Seng Consolidated Bhd 55 0.01 551 Grupo Mexico SAB de CV 2,456 0.31

397 Hartalega Holdings Bhd 198 0.03 75 Grupo Televisa SAB 72 0.01
11 Heineken Malaysia Bhd 65 0.01 41 Industrias Penoles SAB de CV 621 0.08
23 Hong Leong Bank Bhd 97 0.01 91 Kimberly-Clark de Mexico SAB de CV 187 0.02
19 Hong Leong Financial Group Bhd 70 0.01 847 Orbia Advance Corp. SAB de CV 1,791 0.23
51 |HH Healthcare Bhd 64 0.01 51 Sitios Latinoamerica SAB de CV 22 -

170 1JM Corp. Bhd 60 0.01 169 Wal-Mart de Mexico SAB de CV 641 0.08

331 Inari Amertron Bhd 180 0.02 19,578 2.49

246 10l Corp. Bhd 196 0.02 Peru - 0.12%

80 10l Properties Group Bhd 19 - 1 Aenza SAA, ADR 2

183 Kuala Lumpur Kepong Bhd 828 0.11 2 Cementos Pacasmayo SAA, ADR 13 -

431 Malayan Banking Bhd 808 0.10 8 Credicorp Ltd. 961 0.12
45 Malaysia Airports Holdings Bhd 67 0.01 976 0.12

6 Malaysian Pacific Industries Bhd 38 - Philippines - 1.03%

110 Maxis Bhd 98 0.01 67 Aboitiz Equity Ventures, Inc. 65 0.01

125 MISC Bhd 198 0.03 26 Aboitiz Power Corp. 17

908 My EG Services Bhd 165 0.02 200 ACEN Corp. 21 -

5 Nestle Malaysia Bhd 136 0.02 9 Ayala Corp. 101 0.01

310 Petronas Chemicals Group Bhd 439 0.06 417 Ayala Land, Inc. 195 0.03
35 Petronas Dagangan Bhd 160 0.02 701 Bank of the Philippine Islands 1,248 0.16
25 Petronas Gas Bhd 92 0.01 755 BDO Unibank, Inc. 1,829 0.23
30 PPB Group Bhd 106 0.01 2,888 DMCI Holdings, Inc. 487 0.06

267 Press Metal Aluminium Holdings Bhd 266 0.03 293 Emperador, Inc. 10 0.01

2,601 Public Bank Bhd 2,147 027 14 Globe Telecom, Inc. 418 0.05
66 QL Resources Bhd 80 0.01 98 International Container Terminal Services, Inc. 340 0.04
631 RHB Bank Bhd 731 0.09 197 JG Summit Holdings, Inc. 169 0.02
128 Scientex BHD 92 0.01 18 Jollibee Foods Corp. 75 0.01
1,718 Sime Darby Bhd 770 0.10 12 Manila Electric Co. 69 0.01

458 Sime Darby Plantation Bhd 418 0.05 1,226 Metropolitan Bank & Trust Co. 1,258 0.16

128 Sunway Bhd 44 0.01 15 PLDT, Inc., ADR 308 0.04
46 Telekom Malaysia Bhd 50 0.01 277 San Miguel Corp. 529 0.07
79 Tenaga Nasional Bhd 162 0.02 14 San Miguel Food & Beverage, Inc. 12 -

182 TIME dotCom Bhd 212 0.03 142 Semirara Mining & Power Corp. 7 0.01

983 Top Glove Corp. Bhd 242 0.03 5 SM Investments Corp. 85 0.01
23 United Plantations BHD 76 0.01 380 SM Prime Holdings, Inc. 221 0.03
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Emerging Markets Large Cap Core Equity Fund
Portfolio of Investments as at 31 May 2023 (continued)

Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
Philippines - 1.03% (continued) Saudi Arabia - 3.99% (continued)
113 Union Bank of the Philippines 157 0.02 170 Riyad Bank 1,486 0.19
139 Universal Robina Corp. 348 0.05 41 SABIC Agri-Nutrients Co. 1,353 0.17
8,133 1.03 366 Sahara International Petrochemical Co. 3,469 0.44
Poland - 1.02% 92 Saudi Arabian Mining Co. 1,525 0.19
31 Asseco Poland SA 611 0.08 116 Saudi Arabian Qil Co. 973 0.12
7 Bank Handlowy w Warszawie SA 137 0.02 93 Saudi Basic Industries Corp. 2,184 0.28
29 Bank Millennium SA 30 - 27 Saudi British Bank 268 0.03
18 Bank Polska Kasa Opieki SA 412 0.05 26 Saudi Electricity Co. 149 0.02
2 Budimex SA 173 0.02 49 Saudi Industrial Investment Group 321 0.04
8 CD Projekt SA 227 0.03 84 Saudi Investment Bank 375 0.05
134 Cyfrowy Polsat SA 490 0.06 377 Saudi Kayan Petrochemical Co. 1,282 0.16
2 Dino Polska SA 233 0.03 182 Saudi National Bank 1,786 0.23
1 Grupa Kety SA 64 0.01 2 Saudi Research & Media Group 92 0.01
3 ING Bank Slaski SA 97 0.01 230 Saudi Telecom Co. 2,656 0.34
- Inter Cars SA 51 0.01 59 Savola Group 565 0.07
16 Jastrzebska Spolka Weglowa SA 145 0.02 34 Yanbu National Petrochemical Co. 386 0.05
34 KGHM Polska Miedz SA 831 0.10 31,396 3.99
3 KRUK SA 232 0.03 South Africa - 3.83%
- LPPSA 383 0.05 173 Absa Group Ltd. 1,355 0.17
2 mBank SA 188 0.02 41 African Rainbow Minerals Ltd. 431 0.05
30 Orange Polska SA 52 0.01 3 Anglo American Platinum Ltd. 179 0.02
17 Pepco Group NV 160 0.02 67 AngloGold Ashanti Ltd., ADR 1,631 0.21
153 PGE Polska Grupa Energetyczna SA 242 0.03 58 Aspen Pharmacare Holdings Ltd. 501 0.06
158 Polski Koncern Naftowy ORLEN SA 2,247 0.29 29 Bid Corp. Ltd. 614 0.08
42 Powszechna Kasa Oszczednosci Bank Polski SA 322 0.04 87 Bidvest Group Ltd. 1,054 0.13
58 Powszechny Zaklad Ubezpieczen SA 531 0.07 2 Capitec Bank Holdings Ltd. 153 0.02
2 Santander Bank Polska SA 136 0.02 13 Clicks Group Ltd. 153 0.02
7,994 1.02 41 Discovery Ltd. 275 0.04
Russia - 0.00% 36 Exxaro Resources Ltd. 290 0.04
145 Gazprom PJSC, ADR - 566 FirstRand Ltd. 1,735 0.22
41 LUKOIL PJSC, ADR - 257 Gold Fields Ltd., ADR 3,893 0.50
25 Magnitogorsk Iron & Steel Works PJSC, GDR - 375 Impala Platinum Holdings Ltd. 3,008 038
20 MMC Norilsk Nickel PJSC, ADR - 22 Investec Ltd. 13 0.01
21 Mobile TeleSystems PJSC, ADR - 6 Kumba Iron Ore Ltd. 135 0.02
1 Novatek PJSC, GDR - 534 MTN Group Ltd. 3,303 0.42
15 Novolipetsk Steel PJSC, GDR (UK listing) - 71 MultiChoice Group 354 0.05
- PhosAgro PJSC - 2 Naspers Ltd. 321 0.04
5 PhosAgro PJSC, GDR - 89 Nedbank Group Ltd. 935 0.12
2 Polyus PJSC, GDR - 13 NEPI Rockcastle NV 74 0.01
123 Sberbank of Russia PJSC, ADR - 14 Northam Platinum Holdings Ltd. 115 0.01
8 Severstal PAO, GDR R 1,571 Old Mutual Ltd. 851 0.1
45 Tatneft PJSC, ADR - 356 Pepkor Holdings Ltd. 255 0.03
563 VTB Bank PJSC, GDR R 239 Sanlam Ltd. 628 0.08
4 X5 Retail Group NV, GDR (UK listing) - 167 Sasol Ltd. 1,956 0.25
1 X5 Retail Group NV, GDR (US listing) - 18 Sasol Ltd., ADR 208 0.03
. 40 Shoprite Holdings Ltd. 397 0.05
Saudi Arabia - 3.99% 1,266 Sibanye Stillwater Ltd. 2,236 0.28
4 Advanced Petrochemical Co. 52 0.01 136 Sibanye Stillwater Ltd., ADR 969 0.12
108 Al Rajhi Bank 2,030 026 212 Standard Bank Group Ltd. 1,630 0.21
153 Alinma Bank 1,335 017 39 Vodacom Group Ltd. 219 0.03
69 Almarai Co. JSC 1,006 0.13 45 Woolworths Holdings Ltd. 136 0.02
53 Arab National Bank 358 0.05 30,107 3.83
1 Arabian Internet & Communications Services Co. 52 0.01 Taiwan - 18.61%
97 Bank AlBilad 963 0.12 38 Accton Technology Corp. 436 0.06
45 Bank Al-Jazira 210 0.03 652 Acer, Inc. 654 0.08
18 Banque Saudi Fransi 186 0.02 21 Advantech Co. Ltd. 283 0.04
6 Bupa Arabia for Cooperative Insurance Co. 289 0.04 9 Airtac International Group 278 0.04
5 Dr Sulaiman Al Habib Medical Services Group Co. 332 0.04 5 Alchip Technologies Ltd. 268 0.03
429 Etihad Etisalat Co. 4,918 0.62 1,798 ASE Technology Holding Co. Ltd. 6,498 0.83
42 Jarir Marketing Co. 199 0.02 3 ASE Technology Holding Co. Ltd., ADR 20 -
2 Mouwasat Medical Services Co. 136 0.02 364 Asia Cement Corp. 520 0.07
157 Rabigh Refining & Petrochemical Co. 460 0.06 49 Asia Vital Components Co. Ltd. 314 0.04
Dimensional Fund Advisors Semi-Annual Report and Unaudited Financial Statements, 31 May 2023 41



Emerging Markets Large Cap Core Equity Fund
Portfolio of Investments as at 31 May 2023 (continued)

Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
Taiwan - 18.61% (continued) Taiwan - 18.61% (continued)
2 ASPEED Technology, Inc. 205 0.03 106 MediaTek, Inc. 2,605 0.33
81 Asustek Computer, Inc. 803 0.10 393 Mega Financial Holding Co. Ltd. 457 0.06
1,559 AUO Corp. 892 0.11 22 Merida Industry Co. Ltd. 139 0.02
116 Catcher Technology Co. Ltd. 699 0.09 299 Micro-Star International Co. Ltd. 1,613 0.20
650 Cathay Financial Holding Co. Ltd. 935 0.12 4 momo.com, Inc. 82 0.01
467 Chailease Holding Co. Ltd. 3,072 0.39 636 Nan Ya Plastics Corp. 1,607 0.20
269 Chang Hwa Commercial Bank Ltd. 157 0.02 137 Nan Ya Printed Circuit Board Corp. 1,345 0.17
487 Cheng Shin Rubber Industry Co. Ltd. 617 0.08 300 Nanya Technology Corp. 715 0.09
133 Chicony Electronics Co. Ltd. 460 0.06 18 Nien Made Enterprise Co. Ltd. 206 0.03
3,429 China Airlines Ltd. 2,471 0.31 252 Novatek Microelectronics Corp. 3,479 0.44
1,944 China Development Financial Holding Corp. (voting 23 Nuvoton Technology Corp. 96 0.01
rights) 801 0.10 8 Oneness Biotech Co. Ltd. 60 0.01
2,440 China Steel Corp. 2,301 0.29 13 Parade Technologies Ltd. 430 0.05
46 Chroma ATE, Inc. 348 0.04 324 Pegatron Corp. 793 0.10
17 Chung-Hsin Electric & Machinery Manufacturing 22 Phison Electronics Corp. 305 0.04
Corp. 63 0.01 213 Pou Chen Corp. 219 0.03
25 Chunghwa Telecom Co. Ltd. 103 0.01 1,363 Powerchip Semiconductor Manufacturing Corp. 1,365 047
8 Chunghwa Telecom Co. Ltd., ADR 336 0.04 645 Powertech Technology, Inc. 2,092 0.27
791 Compal Electronics, Inc. 716 0.09 93 President Chain Store Corp. 846 0.1
539 Compeq Manufacturing Co. Ltd. il 0.10 206 Qisda Corp. 282 0.04
1,398 CTBC Financial Holding Co. Ltd. 1,104 0.14 429 Quanta Computer, Inc. 1,622 0.21
168 Delta Electronics, Inc. 1,728 0.22 106 Radiant Opto-Electronics Corp. 407 0.05
9 E Ink Holdings, Inc. 61 0.01 179 Realtek Semiconductor Corp. 2,218 0.28
925 E.Sun Financial Holding Co. Ltd. 779 0.10 63 Ruentex Development Co. Ltd. 72 0.01
15 Eclat Textile Co. Ltd. 232 003 45 Ruentex Industries Ltd. 83 0.01
92 Elite Material Co. Ltd. 629 0.08 167 Shanghai Commercial & Savings Bank Ltd. 246 0.03
3 eMemory Technology, Inc. 179 0.02 910 Shin Kong Financial Holding Co. Ltd. 255 0.03
2,037 Eva Airways Corp. 2,244 0.28 8 Silergy Corp. 103 0.01
756 Evergreen Marine Corp. Taiwan Ltd. 3,751 0.48 43 Simplo Technology Co. Ltd. 437 0.06
224 Far Eastern New Century Corp. 235 003 13 Sinbon Electronics Co. Ltd. 152 0.02
578 Far EasTone Telecommunications Co. Ltd. 1,443 0.18 250 Sino-American Silicon Products, Inc. 1,290 0.16
22 Feng TAY Enterprise Co. Ltd. 134 0.02 643 SinoPac Financial Holdings Co. Ltd. 362 0.05
395 First Financial Holding Co. Ltd. 361 0.05 32 Standard Foods Corp. 42 -
150 Formosa Chemicals & Fibre Corp. 334 0.04 122 Synnex Technology International Corp. 254 0.03
70 Formosa Petrochemical Corp. 196 0.02 642 TA Chen Stainless Pipe 941 0.12
131 Formosa Plastics Corp. 401 0.05 47 Taichung Commercial Bank Co. Ltd. 22 -
11 Formosa Sumco Technology Corp. 59 0.01 663 Taishin Financial Holding Co. Ltd. 396 0.05
49 Formosa Taffeta Co. Ltd. 44 0.01 306 Taiwan Business Bank 141 0.02
73 Foxconn Technology Co. Ltd. 128 0.02 1,033 Taiwan Cement Corp. 1,273 0.16
1,305 Fubon Financial Holding Co. Ltd. 2,877 033 335 Taiwan Cooperative Financial Holding Co. Ltd. 305 0.04
56 Giant Manufacturing Co. Ltd. 374 0.05 31 Taiwan Fertilizer Co. Ltd. 61 0.01
109 Gigabyte Technology Co. Ltd. 660 0.08 219 Taiwan Glass Industry Corp. 131 0.02
5 Global Unichip Corp. 242 003 71 Taiwan High Speed Rail Corp. 75 0.01
107 Globalwafers Co. Ltd. 1,750 0.22 362 Taiwan Mobile Co. Ltd. 1,219 0.15
24 Great Wall Enterprise Co. Ltd. 4 - 1,280 Taiwan Semiconductor Manufacturing Co. Ltd. 23,165 2.94
54 Highwealth Construction Corp. 74 0.01 123 Taiwan Semiconductor Manufacturing Co. Ltd., ADR 12,163 1.55
48 Hiwin Technologies Corp. 377 0.05 51 Tatung Co. Ltd. 70 0.01
550 Hon Hai Precision Industry Co. Ltd. 1,902 0.24 89 Teco Electric & Machinery Co. Ltd. 148 0.02
24 Hotai Finance Co. Ltd. 101 0.01 107 Tripod Technology Corp. 447 0.06
8 Hotai Motor Co. Ltd. 209 003 841 Unimicron Technology Corp. 4919 063
280 Hua Nan Financial Holdings Co. Ltd. 202 0.03 644 Uni-President Enterprises Corp. 1,556 0.20
2,189 Innolux Corp. 989 013 2,400 United Microelectronics Corp. 4,017 0.51
34 International Games System Co. Ltd. 627 0.08 546 Vanguard International Semiconductor Corp. 1,645 0.21
319 Inventec Corp. 382 0.05 6 Voltronic Power Technology Corp. 406 0.05
713 King Yuan Electronics Co. Ltd. 1,250 0.16 116 Walsin Lihwa Corp. 173 0.02
54 Kinsus Interconnect Technology Corp. 204 0.03 72 Walsin Technology Corp. 243 0.03
7 Largan Precision Co. Ltd. 514 0.07 693 Wan Hai Lines Ltd. 1,303 017
42 Lien Hwa Industrial Holdings Corp. 85 0.01 58 Win Semiconductors Corp. 302 0.04
509 Lite-On Technology Corp. 1,471 019 1,128 Winbond Electronics Corp. 975 0.12
8 Lotes Co. Ltd. 235 003 62 Wisdom Marine Lines Co. Ltd. 103 0.01
619 Macronix International Co. Ltd. 670 0.08 1,045 Wistron Corp. 2,264 0.29
28 Makalot Industrial Co. Ltd. 198 0.02 18 Wiwynn Corp. 677 0.09
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Emerging Markets Large Cap Core Equity Fund
Portfolio of Investments as at 31 May 2023 (continued)

Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
Taiwan - 18.61% (continued) Thailand - 2.85% (continued)

288 WPG Holdings Ltd. 497 0.06 2,088 PTTPCL 1,800 0.23
19 WT Microelectronics Co. Ltd. 41 - 37 Ratch Group PCL 38 -
85 Yageo Corp. 1,403 0.18 117 SCB X PCL 347 0.04

1,279 Yang Ming Marine Transport Corp. 2,524 0.32 76 SCG Packaging PCL 86 0.01

279 YFY, Inc. 287 0.04 49 Siam Cement PCL 452 0.06

546 Yuanta Financial Holding Co. Ltd. 423 0.05 56 Siam City Cement PCL 214 0.03

132 Yulon Finance Corp. 833 0.11 224 Siam Global House PCL 120 0.02

197 Zhen Ding Technology Holding Ltd. 742 0.09 576 Sri Trang Agro-Industry PCL 315 0.04

146,366 18.61 139 Srisawad Corp. PCL 222 0.03

Thailand - 2.85% 1,655 Star Petroleum Refining PCL 392 0.05
64 Advanced Info Service PCL 386 0.05 179 STARK Corp. PCL 9 -

46 AEON Thana Sinsap Thailand PCL 265 0.03 303 Supalai PCL 176 0.02

114 Airports of Thailand PCL 232 0.03 747 Thai Oil PCL 928 0.12

228 AP Thailand PCL 76 0.01 674 Thai Union Group PCL 285 0.04
32 B Grimm Power PCL 34 - 65 Thonburi Healthcare Group PCL 127 0.02

1,033 Bangchak Corp. PCL 950 0.12 110 Tisco Financial Group PCL 304 0.04
27 Bangkok Bank PCL (voting rights) 125 0.02 2,104 TMBThanachart Bank PCL % 0.01
13 Bangkok Bank PCL, NVDR 60 0.01 82 TOA Paint Thailand PCL 78 0.01

470 Bangkok Chain Hospital PCL 250 0.03 7,281 True Corp. PCL 2,280 0.29
85 Bangkok Commercial Asset Management PCL 27 - 22,412 2.85

860 Bangkok Dusit Medical Services PCL 698 0.09 Turkey - 0.79%

265 Bangkok Expressway & Metro PCL 61 0.01 1,398 Akbank TAS 1,067 0.13
50 Bangkok Life Assurance PCL, NVDR 39 - 40 Aksa Akrilik Kimya Sanayii AS 123 0.01

6,221 Banpu PCL 1,475 0.19 31 Aksa Enerji Uretim AS 51 0.01

195 Berli Jucker PCL 203 0.03 49 Anadolu Efes Biracilik Ve Malt Sanayii AS 136 0.02

301 BTS Group Holdings PCL 61 0.01 27 Arcelik AS 125 0.02
10 Bumrungrad Hospital PCL 62 0.01 22 Aselsan Elektronik Sanayi Ve Ticaret AS 50 0.01
18 Carabao Group PCL 34 - 15 BIM Birlesik Magazalar AS 103 0.01
68 Central Pattana PCL 132 0.02 16 Coca-Cola Icecek AS 173 0.02

570 Central Retail Corp. PCL 689 0.09 7 Dogus Otomotiv Servis ve Ticaret AS 51 0.01

1,693 Charoen Pokphand Foods PCL 978 0.12 80 Enka Insaat ve Sanayi AS 100 0.01

809 Chularat Hospital PCL 76 0.01 182 Eregli Demir ve Celik Fabrikalari TAS 290 0.04
49 Com7 PCL 40 0.01 2 Ford Otomotiv Sanayi AS 57 0.01

360 CPALLPCL 661 0.08 82 KOC Holding AS 31 0.04

138 Delta Electronics Thailand PCL 393 0.05 12 Koza Altin Isletmeleri AS 13 -
71 Dohome PCL 30 - 5 Migros Ticaret AS 45 0.01
16 Electricity Generating PCL 66 0.01 23 Oyak Cimento Fabrikalari AS 46 0.01

101 Energy Absolute PCL 189 0.02 9 Pegasus Hava Tasimaciligi AS 195 0.02

522 Esso Thailand PCL 130 0.02 159 Petkim Petrokimya Holding AS 108 0.01
19 Global Power Synergy PCL 31 - 7 Tofas Turk Otomobil Fabrikasi AS 70 0.01
38 Gulf Energy Development PCL 53 0.01 153 Turk Hava Yollari AO 1,061 0.13

2,081 Gunkul Engineering PCL 201 0.03 116 Turk Telekomunikasyon AS 89 0.01
49 Hana Microelectronics PCL 62 0.01 375 Turkeell lletisim Hizmetleri AS 606 0.08
469 Home Product Center PCL 186 0.02 96 Turkiye Halk Bankasi AS 59 0.01
647 Indorama Ventures PCL 590 0.07 157 Turkiye Is Bankasi AS 85 0.01
3,075 IRPC PCL 196 0.02 71 Turkiye Petrol Rafinerileri AS 230 0.03
30 Kasikornbank PCL M 0.01 57 Turkiye Sise ve Cam Fabrikalari AS 12 0.01
27 Kasikornbank PCL, NVDR 101 0.01 178 Turkiye Vakiflar Bankasi TAO 81 0.01

254 KCE Electronics PCL 285 0.04 31 Vestel Beyaz Esya Sanayi ve Ticaret AS 16 -
84 Kiatnakin Phatra Bank PCL 152 0.02 1,573 Yapi ve Kredi Bankasi AS 775 0.10

224 Krung Thai Bank PCL 123 0.02 6,228 0.79

138 Krungthai Card PCL 202 0.03 United Arab Emirates - 1.39%

711 Land & Houses PCL 174 0.02 411 Abu Dhabi Commercial Bank PJSC 893 0.11

162 Land & Houses PCL, NVDR 40 - 434 Abu Dhabi Islamic Bank PJSC 1,180 0.15
72 Mega Lifesciences PCL 81 001 132 Abu Dhabi National Oil Co. for Distribution PJSC 149 0.02

465 Minor International PCL 451 0.06 150 ADNOC Drilling Co. PJSC 149 0.02
51 MK Restaurants Group PCL 76 0.01 162 Aldar Properties PJSC 225 0.03

209 Muangthai Capital PCL 248 0.03 22 Alpha Dhabi Holding PJSC 11 0.01

376 Ngern Tid Lor PCL 300 0.04 937 Dubai Islamic Bank PJSC 1,341 017

161 Osotspa PCL 134 0.02 1,136 Emaar Properties PJSC 1,899 0.24

438 PTT Exploration & Production PCL 1,758 0.22 86 Emirates Integrated Telecommunications Co. PJSC 121 0.02

164 PTT Global Chemical PCL 166 0.02 715 Emirates NBD Bank PJSC 2,656 0.34
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Emerging Markets Large Cap Core Equity Fund
Portfolio of Investments as at 31 May 2023 (continued)

Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued)
United Arab Emirates - 1.39% (continued) Real Estate Investment Trust
159 Emirates Telecommunications Group Co. PJSC 1,001 0.13 Malaysia - 0.00%
121 Fertiglobe PLC 108 0.01 86 IGB Real Estate Investment Trust 29
315 First Abu Dhabi Bank PJSC 1,089 0.14 9 KLCCP Stapled Group 14
10,922 1.39 43
United States - 0.01% Mexico - 0.02%
1 lass 71 0.01 111 Fibra Uno Administracion SA de CV 162 0.02
Il 0.01 162 0.02
Total Common Stock - 93.49% (30 November 2022: 94.11%) 735,318 93.49 Turkey - 0.01%
127 Emlak Konut Gayrimenkul Yatirim Ortakligi AS 44 0.01
Preferred Stock 44 0.01
Brazil - 1.31% Total Real Estate Investment Trust - 0.03% (30 November
280 Banco Bradesco SA (non-voting rights) 855 0.11 2022: 0.02%) 249 0.03
14 Braskem SA 62 0.01
8 Centrais Eletricas Brasileiras SA (non-voting rights) 58 0.01 Rights
55 Cia Energetica de Minas Gerais (non-voting rights) 126 0.01 Taiwan - 0.00%
36 Cia Paranaense de Energia (non-voting rights) 53 0.01 - Acer, Inc.
95 Gerdau SA (non-voting rights) 450 0.06
241 Itau Unibanco Holding SA (non-voting rights) 1,252 0.16 Total Rights - 0.00% (30 November 2022: 0.00%)
1,324 Petroleo Brasileiro SA (non-voting rights) 6,816 0.87
47 Pe?roleo Brasileiro SA, ADR 486 0.06 Warrants
172 Raizen SA 123 0.01 Thailand - 0.00%
. 10,281 1.31 7 Kiatnakin Phatra Bank PCL CW24 -
Colombia - 0.00% 7 Kiatnakin Phatra Bank PCL CW26 1
231 Grupo Aval Acciones y Valores SA 25 1
7 Grupo de Inversiones Suramericana SA 7 Total Warrants - 0.00% (30 November 2022: 0.00%) 1 .
42 Total Investments - 99.49% (30 November 2022: 99.60%) 782,507 99.49
Total Preferred Stock - 1.31% (30 November 2022: 1.25%) 10,323 1.31
% of Net
Value (000's) Asset
usbD Value
Cash and Cash Equivalents - 0.24% (30 November 2022: 0.41%) 1,861 0.24
Other Assets in Excess of Other Liabilities - 0.27% (30 November 2022: (0.01)%) 2,167 0.27
Total Net Assets 786,535 100.00

Amounts designated as “- “ are either $0, less than $500 or less than 500 shares.

Analysis of Total Assets

% of Total Assets

Transferable securities admitted to an official exchange listing
Investment Funds

Current Assets

Total Assets

Dimensional Fund Advisors

94.24
463
1.13

100.00
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Emerging Markets Sustainability Core Equity Fund
Portfolio of Investments as at 31 May 2023

Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Investment Funds Common Stock (continued)
Brazil - 0.00% Brazil - 3.93% (continued)
- Brpr Corporate Offices Fdo De Inv Imob 7 33 Gerdau SA, ADR 157 0.07
7 11 GPS Participacoes e Empreendimentos SA 31 0.01
Total Investment Funds - 0.00% (30 November 2022: 0.00%) 7 27 Grendene SA 37 0.02
31 GRUPO DE MODA SOMA SA 63 0.03
Common Stock 26 Grupo Mateus SA 38 0.02
Brazil - 3.93% 3 GI’UpO SBF SA 7
12 Cia de Saneamento do Parana 47 0.02 8 Guararapes Confeccoes SA 7 A
12 AES Brasi Energia SA 28 0.01 340 Hapvida Participacoes e Investimentos SA 268 0.12
13 Aliansce Sonae Shopping Centers sa 53 0.02 38 Hidrovias do Brasil SA 2 0.01
14 Alupar Investimento SA 80 0.04 17 Hypera SA ) ) 138 0.06
5 Ambipar Participacoes e Empreendimentos SA 21 0.01 3 Intelbra§ SA '”",“?‘"a de Telecomunicacao
16 Anima Holding SA 9 ) Eletronica Brasileira 17 0.01
3 Arezzo Industria e Comercio SA 41 0.02 11 :”tehr & ;""_'”cé . 2‘; 0or
36 Alacadao SA o7 003 16 I?:nip:apeal)ueogmbalagem SA 26 0'01
22 Auren Energia SA 62 0.03 ) '
121 B3 SA- Brasil Bolsa Balcao 318 0.15 8 IRB-Brasil Ressequros SA 58 003
31 Banco Bradesco SA (voting rights) 81 0.04 10 ltau Unlbalnc‘o Holding SA (voting rights) 44 0.02
58 Banco BTG Pactual SA 299 014 29 JHSF Participacoes SA 27 0.01
25 Banco do Brasil SA 22 010 7 Kepler Weber SA 1 )
11 Banco Santander Brasil SA 60 0.03 88 Kiabin SA 366 017
24 BB Seguridade Participacoes SA 148 0.07 - LocalizaRentaCarSA ! :
4 Bemobi Mobile Tech SA 12 0.01 13 Localiza Rent a Car SA (voting rights) 163 0.07
4 Blau Farmaceutica SA 15 0.01 20 Locaweb Servicos de Internet SA 30 0.01
33 Boa Vista Servicos SA 50 0.02 4 LOG Commercial Properties e Participacoes SA 16 0.01
5 BrasilAgro - Co. Brasileira de Propriedades 4 L°9"” Logistica Intermodal SA 38 0.2
Agricolas 21 0.01 33 Lojas Quero Quero SA 33 0.02
36 Caixa Seguridade Participacoes SA 74 0.03 43 Lojas Renner SA 166 0.08
19 Camil Alimentos SA 26 0.01 3 M Dias Branco SA 2 0.01
73 CCR SA 196 0.09 181 Magazine Luiza SA 135 0.06
8 Cia Brasileira de Aluminio 8 - 3 Mahle Metal Leve SA 23 0.01
11 Cia Brasileira de Distribuicao 37 0.02 95 Meliuz SA 7 0.1
11 Cia de Saneamento Basico do Estado de Sao Paulo 8 Mills Estruturas e Servicos de Engenharia SA 19 0.01
SABESP 109 0.05 7 Movida Participacoes SA 14 0.01
3 Cia de Saneamento Basico do Estado de Sao Paulo 28 MRV Engenharia e Participacoes SA 56 0.03
SABESP, ADR 27 0.01 35 Multilaser Industrial SA 17 0.01
4 Cia de Saneamento de Minas Gerais Copasa MG 15 0.01 82 Natura & Co. Holding SA 225 0.10
19 Cia de Saneamento do Parana (Brazil listing) 15 0.01 7 Neoenergia SA 2 0.01
14 Cia Energetica de Minas Gerais (voting rights) 48 0.02 26 Odontoprev SA 55 0.03
24 Cia Paranaense de Energia (voting rights) 32 0.01 12 Omega Energia SA 23 0.01
86 Cielo SA 79 0.04 21 Pet Center Comercio e Participacoes SA 30 0.01
4 CM Hospitalar SA 12 0.01 17 Porto Seguro SA 81 0.04
83 Cogna Educacao SA 47 0.02 7 Portobello SA 10
16 Construtora Tenda S/A 26 0.01 5 Positivo Tecnologia SA 7
45 Cosan SA 134 0.06 12 Qualicorp Consultoria e Corretora de Seguros SA 10 -
8 CPFL Energia SA 47 0.02 51 Raia Drogasil SA 282 0.13
9 Cury Construtora e Incorporadora SA 24 0.01 8 Rede D'Or Sao Luiz SA 43 0.02
40 Cyrela Brazil Realty SA Empreendimentos e 8 Romi SA 25 0.01
Participacoes 146 0.07 22 Rumo SA 92 0.04
16 Dexco SA 29 0.01 24 Santos Brasil Participacoes SA 47 0.02
5 Diagnosticos da America SA 1 0.01 5 Sendas Distribuidora S/A 1 0.01
6 Dimed SA Distribuidora da Medicamentos 13 0.01 14 Sendas Distribuidora S/A, ADR 147 0.07
4 Direcional Engenharia SA 14 0.01 23 SIMPAR SA 42 0.02
21 EcoRodovias Infraestrutura e Logistica SA 26 0.01 7 Singia SA 28 0.01
11 EDP - Energias do Brasil SA 49 0.02 42 Suzano SA 370 0.17
48 Embraer SA 180 0.08 3 Tegma Gestao Logistica SA 12 0.01
18 Energisa SIA 154 0.07 11 Telefonica Brasil SA, ADR 90 0.04
47 Equatorial Energia SA 262 0.12 51 TIM SA (Brazil listing) 141 0.06
12 Eternit SA 25 0.01 14 TOTVS SA 80 0.04
7 Even Construtora e Incorporadora S/A 9 - 18 Transmissora Alianca de Energia Eletrica S/A 130 0.06
10 Ez Tec Empreendimentos e Participacoes S/A 34 0.02 28 Tres Tentos Agroindustrial S/A 65 0.03
15 Fleury SA (voting rights) 47 0.02 61 Ultrapar Participacoes SA 203 0.09
11 Fras-Le SA 25 0.01 2 Unipar Carbocloro SA 26 0.01
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Emerging Markets Sustainability Core Equity Fund
Portfolio of Investments as at 31 May 2023 (continued)

Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
Brazil - 3.93% (continued) China - 27.30% (continued)
7 Usinas Siderurgicas de Minas Gerais S/A Usiminas 162 Alibaba Health Information Technology Ltd. 96 0.04
(voting rights) 10 1,090 Alibaba Pictures Group Ltd. 56 0.03
6 Valid Solucoes e Servicos de Seguranca em Meios 27 A-Living Smart City Services Co. Ltd. 17 0.01
de Pagamento e Identificacao SA 17 0.01 3 Amlogic Shanghai Co. Ltd. 34 0.02
16 Vamos Locacao de Caminhoes Magquinas e 6 Amoy Diagnostics Co. Ltd. 21 0.01
Equipamentos SA 42 0.02 2 Anhui Anke Biotechnology Group Co. Ltd. 3 -
163 Via SA m 0.04 30 Anhui Expressway Co. Ltd. 31 0.01
32 Vibra Energia SA 102 0.05 5 Anhui Guangxin Agrochemical Co. Ltd. 20 0.01
8 Vivara Participacoes SA 40 0.02 5 Anhui Honglu Steel Construction Group Co. Ltd. 19 0.01
5 Vulcabras Azaleia SA 15 0.01 16 Anhui Huilong Agricultural Means of Production Co.
29 WEG SA 212 0.10 Ltd. 18 001
8 Wilson Sons Holdings Brasil SA 7 0.01 26 Anhui Jiangnan Chemical Industry Co. Ltd. 19 0.01
8 YDUQS Participacoes SA 2 0.01 4 Anhui Jinhe Industrial Co. Ltd. 13 0.01
10 Zamp SA 8 - 10 Anhui Truchum Advanced Materials & Technology
8,574 3.93 Co. Ltd. 10 -
Chile - 0.67% 11 Anhui Zhongding Sealing Parts Co. Ltd. 18 0.01
184 Aguas Andinas SA 60 0.03 1 Anji Microelectronics Technology Shanghai Co. Ltd. 26 0.01
213 Banco de Chile 22 0.01 3 Anker Innovations Technology Co. Ltd. 27 0.01
6 Banco de Chile, ADR 128 0.06 47 ANTA Sports Products Ltd. 478 0.22
4 Banco de Credito e Inversiones SA M 0.05 178 Anton Oilfield Services Group 10 -
4 Banco ltau Chile SA 42 0.02 6 Aoshikang Technology Co. Ltd. 32 0.01
3 Banco Itau Chile SA, ADR 1 0.01 63 Aotecar New Energy Technology Co. Ltd. 22 0.01
1,034 Banco Santander Chile 45 0.02 6 Apeloa Pharmaceutical Co. Ltd. 16 0.01
1 Banco Santander Chile, ADR 9 - 14 Archosaur Games, Inc. 7 -
3 CAPSA 17 0.01 4 Asia - Potash International Investment Guangzhou
29 Cencosud SA 54 0.02 Co. Ltd. 13 0.01
18 Cencosud Shopping SA 27 0.01 12 Asialnfo Technologies Ltd. 19 0.01
4 Embotelladora Andina SA, ADR 68 0.03 2 Asymchem Laboratories Tianjin Co. Ltd. 37 0.02
9 Empresa Nacional de Telecomunicaciones SA 35 0.02 3 Autobio Diagnostics Co. Ltd. 26 0.01
55 Empresas CMPC SA 94 0.04 6 Avary Holding Shenzhen Co. Ltd. 22 0.01
12 Empresas COPEC SA 89 0.04 34 AVIC Industry-Finance Holdings Co. Ltd. 18 0.01
344 Enel Americas SA 44 0.02 3 AVICOPTER PLC 18 0.01
24 Falabella SA 53 0.02 1 Bafang Electric Suzhou Co. Ltd. 16 0.01
119 Grupo Security SA 30 0.01 116 BAIC Motor Corp. Ltd. 30 0.01
43 Inversiones Aguas Metropolitanas SA 33 0.02 40 Baidu, Inc. 616 0.28
2 Inversiones La Construccion SA 15 0.01 126 BAIOO Family Interactive Ltd. 6 .
196 Masisa SA 6 - 66 Bank of Beijing Co. Ltd. 44 0.02
26 Parque Arauco SA 36 0.02 18 Bank of Changsha Co. Ltd. 20 0.01
8 Plaza SA 10 B 19 Bank of Chengdu Co. Ltd. 34 0.02
114 Ripley Corp. SA 21 0.01 3,145 Bank of China Ltd. 1,231 0.56
25 Salfacorp SA 12 0.01 63 Bank of Chongging Co. Ltd. 35 0.02
547 SMU SA 93 0.04 344 Bank of Communications Co. Ltd. 222 0.10
257 Sociedad Matriz SAAM SA 28 0.01 18 Bank of Guiyang Co. Ltd. 14 0.01
4 Sociedad Quimica y Minera de Chile SA, ADR 255 0.12 9 Bank of Hangzhou Co. Ltd. 15 0.01
31 SONDA SA 16 0.01 29 Bank of Jiangsu Co. Ltd. 30 0.01
1,464 0.67 31 Bank of Nanjing Co. Ltd. 37 0.02
China - 27.30% 12 Bank of Ningbo Co. Ltd. 42 0.02
16 360 Security Technology, Inc. 32 001 21 Bank of Shanghai Co. Ltd. 19 .01
41 361 Degrees International Ltd. 19 0.01 21 Bank of Suzhou Co. Ltd. 20 001
16 37 Interactive Entertainment Network Technology 15 Baozun, Inc. 20 0.01
Group Co. Ltd. 76 0.03 2 Bear Electric Appliance Co. Ltd. 24 0.01
65 3SBio, Inc. 66 0.03 21 Beibuwan Port Co. Ltd. 24 0.01
9 Accelink Technologies Co. Ltd. 34 0.02 8 BeiGene Ltd. 131 0.06
17 ADAMA Ltd. 20 0.01 3 Beijing Bei Mo Gao Ke Friction Material Co. Ltd. 20 0.01
16 Addsino Co. Ltd. 22 0.01 30 Beijing Capital Development Co. Ltd. 17 0.01
6 AECC Aero-Engine Control Co. Ltd. 21 0.01 49 Beijing Capital Eco-Environment Protection Group
5 AECC Aviation Power Co. Ltd. 2 0.01 Co. Ltd. 2 0.01
98 Agile Group Holdings Ltd. 15 0.01 60 Beijing Capital International Airport Co. Ltd. 42 0.02
1,138 Agricultural Bank of China Ltd. 429 0.20 3 Beijing Compass Technology Development Co. Ltd. 23 0.01
13 Aier Eye Hospital Group Co. Ltd. 50 0.02 17 Beijing Dabeinong Technology Group Co. Ltd. 15 0.01
48 AK Medical Holdings Ltd. 43 0.02 2 Beijing Easpring Material Technology Co. Ltd. 15 0.01
367 Alibaba Group Holding Ltd. 3,655 1.68 4 Beijing E-Hualu Information Technology Co. Ltd. 21 0.01
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Emerging Markets Sustainability Core Equity Fund
Portfolio of Investments as at 31 May 2023 (continued)

Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
China - 27.30% (continued) China - 27.30% (continued)
290 Beijing Energy International Holding Co. Ltd. 7 - 8 Chengdu Kanghong Pharmaceutical Group Co. Ltd. 25 0.01
17 Beijing Enlight Media Co. Ltd. 21 0.01 2 Chengdu Kanghua Biological Products Co. Ltd. 18 0.01
320 Beijing Enterprises Water Group Ltd. 78 0.04 8 Chengdu Wintrue Holding Co. Ltd. 10 -
9 Beijing Haixin Energy Technology Co. Ltd. 5 - 31 Chengdu Xingrong Environment Co. Ltd. 24 0.01
1 Beijing Huafeng Test & Control Technology Co. Ltd. 25 0.01 27 Chengtun Mining Group Co. Ltd. 18 0.01
26 Beijing Jetsen Technology Co. Ltd. 23 0.01 3 Chengpxin Lithium Group Co. Ltd. 13 0.01
22 Beijing Jingyuntong Technology Co. Ltd. 19 0.01 16 Chengzhi Co. Ltd. 18 0.01
1 Beijing Kingsoft Office Software, Inc. 34 0.02 17 China Aircraft Leasing Group Holdings Ltd. 10 -
192 Beijing North Star Co. Ltd. 19 0.01 6 China Automotive Engineering Research Institute
19 Beijing Orient National Communication Science & Co. Ltd. 17 0.01
Technology Co. Ltd. 32 0.01 13 China Baoan Group Co. Ltd. 21 0.01
- Beijing Roborock Technology Co. Ltd. 20 0.01 60 China BlueChemical Ltd. 13 0.01
11 Beijing Shiji Information Technology Co. Ltd. 29 0.01 151 China Bohai Bank Co. Ltd. 22 0.01
16 Beijing Sinnet Technology Co. Ltd. 26 0.01 19 China CAMC Engineering Co. Ltd. 31 0.01
7 Beijing Strong Biotechnologies, Inc. 25 0.01 324 China CITIC Bank Corp. Ltd. 171 0.08
31 Beijing Ultrapower Software Co. Ltd. 60 0.03 154 China Communications Services Corp. Ltd. 73 0.03
4 Beijing United Information Technology Co. Ltd. 23 0.01 40 China Conch Environment Protection Holdings Ltd. 12 0.01
2 Beijing Wantai Biological Pharmacy Enterprise Co. 68 China Conch Venture Holdings Ltd. 86 0.04
Ltd. 21 0.01 1,402 China Construction Bank Corp. 897 0.41
1 Beijing Yuanliu Hongyuan Electronic Technology Co. 8 China CSSC Holdings Ltd. 33 0.01
Ltd. 1 - 132 China Datang Corp. Renewable Power Co. Ltd. 48 0.02
8 Beijing Zhong Ke San Huan High-Tech Co. Ltd. 13 0.01 17 China Design Group Co. Ltd. 23 0.01
28 Beijing-Shanghai High Speed Railway Co. Ltd. 23 0.01 107 China Dongxiang Group Co. Ltd. 4 -
2 Bethel Automotive Safety Systems Co. Ltd. 20 0.01 29 China East Education Holdings Ltd. 12 0.01
3 Betta Pharmaceuticals Co. Ltd. 2 001 126 China Electronics Huada Technology Co. Ltd. 17 0.01
1 BGI Genomics Co. Ltd. 9 - 162 China Energy Engineering Corp. Ltd. (Hong Kong
3 Biem.L.Fdlkk Garment Co. Ltd. 14 0.01 listing) 21 0.01
8 Bilibili, Inc. 133 0.06 142 China Everbright Bank Co. Ltd. 44 0.02
1 Bloomage Biotechnology Corp. Ltd. 14 0.01 65 China Everbright Greentech Ltd. 1 -
66 Blue Moon Group Holdings Ltd. 37 0.02 90 China Everbright Ltd. 58 0.03
16 Bluefocus Intelligent Communications Group Co. 107 China Feihe Ltd. 62 0.03
Ltd. 24 001 50 China Foods Ltd. 16 0.01
9 BOC Aviation Ltd. 65 003 213 China Galaxy Securities Co. Ltd. 115 0.05
15 BOC International China Co. Ltd. 22 0.01 241 China Gas Holdings Ltd. 274 0.13
116 BOE Technology Group Co. Ltd. 65 003 15 China Gold International Resources Corp. Ltd.
15 BOE Varitronix Ltd. 20 0.01 (Hong Kong listing) 59 0.03
64 Bohai Leasing Co. Ltd. 20 0.01 2 China Great Wall Securities Co. Ltd. 3
264 Bosideng International Holdings Ltd. 110 0.05 4 China Greatwall Technology Group Co. Ltd. 7
12 Bright Dairy & Food Co. Ltd. 18 0.01 11 China Green Electricity Investment of Tianjin Co.
186 Brilliance China Automotive Holdings Ltd. 71 0.03 Ltd. 19 0.01
12 BYD Co. Ltd. 362 0.17 34 China Harmony Auto Holding Ltd. 4
31 BYD Electronic International Co. Ltd. 90 0.04 36 China High Speed Transmission Equipment Group
4 By-health Co. Ltd. 12 0.01 Co. Ltd. 12 0.01
89 C C Land Holdings Ltd. 18 0.01 78 China International Capital Corp. Ltd. 142 0.06
51 C&D International Investment Group Ltd. 127 0.06 41 China International Marine Containers Group Co.
19 Caitong Securities Co. Ltd. 20 0.01 Ltd. 25 0.01
4 Camel Group Co. Ltd. 5 R 3 China Isotope & Radiation Corp. 7 -
32 Cangzhou Mingzhu Plastic Co. Ltd. 19 0.01 193 China Jinmao Holdings Group Ltd. 28 0.01
3 Canmax Technologies Co. Ltd. 16 0.01 21 China Jushi Co. Ltd. 40 0.02
25 CECEP Solar Energy Co. Ltd. 25 0.01 26 China Kepei Education Group Ltd. 8 -
42 CECEP Wind-Power Corp. 23 0.01 45 China Lesso Group Holdings Ltd. 30 0.01
64 Central China Securities Co. Ltd. 9 . 63 China Life Insurance Co. Ltd. (Hong Kong listing) 106 0.05
19 CGN Nuclear Technology Development Co. Ltd. 2 0.01 30 China Lilang Ltd. 16 0.01
309 CGN Power Co. Ltd. 74 0.03 28 China Literature Ltd. 107 0.05
1 Changchun High & New Technology Industry Group, 177 China Medical System Holdings Ltd. 249 0.11
Inc. 22 0.01 7 China Meheco Co. Ltd. 13 0.01
27 Changjiang Securities Co. Ltd. 23 0.01 95 China Mengniu Dairy Co. Ltd. 369 0.17
1 Changzhou Xingyu Automotive Lighting Systems 145 China Merchants Bank Co. Ltd. 674 0.31
Co. Ltd. 21 0.01 150 China Merchants Land Ltd. 8 -
36 Chaowei Power Holdings Ltd. 7 - 74 China Merchants Port Holdings Co. Ltd. 107 0.05
5 Chaozhou Three-Circle Group Co. Ltd. 21 0.01 4 China Merchants Property Operation & Service Co.
15 Cheng De Lolo Co. Ltd. 17 0.01 Ltd. 9 -
6 Chengdu CORPRO Technology Co. Ltd. 19 0.01 25 China Merchants Securities Co. Ltd. 24 0.01
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Emerging Markets Sustainability Core Equity Fund
Portfolio of Investments as at 31 May 2023 (continued)

Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
China - 27.30% (continued) China - 27.30% (continued)
19 China Merchants Shekou Industrial Zone Holdings 5 Chongqing Fuling Zhacai Group Co. Ltd. 16 0.01
Co. Ltd. 34 0.02 20 Chongging Gas Group Corp. Ltd. 21 0.01
111 China Minsheng Banking Corp. Ltd. 44 0.02 183 Chongging Rural Commercial Bank Co. Ltd. 63 0.03
5 China National Accord Medicines Corp. Ltd. 42 0.02 4 Chongging Zhifei Biological Products Co. Ltd. 35 0.02
20 China National Chemical Engineering Co. Ltd. 24 0.01 10 Chow Tai Seng Jewellery Co. Ltd. 23 0.01
78 China National Nuclear Power Co. Ltd. 7 0.03 116 CIFI Ever Sunshine Services Group Ltd. 45 0.02
19 China New Higher Education Group Ltd. 6 - 54 CIMC Enric Holdings Ltd. 45 0.02
110 China Nonferrous Mining Corp. Ltd. 53 0.02 59 CITIC Securities Co. Ltd. 109 0.05
11 China Northern Rare Earth Group High-Tech Co. 66 Citychamp Watch & Jewellery Group Ltd. 9 -
Ltd. 35 0.02 144 CMGE Technology Group Ltd. 37 0.02
104 China Oilfield Services Ltd. 106 0.05 363 CMOC Group Ltd. 190 0.09
54 China Oriental Group Co. Ltd. 7 - 31 CMST Development Co. Ltd. 25 0.01
195 China Overseas Grand Oceans Group Ltd. 87 0.04 1 CNGR Advanced Material Co. Ltd. 1 -
177 China Overseas Land & Investment Ltd. 359 0.16 27 CNNC Hua Yuan Titanium Dioxide Co. Ltd. 24 0.01
90 China Pacific Insurance Group Co. Ltd. 227 0.10 9 CNSIG Inner Mongolia Chemical Industry Co. Ltd. 15 0.01
142 China Railway Group Ltd. 94 0.04 15 COFCO Biotechnology Co. Ltd. 17 0.01
120 China Railway Signal & Communication Corp. Ltd. 49 0.02 152 Comba Telecom Systems Holdings Ltd. 2 0.01
17 China Renaissance Holdings Ltd. 16 0.01 550 Concord New Energy Group Ltd. 48 0.02
4 China Resources Boya Bio-pharmaceutical Group 7 Contemporary Amperex Technology Co. Ltd. 224 0.10
Co. Ltd. 2 0.01 24 COSCO SHIPPING Energy Transportation Co Ltd. 20 0.01
8 China Resources Double Crane Pharmaceutical Co. 116 COSCO SHIPPING Holdings Co. Ltd. 103 0.05
Lid. 2 001 60 COSCO SHIPPING International Hong Kong Co.
119 China Resources Gas Group Ltd. 392 0.18 Ltd. 20 0.01
174 China Resources Land Ltd. 651 0.30 56 COSCO SHIPPING Ports Ltd. 35 0.02
27 China Resources Medical Holdings Co. Ltd. 21 0.01 10 Cosmopolitan Interational Holdings Ltd. 2 R
2 China Resources Microelectronics Ltd. 21 0.01 391 Country Garden Holdings Co. Ltd. 7 0.03
83 China Resources Pharmaceutical Group Ltd. 80 0.04 14 Country Garden Services Holdings Co. Ltd. 16 0.01
86 China Risun Group Ltd. 37 0.02 41 CPMC Holdings Ltd. 21 001
556 China Ruyi Holdings Ltd. 124 0.06 83 CRRC Corp. Ltd. 59 0.02
13 China Shineway Pharmaceutical Group Ltd. 14 0.01 68 CSC Financial Co. Ltd. 74 0.03
194 China South City Holdings Ltd. 1 - 28 CSG Holding Co. Ltd. 2 0.01
6 China South Publishing & Media Group Co. Ltd. 12 0.01 198 CSSC Hong Kong Shipping Co. Ltd. 34 0.02
27 China Southern Power Grid Energy 15 CTS Interational Logistics Corp. Ltd. 20 0.01
Efficiency&Clean Energy Co. Ltd. 23 0.01 12 Daan Gene Co. Ltd. 21 0.01
72 China State Construction Engineering Corp. Ltd. 60 0.03 105 Dali Foods Group Co. Ltd. 35 0.02
92 China State Construction International Holdings Ltd. 104 0.05 29 Dalian Huarui Heavy Industry Group Co. Ltd. 20 0.01
38 China Sunshine Paper Holdings Co. Ltd. 13 001 6 DaShenLin Pharmaceutical Group Co. Lid. 29 0.1
180" China Suntien Green Energy Corp. Lid. 68 003 12 DeHua TB New Decoration Materials Co. Ltd. 17 0.01
137 China Taiping Insurance Holdings Co. Ltd. 143 0.07 14 Dexin China Holdings Co. Ltd. 1 B
12 China Testing & Certification International Group Co. 19 DHC Software Co. Ltd. 19 0.01
Ltd. 20 0.01 N .
o 8 Dian Diagnostics Group Co. Ltd. 29 0.01
28 China Tianying, Inc. 18 0.01 )
) : 132 Differ Group Auto Ltd. 1 -
3 China Tourism Group Duty Free Corp. Ltd. 47 0.02 - )
) 6 Digital China Group Co. Ltd. 24 0.01
2,854 China Tower Corp. Ltd. 3 0.14 45 Digital China Holdings Ltd. 18 0.01
13 China TransInfo Technology Co. Ltd. 25 0.01 e ) ) )
100 China Travel International Investment Hong Kong 13 Digtal Chma Informauoln Sevice Co. Lid 2 001
Ld. 19 0.01 9 Do-FIuondelNew Materials Co. Ltd. 24 0.01
11 China Tungsten & Hightech Materials Co. Lid. 19 001 4 Dong-E-E-Jiao Co. Ltd. 2% 0.01
158 China Vanke Co. Ltd. 208 0.09 19 Dongfang Electric (?orp. Ltd. 25 0.01
21 China West Construction Group Co. Ltd. 21 0.01 18 Dongfang Electronics Co. Lid. 2 001
39 China Yangtze Power Co. Lid. 124 0.06 110 Dongfeng Motor-Group Co. Ltd. 48 0.02
80 China Yongda Automobiles Services Holdings Ltd. 42 0.02 5 Dongguan Aohai Technology Co. Ltd. 19 001
46 China ZhengTong Auto Services Holdings Ltd. 3 - 15 Donggluan Devellcl>pment Holdings Co. Ltd. 20 001
1 China Zhenhua Group Science & Technology Co. 16 Dongxing Securities Co. Ltd. 19 001
Ltd. 18 0.01 62 Dongyue Group Ltd. 54 0.02
167 China Zheshang Bank Co. Ltd. 56 003 33 Dynagreen Environmental Protection Group Co. Ltd. 1" -
202 Chinasoft International Ltd. 121 0.06 24 East Buy Holding Ltd. 9 0.04
4 Chindata Group Holdings Ltd., ADR 21 0.01 21 East Group Co. Ltd. 21 0.01
16 Chinese Universe Publishing & Media Group Co. 8 East Money Information Co. Ltd. 16 0.01
Ltd. 36 0.02 3 Ecovacs Robotics Co. Ltd. 25 0.01
16 Chongging Changan Automobile Co. Ltd. 28 0.01 15 Edifier Technology Co. Ltd. 38 0.02
5 Chongqing Department Store Co. Ltd. 22 0.01 16 EEKA Fashion Holdings Ltd. 2 0.01
12 Chongging Fuling Electric Power Industrial Co. Ltd. 33 0.01 4 Electric Connector Technology Co. Ltd. 19 0.01
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Portfolio of Investments as at 31 May 2023 (continued)

Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
China - 27.30% (continued) China - 27.30% (continued)
56 ENN Energy Holdings Ltd. 657 0.30 11 Grinm Advanced Materials Co. Ltd. 21 0.01
6 Eoptolink Technology, Inc.Ltd. 76 0.03 36 Guangdong Advertising Group Co. Ltd. 25 0.01
30 Era Co. Ltd. 23 0.01 14 Guangdong Create Century Intelligent Equipment
27 Eternal Asia Supply Chain Management Ltd. 19 0.01 Group Corp. Ltd. 13 0.01
36 EVA Precision Industrial Holdings Ltd. 3 - 7 Guangdong Dowstone Technology Co. Ltd. 12 0.01
2 Eve Energy Co. Ltd. 14 0.01 3 Guangdong Haid Group Co. Ltd. 16 0.01
23 Everbright Securities Co. Ltd. 16 0.01 17 Guangdong HEC Technology Holding Co. Ltd. 18 0.01
18 Everest Medicines Ltd. 26 0.01 5 Guangdong Hongda Holdings Group Co. Ltd. 20 0.01
25 Fangda Carbon New Material Co. Ltd. 22 0.01 82 Guangdong Investment Ltd. 70 0.03
8 Fangda Special Steel Technology Co. Ltd. 5 - Guangdong Kinlong Hardware Products Co. Ltd. 4
1 Fanhua, Inc., ADR 6 - 20 Guangdong Provincial Expressway Development
88 Far East Horizon Ltd. 74 0.03 Co. Ltd. 2 0.01
16 FAWER Automotive Parts Co. Ltd. 1 B 8 Guangdong Xinbao Electrical Appliances Holdings
6 Fibocom Wireless, Inc. 2 0.01 Co. Ltd. 19 0.01
105 FIH Mobile Ltd. 10 } 92 Guangshen Railway Co. Ltd. 26 0.01
27 Financial Street Holdings Co. Ltd. 17 0.01 21 Guangxi Liugong Machinery Co. Ltd. 23 0.01
2 FinVolution Group, ADR 6 82 Guangzhou Automobile Group Co. Ltd. 47 0.02
4 First Capital Securities Co. Ltd. 3 16 Guangzhou Baiyunshan Pharmaceutical Holdings
20 First Tractor Co. Ltd. 10 . Co. Ltd 5 002
48 Focus Media Information Technology Co. Ltd. 43 0.02 2 ﬁzangzhou Great Power Energy & Technology Co. 13 001
4 Foryou Corp. 16 0.01 ) ) o '
16 G hou Haige C tions G Inc. Co. 22 0.01
5 Foshan Haitian Flavouring & Food Co. Ltd. 4 0.02 vangzhou haige Lommunications fSroup, fnc. &0
. 2 Guangzhou Kingmed Diagnostics Group Co. Ltd. 19 0.01
22 Founder Securities Co. Ltd. 22 0.01
) 6 Guangzhou Restaurant Group Co. Ltd. 25 0.01
14 Foxconn Industrial Internet Co. Ltd. 36 0.02 ) )
) 3 Guangzhou Shiyuan Electronic Technology Co. Ltd. 28 0.01
84 Fu Shou Yuan International Group Ltd. 61 0.03 e .
. 6 Guangzhou Tinci Materials Technology Co. Ltd. 34 0.02
12 Fujian Funeng Co. Ltd. 21 0.01 )
) -, 4 Guangzhou Wondfo Biotech Co. Ltd. 15 0.01
10 Fulin Precision Co. Ltd. 14 0.01 ) ) .
485 Fullshare Holdings Lid 4 22 Guangzhou Yuexiu Capital Holdings Group Co. Ltd. 21 0.01
9 ) 19 Guizhou Bailing Group Pharmaceutical Co. Ltd. 22 0.01
28 Fuyao Glass Industry Group Co. Ltd. 103 0.05 ) ) .
. 19 Guizhou Xinbang Pharmaceutical Co. Ltd. 13 0.01
10 Ganfeng Lithium Group Co. Ltd. 60 0.03 )
4 Guizhou Zhenhua E-chem, Inc. 16 0.01
8 Gansu Shangfeng Cement Co. Ltd. 1 - -
) 9 Guocheng Mining Co. Ltd. 22 0.01
4 Gaona Aero Material Co. Ltd. 20 0.01 e
) i 15 Guosen Securities Co. Ltd. 19 0.01
1 G-bits Network Technology Xiamen Co. Ltd. 47 0.02 ) N
7 Guotai Junan Securities Co. Ltd. 9 -
11 GCL Energy Technology Co. Ltd. 20 0.01 "
8 23 Guoyuan Securities Co. Ltd. 22 0.01
27 GCL New Energy Holdings Ltd. 2 -
) 30 H World Group Ltd. 13 0.05
54 GDS Holdings Ltd. 66 0.03 )
. . 94 Haier Smart Home Co. Ltd., Class H 270 0.12
330 Geely Automobile Holdings Ltd. 384 0.18 ) . . )
20 GEM Co. Lid 19 0.01 16 Hainan Meilan International Airport Co. Ltd. 27 0.01
o ) 6 Hainan Poly Pharm Co. Ltd. 16 0.01
12 Gemdale Corp. 12 0.01 i, ) )
. 30 Haitian International Holdings Ltd. 68 0.03
380 Gemdale Properties & Investment Corp. Ltd. 20 0.01 ) "
) ) 158 Haitong Securities Co. Ltd. 105 0.05
77 Genertec Universal Medical Group Co. Ltd. 46 0.02 ) . ) .
40 GF Securities Co, Lid 56 0.03 130 Haitong UniTrust International Leasing Co. Ltd. 19 0.01
) _y ) 8 Hang Zhou Great Star Industrial Co. Ltd. 19 0.01
12 Giant Network Group Co. Ltd. 35 0.02
) ) ) 9 Hangcha Group Co. Ltd. 26 0.01
3 GigaDevice Semiconductor, Inc. 4 0.02 .
) ) 2 Hangjin Technology Co. Ltd. 8 -
1 Ginlong Technologies Co. Ltd. 13 0.01 -
22 Hangzhou Binjiang Real Estate Group Co. Ltd. 26 0.01
10 Glarun Technology Co. Ltd. 22 0.01
12 GoerTek Inc 3 0.01 4 Hangzhou Chang Chuan Technology Co. Ltd. 26 0.01
o ) ‘ 3 Hangzhou Lion Electronics Co. Ltd. 19 0.01
3 Goke Microelectronics Co. Ltd. 35 0.02
) 5 Hangzhou Oxygen Plant Group Co. Ltd. 25 0.01
18 Goldenmax International Group Ltd. 23 0.01 )
) 5 Hangzhou Robam Appliances Co. Ltd. 15 0.01
- GoodWe Technologies Co. Ltd. 13 0.01 ) . )
. 3 Hangzhou Silan Microelectronics Co. Ltd. 15 0.01
5 Gotion High-tech Co. Ltd. 19 0.01 ) )
) 5 Hangzhou Tigermed Consulting Co. Ltd. 36 0.02
8 Grandblue Environment Co. Ltd. 23 0.01
) ) 6 Han's Laser Technology Industry Group Co. Ltd. 19 0.01
41 Grandjoy Holdings Group Co. Ltd. 21 0.01 )
60 Hansoh Pharmaceutical Group Co. Ltd. 100 0.05
47 Great Wall Motor Co. Ltd. 49 0.02 ) )
) ) ) 38 Harbin Electric Co. Ltd. 14 0.01
75 Greatview Aseptic Packaging Co. Ltd. 20 0.01
. . ) 11 HBIS Resources Co. Ltd. 20 0.01
8 Gree Electric Appliances, Inc. of Zhuhai 36 0.02 ) . .
25 Health & Happiness H&H International Holdings Ltd. 34 0.02
25 Gree Real Estate Co. Ltd. 26 0.01 S )
. 7 Hefei Meiya Optoelectronic Technology, Inc. 25 0.01
22 Greenland Hong Kong Holdings Ltd. 1 - ) .
) _ 23 Hefei Urban Construction Development Co. Ltd. 20 0.01
81 Greentown China Holdings Ltd. 76 0.03
K 6 Hello Group, Inc., ADR 49 0.02
60 Greentown Management Holdings Co. Ltd. 50 0.02 - .
) 12 Henan Lingrui Pharmaceutical Co. 28 0.01
88 Greentown Service Group Co. Ltd. 48 0.02 )
15 GRG Banking Equioment Co. Ltd 7 0.01 33 Henan Yicheng New Energy Co. Ltd. 24 0.01
9 Equp e ' 9 Hengdian Group DMEGC Magnetics Co. Lid. 2 001
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Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
China - 27.30% (continued) China - 27.30% (continued)
17 Hengli Petrochemical Co. Ltd. 38 0.02 17 JD Health International, Inc. 105 0.05
13 Hengtong Optic-electric Co. Ltd. 27 0.01 43 JD.com, Inc. 694 0.32
17 Hengyi Petrochemical Co. Ltd. 16 0.01 8 Jiangsu Azure Corp. 1"
67 Hesteel Co. Ltd. 22 0.01 2 Jiangsu Cnano Technology Co. Ltd. 1" -
102 Hi Sun Technology China Ltd. 9 - 13 Jiangsu Eastern Shenghong Co. Ltd. 21 0.01
33 Hisense Home Appliances Group Co. Ltd. 65 0.03 78 Jiangsu Expressway Co. Ltd. 75 0.03
2 Hithink RoyalFlush Information Network Co. Ltd. 34 0.02 14 Jiangsu Guotai International Group Co. Ltd. 15 0.01
302 Hope Education Group Co. Ltd. 22 0.01 23 Jiangsu Guoxin Corp. Ltd. 24 0.01
60 Hopson Development Holdings Ltd. 51 0.02 3 Jiangsu Hengli Hydraulic Co. Ltd. 24 0.01
3 Hoyuan Green Energy Co. Ltd. 27 0.01 5 Jiangsu Hengrui Pharmaceuticals Co. Ltd. 31 0.01
4 Huadong Medicine Co. Ltd. 24 0.01 7 Jiangsu Hoperun Software Co. Ltd. 21 0.01
25 Huafon Chemical Co. Ltd. 24 0.01 10 Jiangsu Huahong Technology Stock Co. Ltd. 16 0.01
39 Huafon Microfibre Shanghai Technology Co. Ltd. 20 0.01 37 Jiangsu Jiangyin Rural Commercial Bank Co. Ltd. 21 0.01
6 Huagong Tech Co. Ltd. 30 0.01 7 Jiangsu Jiejie Microelectronics Co. Ltd. 19 0.01
2 Hualan Biological Engineering, Inc. 7 - 29 Jiangsu Leike Defense Technology Co. Ltd. 21 0.01
26 Huapont Life Sciences Co. Ltd. 19 0.01 5 Jiangsu Linyang Energy Co. Ltd. 6 -
61 Huatai Securities Co. Ltd. 76 0.03 5 Jiangsu Nata Opto-electronic Material Co. Ltd. 24 0.01
20 Huaxi Securities Co. Ltd. 24 0.01 10 Jiangsu Nhwa Pharmaceutical Co. Ltd. 43 0.02
29 Huaxia Bank Co. Ltd. 24 0.01 1 Jiangsu Pacific Quartz Co. Ltd. 21 0.01
14 Huayu Automotive Systems Co. Ltd. 34 0.02 12 Jiangsu Provincial Agricultural Reclamation &
41 Hubei Biocause Pharmaceutical Co. Ltd. 19 0.01 Development Corp. 21 0.01
7 Hubei Dinglong Co. Ltd. 26 0.01 9 Jiangsu Shuangxing Color Plastic New Materials Co.
3 Hubei Feilihua Quartz Glass Co. Ltd. 20 0.01 Ltd. 13 0.01
6 Hubei Jumpcan Pharmaceutical Co. Ltd. 27 0.01 19 Jiangsu Sopo Chemical Co. 18 0.01
10 Hubei Xingfa Chemicals Group Co. Ltd. 30 0.01 2 Jiangsu Yangnong Chemical Co. Ltd. 23 0.01
1 Huizhou Desay Sv Automotive Co. Ltd. 18 0.01 2 Jiangsu Yuyue Medical Equipment & Supply Co. Ltd. 9
9 Humanwell Healthcare Group Co. Ltd. 33 0.01 31 Jiangsu Zhangjiagang Rural Commercial Bank Co.
5 Hunan Aihua Group Co. Ltd. 17 0.01 L. 19 001
9 Hunan Gold Corp. Ltd. 18 0.01 9 Jiangsu Zhongtian Technology Co. Ltd. 19 0.01
25 Hunan TV & Broadcast Intermediary Co. Ltd. 22 0.01 48 Jiangxi Bank Co. Ltd. 6 )
11 Hunan Valin Steel Co. Ltd. 8 74 Jiangxi Copper Co. Ltd. m 0.05
1 Hundsun Technologies, Inc. 8 10 Jiangzhong Pharmaceutical Co. Ltd. 36 0.02
4 HUYA, Inc., ADR 1 : 26 Jiaozuo Wanfang Aluminum Manufacturing Co. Ltd. 18 0.01
8 Hygeia Healthcare Holdings Co. Ltd. 48 0.02 10 Jilin Aodong Pharmaceutical Group Co. Ltd. 23 0.01
27 Hytera Communications Corp. Ltd. 22 0.01 147 Jinchuan Group International Resources Co. Ltd. 8 -
57 iDreamSky Technology Holdings Ltd. 2 0.1 5 Jingjin Equipment, Inc. 2 0.01
4 Iflytek Co. Ltd. 30 0.01 4 Jinke Smart Services Group Co. Ltd. 6
1 |-Mab, ADR 4 1 Jinmao Property Services Co. Ltd. - -
9 IMAX China Holding, Inc. 7 ; 44 Jinneng Holding Shanxi Electric Power Co. Ltd. 21 0.01
1 Imeik Technology Development Co. Ltd. 38 0.02 19 Jiumaojiu International Holdings Ltd. 33 0.01
2,233 Industrial & Commercial Bank of China Lid. 1193 055 5 JLMag Rare-Earth Co. Lid. 2 001
55 Industrial Bank Co. Lid. 127 0.06 15 NBY Design Ltd. 15 0.01
32 Industrial Securities Co. Ltd. 28 0.01 3 Joinn Laboratories China Co. Ltd. 20 0.01
34 Infore Environment Technology Group Co. Ltd. 25 0.01 12 Jointown Pharmaceutical Group Co. Ltd. 28 001
12 Ingdan, Inc. 2 ; 4 Jonjee Hi-Tech Industrial & Commercial Holding Co.
2 Ingenic Semiconductor Co. Ltd. 28 0.01 Ld. ‘ 2 0.01
45 Inkeverse Group Lid. 5 . 198 Joy City Property Ltd. 7
68 Inner Mongolia BaoTou Steel Union Co. Ltd. 18 0.01 31" Joy Spreader Group, Inc. 3 )
16 Inner Mongolia Xingye Mining Co. Ltd. 22 0.01 10" Joyoung Co. Ltd. 19 0.01
12 Inner Mongolia Yil Industrial Group Co. Ltd. 49 0.02 138 JS Global Lifestyle Co. Ltd. 130 0.08
23 Inner Mongolia Yuan Xing Energy Co. Ltd. 22 0.01 17 JSTI Group ) 14 0.01
22 Innovent Biologcs, Inc. 103 005 21 JW Cayman Therapeutics Co. Lid. 8 -
34 Inspur Digital Enterprise Technology Ltd. 13 0.01 o Kalsh“an GrPUp Co. Iftd' 19 0.01
7 Inspur Electronic Information Industry Co. Ltd. 44 0.02 17 Kangji Medical Holdings Ltd. 19 0.01
4 Intco Medical Technology Co. Lid. 13 001 $ Kehua Data Co. Ltd 7 0.01
18  Intron Technology Holdings Ltd. 10 ) 12 K!dswant Chlldrer] Products Co. Ltd. 20 0.01
13 iQIYI, Inc., ADR 53 0.02 5 K!ngCIear? Electric Co. Ltd. 18 0.01
6 JA Solar Technology Co. Ltd. 3 001 16 Kingfa Sci & Tech Co. Lid. 19 001
6 Jade Bird Fire Co. Ltd. 14 0.01 126 K!ngsoft Cloud Holdings Ltd. 36 0.02
6 Jafron Biomedical Co. Ltd. 23 0.01 41" Kingsoft Corp. thd' . 149 0.07
5 Jason Fumiture Hangzhou Co. Ltd. 2 0.01 2 Konfoong Materials International Co. Ltd. 18 0.01
6 JCET Group Co. Ltd. % 0.01 32 Konka Group Co. Ltd. 22 0.01
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Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
China - 27.30% (continued) China - 27.30% (continued)
11 KPC Pharmaceuticals, Inc. 38 0.02 3 Ninestar Corp. 15 0.01
8 Kuang-Chi Technologies Co. Ltd. 18 0.01 5 Ningbo Haitian Precision Machinery Co. Ltd. 20 0.01
5 Kunlun Tech Co. Ltd. 41 0.02 2 Ningbo Ronbay New Energy Technology Co. Ltd. 18 0.01
2 Kunshan Dongwei Technology Co. Ltd. 18 0.01 14 Ningbo Sanxing Medical Electric Co. Ltd. 24 0.01
2 Kunshan Kinglai Hygienic Materials Co. Ltd. 19 0.01 2 Ningbo Tuopu Group Co. Ltd. 17 0.01
153 KWG Group Holdings Ltd. 12 0.01 15 Ningxia Baofeng Energy Group Co. Ltd. 25 0.01
2 Lakala Payment Co. Ltd. 5 - 32 NIO, Inc. 240 0.11
4 Lao Feng Xiang Co. Ltd. 31 0.01 6 NIO, Inc., ADR 48 0.02
4 Laobaixing Pharmacy Chain JSC 17 0.01 1 Noah Holdings Ltd., ADR 21 0.01
82 Lee & Man Paper Manufacturing Ltd. 28 0.01 22 North Huajin Chemical Industries Co. Ltd. 20 0.01
34 Legend Holdings Corp. 33 0.01 8 North Industries Group Red Arrow Co. Ltd. 20 0.01
878 Lenovo Group Ltd. 825 0.38 7 Northeast Securities Co. Ltd. 7
17 Lens Technology Co. Ltd. 27 0.01 9 Ocumension Therapeutics 8 -
70 Leo Group Co. Ltd. 23 0.01 42 Offshore Oil Engineering Co. Ltd. 36 0.02
8 Lepu Medical Technology Beijing Co. Ltd. 26 0.01 1 Oppein Home Group, Inc. 16 0.01
22 Leyard Optoelectronic Co. Ltd. 21 0.01 8 Opple Lighting Co. Ltd. 23 0.01
11 LiAuto, Inc. 164 0.07 10 ORG Technology Co. Ltd. 6 -
3 LiAuto, Inc., ADR 80 0.04 56 Orient Group, Inc. 18 0.01
9 Lianhe Chemical Technology Co. Ltd. 13 0.01 6 Orient Overseas International Ltd. 73 0.03
7 Lier Chemical Co. Ltd. 13 0.01 58 Orient Securities Co. Ltd. 31 0.01
160 Lifetech Scientific Corp. 48 0.02 18 Oriental Energy Co. Ltd. 21 0.01
32 Lingyi iTech Guangdong Co. 28 0.01 45 Ourpalm Co. Ltd. 36 0.02
42 LK Technology Holdings Ltd. 38 0.02 3 Ovctek China, Inc. 10 -
132 Longfor Group Holdings Ltd. 254 0.12 7 Pacific Shuanglin Bio-pharmacy Co. Ltd. 21 0.01
7 Longshine Technology Group Co. Ltd. 19 0.01 32 Pangang Group Vanadium Titanium & Resources
77 Lonking Holdings Ltd. 11 - Co. Ltd. 18 0.01
22 Luenmei Quantum Co. Ltd. 22 0.01 27 PCI Technology Group Co. Ltd. 27 0.01
2 Luoyang Xingianglian Slewing Bearing Co. Ltd. 11 - 3 PDD Holdings, Inc., ADR 199 0.09
14 Lushang Freda Pharmaceutical Co. Ltd. 20 0.01 16 People.cn Co. Ltd. 42 0.02
19 Luxi Chemical Group Co. Ltd. 28 0.01 316 People's Insurance Co. Group of China Ltd. 119 0.05
18 Luxshare Precision Industry Co. Ltd. 70 0.03 10 Perfect World Co. Ltd. 27 0.01
88 Luye Pharma Group Ltd. 39 0.02 6 Pharmaron Beijing Co. Ltd. 22 0.01
68 Maanshan Iron & Steel Co. Ltd. 12 0.01 424 PICC Property & Casualty Co. Ltd. 506 0.23
8 Maccura Biotechnology Co. Ltd. 19 0.01 39 Ping An Bank Co. Ltd. 64 0.03
11 Mango Excellent Media Co. Ltd. 45 0.02 34 Ping An Healthcare & Technology Co. Ltd. 78 0.04
35 Maoyan Entertainment 29 0.01 220 Ping An Insurance Group Co. of China Ltd. 1,396 0.64
7 Mayinglong Pharmaceutical Group Co. Ltd. 30 0.01 23 Poly Developments & Holdings Group Co. Ltd. 41 0.02
27 Meinian Onehealth Healthcare Holdings Co. Ltd. 24 0.01 172 Poly Property Group Co. Ltd. 38 0.02
52 Meituan 736 0.34 13 Poly Property Services Co. Ltd. 63 0.03
167 Metallurgical Corp. of China Ltd. 41 0.02 241 Postal Savings Bank of China Co. Ltd. 151 0.07
38 Midea Real Estate Holding Ltd. 34 0.02 64 Pou Sheng International Holdings Ltd. 6 -
1" Milkyway Chemical Supply Chain Service Co. Ltd. 16 0.01 40 Power Construction Corp. of China Ltd. 37 0.02
9 Ming Yang Smart Energy Group Ltd. 22 0.01 22 Q Technology Group Co. Ltd. 9 -
28 Ming Yuan Cloud Group Holdings Ltd. 12 0.01 7 Qianhe Condiment & Food Co. Ltd. 20 0.01
15 MLS Co. Ltd. 19 0.01 3 Qifu Technology, Inc., ADR 40 0.02
224 MMG Ltd. 67 0.03 13 Qingdao East Steel Tower Stock Co. Ltd. 14 0.01
50 Mobvista, Inc. 24 0.01 5 Qingdao Gon Technology Co. Ltd. 16 0.01
2 Montage Technology Co. Ltd. 22 0.01 2 Qingdao Haier Biomedical Co. Ltd. 20 0.01
32 Nandi E-Commerce Co. Ltd. 18 0.01 32 Qingdao Hanhe Cable Co. Ltd. 18 0.01
4 Nanjing Hanrui Cobalt Co. Ltd. 20 0.01 54 Qingdao Rural Commercial Bank Corp. 21 0.01
10 Nanjing King-Friend Biochemical Pharmaceutical 5 Qingdao Sentury Tire Co. Ltd. 19 0.01
Co. Ltd. 19 0.01 10 Qingdao TGOOD Electric Co. Ltd. 31 0.01
4 Nanjing Securities Co. Ltd. 5 - 1 Quectel Wireless Solutions Co. Ltd. 1
7 Nantong Jianghai Capacitor Co. Ltd. 18 0.01 22 Radiance Holdings Group Co. Ltd. 10
17 NARI Technology Co. Ltd. 64 0.03 - Raytron Technology Co. Ltd. 2
1 NAURA Technology Group Co. Ltd. 26 0.01 31 Red Star Macalline Group Corp. Ltd. "
14 Navlnfo Co. Ltd. 23 0.01 30 Redco Properties Group Ltd. 5 -
22 NetDragon Websoft Holdings Ltd. 40 0.02 24 Renhe Pharmacy Co. Ltd. 22 0.01
77 NetEase, Inc. 1,318 0.60 7 Risen Energy Co. Ltd. 21 0.01
57 New China Life Insurance Co. Ltd. 148 0.07 54 RiseSun Real Estate Development Co. Ltd. 9
7 Newland Digital Technology Co. Ltd. 19 0.01 2 Riyue Heavy Industry Co. Ltd. 6
41 Nexteer Automotive Group Ltd. 18 0.01 20 Road King Infrastructure Ltd. 7
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Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
China - 27.30% (continued) China - 27.30% (continued)
23 Rongsheng Petrochemical Co. Ltd. 37 0.02 13 Shanghai Zhangjiang High-Tech Park Development
16 Roshow Technology Co. Ltd. 16 0.01 Co. Ltd. 27 0.01
9 SAIC Motor Corp. Ltd. 16 0.01 26 Shanghai Zijiang Enterprise Group Co. Ltd. 19 0.01
16 Sailun Group Co. Ltd. 24 0.01 27 Shanxi Securities Co. Ltd. 22 0.01
7 Sanquan Food Co. Ltd. 15 0.01 30 Shanxi Taigang Stainless Steel Co. Ltd. 17 0.01
7 Sansure Biotech, Inc. 17 0.01 62 Shanying International Holding Co. Ltd. 19 0.01
82 Sany Heavy Equipment International Holdings Co. 15 Shengda Resources Co. Ltd. 28 0.01
Ltd. 108 0.05 14 Shenghe Resources Holding Co. Ltd. 24 0.01
6 Sany Heavy Industry Co. Ltd. 12 0.01 8 Shengyi Technology Co. Ltd. 18 0.01
9 Satellite Chemical Co. Ltd. 16 0.01 2 Shennan Circuits Co. Ltd. 18 0.01
43 Sealand Securities Co. Ltd. 21 0.01 70 Shenwan Hongyuan Group Co. Ltd. 14 0.01
143 Seazen Group Ltd. 25 0.01 1 Shenyang Xingqi Pharmaceutical Co. Ltd. 31 0.01
9 Seazen Holdings Co. Ltd. 18 0.01 22 Shenzhen Airport Co. Ltd. 22 0.01
19 S-Enjoy Service Group Co. Ltd. 9 - 16 Shenzhen Aisidi Co. Ltd. 17 0.01
9 SF Holding Co. Ltd. 57 0.03 3 Shenzhen Capchem Technology Co. Ltd. 18 0.01
1 SG Micro Corp. 18 0.01 20 Shenzhen Cereals Holdings Co. Ltd. 21 0.01
18 Shandong Bohui Paper Industrial Co. Ltd. 15 0.01 3 Shenzhen Desay Battery Technology Co. 16 0.01
7 Shandong Buchang Pharmaceuticals Co. Ltd. 23 0.01 1 Shenzhen Dynanonic Co. Ltd. 12 0.01
12 Shandong Dongyue Organosilicon Material Co. Ltd. 16 0.01 15 Shenzhen Everwin Precision Technology Co. Ltd. 28 0.01
65 Shandong Gold Mining Co. Ltd. 125 0.06 26 Shenzhen Expressway Corp. Ltd. 22 0.01
6 Shandong Head Group Co. Ltd. 15 0.01 14 Shenzhen Fastprint Circuit Tech Co. Ltd. 29 0.01
8 Shandong Himile Mechanical Science & Technology 23 Shenzhen Gas Corp. Ltd. 24 0.01
Co. Ltd. 36 0.02 10 Shenzhen H&T Intelligent Control Co. Ltd. 22 0.01
13 Shandong Hi-speed Co. Ltd. 13 0.01 19 Shenzhen Hepalink Pharmaceutical Group Co. Ltd.
22 Shandong Hi-Speed Road & Bridge Co. Ltd. 22 0.01 (Hong Kong listing) " -
5 Shandong Hualu Hengsheng Chemical Co. Ltd. 18 0.01 13 Shenzhen Huagiang Industry Co. Ltd. 22 0.01
15 Shandong Humon Smelting Co. Ltd. 24 0.01 5 Shenzhen Inovance Technology Co. Ltd. 45 0.02
1 Shandong Pharmaceutical Glass Co. Ltd. 5 - 71 Shenzhen International Holdings Ltd. 56 0.03
10 Shandong Sun Paper Industry JSC Ltd. 15 0.01 218 Shenzhen Investment Ltd. 38 0.02
145 Shandong Weigao Group Medical Polymer Co. Ltd. 214 0.10 4 Shenzhen Kaifa Technology Co. Ltd. 13 0.01
26 Shandong Xinhua Pharmaceutical Co. Ltd. 21 0.01 1 Shenzhen Kangtai Biological Products Co. Ltd. 4 -
68 Shanghai 2345 Network Holding Group Co. Ltd. 28 0.01 1 Shenzhen Kedali Industry Co. Ltd. 21 0.01
4 Shanghai Baosight Software Co. Ltd. 32 0.01 4 Shenzhen Kinwong Electronic Co. Ltd. 13 0.01
8 Shanghai Belling Co. Ltd. 20 0.01 3 Shenzhen Kstar Science & Technology Co. Ltd. 16 0.01
44 Shanghai Construction Group Co. Ltd. 16 0.01 17 Shenzhen Leaguer Co. Ltd. 21 0.01
13 Shanghai Fosun Pharmaceutical Group Co. Ltd. 34 0.02 18 Shenzhen Microgate Technology Co. Ltd. 23 0.01
20 Shanghai Fudan Microelectronics Group Co. Ltd. 54 0.02 4 Shenzhen Mindray Bio-Medical Electronics Co. Ltd. 153 0.07
2 Shanghai Fullhan Microelectronics Co. Ltd. 15 0.01 43 Shenzhen MTC Co. Ltd. 31 0.01
6 Shanghai Hanbell Precise Machinery Co. Ltd. 20 0.01 42 Shenzhen Neptunus Bioengineering Co. Ltd. 20 0.01
4 Shanghai Haohai Biological Technology Co. Ltd. 18 0.01 3 Shenzhen New Industries Biomedical Engineering
134 Shanghai Industrial Urban Development Group Ltd. 8 - Co. Ltd. 21 0.01
2 Shanghai Jinjiang International Hotels Co. Ltd. 16 0.01 33 Shenzhen New Nanshan Holding Group Co. Ltd. 15 0.01
14 Shanghai Jingiao Export Processing Zone 6 Shenzhen Overseas Chinese Town Co. Ltd. 4 -
Development Co. Ltd. 24 0.01 6 Shenzhen Salubris Pharmaceuticals Co. Ltd. 29 0.01
4 Shanghai Kindly Medical Instruments Co. Ltd. 13 0.01 1 Shenzhen SC New Energy Technology Corp. 19 0.01
12 Shanghai Lingang Holdings Corp. Ltd. 22 0.01 9 Shenzhen Senior Technology Material Co. Ltd. 20 0.01
14 Shanghai Lujiazui Finance & Trade Zone 7 Shenzhen Sunlord Electronics Co. Ltd. 21 0.01
Development Co. Ltd. 20 0.01 15 Shenzhen Suntak Circuit Technology Co. Ltd. 27 0.01
1 Shanghai M&G Stationery, Inc. 7 - 3 Shenzhen Sunway Communication Co. Ltd. 7 -
1 Shanghai Medicilon, Inc. 14 0.01 27 Shenzhen Tagen Group Co. Ltd. 19 0.01
1 Shanghai MicroPort Endovascular MedTech Group 3 Shenzhen Transsion Holdings Co. Ltd. 49 0.02
Co. Ltd. 7 0.01 20 Shenzhen Woer Heat-Shrinkable Material Co. Ltd. 20 0.01
43 Shanghai Pharmaceuticals Holding Co. Ltd. 86 0.04 45 Shenzhen World Union Group, Inc. 16 0.01
20 Shanghai Pudong Construction Co. Ltd. 17 0.01 8 Shenzhen Yinghe Technology Co. Ltd. 19 0.01
40 Shanghai Pudong Development Bank Co. Ltd. 4“1 0.02 5 Shenzhen YUTO Packaging Technology Co. Ltd. 15 0.01
7 Shanghai Putailai New Energy Technology Co. Ltd. 36 0.02 31 Shenzhen Zhongjin Lingnan Nonfemet Co. Ltd. 21 0.01
25 Shanghai RAAS Blood Products Co. Ltd. 24 0.01 23 Shenzhou International Group Holdings Ltd. 190 0.09
29 Shanghai Tunnel Engineering Co. Ltd. 25 0.01 24 Shijiazhuang Changshan BeiMing Technology Co.
10 Shanghai Waigaogiao Free Trade Zone Group Co. Ltd. 22 0.01
Ltd. 17 0.01 4 Shijiazhuang Yiling Pharmaceutical Co. Ltd. 16 0.01
7 Shanghai Wanye Enterprises Co. Ltd. 20 0.01 1 Shinghwa Advanced Material Group Co. Ltd. 13 0.01
14 Shanghai Yuyuan Tourist Mart Group Co. Ltd. 14 0.01 233 Shui On Land Ltd. 28 0.01
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China - 27.30% (continued) China - 27.30% (continued)
17 Sichuan Chuantou Energy Co. Ltd. 35 0.02 48 TCL Technology Group Corp. 26 0.01
15 Sichuan Development Lomon Co. Ltd. 18 0.01 3 TCL Zhonghuan Renewable Energy Technology Co.
46 Sichuan Expressway Co. Ltd. 13 0.01 Ltd. 17 0.01
40 Sichuan Hebang Biotechnology Co. Ltd. 13 0.01 12 Telling Telecommunication Holding Co. Ltd. 17 0.01
7 Sichuan Kelun Pharmaceutical Co. Ltd. 31 0.01 154 Tencent Holdings Ltd. 6,079 279
30 Sichuan Lutianhua Co. Ltd. 19 0.01 21 Tencent Music Entertainment Group, ADR 144 0.07
8 Sichuan New Energy Power Co. Ltd. 15 0.01 2 Three's Co. Media Group Co. Ltd. 39 0.02
19 Sichuan Road & Bridge Group Co. Ltd. 41 0.02 2 Thunder Software Technology Co. Ltd. 22 0.01
6 Sichuan Yahua Industrial Group Co. Ltd. 14 0.01 29 Tian Di Science & Technology Co. Ltd. 22 0.01
4 Sieyuan Electric Co. Ltd. 25 0.01 44 Tiande Chemical Holdings Ltd. " -
18 Simcere Pharmaceutical Group Ltd. 17 0.01 82 Tiangong International Co. Ltd. 22 0.01
367 Sino Biopharmaceutical Ltd. 175 0.08 2 Tianjin 712 Communication & Broadcasting Co. Ltd. 7 -
4 Sino Wealth Electronic Ltd. 17 0.01 18 Tianjin Chase Sun Pharmaceutical Co. Ltd. 17 0.01
5 Sinocare, Inc. 19 0.01 5 Tianjin Pharmaceutical Da Re Tang Group Corp. Ltd. 36 0.02
106 Sinofert Holdings Ltd. 14 0.01 19 Tianshan Aluminum Group Co. Ltd. 17 0.01
18 Sinolink Securities Co. Ltd. 22 0.01 11 Tianshui Huatian Technology Co. Ltd. 15 0.01
16 Sinoma International Engineering Co. 30 0.01 3 Tibet Rhodiola Pharmaceutical Holding Co. 22 0.01
10 Sinoma Science & Technology Co. Ltd. 28 0.01 9 Tibet Summit Resources Co. Ltd. 22 0.01
3 Sinomine Resource Group Co. Ltd. 21 0.01 66 Tingyi Cayman Islands Holding Corp. 99 0.04
151 Sino-Ocean Group Holding Ltd. 9 9 Titan Wind Energy Suzhou Co. Ltd. 19 0.01
30 Sino-Ocean Service Holding Ltd. 6 - 4 Tofflon Science & Technology Group Co. Ltd. 15 0.01
121 Sinopec Engineering Group Co. Ltd. 51 0.02 16 Toly Bread Co. Ltd. 23 0.01
60 Sinopec Kantons Holdings Ltd. 22 0.01 60 Tongcheng Travel Holdings Ltd. 119 0.05
420 Sinopec Oilfield Service Corp. 30 0.01 5 Tongdao Liepin Group 5
182 Sinopec Shanghai Petrochemical Co. Ltd. 28 0.01 3 TongFu Microelectronics Co. Ltd. 1 -
150 Sinopharm Group Co. Ltd. 490 0.22 9 Tongkun Group Co. Ltd. 15 0.01
4 Sinoseal Holding Co. Ltd. 23 0.01 35 Tongling Jingda Special Magnet Wire Co. Ltd. 21 0.01
6 Sinosoft Co. Ltd. (China listing) 33 0.01 38 Tongling Nonferrous Metals Group Co. Ltd. 16 0.01
25 Sinosteel Engineering & Technology Co. Ltd. 32 0.01 9 Tongwei Co. Ltd. 43 0.02
138 Sinotrans Ltd. 46 0.02 57 Tongyu Heavy Industry Co. Ltd. 21 0.01
36 Sinotruk Hong Kong Ltd. 52 0.02 1 Topchoice Medical Corp. 18 0.01
4 Sinotruk Jinan Truck Co. Ltd. 8 - 14 Topsec Technologies Group, Inc. 20 0.01
11 Skyworth Digital Co. Ltd. 25 0.01 236 Topsports International Holdings Ltd. 183 0.08
94 Skyworth Group Ltd. 47 0.02 78 Towngas Smart Energy Co. Ltd. 35 0.02
2 Songcheng Performance Development Co. Ltd. 4 - 61 TPV Technology Co. Ltd. 18 0.01
3 Sonoscape Medical Corp. 23 0.01 7 Transfar Zhilian Co. Ltd. 5 -
19 SooChow Securities Co. Ltd. 20 0.01 26 TravelSky Technology Ltd. 47 0.02
27 Southwest Securities Co. Ltd. 14 0.01 5 Trina Solar Co. Ltd. 29 0.01
86 SSY Group Ltd. 53 0.02 17 Trip.com Group Ltd. 551 0.25
1 StarPower Semiconductor Ltd. 15 0.01 13 TRS Information Technology Corp. Ltd. 59 0.03
10 State Grid Information & Communication Co. Ltd. 29 0.01 56 Truly International Holdings Ltd. 6 -
14 STO Express Co. Ltd. 20 0.01 1 Unigroup Guoxin Microelectronics Co. Ltd. 18 0.01
117 Sun Art Retail Group Ltd. 29 0.01 52 Uni-President China Holdings Ltd. 45 0.02
78 Sun King Technology Group Ltd. 16 0.01 10 Unisplendour Corp. Ltd. 44 0.02
8 Sunflower Pharmaceutical Group Co. Ltd. 29 0.01 10 Universal Scientific Industrial Shanghai Co. Ltd. 20 0.01
4 Sungrow Power Supply Co. Ltd. 55 0.02 11 Valiant Co. Ltd. 24 0.01
42 Suning Universal Co. Ltd. 17 0.01 10 Venus MedTech Hangzhou, Inc. 9
53 Sunny Optical Technology Group Co. Ltd. 498 0.23 1 Victory Giant Technology Huizhou Co. Ltd. 4 -
24 Sunward Intelligent Equipment Co. Ltd. 22 0.01 15 Vipshop Holdings Ltd., ADR 221 0.10
8 Sunwoda Electronic Co. Ltd. 18 0.01 33 Viva Biotech Holdings 6 -
8 Suofeiya Home Collection Co. Ltd. 18 0.01 4 Walvax Biotechnology Co. Ltd. 16 0.01
6 Suplet Power Co. Ltd. 16 0.01 7 Wangneng Environment Co. Ltd. 17 0.01
10 Suzhou Anjie Technology Co. Ltd. 19 0.01 29 Wangsu Science & Technology Co. Ltd. 31 0.01
8 Suzhou Dongshan Precision Manufacturing Co. Ltd. 27 0.01 54 Wanguo International Mining Group Ltd. 18 0.01
28 Suzhou Gold Mantis Construction Decoration Co. 178 Want Want China Holdings Ltd. 119 0.05
Ltd. 19 0.01 31 Wanxiang Qianchao Co. Ltd. 23 0.01
- Suzhou Maxwell Technologies Co. Ltd. 6 - 40 Wasion Holdings Ltd. 16 0.01
37 SY Holdings Group Ltd. 28 0.01 1 Weibo Corp. 12 0.01
5 Taiji Computer Corp. Ltd. 28 0.01 3 Weibo Corp., ADR 43 0.02
55 TangShan Port Group Co. Ltd. 29 0.01 101 Weichai Power Co. Ltd. 137 0.06
7 Tangshan Sanyou Chemical Industries Co. Ltd. 5 - 9 Weifu High-Technology Group Co. Ltd. 18 0.01
57 TCL Electronics Holdings Ltd. 23 0.01 6 Weihai Guangwei Composites Co. Ltd. 26 0.01
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22 Western Securities Co. Ltd. 20 0.01 1 Youngy Co. Ltd. 10 -
2 Western Superconducting Technologies Co. Ltd. 16 0.01 14 Youzu Interactive Co. Ltd. 36 0.02
31 Wharf Holdings Ltd. 65 0.03 7 YTO Express Group Co. Ltd. 15 0.01
3 Will Semiconductor Co. Ltd. Shanghai 41 0.02 80 Yuexiu Property Co. Ltd. 87 0.04
13 Winall Hi-Tech Seed Co. Ltd. 19 0.01 78 Yuexiu Transport Infrastructure Ltd. 37 0.02
4 Wingtech Technology Co. Ltd. 25 0.01 9 Yunda Holding Co. Ltd. 14 0.01
2 Winner Medical Co. Ltd. 17 0.01 14 Yunnan Aluminium Co. Ltd. 24 0.01
16 Winning Health Technology Group Co. Ltd. 22 0.01 12 Yunnan Copper Co. Ltd. 19 0.01
15 Wolong Electric Group Co. Ltd. 26 0.01 2 Yunnan Energy New Material Co. Ltd. 21 0.01
27 Wuchan Zhongda Group Co. Ltd. 20 0.01 17 Yunnan Tin Co. Ltd. 34 0.02
1 Wuhan DR Laser Technology Corp. Ltd. 18 0.01 1 Zhangzhou Pientzehuang Pharmaceutical Co. Ltd. 47 0.02
14 Wuhan Guide Infrared Co. Ltd. 20 0.01 50 Zhaojin Mining Industry Co. Ltd. 7 0.03
25 Wuhu Token Science Co. Ltd. 22 0.01 30 Zhefu Holding Group Co. Ltd. 17 0.01
10 WUS Printed Circuit Kunshan Co. Ltd. 28 0.01 32 Zhejiang Century Huatong Group Co. Ltd. 28 0.01
6 WuXiAppTec Co. Ltd. 48 0.02 1 Zhejiang Cfmoto Power Co. Ltd. 26 0.01
42 Wuxi Biologics Cayman, Inc. 215 0.10 35 Zhejiang China Commodities City Group Co. Ltd. 4 0.02
10 Wuxi Boton Technology Co. Ltd. 39 0.02 8 Zhejiang Chint Electrics Co. Ltd. 30 0.01
15 Wuxi Taiji Industry Co. Ltd. 16 0.01 34 Zhejiang Communications Technology Co. Ltd. 19 0.01
25 XCMG Construction Machinery Co. Ltd. 21 0.01 12 Zhejiang Crystal-Optech Co. Ltd. 19 0.01
36 Xiabuxiabu Catering Management China Holdings 10 Zhejiang Dahua Technology Co. Ltd. 28 0.01
Co. Ltd. 20 0.01 4 Zhejiang Dingli Machinery Co. Ltd. 23 0.01
26 Xiamen Bank Co. Ltd. 21 0.01 116 Zhejiang Expressway Co. Ltd. 86 0.04
11 Xiamen C & D, Inc. 18 0.01 10 Zhejiang Garden Biopharmaceutical Co. Ltd. 16 0.01
1 Xiamen Faratronic Co. Ltd. 19 0.01 12 Zhejiang Hailiang Co. Ltd. 20 0.01
7 Xiamen Intretech, Inc. 19 0.01 3 Zhejiang HangKe Technology, Inc.Co. 19 0.01
21 Xiamen ITG Group Corp. Ltd. 27 0.01 32 Zhejiang Huace Film & Television Co. Ltd. 35 0.02
8 Xiamen Kingdomway Group Co. 2 0.01 11 Zhejiang Huahai Pharmaceutical Co. Ltd. 28 0.01
9 Xiamen Tungsten Co. Ltd. 22 0.01 3 Zhejiang Huayou Cobalt Co. Ltd. 17 0.01
22 Xiamen Xiangyu Co. Ltd. 30 0.01 14 Zhejiang Jiahua Energy Chemical Industry Co. Ltd. 18 0.01
4 Xi'an Triangle Defense Co. Ltd. 20 0.01 6 Zhejiang Jiecang Linear Motion Technology Co. Ltd. 15 0.01
20 Xiangcai Co. Ltd. 23 0.01 4 Zhejiang Jingsheng Mechanical & Electrical Co. Ltd. 39 0.02
493 Xiaomi Corp. 651 0.30 11 Zhejiang Jingxin Pharmaceutical Co. Ltd. 25 0.01
9 Xinfengming Group Co. Ltd. 13 0.01 39 Zhejiang Jinke Tom Culture Industry Co. Ltd. 37 0.02
21 Xinhua Winshare Publishing & Media Co. Ltd. 16 0.01 4 Zhejiang Jiuzhou Pharmaceutical Co. Ltd. 17 0.01
51 Xinjiang Goldwind Science & Technology Co. Ltd. 37 0.02 9 Zhejiang Juhua Co. Ltd. 17 0.01
19 Xinjiang Zhongtai Chemical Co. Ltd. 18 0.01 13 Zhejiang Longsheng Group Co. Ltd. 17 0.01
27 Xinte Energy Co. Ltd. 58 0.03 13 Zhejiang Medicine Co. Ltd. 20 0.01
8 Xinyangfeng Agricultural Technology Co. Ltd. 12 0.01 9 Zhejiang Meida Industrial Co. Ltd. 12 0.01
132 Xinyi Energy Holdings Ltd. 38 0.02 7 Zhejiang Narada Power Source Co. Ltd. 19 0.01
46 XPeng, Inc. 181 0.08 10 Zhejiang NHU Co. Ltd. 20 0.01
115 Xtep International Holdings Ltd. 15 0.05 42 Zhejiang Orient Financial Holdings Group Co. Ltd. 23 0.01
2 Xuji Electric Co. Ltd. 7 - 1 Zhejiang Orient Gene Biotech Co. Ltd. 10 -
92 Yadea Group Holdings Ltd. 183 0.08 6 Zhejiang Qianjiang Motorcycle Co. Ltd. 16 0.01
3 Yangling Metron New Material, Inc. 20 0.01 18 Zhejiang Runtu Co. Ltd. 17 0.01
6 Yangtze Optical Fibre & Cable Joint Stock Ltd. Co. 10 - 24 Zhejiang Semir Garment Co. Ltd. 21 0.01
2 Yangzhou Yangjie Electronic Technology Co. Ltd. 13 0.01 24 Zhejiang Southeast Space Frame Co. Ltd. 23 0.01
10 Yantai Dongcheng Pharmaceutical Co. Ltd. 21 0.01 1 Zhejiang Supor Co. Ltd. 7 -
8 Yantai Jereh Oilfield Services Group Co. Ltd. 27 0.01 23 Zhejiang Wanfeng Auto Wheel Co. Ltd. 21 0.01
12 Yantai Zhenghai Magnetic Material Co. Ltd. 19 0.01 20 Zhejiang Wanliyang Co. Ltd. 23 0.01
3 Yealink Network Technology Corp. Ltd. 24 0.01 18 Zhejiang Wanma Co. Ltd. 32 0.01
22 YGSOFT, Inc. 28 0.01 8 Zhejiang Weiming Environment Protection Co. Ltd. 21 0.01
22 Yibin Tianyuan Group Co. Ltd. 20 0.01 3 Zhejiang Weixing New Building Materials Co. Ltd. 8 -
13 YiChang HEC Changdiang Pharmaceutical Co. Ltd. 1 - 3 Zhejiang Wolwo Bio-Pharmaceutical Co. Ltd. 18 0.01
15 Yifan Pharmaceutical Co. Ltd. 32 0.01 14 Zhejiang Xianju Pharmaceutical Co. Ltd. 31 0.01
3 Yifeng Pharmacy Chain Co. Ltd. 20 0.01 12 Zhejiang Xinan Chemical Industrial Group Co. Ltd. 19 0.01
24 Yihai International Holding Ltd. 53 0.02 6 Zhejiang Yongtai Technology Co. Ltd. 13 0.01
11 Yintai Gold Co. Ltd. 20 0.01 18 Zhengzhou Coal Mining Machinery Group Co. Ltd. 17 0.01
79 Yixin Group Ltd. 8 - 15 Zheshang Securities Co. Ltd. 22 0.01
4 Yixintang Pharmaceutical Group Co. Ltd. 16 0.01 50 ZhongAn Online P&C Insurance Co. Ltd. 141 0.06
2 YongXing Special Materials Technology Co. Ltd. 21 0.01 2 Zhongji Innolight Co. Ltd. 26 0.01
6 Yonyou Network Technology Co. Ltd. 18 0.01 8 Zhongjin Gold Corp. Ltd. 12 0.01
21 Youngor Group Co. Ltd. 20 0.01 29 Zhongshan Broad Ocean Motor Co. Ltd. 22 0.01
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Portfolio of Investments as at 31 May 2023 (continued)

Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
China - 27.30% (continued) India - 15.18% (continued)
66 Zhongsheng Group Holdings Ltd. 245 0.11 3 Aarti Industries Ltd. 20 0.01
21 Zhongtai Securities Co. Ltd. 21 0.01 1 Aarti Pharmalabs Ltd. 4 -
82 Zhongtian Financial Group Co. Ltd. 5 - 2 Aavas Financiers Ltd. 41 0.02
26 Zhongyu Energy Holdings Ltd. 20 0.01 2 ABB India Ltd. 116 0.05
19 Zhuhai Huafa Properties Co. Ltd. 27 0.01 3 Action Construction Equipment Ltd. 16 0.01
38 Zhuzhou CRRC Times Electric Co. Ltd. 159 0.07 4 Adani Green Energy Ltd. 45 0.02
3 Zhuzhou Hongda Electronics Corp. Ltd. 14 0.01 5 Adani Total Gas Ltd. 40 0.02
12 Zhuzhou Kibing Group Co. Ltd. 14 0.01 53 Aditya Birla Capital Ltd. 109 0.05
99 Zoomlion Heavy Industry Science & Technology Co. 3 Advanced Enzyme Technologies Ltd. 10 -
Ltd. 46 0.02 8 Aegis Logistics Ltd. 35 0.02
5 ZTO Express Cayman, Inc. 119 0.05 2 Affle India Ltd. 20 0.01
59,472 27.30 5 AGI Greenpac Ltd. 33 0.02
Colombia - 0.09% 2 Ahluwalia Contracts India Ltd. 12 0.01
3 Bancolombia SA (voting rights) 19 0.01 2 AIAEngineering Ltd. 67 0.03
5 Bancolombia SA, ADR 110 0.05 2 Ajanta Pharma Ltd. 27 0.01
66 Grupo Energia Bogota SA ESP 26 0.01 1 Akzo Nobel India Ltd. 23 0.01
12 Interconexion Electrica SA ESP 48 0.02 4 Alembic Pharmaceuticals Ltd. 28 0.01
203 0.09 1 Alkem Laboratories Ltd. 43 0.02
Czech Republic - 0.01% 1 Alkyl Amines Chemicals 20 0.01
1 Komercni Banka AS 16 0.01 4 Allcargo Logistics Ltd. "
16 0.01 4 Allcargo Terminals Ltd. 3 -
Egypt - 0.01% 4 Amara Raja Batteries Ltd. 30 0.01
12 Commercial International Bank Egypt SAE, GDR 14 0.01 1 Amber Etherprises India Ltd. 2 0.01
m 0.01 12 Anant Raj Ltd. 21 0.01
Greece - 0.47% 5 Andhra Sugars Ltd. 7 -
= V. {]
3 Angel One Ltd. 52 0.02
28 Alpha Services & Holdings SA 42 0.02 1 A;gfm d':;ries » e 000
1 Athens Water Supply & Sewage Co. SA 10 - 3 Apcotex Industres Lt J 7 0' o1
2 Autohellas Tourist & Trading SA 29 0.01 ’ '
1 Bank of Greece 6 0.01 11 APL Apollo Tubes Ltd. 146 0.07
8 Ellaktor SA 20 0'01 6 Apollo Hospitals Enterprise Ltd. 351 0.16
9 EvalHalcor SA 18 0'01 2 Apollo Pipes Ltd. 13 0.01
2 Epsilon Net SA 19 0'01 6 Arvind Fashions Ltd. 19 0.01
P o , ' 3 Anind SmartSpaces Ltd. 1 .
75 Eurobank Ergasias Services & Holdings SA 118 0.05 -
. ) 2 AsahiIndia Glass Ltd. 13 0.01
6 Fourlis Holdings SA 26 0.01 58 Ashok Leyland Ltd 102 0.05
2 GEK Terna Holding Real Estate Construction SA 31 0.01 ) ) '
) 4 Ashoka Buildcon Ltd. 3 -
2 Hellenic Exchanges - Athens Stock Exchange SA 13 0.01 . )
. - - 16 Asian Paints Ltd. 625 0.29
2 Hellenic Telecommunications Organization SA 29 0.01 Astec Lifesciences Lid 7
5 HELLENIQ ENERGY HOLDINGS SA 43 0.02 7 Aster DM Healthcare Ltd 2 0.01
Holdi . ADMIE IPTO SA 12 - ) '
6 Holding Co. AL oS 6 Astra Microwave Products Ltd. 2 0.01
7 Intracom Holdings SA 14 0.01 5 Astral Ltd 18 0.05
5 JUMBO SA 122 0.06 Al Lid ' 36 0'02
3 LAMDA Devel t SA 23 0.01 ) '
JevelopmentSA - 7' AU Small Finance Bank Ltd. 62 003
7 Motor Qil Hellas Corinth Refineries SA 172 0.08 )
. N ) 13 Aurobindo Pharma Ltd. 106 0.05
32 Piraeus Financial Holdings SA 95 0.04 Automofive Axles Lid 9
1 Piraeus Port Authority SA 16 0.01 3 Avanii Feeds Lid ' 13 0.01
t Holdi A 1 01 ) '
2 S:Ziﬁs"s‘j;”gss 12 gg 1 3 Avenue Supermarts Lid. 141 0.06
) 26 Axis Bank Ltd. 290 0.13
6 Tema Energy SA "o 0.05 1 Axis Bank Ltd., GDR 41 0.02
3 Thrace Plastics Holding & Co. 12 0.01 ,, . '
3 Bajaj Auto Ltd. 159 0.07
H 1 1,029 047 12 Bajaj Consumer Care Ltd. 28 0.01
ungary - 0.13% _ 6 Bajaj Finance Ltd. 509 0.23
15 Magyar Telekom Telecommunications PLC 18 0.01 8 Bajaj Finserv Ltd. 134 0.06
20 Opus Global Nyrt 6 - 136 Bajaj Hindusthan Sugar Ltd. 2% 0.01
3 OTP Bank Nyrt 85 0.04 2 Bajaj Holdings & Investment Ltd. 133 0.06
7 Richter Gedeon Nyrt 179 0.08 1 Balaji Amines Ltd 30 0.01
288 0.13 2 Balkrishna Industries Ltd. 65 0.03
India - 15.18% 6 Balmer Lawrie & Co. Ltd. 10 -
15 360 ONE WAM Ltd. 3 0.03 5 Balrampur Chini Mills Ltd. 22 0.01
24 3i Infotech Ltd. 9 - 30 Bandhan Bank Ltd. 9% 0.04
- 3MIndia Ltd. 12 0.01 34 Bank of Baroda 76 0.03
3 Aarti Drugs Ltd. 18 0.01 33 Bank of India 30 0.01
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Emerging Markets Sustainability Core Equity Fund
Portfolio of Investments as at 31 May 2023 (continued)

Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
India - 15.18% (continued) India - 15.18% (continued)

62 Bank of Maharashtra 23 0.01 93 Dish TV India Ltd. 16 0.01
1 BASF India Ltd. 35 0.02 2 Dishman Carbogen Amcis Ltd. 3 -
3 Bata India Ltd. 61 0.03 5 Divi's Laboratories Ltd. 187 0.09
- Bayer CropScience Ltd. 22 0.01 1 Dixon Technologies India Ltd. 56 0.03

16 Berger Paints India Ltd. 128 0.06 2 Dr Lal PathLabs Ltd. 50 0.02
- Bharat Bijlee Ltd. 16 0.01 3 Dr Reddy's Laboratories Ltd. 177 0.08
9 Bharat Forge Ltd. 87 0.04 8 Dwarikesh Sugar Industries Ltd. 9

70 Bharat Petroleum Corp. Ltd. 308 0.14 - Dynamatic Technologies Ltd. 8 -
- Bharat Rasayan Ltd. 7 - 2 eClerx Services Ltd. 40 0.02

32 Bharti Airtel Ltd. (India listing) 324 0.15 31 Edelweiss Financial Services Ltd. 26 0.01

10 Biocon Ltd. 29 0.01 5 Eicher Motors Ltd. 214 0.10

10 Birlasoft Ltd. 43 0.02 4 EID Parry India Ltd. 24 0.01
- Blue Dart Express Ltd. 18 0.01 25 Electrosteel Castings Ltd. 14 0.01
4 Blue Star Ltd. 65 0.03 8 Elgi Equipments Ltd. 55 0.03
1 Bombay Burmah Trading Co. 1" 0.01 22 Emami Ltd. 105 0.05
2 Borosil Renewables Ltd. 16 0.01 1 Endurance Technologies Ltd. 24 0.01
- Bosch Ltd. 28 0.01 29 Engineers India Ltd. 39 0.02
6 Brigade Enterprises Ltd. 4 0.02 11 EPLLtd. 24 0.01

77 Brightcom Group Ltd. 17 0.01 25 Equitas Small Finance Bank Ltd. 26 0.01
4 Britannia Industries Ltd. 207 0.09 2 Eris Lifesciences Ltd. 19 0.01
3 BSE Ltd. 21 0.01 - ESAB India Ltd. 14 0.01

16 Camlin Fine Sciences Ltd. 32 0.01 2 Escorts Kubota Ltd. 40 0.02
5 Can Fin Homes Ltd. 44 0.02 21 Exide Industries Ltd. 55 0.03

19 Canara Bank 7 0.03 4 FDC Ltd. 14 0.01
3 Caplin Point Laboratories Ltd. 28 0.01 100 Federal Bank Ltd. 150 0.07
3 Carborundum Universal Ltd. 48 0.02 - Fine Organic Industries Ltd. 19 0.01
2 Cartrade Tech Ltd. 1 0.01 3 Finolex Cables Ltd. 28 0.01
2 Carysil Ltd. 13 0.01 9 Finolex Industries Ltd. 18 0.01

43 Castrol India Ltd. 58 0.03 28 Firstsource Solutions Ltd. 46 0.02
5 CCL Products India Ltd. 42 0.02 1 Force Motors Ltd. 14 0.01
3 Central Depository Services India Ltd. 42 0.02 24 Fortis Healthcare Ltd. 80 0.04
5 Century Plyboards India Ltd. 33 0.02 14 FSN E-Commerce Ventures Ltd. 22 0.01
3 Century Textiles & Industries Ltd. 25 0.01 1 Galaxy Surfactants Ltd. 18 0.01
- Cera Sanitaryware Ltd. 20 0.01 - Garware Technical Fibres Ltd. 1" 0.01

34 CG Power & Industrial Solutions Ltd. 161 0.07 20 Gateway Distriparks Ltd. 16 0.01
8 Chambal Fertilisers & Chemicals Ltd. 27 0.01 12 Gati Ltd. 17 0.01
3 Chennai Petroleum Corp. Ltd. 14 0.01 13 General Insurance Corp. of India 28 0.01
6 Cholamandalam Financial Holdings Ltd. 58 0.03 14 Genus Power Infrastructures Ltd. 15 0.01

23 Cholamandalam Investment & Finance Co. Ltd. 294 0.13 1 GIC Housing Finance Ltd. 3 -
2 Cigniti Technologies Ltd. 15 0.01 - Gillette India Ltd. 24 0.01

19 Cipla Ltd. 218 0.10 2 GlaxoSmithKline Pharmaceuticals Ltd. 37 0.02

19 City Union Bank Ltd. 28 0.01 5 Glenmark Pharmaceuticals Ltd. 37 0.02
3 Cochin Shipyard Ltd. 15 0.01 1 GMM Pfaudler Ltd. 26 0.01
3 Coforge Ltd. 142 0.07 5 Godawari Power & Ispat Ltd. 21 0.01
7 Colgate-Palmolive India Ltd. 141 0.06 9 Godrej Consumer Products Ltd. 114 0.05
3 Computer Age Management Services Ltd. 68 0.03 3 Godrej Industries Ltd. 18 0.01

14 Container Corp. Of India Ltd. 17 0.05 6 Godrej Properties Ltd. 97 0.04

11 Coromandel International Ltd. 124 0.06 8 Granules India Ltd. 27 0.01
1 Cosmo First Ltd. 8 - 4 Graphite India Ltd. 15 0.01
4 CreditAccess Grameen Ltd. 53 0.02 7 Grasim Industries Ltd. 141 0.06
1 CRISIL Ltd. 44 0.02 7 Grauer & Weil India Ltd. 9 -
5 Cummins India Ltd. 107 0.05 7 Greenpanel Industries Ltd. 28 0.01
3 Cyient Ltd. 54 0.02 7 Greenply Industries Ltd. 14 0.01
9 D B Realty Ltd. 9 - 1 Grindwell Norton Ltd. 29 0.01

18 Dabur India Ltd. 118 0.05 1 Gujarat Alkalies & Chemicals Ltd. 9
1 DCM Shriram Ltd. 15 0.01 3 Gujarat Ambuja Exports Ltd. 10 -

31 DCW Ltd. 16 0.01 1 Gujarat Fluorochemicals Ltd. 61 0.03
3 Deepak Fertilisers & Petrochemicals Corp. Ltd. 21 0.01 9 Gujarat Gas Ltd. 58 0.03
5 Deepak Nitrite Ltd. 134 0.06 5 Gujarat Narmada Valley Fertilizers & Chemicals Ltd. 34 0.02

23 Dhani Services Ltd. 10 12 Guijarat Pipavav Port Ltd. 16 0.01
1 Dhanuka Agritech Ltd. 7 16 Guijarat State Fertilizers & Chemicals Ltd. 30 0.01
1 Dilip Buildcon Ltd. 3 14 Guijarat State Petronet Ltd. 52 0.02
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Emerging Markets Sustainability Core Equity Fund
Portfolio of Investments as at 31 May 2023 (continued)

Value % of Net Value % of Net
(000's) Asset (000's) Asset
Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
India - 15.18% (continued) India - 15.18% (continued)
4 Happiest Minds Technologies Ltd. 43 0.02 6 Jyothy Labs Ltd. 14 0.01
3 Hatsun Agro Product Ltd. 27 0.01 4 Kajaria Ceramics Ltd. 66 0.03
7 Havells India Ltd. 115 0.05 6 Kalpataru Projects International Ltd. 36 0.02
8 HBL Power Systems Ltd. 1 0.01 9 Kansai Nerolac Paints Ltd. 49 0.02
24 HCL Technologies Ltd. 325 0.15 25 Karur Vysya Bank Ltd. 32 0.01
5 HDFC Asset Management Co. Ltd. 121 0.06 8 KCP Ltd. 10 -
23 HDFC Bank Ltd. 445 0.20 8 KEC International Ltd. 48 0.02
15 HDFC Life Insurance Co. Ltd. 107 0.05 3 KEl Industries Ltd. 79 0.04
3 HealthCare Global Enterprises Ltd. 12 0.01 - Kennametal India Ltd. 13 0.01
1 HEG Ltd. 19 0.01 15 Kesoram Industries Ltd. (India listing) 1" 0.01
8 Hero MotoCorp Ltd. 260 0.12 3 Kirloskar Brothers Ltd. 19 0.01
31 HFCL Ltd. 24 0.01 5 Kirloskar Oil Engines Ltd. 26 0.01
- HIL Ltd. 8 - 8 KNR Constructions Ltd. 23 0.01
17 Himadri Speciality Chemical Ltd. 26 0.01 3 Kolte-Patil Developers Ltd. 1" 0.01
2 Hindustan Aeronautics Ltd. 66 0.03 11 Kotak Mahindra Bank Ltd. 262 0.12
123 Hindustan Construction Co. Ltd. 27 0.01 13 KPIT Technologies Ltd. 164 0.08
25 Hindustan Copper Ltd. 34 0.02 5 KPR Mill Ltd. 35 0.02
22 Hindustan Petroleum Corp. Ltd. 69 0.03 3 KRBL Ltd. 14 0.01
18 Hindustan Unilever Ltd. 570 0.26 2 Krishna Institute of Medical Sciences Ltd. 32 0.01
- Hitachi Energy India Ltd. 22 0.01 2 Krsnaa Diagnostics Ltd. 12 0.01
30 Housing Development Finance Corp. Ltd. 951 0.44 - KSB Ltd. 12 0.01
7 ICICI Bank Ltd. 80 0.04 2 LAOpala RG Ltd. 1 -
35 ICICI Bank Ltd., ADR 793 0.36 - Lakshmi Machine Works Ltd. 18 0.01
11 ICICI Lombard General Insurance Co. Ltd. 154 0.07 1 LG Balakrishnan & Bros Ltd. 1 0.01
11 ICICI Prudential Life Insurance Co. Ltd. 64 0.03 25 LIC Housing Finance Ltd. 112 0.05
3 ICICI Securities Ltd. 21 0.01 1 Linde India Ltd. 38 0.02
152 IDFC First Bank Ltd. 131 0.06 8 LT Foods Ltd. 1 0.01
43 IDFC Ltd. 51 0.02 6 Lupin Ltd. 62 0.03
5 IIFL Finance Ltd. 25 0.01 1 LUX Industries Ltd. 14 0.01
36 Indiabulls Housing Finance Ltd. 50 0.02 3 Mahanagar Gas Ltd. 39 0.02
20 Indiabulls Real Estate Ltd. 17 0.01 - Maharashtra Scooters Ltd. 22 0.01
15 Indian Bank 50 0.02 20 Mahindra & Mahindra Financial Services Ltd. 69 0.03
22 Indian Energy Exchange Ltd. 41 0.02 43 Mahindra & Mahindra Ltd. 687 0.32
13 Indian Railway Catering & Tourism Corp. Ltd. 100 0.05 6 Mahindra CIE Automotive Ltd. 32 0.01
111 Indian Railway Finance Corp. Ltd. 43 0.02 4 Mahindra Holidays & Resorts India Ltd. 15 0.01
2 Indoco Remedies Ltd. 10 - 2 Mahindra Lifespace Developers Ltd. 10 -
19 Indraprastha Gas Ltd. 109 0.05 2 Mahindra Logistics Ltd. 8 -
30 Indus Towers Ltd. 56 0.03 36 Manappuram Finance Ltd. 48 0.02
8 Indusind Bank Ltd. 18 0.05 20 Mangalore Refinery & Petrochemicals Ltd. 16 0.01
114 Infibeam Avenues Ltd. 21 0.01 52 Marico Ltd. 343 0.16
4 Info Edge India Ltd. 193 0.09 15 Marksans Pharma Ltd. 16 0.01
95 Infosys Ltd. 1,510 0.69 1 Maruti Suzuki India Ltd. 104 0.05
37 Infosys Ltd., ADR 588 0.27 1 MAS Financial Services Ltd. 10 -
- Ingersoll Rand India Ltd. 13 0.01 1 Mastek Ltd. 31 0.01
7 Inox Wind Ltd. 13 0.01 17 Max Healthcare Institute Ltd. m 0.05
1 Insecticides India Ltd. 7 - 1 Mayur Uniquoters Ltd. 3 -
6 Intellect Design Arena Ltd. 41 0.02 2 Mazagon Dock Shipbuilders Ltd. 20 0.01
6 Ipca Laboratories Ltd. 51 0.02 1 Meghmani Finechem Ltd. 16 0.01
93 IRB Infrastructure Developers Ltd. 32 0.01 8 Meghmani Organics Ltd. 8 -
14 IRCON International Ltd. 14 0.01 2 Metropolis Healthcare Ltd. 38 0.02
2 ISGEC Heavy Engineering Ltd. 12 0.01 6 Minda Corp. Ltd. 19 0.01
8 ITD Cementation India Ltd. 15 0.01 5 Motherson Sumi Wiring India Ltd. 4 -
18 ITI Ltd. 22 0.01 5 Motilal Oswal Financial Services Ltd. 39 0.02
17 Jamna Auto Industries Ltd. 20 0.01 7 Mphasis Ltd. 160 0.07
2 JB Chemicals & Pharmaceuticals Ltd. 57 0.03 - MRF Ltd. 68 0.03
13 Jindal Stainless Ltd. 47 0.02 2 Mrs Bectors Food Specialities Ltd. 18 0.01
5 JK Paper Ltd. 19 0.01 11 Muthoot Finance Ltd. 147 0.07
5 JK Tyre & Industries Ltd. 12 0.01 4 Narayana Hrudayalaya Ltd. 43 0.02
31 JM Financial Ltd. 26 0.01 7 Natco Pharma Ltd. 51 0.02
9 Jubilant Foodworks Ltd. 55 0.03 1 Navin Fluorine International Ltd. 74 0.03
2 Jubilant Pharmova Ltd. 8 - 7 Navneet Education Ltd. 1" -
1 Just Dial Ltd. 12 0.01 37 NBCC India Ltd. 19 0.01
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Shares (000's) usb Value Shares (000's) usb Value
Common Stock (continued) Common Stock (continued)
India - 15.18% (continued) India - 15.18% (continued)
1 NESCO Ltd. 10 - 1 Shankara Building Products Ltd. 10
1 Neuland Laboratories Ltd. 33 0.02 2 Sharda Cropchem Ltd. 1" -
2 Newgen Software Technologies Ltd. 18 0.01 1 Sheela Foam Ltd. 13 0.01
6 NIIT Ltd. 28 0.01 1 Shilpa Medicare Ltd. 2 -
- Nilkamal Ltd. 7 - 3 Shoppers Stop Ltd. 30 0.01
9 Nippon Life India Asset Management Ltd. 28 0.01 39 Shree Renuka Sugars Ltd. 20 0.01
7 NOCIL Ltd. 19 0.01 12 Shriram Finance Ltd. 209 0.10
8 Oberoi Realty Ltd. 90 0.04 1 Siemens Ltd. 39 0.02
3 One 97 Communications Ltd. 21 0.01 3 SIS Ltd. 15 0.01
7 Orient Electric Ltd. 19 0.01 1 SKF India Ltd. 61 0.03
21 Orient Paper & Industries Ltd. 1 0.01 2 Sobha Ltd. 10 -
17 Paisalo Digital Ltd. 1 0.01 7 Sonata Software Ltd. 80 0.04
2 Panama Petrochem Ltd. 8 1 Spandana Sphoorty Financial Ltd. 8 -
17 PC Jeweller Ltd. 5 - 12 SRF Ltd. 359 0.16
4 Persistent Systems Ltd. 228 0.10 7 Sterlite Technologies Ltd. 13 0.01
91 Petronet LNG Ltd. 247 0.11 5 Strides Pharma Science Ltd. 22 0.01
- Pfizer Ltd. 17 0.01 1 Styrenix Performance Materials Ltd. 1" -
4 Phoenix Mills Ltd. 78 0.04 55 Subex Ltd. 18 0.01
4 Pl Industries Ltd. 159 0.07 3 Sudarshan Chemical Industries Ltd. 15 0.01
4 Pidilite Industries Ltd. 137 0.06 3 Sumitomo Chemical India Ltd. 12 0.01
7 PNC Infratech Ltd. 27 0.01 16 Sun Pharmaceutical Industries Ltd. 187 0.09
1 Poly Medicure Ltd. 13 0.01 6 Sun TV Network Ltd. 31 0.01
3 Polycab India Ltd. 124 0.06 3 Sundaram Finance Ltd. 91 0.04
1 Polyplex Corp. Ltd. 1 0.01 - Sundaram-Clayton Ltd. 9 -
78 Power Finance Corp. Ltd. 172 0.08 6 Sundram Fasteners Ltd. 82 0.04
68 Power Grid Corp. of India Ltd. 189 0.09 1 Sunteck Realty Ltd. 4 -
6 Praj Industries Ltd. 30 0.01 4 Suprajit Engineering Ltd. 16 0.01
10 Prestige Estates Projects Ltd. 57 0.03 4 Supreme Industries Ltd. 136 0.06
5 Pricol Ltd. 13 0.01 3 Supreme Petrochem Ltd. 13 0.01
11 Prime Focus Lt